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Statement as of June 30, 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 5,681,008,282 | ....occoovvrerrrrrerrinirinnen | e, 5,681,008,282 | ............. 5,477,140,234
2. Stocks:
2.1 Preferred SHOCKS. ..ottt enseess | cereeneseeseenes 25,297,234 | ..ovverenin) (U IO 25,297,234 | ..o 29,297,234
22 COMMON SIOCKS.......cvvurrirceerrrierisesieerisess st esst st essssensans | eoseenissessns 365,753,012 | ..o (U IO 365,753,012 | oo 382,491,176
3. Mortgage loans on real estate:
31 FIISEENS ..ot | coeenieneiis 783,002,881 | ..o (U IO 783,002,881 | ..ovvvvvenes 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 25,222,189 | oo (1 25,222,189 | ..o 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 ($.....164,692,902), cash equivalents ($.....9,998,490)
and short-term investments (§.....126,093,182).........cc..ruerrurmerinreinnenisessesesesssssesens | onseressseeees 300,784,574 | ..o (U I 300,784,574 | ....coevveenes 337,088,697
6. Contract loans (including §.......... 0 Premium NOLES).......cvireieiiieieieiesieesisesesesssssssessesssenss | cressssesesees 509,707,648 | ...ooovvereieereeennd (0] I 509,707,648 | .......cco.... 465,938,151
7. DEIIVALIVES......ocvereeeeerireeieresieses sttt enssnes | eensseeseeneens 69,950,611 | ..ooverrerierrerrireriinsd (U IO 69,950,611 | ..ovvornirrnnns 40,880,290
8. Other iNVESEA @SSELS.........cuvuerreriereieerirei it eess st essssasssnsss | svssseesssesssans 75,000,000 | ..ooovveriiiiiins (U1 I 75,000,000 | ....ccovvvrene. 81,041,125
9. ReCeiVables fOr SECUHIES...........veeiririirieierrseses s esssennes | seesssesssessssesesons 888,143 | ..o (U [ 888,143 | ..ccovvvivi. 1,900,429
10.  Securities lending reinvested collateral @sSets............ccvverevreeeireiierieeeiceeeiesee e ssseeseens | eveevsseesenan 249,955,500 | .oovvvevereecerieees [0} I 249,955,500 | ...ccooovvereene 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).......cvevcuieeveiieiieeseeceeee s | cveevnienees 8,086,570,074 | .....oevvveereeeeeind (0] I 8,086,570,074 | ............. 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.............oooveveveieeeeeeeeeeee ettt ensnes | eeeeiseseeeens 55,125,299 | ..ooooviveeeeeeeeeead (0 [ I 55,125,299 | ....coovvverne 54,514,320
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection.............cccceevees | covverecirireiennns 7,690,895 | .ocveveeeveeiieieieneen0 | e 7,690,895 ....11,564,850
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccoeererrivns | revverrisiienns 51,602,740 | .oooveieeeeern [0 I 51,602,740 | .oovvrerrnnn 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............ccococveveecei | cevviveevsicenenns 4418761 | oo [0 IR 4,418,761 | oo 12,225,285
18.2 Net deferred taX @SSEL.........ouwirririceesesee st | eessseesseens 278,047,250 | ..ooovvvvvenees 142,959,835 | ...ovvvvnvnn. 135,087,415 | ...cvvvvneen. 145,037,808
19.  Guaranty funds receivable or 0N dePOSIt.............cceuiveievciriesie et | eereresessenesenes 1,545,549 | ..o [0 I 1,545,549 | .o 1,324,900
20. Electronic data processing equipment and SOftWAE.............ourrerrurrereenrerrenirnesneineeeesssesssnens | seeseesseessessnsenees 297174 | oo [0 IO 207174 | oo 328,863
21.  Fumniture and equipment, including health care delivery assets ($.......... (1) SRR IS 11,789,335 | oo 11,789,335 | oo [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, 20,402,212 | v [0 I 20,402,212 | oo 24,202,586
24. Health care (§.......... 0) and other amounts receivable............cccuceieieirisieeseeseeseeens | v 20,492,010 | .oovevrrrrerene 20,492,010 | ooveveereeeeieerieean (0 TR 0
25.  Aggregate write-ins for other than invested aSSets...........ccvviiieieceieeeeeeesse s | ceeissiesenns 135,694,130 | .ooovvverenas 3,764,400 | ..o 131,929,730 | .covernnne. 141,646,957
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccvururierirrieieireeinrereeisesssessessesssesssssssssessssssssssssesss | sessessneens 8,687,795,819 | ...ccovvnnvee. 179,005,580 | ............. 8,508,790,239 | ............. 8,266,508,771
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoocveeees | wvvnnee. 21,864,343,771 | oo (0] - 21,864,343,771 | ........... 20,795,232,293
28, Total (LINES 26 @NA 27).......uurermrrreeeieremeeeieeeseesieessesssssesssesssssessesssssssssssssesssssssnssssssssnns | seessesnns 30,552,139,590 | .coovvvvenncn 179,005,580 | ........... 30,373,134,010 | ..cceonve. 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 112,588,351 | .o (01 I 112,588,351 | ....cocevevnee 121,648,248
2502, KEYMAN INSUFANCE........cevevieceeteiiseeeisesete sttt sssss s st sssse st s s s s ssssebesssssessssstessnnns | ssessssesesesinns 11,723,915 | oo (0 IR 11,723,915 | o 10,734,667
2503. FUNA reVENUE FECEIVADIE. ........c.cvciiecreiicsice ettt es st snsssens | srssessssssesssnans 6,216,042 | ..oovveieeead [0 I 6,216,042 | .....cocvvvvrvnnns 7,307,783
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccecevevrueenieesiens | ceeveerrevesenens 5,165,822 | ...coovvvirirennn 3,764,400 | ...oooovvrernnns 1,401,422 | oo 1,956,259
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........coierirerercieieicisieicissieseiinns | cveresasseenas 135,694,130 | .oovovvvvverannae 3,764,400 | ... 131,929,730 | ..o 141,646,957




Statement as of June 30, 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 $.....6,162,469,083 less §.......... 0
included in Line 6.3 (including $.....99,095,488 MOUCO RESEIVE)............ocuurueeureeeeetecteeeeseessesseessessse s ssssseesses s ssesssessssssssasnsaas | eevseessesssenssaness 6,162,469,083 | .....cocvevreee. 5,869,702,172
2. Aggregate reserve for accident and health contracts (including $ ol 29,563,414 | ... 29,241,901
3. Liability for deposit-type contracts (including §.......... 0 MOGACO RESEIVE)......vuieiviiieeiiesiie sttt sse st sssessessssenss | essssessesssssssesnsa 672,801,665 | ..oovvevrrrrerinn 718,374,173
4.  Contract claims:
L T OO OO OO O TP PE TP OPPUOTOORPTR ESPPOTPUPPPRTTORRORION 16,647,604 | .....ocovenee 16,092,151
4.2 ACCIBNT ANG NEAIN. ..ot | bbbt 133,666 | ..o 125,062
5. Policyholders' dividends $.....3,073,754 and coupons §.......... 0 due and UNPAIA............ceuriiveiniieeeee e ses e sssens | evisesesssesessssesesenes 3,073,754 | ..o 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 95,814,941 | oo 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 $.....111,572 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 $.....33,056,170 assumed and $.....(7,159,799) ceded..........cccoeeuuerrerreris | ovrrreereerierrenrnane 25,896,371 | ceovereereeeeee e 0
9.4 IntereSt MaINTENANCE RESEIVE.........c..cuivuiiieiieiciee ettt bbbttt se s nsenes | saebssessesssssnsassesaes 36,517,007 | .oovevrereerieres 38,413,052
10. Commissions to agents due or accrued - life and annuity contracts $.....7,456,149, accident and health $
and deposit-type contract funds §.......... L0 U PP T PR RO UUOPUTRPUPPSPPUPUPSRRN IDTOPOPORRRTORURRROORRRRNt - 72X 1 A ISV
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 $.....(271,916,054) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (271,916,054) | ...coovvrererirerne (284,300,208)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 2,350,413 | 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 $.....3,736,194 agents' credit balances.
19.  Remittances and iteMS NOL AIOCAIEA. ...........cuieuriiicieicce et s bt s s sens
20. Net adjustment in assets and liabilities due to foreign eXChange ratES...........cv et nes
21.  Liability for benefits for employees and agents if not included above .
22.  Borrowed money §.......... 0 and interest thereon §......... 0 ettt ettt ettt st en st et neesa s nennsanane | stentesietensesetensenassertenseseesntal (01 OO 0
23. Dividends to stockholders declared @nd UNPAIG..............ccururiuiuierririieiineinei ittt eb st bbb enns | 4nbesbansessessens s bses st st e nnseed 0 | oo 0
24, Miscellaneous liabilities:
24,01 ASSEE VAIUALION MESEIVE........oucveieietiiie sttt bbb s sttt bbb s b st b st
24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES......ocvviviiveiieiiisire sttt nbneas
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliates...........ccccceieirririeiiec st
24,05 Drafts OUESTANAING........cevveveiiiieiieiiisec e s bbbttt
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIIVALIVES. ......cvveeieeiireiseissie s ieeseess st sse e s st s et s a8 28 et Rt R ettt n st s netnntns | tressesessensesetantenetan 5,997,262
24.09 Payable for securities ...19,913,245
2410 Payable fOr SECUMLES IBNAING.........vcruiierirrieieis ettt sttt essensansnns | snssessestassnsnnsses 249,955,500
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 21,864,338,624
28. Total liabilities (Lines 26 and 27) ....29,337,166,653
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 309,584,068 | ....coovvvvereirernns 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 (13,270,872 ... ....(8,288,657)
35, UNASSIGNEA fUNAS (SUIPIUS).....cvevuiireeireiseiesieieisiesse ettt b s bbbt s bbbt s st es e tensensnnns | sebentessesntessesanes 446,357,006 | ..ooooerererrerrennns 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 1,025,967,356 1,072,090,604
38. Totals of Lines 29, 30 and 37 e 1,035,967,356 | ... 1,082,090,604
39. Totals of Lines 28 and 38 (Page 2, LN 28, COL. 3).........ccovuieiriiiiiineiseiseiseistiseissessissisei s sssssssssnns | connessnssssssnnees 30,373,134,009 | ......ccocvnnnee 29,061,741,068
DETAILS OF WRITE-INS
2501. Cash Collateral reCEIVEA ON AEIHVALIVES............ccucveevecieeieeiicee ettt ettt st sa st s e sssse s sssaenes | evsssssessesssesassenes 50,570,000 | .cooovvvrererirerernee 25,070,000
2502. Liability for plan benefits.. ...20,437,801 ...20,229,994
2503. Unclaimed funds...........cccvveueeeeieieinieeceece e .1,162,058 .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)... 72,169,859 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. 13,270,872) (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)........uuuiuriuuieriiiiiisieserssisssisessse s st nenssnses | snsssesensesssssnsnssesas (13,270,872) | ..ovorvvrvvviriicirns (8,288,657)
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Statement as of June 30, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
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) ...3,112,047
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances ON reiNSUrANCE CEABM............crueieirvieeeieeieieee et sssesssnes | evssessesinaas 20,911,401 | oo 16,857,530 | ..covvvrnnn 43,696,403
7. Reserve adjustments 0N reiNSUrANCE CEABM...........coveiireirieicieiee sttt s e sns et es s s snsesens | sesesssssesesas 40,991,693 | ...cccvevanee 28,983,456 | .....ocouc... 40,092,644
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAtE ACCOUNLS.........ooiveieieiiceeeeictcte ettt bbb bbbt b bbb snnensens | svestessssanes 137,578,151 | v 125,614,002 | .............. 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 MISCEIlANEOUS INCOME..........civuiiriiireiieiieie ettt entens | ersnsessesanes 153,146,293 | ....coccvuveee 147,351,146 | .............. 302,474,436
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns ..1,478,409,870 1,614,915,199 ..3,164,445,834
10, DEaAth DENETIS.....c..cvieeiciisiceee ettt s enss e sssssnsessssntensessssenensessnsenns | eneniennerenn DD, 016,715 | i, 39,936,361
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES).........c.cuiurireiriiiiriieiinsiee e eessessessssssesesens | svessssesesssnssens 224,369 | oo, 454,462
12. Annuity benefits
13. Disability benefits and benefits under accident and health contracts JROS R 1,080,127 | oo 1,575,235
14. Coupons, guaranteed annual pure endowments and Similar DENEILS...........ccueeicieeiieicce e | eveee s aeaens [0 OO 0
15. Surrender benefits and withdrawals for life contracts ...144,945 900
16, GIOUD CONVEISIONS....v.rvrveerreaseseeseesssssssssessessessssssessessassssssessessasssssssssessasssssssssessassssssessessessnsssssessassnssnssessessssssessessasssnssnsesss | ssessnssssssessossssssessessensQ | sessmssesssnssssessesssssnssn 0
17. Interest and adjustments on contract or deposit-type CONract fuNAS.........c.cvveverrurrininrnrreinnrnienesssesseessssessseesssenens | seesenneneennsss0,948,978 | v, 7,562,465
18. Payments on supplementary contracts with life contingencies 1,115,178
19. Increase in aggregate reserves for life and accident and health CONtracts..............ccoeueievcieieciciecsieceeeeeeeeeee e | e 289,071,912 | ccovvens 231,900,949 | .............. 504,234,353
20. TOtals (LINES 1010 19)......iuiveieieeiiiireieietet ettt bbbt bbb bbb st s st s s sensesannns | evessesens 1,447,895,353 | ........... 1,329,349,022 | ........... 2,565,432,119
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 154,632,040
22. Commissions and expense allowances on reinSUrance aSSUMEM.............cveicviveieveisiseveiesessessssesse s ssssssessessssessesinss | sssesssssssesienns 1,998,848
23, GENETal INSUTANCE EXPENSES........ucvuivrecvsetessesetesse ettt bbb sa s b st bbb b s s bt ss st ent st nsenesansns | ebsssessessnsnns 70,588,293
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..12,074,210 | ... ...9,679,583 ...15,911,166
25. Increase in loading on deferred and uncollected premiums v | e (2,466,922) | ...oovverrrennn 1425416 | ..oovvvernnnd 6,775,497
26. Net transfers to or (from) Separate Accounts net of reinsurance.... B I (286,851,683) | ...cvovvrnvee. 3,620,369 | .....cocouue (19,646,223)
27. Aggregate write-ins for deductions 1,156,549 | ... 363,241 1,051,418
28, TOtalS (LINES 20 10 27)....u.cveiieeveieeiieieie ettt bbbt bttt ensnnas | dessanianes 1,399,026,688 | ........... 1,562,034,121 | ........... 3,026,224,167
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccceovvveee | vovvvrirerrnnns 79,383,182 52,881,078 | ..ccovvunene 138,221,667
30. Dividends t0 POCYNOIAETS. .........c.evvreeircieieite ettt bbbt ...50,140,903 | ... 42,168,136 ...91,946,694
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30).......c... | cecvvervienns 29,242,279 | ..coveren. 10,712,942 | ... 46,274,973
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........cc.cceeveeriivcrereiieeieee e esssessnens | eererisesiennnns (2,422,745) | ...coveunnn (1,039,718) | ... (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)........ceviveriirieeieieeiesce et stes st sbes s sssss st st ssssssesnsans | evessessesnsns 31,665,024 | ................ 11,752,660 | .......ooc.. 60,776,587
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....2,325,359 (excluding taxes of $.....530,907 transferred t0 the IMR)..........ccc.ceerrrreeiieieeineieeieeieeiseeessseseeies | eeviesssisieans (12,995,859) | ..veverrrrnenns (5,638,245) | ..ovverrennn. (24,349,358)
35. Netincome (LINE 33 PIUS LINE 34).......coiviiieieecicieiseie ettt ettt sttt s s st es bt es s sesaessnsnnns | esessessesnsas 18,669,165 | ......coevvvee. 6,114,415 | ..oovevennn. 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 (Line 35) ...36,427,229

38.

Change in net unrealized capital gains (losses) less capital gains tax of $

39. Change in net unrealized foreign exchange capital gain (I0SS)..........ccccuevriieiiiiiereeee e be s
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:
B0 PAIA UMttt
51.2 Transferred to capital (StOCK DIVIABNG)...........c.vivevieiieiriire et
51.3  Transferred from CAPILAL..........ccccveeveie ettt bbbttt n st en et aen
51.4 Change in surplus as a result of reinsurance
52. Dividends to StOCKNOIAETS...........cccveiirieciriceieiesee et ssssssssssssesessssssessssesesssssssssssssessssssssessnsens | senerensnneses(39,000,000) | vovevivinnnen, 40,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUMPIUS.........c.evurrererernrinrereieirerrssessessessssessssssesssssssssssssssessessssssessessssssssessessessnns | snsssssssssesnnes( 2,929,932) | voverrersernrenns (1,392,829)
54. Net change in capital and surplus (Lines 37 through 53).... ....(25,802,153)
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccoveviveieeiciieeeiee e saessssnaens | evenaenens 1,035,967,356 | ........... 1,061,418,176
DETAILS OF WRITE-INS
08.301.  PONCY ChAIGES.....v.veuereueresriaiesiesesesesesesesestsesss st ess st s bbbttt nt st | enbasnsenincs 126,754,995 | ............. 119,876,341 | .............. 244,546,499
08.302.  FBEINCOME. ....ueuuiiuirnireiieiseise st se sttt | sebseisneiseen 26,976,929 | ....cocovevnnee 28,582,094 | ......ccoveunnee 58,282,525
08.303. Miscellaneous gains/(losses) ...(585,631)] ... .(1,107,289) ...(354,588)
08.398.  Summary of remaining write-ins for Ling 8.3 from OVEIflOW PAGE.........c.cceviviiericiieeeiceeeesce et sssaes s sssenes | eeveveesssssssssesssssssesesad
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 @D0OVE)........ccivueveiriieiierieiiisis st senaas
2701, Health surrender benefits
2702, eSS SRR R SRR R RS R R R R R R ARttt
2703, e st s s S SRS S SRR R SRR R E R R AR ARttt
2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......cuuerurerereisriarssseseesesesesesessssssesssssnssssssssssssssssssssssssssssessas | ssssssssssssssecs 1,156,549 | oo 363,241 | oo 1,051,418
5301.  Benefit Plan @OJUSIMENL...........ocuriiieiieeic ettt sttt sente | enressenieniienaas 1,703,998 | ..o 1,396,753 | .ovvverrenne (7,805,922)
5302.  Prior period adjustment. ....352,285 1,641,110 | . 5,729,168
5303,  VOIUNAIY FESEIVE. .....covviecvieictcsie ettt s ssssesse s sssss e sssssssessssssesssssnsessessssessesssssnssnes | snessessesensend (982,215 | viveiveirereiren(4,430,692) | oo 34,376
5398.  Summary of remaining write-ins for Line 53 from overflow Page.........cccccevevcisieicseeiceeeseesee e | csnesssssnesssssssssseneensn0 | evevveieenieieiesisieneenen0 | e 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 ADOVE)......ccriuiieiisiiiiirisisisisisssisssisseissssssessssssssssssssssnsssnssessssssssssnes | sessssssssssssens (2,925,932) | ..vvovvvernienns (1,392,829) | ..o (2,042,378)
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Statement as of June 30, 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...........c.c.eveviieereeeeee ettt ettt snssans | eraesessanes 1,003,631,062 | ............ 1,162,080,213 | ............ 2,193,925,145
2. Netinvestment income... 162,812,078 ...157,170,267 | .... ...336,056,065
3. MISCEIIANEOUS INCOME.........uevvieicieiisciei ettt a bttt b s bt st s et s s snses s nsesennsnsns | srsnsesessssens 157,903,921 | ..o 140635438 | ............... 301,528,535
4. Total (LINES 1 HhrOUGN 3)....eoiiiiiieis s | enisnias 1,324,347,061 | ............ 1,459,785,918 | ............ 2,831,509,745
5. Benefit and 10SS related PAYMENLS..........cccveicviicieicsie ettt | esaerssenans 974,918,407 | ............... 933,182,742 | ............ 1,753,174,561
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........oveveveveveveeeevenesiens | cveerivinienns (299,235,837) | ....ccvoveee. (14,173,637) | ..cvvvvveee. (57,456,231)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccovviveiiviiieicicee e | e 224,068,940 | ........c...... 224,648,905 | ............... 432,409,232
8.  Dividends paid t0 POICYNOIABTS............cucvieireiriieisicte ettt st b s ssetennssnns | sbebnsesesinanes 41,315,295 | ..o 36,431,481 | .oovevira 82,080,195
9. Federal and foreign income taxes paid (recovered) net of $.....(2,244,137) tax on capital gains (losses).. ..(7,673913)] ... ...8,573,937 | ... ...7,195,095
10, Total (LINES 5 HIOUGN 9)...cuveiececieie ettt sttt sttt en s nnssensns | sressessassanes 933,392,892 | ............ 1,188,663,428 | ............ 2,217,402,852
11, Net cash from operations (Lin€ 4 MiNUS LINE 10)........ccvviiiiinieieiinieiisee e ssessssssseessssssesssssssessesnss | esesssssssens 390,954,169 | ............... 271,122,489 | ............... 614,106,893
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS.... oottt | enbtennieneeas 361,585,099 | ...cccovenene 240,367,569 | ...ocoovvrenne 536,970,288
12.2 Stocks. ....2,662,951
12,3 MOMGAGE I0BNS.........ocveiicicieiieicti sttt s s sttt bttt 78,375,496
12,4 REAIESIAE........ucveiveeicicete st bbbttt bt n s naes | ebebntessesstes st ensene {1 [ I 1,208,284
12.5  Other INVESIEA @SSELS........couceuriiiiiscieii ettt | sbeieniessnsiens 3,342,840 | oo (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.vucvivirieeiiiseteie ettt sttt et b s s s b st s s s b sssbesessnsesensntes | besssissesenssenas 1,012,286 | .cooovverane 1,168,146 | oo 0
12.8 Total investment proceeds (LINES 12.110 12.7).......cveiiurieeiiieeieesee sttt ssses e sssssssssnes | evsessssnssns 426,931,327 | oo 323,782,446 | ............... 676,672,678
13.  Cost of investments acquired (long-term only):
131 BONGS.... ottt | enitennenneas 541,364,714 | ..ovvvnnvnne 480,710,811 | oo 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 08NS, ....vveveeieriearieiei bbbttt bbbttt ent s | reninnineninns 57,720,000 | ...cooverrneenes 49,259,776 | ..ovvvvrenne 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 APPIICAtIONS.........vvveeiriiiiieicieieie ettt bbbttt | snbessesssssnsns 29,070,321 | oo (L 10,839,316
13.7 Total investments acquired (LINES 13.110 13.8)......cuiiiverieiieieiieese ettt sesse s ssesnsas | aevsssnsssans 628,155,035 | .....ccoouee. 529,970,587 | ............ 1,115,412,527
14.  Netincrease or (decrease) in contract 10ans and Premium NOES...........cccieviueiereinisieeisse e ssessssens | rssessessssnneas 43,769,497 | ..covvvrrine 35,689,736 | .covvrrrenn. 67,699,880
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........c.corrrrurrurrirenineireieeneneeseesssseseseesssssssssees | eeeessesneens (244,993,205) | ....cenveee (241,877,877) vereeenee (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. . ..(52,406,493)| ... .(7,792,360) | .... ....(13,453,889)
16.5  Dividends t0 SOCKNOIABTS..........c.uuevuiiririrci s 35,000,000 40,000,000 | .c.ovverrrennes 75,000,000
16.6  Other cash provided (APPHEA)...........cuururrirrirriiiieri ittt sttt bttt ennias | enbsnsssnssennes (94,858,594) | ....coveuvvn. (104,083,905) | ....ccoeuvve. (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).......... | ccocovvenne. (182,265,087) | .veovereenes (151,876,265) | ..ocovvvnenns (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.cccovvvvevens | coverrvrrirnnnes (36,304,123) | ....coevnvee (122,631,652) | .............. (102,239,200)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT .....vvueeiiiii bbbt | enteneenens 337,088,697 | ...ocvvnvnne 439,327,897 | ..o 439,327,897
19.2 End of period (Line 18 plus Ling 19.1)......cccocniunrrnrrneinirnireienneens 300,784,574 316,696,244 337,088,697
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001  Change in SECUMtIES IENAING CONBLETAL............cccooseseccerssssssecseesssssseseeessssseeseessesseesseessssseeeeeesseseeeeeeeesssseeees | soeeeeeeesse (60,139,638)] .....covocvvce (29,424,208)] ............ (65,241,636)]
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Statement as of June 30, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

1o INAUSHTAL B, vttt

2. Ordinary life iINSUFANCE........curvrrereereereeeeeeeseeeeseennneneenns

3. Ordinary individual annuities.............cccoevereeererrircrereinns

4. Credit life (group and individual)...........cccccceverrerrrerennee.

5. Group life iNSUFANCE........vvvvererreeireeineiseieeresssseseseessnens

6. GrOUD @NNUILIES. .....cvcviecviieiiieieictete ettt ettt bbb s et bbb n b nns

7o A&H = GrOUD..ccececeece et

8. A&H - credit (group and individual)..........ccc.cevvrrerrrrnrennen.

9. A&H - Other..eicceiec s

10.  Aggregate of all other lines of business.............cc.ccu.......

11, SUBLOtAL..c. e

12.  Deposit-type CONracts..........cccvevererverriereieesieesienns

13, TOtal s

................ 1,120,071,060

..................... 57,888,618

........................... 1,233,390,811

.............................. 135,723,959

........................... 2,365,432,772

.............................. 171,465,868

................ 1,177,959,678

........................... 1,369,114,770

........................... 2,536,898,640

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of June 30, 2017 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies

A. Accounting Practices

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

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

SSAP # F/SPage F/SLine# June 30, 2017 December 31, 2016

Net Income XXX XXX XXX

(1) Net(Loss) Income $ 18,669,165 36,427,229
2) State prescribed practices: NONE - -
3) State permitted practices: NONE - -
4) Net Income, NAIC SAP XXX XXX XXX $ 18,669,165 36,427,229
Surplus XXX XXX XXX

(5) Statutory capital and surplus $ 1,035,967,356 1,082,090,604
(6) State permitted practices: NONE - -
(@) State permitted practices: NONE - -
(8) Statutory capital and surplus, NAIC SAP XXX XXX XXX $ 1,035,967,356 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.

D. After evaluating the entity’s ability to continue as a going concern, management was not aware of any conditions or events which
raised substantial doubts concerning the entity’s ability to continue as a going concern as of the date of the filing of this statement.

2. Accounting Changes and Corrections of Errors

The Company’'s June 30, 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 June 30, 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 June 30, 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
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Statement as of June 30, 2017 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

3.-4. No significant change

5.  Investments

D. Loan-Backed Securities

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

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

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

Recognized Date of
Book/Adj Carry 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 $ - $ - $ - $ - $ -

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

(a) The aggregate amount of unrealized losses
(1)  Less than 12 Months $ 6,412,845
(2) 12 Months or Longer $ 1,509,729
(b) The aggregate related fair value of securities with unrealized losses
1) Less than 12 Months $ 415,709,208
2) 12 Months or Longer $ 63,727,390

E. Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received
(b) The fair value of the collateral received and the portion of that collateral that that company has sold or re-pledged is
$249,955,500.
. Working Capital Finance Investments - NONE
J.  Offsetting and Netting of Assets and Liabilities — NONE
K. Restructured Notes — NONE
L.  5*Securities - NONE

M. Short Sales — NONE

N. Prepayment Penalty and Acceleration Fees

General Account Separate Account
(1)  Number of CUSIPs 10 -
(2)  Aggregate Amount of Investment Income $ 1,415,770 -
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Statement as of June 30, 2017 of the OHlO NATlONAL 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 $6,000,000 $0, $0, $7,200,000, $0, $0, $0 and $924,000 as of June 30,
2017 from its wholly owned subsidiaries, Ohio National Life Assurance Corporation (“ONLA”"), National Security Life and Annuity
Company (“NSLA”"), Ohio National Equities Inc. ("ONEQ"), Ohio National Investments, Inc. ("ONII"), Montgomery Re, Inc. (“MONT"),
Kenwood Re, Inc. (“KENW?"), Camargo Re Captive Inc. (“CMGO”) and the O. N. Equity Sales Company ("ONES"), respectively.
Dividends to the Company’s parent, Ohio National Financial Services (“ONFS”"), for 2017 are summarized below:
2017

Dividends declared and unpaid (P3, L23, C1) $ -

Dividends paid in cash (P5, L16.5, C1) 35,000,000

Dividends declared and unpaid (prior year) (P3, L23, C2) -

Dividends to stockholders (P4, L52, C1

( ) $ 35,000,000

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. Itis ONLIC's duty to maintain sufficient funds to meet the
reasonable needs of each party on demand. ONLIC must account for the balances of each party daily. Such funds are deemed to
be held in escrow by ONLIC for the other parties (e.g. ONLA). 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 June 30, 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 $ 9,929,900

ONFS 7,269,012

Sycamore Re ("SYRE") 8,045,096

ONII 646,916

MONT 8,842,414

ONMH 816,107

ONFlight Inc. ("ONFL") 265,978

ON Global Holdings, LLC ("ONGH") 552

KENW 6,614,378

ONTech, LLC ("ONTE") 448,522

Financial Way Realty, Inc ("FWRI") 1,122,984

CMGO 5,321,753

Fiduciary Capital Management, Inc ("FCMI") 796,760

Total $ 50,120,372

11. Debt

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 June 30, 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 — 06/30/17

Separate

Total General Account Accounts

(@) 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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2. Prior Year - 12/31/16

Separate
Total General Account Accounts
(@) 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 0 0 0
(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 $ 394,509,372 $ 386,111,252 $ 350,000,000
2. Current Year General Account
Aggregate Total
Fair Value Carrying Value Borrowing
Total Collateral Pledged $ 394,509,372 $ 386,111,252 $ 350,000,000
3. Current Year Separate Accounts
Aggregate Total
Fair Value Carrying Value Borrowing
Total Collateral Pledged $ - $ - $ -

4. Prior Year-end Total General and Separate Accounts

Aggregate Total

Total Collateral Pledged

(b)

Maximum Amount Pledged During Reporting Year

1. Current Year Total General and Separate Accounts

Total Collateral Pledged

Q07.3

Fair Value Carrying Value Borrowing
$ 385,691,432 $ 381,433,580 $ 350,000,000
Amount Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
$ 394,509,372 $ 386,111,252 $ 350,000,000
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2. Current Year General Account

Carrying Value

Amount Borrowed at
Time of Maximum
Collateral

Fair Value
Total Collateral Pledged $ 394,509,372
3. Current Year Separate Account
Fair Value

$ 386,111,252

Carrying Value

$ 350,000,000

Amount Borrowed at
Time of Maximum
Collateral

Total 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 $ - $ - $ - XXX
(b) Funding Agreements 350,000,000 350,000,000 - 350,000,000
(c) Other - - - XXX
(d) Aggregate Total $ 350,000,000 $ 350,000,000 $ - $ 350,000,000
2. Prior Year
Total 2+3 General Account Separate Funding
Account Agreements
Reserves
Established
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements 350,000,000 350,000,000 - 350,000,003
(c) Other - - XXX
(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 $ _
(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 June 30, 2017

Special or Contractual

Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
June 30, 2017 December 31, 2016 June 30, 2017 December 31, 2016 June 30, 2017 December 31, 2016

(@)  Service Cost $ 913,000 $ 2,106,000 $ 25,000 $ 75,000 $ - $
(b)  Interest Cost 1,737,000 4,014,000 135,000 379,000 -
(c)  Expected return on plan assets (2,187,000) (3,709,000) - -
(d)  Amortization of unrecognized

transition obligation or transition

asset
(e)  Amount of recognized gains and

losses 1,408,000 2,356,000 (6,000) 191,000
() Amount of prior services cost

recognized 41,000 260,000 3,000 (13,000)
(9)  Amount of gain or loss recognized

due to a settlement or curtailment
(h)  Total et periodic benefit cost $ 1,912,000  $ 5027000 $ 157,000 $ 632,000 $ -8

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 June 30, 2017 are as follows:
o @ @) @ ®)
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Total
a.  Assets at fair value
Cash $ 164,692,902 $ 9,998,490 $ -3 174,691,392
Short term 116,093,597 9,999,585 126,093,182
Securities lending collateral - 249,955,500 - 249,955,500

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

Total Perpetual Preferred Stocks - - - -

Bonds
U.S. Governments - - - R
Industrial and Misc - 1,493,350 - 1,493,350
Hybrid Securities - - - -
Parent, Subsidiaries and Affiliates - - - -
Total Bonds - 1,493,350 - 1,493,350
Common Stock
Industrial and Misc - 38,614,548 - 38,614,548
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 38,614,548 - 38,614,548

Derivative assets
Interest rate contracts - - - .

Equity put options - 2,324,447 - 2,324,447

Equity call options - 4,866,814 4,866,814

Options on Swaps - 41,570,946 - 41,570,946

Swaps - 1,050,700 - 1,050,700
Credit contracts - - - -

Futures contracts 20,137,703 - - 20,137,703
Commaodity forward contracts - - - -

Total Derivatives 20,137,703 49,812,907 - 69,950,610

Separate account assets 21,864,343,771 - - 21,864,343,771

Total assets at fair value $ 22,165,267,973 $ 359,874,380 $ - $ 22,525,142,353

b.  Liabilities at fair value
Derivative liabilities $ 5,997,263 $ - $ - $ 5,997,263
Total liabilities at fair value $ 5,997,263 $ - $ - $ 5,997,263
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(2) Fair Value Measurements in (Level 3) of Fair Value Hierarchy — Not Applicable

(4) As of June 30, 2017, the reported fair value of the reporting entity’s investments in Level 3, NAIC 6, securities was $0.

Other Fair Value disclosures — NONE

Fair Values for all Financial Instruments

®

@

@)

@

®)

©)

U]

Not Practicable

Separate account

Liabilities at fair value:

Derivatives- futures contracts
Separate account

21,864,343,771

5,997,263
21,864,343,771

21,864,343,771

5,997,263
21,864,343,771

21,864,343,771

5,997,263
21,864,343,771

Type of Financial Instrument Aggregate Fair Value Admitted Assets Level 1 Level 2 Level 3 (Carry Value)
Assets at fair value:

Bonds 5,964,171,378 5,681,008,282 10,110,019 5,898,431,830 55,629,529 -
Cash and Cash Equivalents 174,691,392 174,691,392 164,692,902 9,998,490 - -
Short-term 126,093,182 126,093,182 116,093,597 9,999,585 - -
Common stock non-affilate 38,614,548 38,614,548 - 38,614,547 - -
Preferred stock 26,868,974 25,297,234 - 26,868,974 - -
Mortgage Loan 794,935,845 783,002,881 - - 794,935,845 -
Derivatives- equity put options 2,324,447 2,324,447 - 2,324,447 - -
Derivatives- options on swaps 41,570,946 41,570,946 - 41,570,946 - -
Derivatives - call options 4,866,814 4,866,814 - 4,866,814 -
Derivatives- swaps 1,050,700 1,050,700 1,050,700
Derivatives- futures contracts 20,137,703 20,137,703 20,137,703 - - -

Not Practicable to Estimate Fair Values — NONE

21. Other Items

Market risk, credit risk and cash requirements

As of June 30, 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 June 30, 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 June 30, 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.

As of June 30, 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 June 30, 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.

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.
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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 second quarter of 2017, the Company recognized $143,521,578 in futures losses in the statement of operations of
which $134,362,183 is Funds Withheld for the benefit of Sycamore Re (an affiliate), netting to $9,159,395 which is represented as
part of the Summary of Operations Line 34.

The put options are carried at fair value. During the second quarter of 2017, the realized loss from maturing put options was
$7,510,054 in the statement of operations of which $5,603,487 is Funds Withheld for the benefit of Sycamore Re (an affiliate)
netting to $1,906,567 which is represented as part of the Summary of Operations Line 34.

24. Retrospectively Rated Contracts and Contracts Subject to Redetermination

E. Risk Sharing Provisions of the Affordable Care Act - NONE

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 June 30, 2017, $952,619 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 $10,189,938. 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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2.1

22
3.1

3.2
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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. 12/31/2015
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). 05/17/2017
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 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 96,115
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]

11.2 Ifyes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]

14.2 If yes, please complete the following:

1 2
Prior Year End 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 343,862,985 327,138,465
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 $ 327,138,465
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[X]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 249,955,500
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 249,955,500
16.3 Total payable for securities lending reported on the liability page: $ 249,955,500

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, 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, WI 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 Ifyes, 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 783,002,881
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 783,002,881

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 783,002,881

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......cvucveiriieerieiseisestsseseesessessessse s e sesse st s sse st esssessee s s s s s s s e s e s e a8 e s A8 e84 e 8 eSS 8 ee eSS SRR ee SRR e AR e SRR e SRR R e R e s R et ens fieEientnsetietent st et sent st eneas 31.1

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 0.7

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 June 30, 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 June 30, 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. Alabama.......ocvnrccnecceneneesseeeneneeen AL L L 4,611,023 10002,292,139 e 93,835 | 1,476,770
2. AIESKA..cecccceesnneeneseennsnseenne K Ll [ 117,934 | 0 | 1,949 | 0
3. Arizona... .2,125,097 |..........18,886, 655 .
4. Arkansas ...81,087 |.. 9,815,539 |..
5. California........cccoerererviniircinnrnenersreinenesessnseneneeenn CA L L | 10000, 16,840,103 | ......... 32,880,937 |..............377,186 |.......... 7443414 | ......... 57,541,640
6. Colorado......cccovervrrirenrenieesseesesseesnsnesssneneeennen GO | oL | 100000 12,958,831 | ....5,374,554 | ............. 231,442 | .........1,348,991 | .......... 19,913,818
7. Connecticut 12,678,058 |..
8. Delaware........... ..3,674,319
9.  District of Columbia v 48,242 | 3,185,079
10, FlOMida......coverereercirceseieneeneseeneiseeesenseseensessenneene L [l [ 000000..22,088,982 | ... 68,051,813 |..............277,910 | .......... 4, 958 432 |.......... 95,377,137 | .ovveene. 350,360
11, Georgia.. 9,337,821 ..1,552,060 |..........14,837,843 | .. 408,401
12, HaWaliocececrcenceeencneeneseenenesseseessessseneesneeneeeHl [ Lo [ 67,164 | e 7,750 ...81,603 | .
13.  Idaho.. 2,664,270 L4,443746 |..
14, lNOIS.....veveceeeeiseineereereireeeneeneiseesssseneseesensssessssessesssnssessessenel L | coneec L | 1. 15,995,742 | ... 24,365,895 45,764,350 |..
15.  Indiana... reeeennn8,123,505 | ... 14,517,235 |..
16, JOWALceoieececeeeeeeceeseireeeeieeineeeeseesestseesessessensssssessesesssssnenene A Lol | .. 2,888,553 | ..o 12,217,090 |.... .16,040,405 |..
17, KaNSaS.....oiceeiceeresneneneieesesseseenenessnsensnessssssssnenennKS ol | 100000000..6,227,160 | ... 19,211,211 |.... 26,274,295 |..
18.  Kentucky.... 7,258,862 |.... 12,768,628 |..
19.  Louisiana... 11,818,351 |.... ..8,961,226 |..
20. Maine..... veeeeenn. 1,566,057 ... .1,953,570 | .
21, Maryland......cocovnenennnencnceneesssseenesssneeenMD [l [ 4,445,478 | L 29,984,187 |.... .35,269,414 |..
22. Massachusetts.. ..12,905,754 |.... 18,374,564
23.  Michigan.... ..32,274519 | ... 52,229,811
24, MINNESOta........coerirnrniirerrrsrnrnereneennineneesenssssnenneneesMN [l [ 3,496,574 | e 28,989,231 |.... .33,620,291 |..
25.  Mississippi. ...2,253,816 |.... » ..4,057,579
26, MIiSSOUM......cooveririnreniircrriernrinererernninenseeesenssnensensensnnneee MO [l 105,116,306 | ... 25,368,975 |................04,834 | .........1,244,926 | .......... 31,795,041
27.  Montana 1,884,837 |..ocovnenn 12,204 | oo 115,231 | 2,352,525
28.  Nebraska... 5,317,109 |.... ..2,609,500 |..........10,892,660 |..
29. Nevada.......... 1,513,511 ..45326 |.. ..2,890,168 |..
30.  New Hampshire........cccocvvivreveniivnnnininneneincneneinneneen NH L | n.3,057,500 e 1,449,395 | ... 31,972 | el [ 4,538,867
31 NEW JEISEY...oieecrieeneseeneseeneeneensensenesnsennnenee NS | il | 100 10,101,785 | e 21,966,710 |...............108,286 |.............920,385 | .......... 33,097,166
32, New Mexico... 477,643 | ... ..1,843,330 | .
33, New York....... 1,371,199 ... 2,024,998 |..
34. 43,435,744
35. 5,971,150
36, ORNI0.....orcirreeeeencireireeeeeeneiseesseseeseesenssnesssssessesssssnenenens OH [ e L ..20,083,917 138,843,342
37, OKIahOMA.......corevreeieieincineieiecseineseessneeeneeneneesnenneneenens OK e L 4,358,871 |.... 14,026,141 |.. ..84 308
38, OreQON.....ciieereeeeeeeesrineeseineesessseineneessssnssssensssensessnnsnesnesnOR [ L, 1,578,439 | .... ..6,379,515 |.. ..95,911
39, Pennsylvania...........cccoecvieeniinnnieeneeeniesenseennneenene PA L ..19,258,337 87,844,755 | ..
40. Rhode Island.. ..6,225,703 |..
41.  South Carolina... 10,160,076 |..
42.  South Dakota. 21,463,952 | e 750
43.  Tennessee..... 19,644,488 |..
44,  Texas..... 57,484,565 | ..
45, Utah....... ...326
46, Vermont......ccoceceevveieeieeeeieeieeseeeseeseesesnsersssssresnsene VT |l [ 113,975 | nnnn.204,442 | 03,083 46,746 , IR 0
47.  Virginia .30,487,816 |..
48.  Washingt 8, 052 046 |.... 10,922,722 |..
49.  West Virginia.. 3,519,430 |.... ..6,089,161 | . ...565
50.  Wisconsin.. .25,945,084 | ..
51. Wyoming
52, AMENCaN SAMOA........ et
53.  Guam............ ....0
54.  Puerto Rico 112,677
55, US Virgin ISIands..........cccoeurieieniiieiseieeses e 15,919
56.  Northern Mariana Islands............cccccoeveerivennnenninneeeeeeeed MP L NG | 0 [0 0 | 0 [
57. Canada.......c.cccccovueennee.
58.  Aggregate Other Alien...
59.  Subtotal
90. Reporting entity contributions for employee benefit plans............ e XXX 0 |0 [0 |0 |
91.  Dividends or refunds applied to purchase paid-up
additions and anNUItIES............ccoerieeriiinniieeee e e XXX 37,011,566 | 22 |0 |0 |
92.  Dividends or refunds applied to shorten endowment or
premium paying period XXX s [0 I 0 ...0
93.  Premium or annuity considerations waived under disability
or other contract ProviSioNS...........cou e XXX 480,163 5,140,156 |l TAT 972 0 5,768,291
94.  Aggregate other amounts not allocable by State.. . ..2,445416
95.  Totals (Direct BUSINESS).........cocooevenrenee . 307 283,456 .646,802,805 |............6,515,999 | ......166,098,296 | ..... 1,126,700,556
96. Plus Reinsurance Assumed.. XXX 43476451 |.......... 1,526,104 | ..........cocouennnn (O RO | I [T 45,002,555
97. Totals (All Business)......... XXX .350,759,907 648,328,909 |............6,515,999 ..1,171,703,111
98. Less Reinsurance Ceded...........c......... . ..81,319,438 119,162,655 .3,209,436 203,691,529
99. Totals (All Business) less Reinsurance Ceded XXX e 269,440,469 | ........ 529,166,254 |............3,306,563 | ......166,098,296 | ........ 968,011,582
DETAILS OF WRITE-INS
58001. .0
58002. ...... 0].
58003. . 0.
58998. Summary of remaining write-ins for line 58 from overflow page... | .... 0.
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)........ 0.
9401. Dividends accums used to purchase paid-up additions............... ...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 June 30, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

All subsidiaries are 100% owned except as noted

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 June 30, 2017 of the OH'O 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 [.voeeveeceeeceerereeeeeereesseneeneneesssseessseneesensnes | eerelNuveeees | O,
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........c.cccooe. | ee:Neviioii [ 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..........cccccee. | ceoeNeveiits [ O
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..........cccoceee | ceoeeNeviiii [ O
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.........cccoocere [ ceeelNuiiiis | O
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........c.ccccoee. | ee:Neviiiii [ O
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..........cccccee. | ceoeeNeveiis [ Ou
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..........cccccee. | ceo.Neveiits [ O
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..........ccccce. | ceoe.Neciiiiis | O
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Statement as of June 30, 2017 of the OH'O 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..........cccoeeee | eoeNeviiii [ O
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........cccccccoe. | cee:Neviioii [ O
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..........ccceeees | eoeNeviiii [ O
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........ccccccee. | ee:Neviioii [ O
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..........ccccceee | eoeNeveiii [ O
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........cccoceees | weeeNeviiiei [ O
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..........cccccee. | ceoeNeveiii [ O
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..........cccccee. | ceoeeNeveiis [ Ou
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..........cccccee. | ceoeNeveiits [ O
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Statement as of June 30, 2017 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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.. | ....ccvvuve.. (01 I (0 Camargo Re Captive, INC......covvveveerereiriininen, OH.....cc..... A, The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, InC..........ccccces | voue. N [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 31-1454693.. | ...oveeeeeen. (010 (O Ohio National Investments, InC.........c.ccccoveenrenee OH........... NIA .o The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, Inc........ccccccee. | weuec Yoo [
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 31-1454699.. | .covvevvenes (01 I (0 Ohio National Equities, INC..........ccccvvvrererrrnnn. OH.....cc..... NIA....ccoone The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, Inc..........ccccce. | woeo. S [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. [ S 31-0742113.. | oo (01 I (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........cccocee. | woue Yoo [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 32-0071428.. | .cvvvvevrnes (V1 I [0 Ohio National Insurance Agency, Inc................. OH............ NIA....ccoonne The O.N. Equity Sales Company............cc.c..... Management ....100.000 | Ohio National Mutual Holdings, InC..........ccccces | conu. N [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. [ 31-0784369.. | oovvvvvvrnes (01 I (0 O.N. Investment Management Company........... OH........... NIA.. . The O.N. Equity Sales Company...........cc.ce.... Management ....100.000 | Ohio National Mutual Holdings, InC........cccveures | vevne N [0 S
Ownership,
Board of
Ohio National Mutual Ohio National Insurance Agency of Alabama, Directors,
0704 |Holdings, Inc. [ 63-1202147.. | coevere. (V1 I (0 Inc. AL....ccooovee NIA.....ccooonn. The O.N. Equity Sales Company............cc....... Management ....100.000 | Ohio National Mutual Holdings, Inc..........ccccce. | c.uu. N [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [0S 31-1684349.. | ....ccconee. (01 I (01 ON Flight, INCe.oeoveveveeceeeeee e OH............ NIA....cooone. Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, InC..........ccccce. | conu. N [0
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Statement as of June 30, 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..........ccccces | voue. 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..........ccccc... | ... N........ [0 R




Statement as of June 30, 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 000D O 00000 00 0O
* 6 7172 20174 900000 2 = * 6 7172 2 0174470000 2 =
T 00000 0 RO 000000 5 0 0O
* 6 717 2 2 017 3 650000 2 = * 6 717 2 2 017 4 480000 2 =
T 00 A0 0 0 0 O T 00 A0 R0 0
* 6 717 2 2 017 4450000 2 = * 6 717 2 2 017 44 90000 2 =
T 00 A0 A0 0O

* 6 7172 2017446 0000 2 =
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Statement as of June 30, 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

..3,680,604
...83,796
5,165,822

..3,680,604
...83,796
3,764,400

.0
1,401,422

.0
1,956,259

Q15




Statement as of June 30, 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 381,639 | i 690,527
9. Book/adjusted carrying value at end of current period (LINes 142+3+4-5+8-7-8).........cccccvrererierieierisiesessesessensessssenss | cevsesessssesesssssssesssssssenns 25,222,189 | 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 25,222,189 | 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 783,002,881 | 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 783,002,881 | ..o 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 783,002,881 | ..oooveeeeeeieeis 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................ ...0
2.2 Additional investment made after acquisition. .0
3. Capitalized deferred interest and other. .0
4. Accrual of discount...........ccocveeereriiriiennes .0
5. Unrealized valuation increase (decrease). L0
6. Total gain (loss) on disposals.................. .(2,698,285) | ..
7. Deduct amounts reCeIVEd ON QISPOSAIS...........ccurviururiireriiiiieieiieie et ss s sss et se st ssae s st ses e s b ssnsessnsnns | sessssesessssesessssnsesnsesesasanes 3,342,840
8. Deduct amortization of premium and AEPrECIALION. ..........cccuiviieiiccce et a et eaens | sebeaebessss et es st b st s s s b b ae et eee 0
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+6-7-84+9-10).........ccceuererrireieriiriieieseseieseiseienns | e sssesans 75,000,000 | coovvveeiereeieiceiee 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.iueieiiiiieiieiiiisieiieissiessisstesiessssssssssesssssssesssssssessessssenss | ssessessssassesssssssessessnsassans 75,000,000 | coveveiieeeieiceieie 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............cvurveieieciiiciecicieete ettt ettt st snsesse s bensesnss | evessssssssssssssaesesssnsenes 566,414,481 | ooovevvieeeeeeeis 978,253,435
3. ACCTUAL OF QISCOUNL........ouiiuiiiieicietieie ettt s bbb ss s s sentens | Snbensessssentesesntessessnsansaes 2,531,762 | covvvereerreereenees 4,733,988
4. Unrealized valuation iNCrEASE (ABCTEASE).........ruureerreeereireeseesreeeeesseseesesesseeseesssssesessessesssessessessessssessessessassssssessassassessasss | sesssssessesssssnssnnsnessesssens (16,782,202) | ..ovvoveeeeeeireereereereeeens (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 4,193,142 | oo 3,047,402
6. Deduct consideration for bonds and stocks disposed of... ..369,928,427 ...541,733,193
7. Deduct amortization of premium.... ..3,907,188 ...7,963,622
8. Total foreign exchange change in book/adjusted Carrying VAIUE............ccueeurieieiieeieiesie et sssssssesssens | essessessssessessssesse s sssses s sanes 608,300 | ..ovrvererireiereereeieiee (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). ...6,072,058,528 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)........ccuiiiiiuieiiiiiiieceescesseete e sssessesessersssssesessnsaens | sosseressssesesssssessssesens 6,072,058,528 | ........ccoevrviiririrnnas 5,888,928,660




Statement as of June 30, 2017 of the OHIO NATIONAL LlFE |NSURANCE 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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC T ():eevvereeereereereireseieiser ettt enennens | senssesseenssssseseens 3,535,732,324 | .o 198,944,094 | ..o 92,498,709 | ...ooovvireireeeieene (7,948,778) | oo 3,535,732,324 | ..o 3,634,228,931 | ..o | s 3,469,082,261
NAIC 2 ()-euvvereereereeseieeseieiseis ettt st esensens | sesssesseensssssesenns 1,857,598,019 | .ovvvereeriieene 125,165,473 | ..o 56,581,706 | ...oovvverevrerrereiriinienns 3,250,024 1,857,598,019 | .o 1,929,431,810 1,833,248,438
NAIC 3 ()- v vvereeerrereieireeieisesseeieessseeseess st ssss s snsessessssessens | suessssesseenssnsseseenn 223,532,147 | oo 7,000,000 | ooovevrreieiireieieene 26,517,256 | ..ooovoveeeireiseeienns 3,131,456 | oo 223,532,147 | oo 207,146,347 | cooovoeceieercreeeseneeeiniees | e 215,412,310
NAIC 4 ().t st sssnsens | sebsstessesssessessessnees 36,923,679 | ..o O IO 6,868,582 | .vooveieiieirene 1,556,590 | ..vovvrereirrirereieinns 36,923,679 | .o 31,611,887 | .o | e 43,498,621
NAIC B (): v vttt ssnsns | eesessessssessessessnsesseens 7,236,890 | .eooevveeeeereinereieineiseeeeseienens [0 I 780,483 | oo (4,489,681) | ...oovvreverrieicirirnes 7,236,890 | ovocveeeeiirireineieienne 1,966,726 | ...voveveeeeirireieineinereeseissreeenees | sevvseeeesesssssssennenes 16,893,601
NAIC B (): .- vvereeiereeseieeriseeeessieeseesstess ettt essessessnses | fessessssssssssessessssessenas 9,409,407 | .o [V 1,142,524 | oo YL 9,409,407 | oo 12,714,457 | oooioeeeeseiessssesiinins | ovesessssessessesnsenneas 20,328,067
TOtAl BONAS......ovveccrrescriesessssesses s sssne s ssssesssnssensssssnnnes | senesssssnnsssessesnas 5,670,432,466 | ....cccocoorniiriiniens 331,109,567 | ..ovvririririicriininns 184,389,260 | .....ovvvcireriniinininens (52,815) 5,670,432,466 | ...coooovriviriiniens 5,817,099,958 |....ccoocrrnmmmrninnmrmmnnnnriensennens0 | v 5,598,463,298
PREFERRED STOCK
NAIC Tttt | sreses st R (R (OO (R (R 0 [ coveereermrereerseeeninresereni s | s 0
NAIC 21ttt sn s | sesesieese st 20,297,234 | ..o 0 | oo 4,000,000 |...cvveommerrermenrerennnieereseeens 0 | o 20,297,234 | ...ovooerrieeriineens 16,297,234 | oovoovrveieeriesriineesnisesssieens | s 20,297,234
10, NAIC 3ottt snssts | nesesisssns st 9,000,000 | .vvvvucrveermernrrrreesennieseeenans (R R (0 IO 9,000,000 | .vvoourvermeririereienn 9,000,000 | .vvvvuveeeruersrmarresseennsseressseenes | e 9,000,000
1.
12, INAIC Bttt ent | e R R R OO (OO 0 [ coveereerirerrerneeesi s | s 0
130 INAIC Bttt st | e 0 [ 0 [ e 0 [ 0 [ 0 [ e 0 [ oo e | s 0
14, Total Preferred SIOCK..........ociuriiieiiirieiseeeseeneseiesssinies | eresnissesessnessssensees 29,297,234 | .o 0 e 4,000,000 |- 0 [ 29,297,234 | oo 25,297,234 | .o 0 [ 29,297,234
15.  Total Bonds and Preferred SEOCK. ... .o | serssesnsssessenensees 5,699,729,700 | ...oovviviriiinienns 331,109,567 | c.vvviriiiiiinns 188,389,260 | ..o (R ] I 5,699,729,700 | ..ooovoviiiiiinns 5,842,397,192 | .o [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§.....136,091,672; NAIC2§............ 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S....... 0; NAICBS............ 0.




Statement as of June 30, 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 126,093,180 |.....ccvvvvrivnee D00 OO P TR 126,092,972 | ..o 189,564 | ..o 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 9,035,601,803 | ...coovveererrereriernen 28,640,808,562
3. ACCIUAN OF GISCOUNL......ooioiiii bbbt | hebineb bbb bbb 51,404 | 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..............cceeiieuiviieiieiiiie ettt s et st bns | erretesesieae b s ea et en e tebans 9,030,883,076 | ...coooveverirererrieren 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 126,093,179 | oovoieeereereeeene 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 126,093,179 | ..o 121,323,048

QsSl03




Statement as of June 30, 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 36,333,028
3. Unrealized valuation INCIEASE/(AECIEASE)..........vurerrurrereerrerreseeseseeesseaseesesssseseeseesessessssssessessasssesses st esssessesseesassssses st aessessessessaessesses st eesae s ssess st e sses st st nsestensensessessa (5,081,450)
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 (7,510,054)
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 (489,180)
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 6+ 7 4 8)..cuiuiiieiiieiieceisesnsse ettt ennes 49,812,909
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 49,812,909
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 9,041,767
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 minus..........ccccvvevneee 14,140,441
3.14 Section 1, Column 18, PriOr YEAI.........ccvvvvererrrierreireiesiersesesseseseens 5,098,674 9,041,767 9,041,767
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 YEAr.........cceveeveveerreeieirereressesesesensnes 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.............cccoocvuee.e. 14,140,441
3.24 Section 1, Column 19, PriOr YEAI.......cccvevvererrerrrreiieseiese e 5,098,674 9,041,767 9,041,767
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 14,140,441
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 14,140,441
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Statement as of June 30, 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 June 30, 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 49,812,909

2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............c.cccoceeeieveeenierernerrerennen. 14,140,441

3. TOMAI (LINE 1 PIUS LINE 2).....veieeereireieeeeseieis st tsses ettt s s8££ 88245842 E 428828 E 842 £ s8££ 8 £ £ E bbbttt 63,953,350
4. PartD, SECHOn 1, COIUMN B........oiiuiiiiiiiie st 69,950,612

5. PartD, SECHON 1, COIUMN B.......ooveviriciices ettt bbb s bbb bbbt (5,997,262)

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. 49,812,909

8. Part B, SECHON 1, COIUMN 13.....uioiceieces ettt ettt et s ettt s bt s b nans 14,140,441

9. TOLAI (LINE 7 PIUS LINE 8)....vureueririeieseeie ettt st ess sttt s8££ 8 2 E £ s8££k E Rt 63,953,350
10, Part D, SECHON 1, COIUMN B..........oeiiiieeiciteieetet ettt bbbttt bbbt nes 69,950,612

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 (5,997,262)

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 27 123,074
14, Part B, SECtion 1, COIUMN 20..........cuiiiiiiiiriiini i 70,093,842
15, Part D, SECHON 1, COIUMN 11 ..ottt 70,216,916
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

Qslo7



Statement as of June 30, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Book/adjusted carrying value, December 31 Of PriOr YEA.........cc.cvuevevrevereieieee ettt snas

. Cost 0f cash eqUIVAIENES ACAUINET. .........eurureirriririr et ss sttt

o ACCIUAL OF ISCOUNL......covetiecictcc ettt bbb bbbt

. Unrealized valuation inCrease (ABCTEASE).........cuuirerriiiieiieicieie sttt

. Total gain (I0SS) ON QISPOSAIS........ouevueiiteireiieiiieiee sttt bbbt et

. Deduct consideration received 0N diSPOSAIS..............ccccviueueiireviiieriieiiee e

. Deduct amortization Of PrEMIUM..........c.crrierirrirriniseeries ettt

. Total foreign exchange change in book/ adjusted carrying ValUg..............cceveveveeeeicieesieeesee e

. Deduct current year's other-than-temporary impairment reCognzed............coeeureeeieeneeneeeneseeseeeeeeene

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

. Deduct total nonadmitted @MOUNLS............cceuiieieiiieie et nans

. Statement value at end of current period (Line 10 MinUS LiNE 11)......cccccouieiiiiiiiiieiccceeeccte e

QSI08
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Statement as of June 30, 2017 of the OH'O NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition|  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in in B./A.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE




Statement as of June 30, 2017 of the OHIO NATIONAL LlFE |NSURANCE 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
0525900......... ONTARIO. ..ottt CA. 04/06/2017 ... | covvorverrereeirrieeries 4.250 | .o, 9,000,000 | ooouverrirreieei s (U I . 12,860,000
1425919......... NAPERVILLE........ociuuiiuieieiieiseessssie s sses st IL 06/29/2017 ... | covvorerireeereersrieiis 4520 | .o 1,225,000 | .coooeeneenerierineereeiseerisei (1 R 1,670,000
1525910......... CARMEL......ovioioiiieiesieeie st IN 06/02/2017..... | .. LR RN 800,000 | .eoverrererrierierienieei s (1 5,520,000
1525918......... FORT WAYNE. ...ttt bbb IN . 06/29/2017.... | covvoerireeirerrsrieiins 4645 | ..o 4,000,000 | .oooverrerernieiereene s (1 R 5,370,000
1825913......... CRESTWOOD........cueuriurireessesssiseesesssessess sttt (18 FR 06/13/2017.... 2,750,000 | cooooverrirreeeiner s (1 TR 3,660,000
2325899......... CLINTON TOWNSHIP.......ccoomiiuieieiieiieisesissisee st MI 04/04/2017.... 2,000,000 | coooovenrinrieiree s (1 R 2,670,000
3625909......... COLUMBUS.......ouvtrtireineiee ettt OH 05/16/2017.... 1,200,000 | ..oooveenririerieeieeeesieei (1 TR 2,990,000
3825915......... MCOMINNVILLE........cooieiiiiniinieissie et OR 06/23/2017.... 2,625,000 | coooovenririe s (1 R 3,500,000
3925908......... ASTON TOWNSHIP........coooriiieirrimeeserisssiesieseees st nsenes PA. e 05/12/2017.... 2,100,000 | cooooverrirreeeieeieer s (U [T 4,200,000
4425906......... SAN ANTONIO. ..ottt X 05/11/2017.... 2,900,000 | coooovrnrirrieireee s (1 R 4,140,000
4425912......... CORPUS CHRISTI. ...iveresrisresseisssrsesssensseessenssssssssssssss st ssesssessssssens X 06/09/2017.... 2,000,000 | oo [ R 2,850,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other.............. . OO OO OO O POP O OOU PO YOTOPPOOPTYRPPORTOOY OTOON XXX....... 130,600,000 [ v 0 49,430,000
0899999. Total - Mortgages in Good Standing .. .. .. .. N [N XXX...ooe s ..2.30,600,000 | ..o 0 . 49,430,000
3399999, TOAl MOMGAGES. ........cvvveeveeeseireiiaeise it s bbbt ees | eebie et e stk | s XXX oo | e XXX s | e 130,600,000 | ..o (U [ . 49,430,000
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
002469%..... COLUMBUS.......oooeierieriieeienieisseis (0] ISV RN 03/25/1997.... | 04/03/2017.... 3,432,720 L1 I 0 (V1 ST 0 [V IR (V1N IO 3,302,708 | ...cvvvee 3,302,708 .0 (11 0
0024931......couriiinercrciniins SUMMIT TWP.......... PA. o [ 07/23/2002.... | 06/29/2017.... ...594,910 (VI N 0 0 [ e 0 0 [ o {0 [ 551,959 | .ocviiinnen 551,959 .0 0 [ o 0
0125540..... PRATTVILLE. ..o AL.....conec... weeneen | 1215/2011..... | 04/28/2017..... ...542,659 [ I 0 (1N 0 [0 [OOSR o N ISP 521,376 | oo 521,376 .0 0
1025317..... DORAL.....ccoorsrvrrrinnns FL ceeeeee. | 04124/2007.... | 06/13/2017..... 2,641,463 (O 0 (V1 ST 0 0 2,588,624 | .. 2,588,624 .0 0
1825555......ceeerierierieeiens RICHMOND........ovvvrirerierireninnes LS FPUTR PR 05/17/2012.... | 06/23/2017.... 3,383,523 [ IO 0 (1N O 0 0 | eoveeeeerenieeneen0 | s 3,293,795 | ..ccovvnee 3,293,795 .0 0
3425433... ..| CHARLOTTE.......coovvrmrrrrrrrrnns NC..covovrre ceeneee | 01/23/2009..... | 06/09/2017..... 1,338,790 O ISR 0 (V1 SRR 0 0 ...1,196,780 | ...........1,196,780 .0 0
4125778... ..|NORTH CHARLESTON s SC v | 07/16/2015.... | 04/24/2017..... 6,832,163 [ I 0 (1N 0 0 verenenr.8,788,089 | ...........6,788,069 .0 0
4425309..... EL PASO.....oovviimriirreriirinsiiieiins L. ST D 03/14/2007.... | 05/31/2017.... 1,838,910 [V ISR 0 (V1 ST 0 LU IO RPORPPON 1 N IO 1,785,772 | v ,785,772 .0 0
5325337 v OMAHA.....ccoovnvs NE...ooonis [ 08/03/2007.... | 06/02/2017.... 1,694,374 (U 0 (U I 0 0 ....1,622,292 ....1,622,292 ) 0
0199999. Total - Mortgages CloSEd DY REPAYMENL. .......vuuiureirireiereieieissseiersssseeseeersssesessane essssssssass s ess e st st es sttt s ..22,299,512 [ 0 (U 0 0 ..21,651,375 .0 0
Mortgages With Partial Repayments
0024739..... CHILLUM. ..ccooviiencnierinienis MD...ooovvrinne ceeenee | 08/18/1997..... 2,045,026 [V IR 0 (V1 SRR 0 0 0 0
0024757 ..o FORT DODGE....... . [1A weenneee | 10110/1997..... . ...242,706 [ I I 0 (V1 O 0 0 0 0
0024764..... SYOSSET....omviriirierierinerienirnenns NY .o [ 1172011997 | oo ...698,844 [V IO 0 (V1 TR 0 0 0 0
0024768..... BEREA.......oooeierineieeiseisesiesis SC weernener | 01/05/1998.... ...551,244 [ I 0 (V1 O 0 0 0 0
0024774 HUNTSVILLE. ...t sseeseenes AL weeenee | 03/03/1998.... . ...936,163 O TR 0 (V1 SRR 0 0 0 0 .
0024779....ccoveeirrseiiieiis HEMPFIELD TWP.....oiiiriiiiierieeiseisssise s PA oo [ 03/25/1998.... | covovveerinerinens | eerirerieeeiesineinns 74,748 LU IO 0 (V1 ST 0 0 0 (11 OO 0
0024789.......ccrverriririerien ANDERSON.......coooivirirriierinniierirenes SCvvvcveis [ v 07/22/1998.... | covovvvrrrverrens | v 51,299 [V [N 0 (V1 ST 0 0 0 (V1 O 0




Statement as of June 30, 2017 of the OHIO NATIONAL LlFE |NSURANCE 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
0024816 ... |OHIO TWP................ 11/23/1998.... | . ...985,462 0 .0 [V [ 0 0 .0 0
0024820. ... |MOUNT HOLLY . .1 12/15/1998... ...310,247 0 .0 (U 0 0 .0 0
0024824 v [MT JACKSON.....ocviriieinirirriieniis 12/28/1998.... |. ...547,454 0 .0 [V [P 0 0 .0 0
0024834 o [ STANLEY ..o VA i | e 02/24/1999.... | . ...471,548 0 .0 LV O 0 0 .0 0
0024868 wo [NEW ALBANY.......covmrrinrinnns OH..oovvvveees [ 09/23/1999.... [ .ooovvverviiennns [ o 11,422 0 .0 (V18 O 0 0 .0 0
0024876 ... |INDEPENDENCE...........ccccomsrunnce 11/29/11999.... | ...624,072 0 .0 LV O 0 0 .0 0
0024931. ... | SUMMIT TWP........ .107/23/2002... ...594,910 0 .0 (V1N O 0 0 .0 0
0024937 «. [SAN DIEGO.......cccovricriinricierinns 08/07/2002.... | covoovvveriiciiens [ e 69,686 0 .0 (V1 O 0 0 .0 0
0024938........ccorerrirericrinn PORT HURON........coovtrmririrrerireeneenns M [ 08/21/2002.... | . ...691,318 0 .0 (V1N O 0 0 .0 (01 0
0024941..... ELLENTON.....coovviiinrinnieiicies FLoiiiiiiins [ 09/19/2002.... | . ...952,005 0 .0 (V1 0 0 .0 0 [ oo 0
0024943 ... | VOLUSIA COUNTY. s FLorirreiinee e 09/30/2002.... | . ...592,202 0 .0 (01 0 0 .0 (01 0
0024944 ...|HEMPSTEAD.......... NY.cinis [ 10/04/2002.... | . ...839,377 0 .0 () 0 0 .0 (V1 0
0024953........ccovvrrrinerierinn TROUTVILLE.......cvtrieieierieneseeieise et L7/ W D 11/08/2002.... ...968,067 0 .0 (01 O 0 0 .0 (01 0
0024957 ..o BOYLSTON.......ovvvrrirriniinniins MA. i i 11/26/2002.... | . 1,747,151 0 .0 0 [ e 0 0 .0 (V1 0
0024958..... (01707 =1 N UTeeees [ 11/26/2002.... | . 1,544,290 0 .0 (01N 0 0 L0 .0 (01 0
0024965 ... | CALUMET CITY. I | s 12/119/2002.... | . 1,171,776 0 .0 () 0 0 0 ... 39,240 .0 0 | oo 0
0024966 ... |AMARILLO L. S D 12/19/2002.... | . 2,010,771 0 .0 (010 O 0 0 0 [ (V10 I 68,336 .0 (01 0
0024970.....c.corrrerrrireriiinns BEVERLY HILLS..... CA oo | e 12/23/2002.... 2,812,999 0 .0 () 0 (U (VI (V1 I 56,666 .0 (V1 0
0024971 .. |VISALIA............... CA.oovvnees [ v 12/23/2002.... | . 2,584,130 0 .0 (V1 ST 0 0 0. 55,235 .0 (V1 O 0
0125359 ..| BIRMINGHAM........ AL | v 12/03/2007.... | . 1,302,923 0 .0 () 0 0 .0 (11 0
0125516 we [HUNTSVILLE.......ocvoirircerseinerieriineeneniseisenssnssssssnennes | AL | v 07/20/2011.... | . 1,885,545 0 .0 (1N 0 0 .0 (01 N 0
0125539 1. [TUSCALOOSA.........coosrinniimrirerirerinrisnsiessisesiesisssnsnenns | Al v 11/30/2011.... | . 1,882,162 0 .0 () O 0 0 .0 0 | oo 0
0125540..... PRATTVILLE.......coooiererenrieerieesienesseseiessseesssessesseseennss | Al [ 12/15/2011.... ...542,659 0 .0 (1N 0 0 .0 (01 N 0
0125617 o [GREENVILLE........cooooviiiriiciiinicnrisciinniseineniissniisnienes [ Al e 05/02/2013.... | . 1,047,188 0 .0 (V1 R 0 0 .0 (V1 0
0125814 v | BIRMINGHAM........ocevvmrinnrierierinensninssnisensseninssnensssnensens | Al | e 01/29/2016.... | . 3,310,237 0 .0 (1N 0 0 .0 (01 0
0125841 ..o, BIRMINGHAM........cceooiimminrivnirerseiisniensissiseiessinenines. | Al [ 07/08/2016.... | . 4,945,318 0 .0 (V1 R 0 0 .0 (V1 0
0325344...... GLENDALE.........coooseverreeerieerieeieriessesssesssissssesssssesssesnsins | AZveseveesiiees [ e 08/30/2007.... | . ...913,161 0 .0 (1N 0 0 .0 (01 0
0325345..... TUCSON......iviririsrinerieninenienissesssissssensesessessseenns | Ao | coeviens 08/30/2007.... ...976,148 0 .0 [V [P 0 0 .0 (V1 0
0325410..... TUCSON......ovvieirinnierieninessensssessssssssssnsessssesssssonses | Auveiiissiinees | ceeveens 08/29/2008.... | . 3,393,237 0 .0 (1N 0 0 .0 (01 0
0325424..... TUCSON......iviriririnerierinesienissessssissssenienessesssesenns | Ao | coeviens 10/30/2008.... | . 2,077,399 0 .0 [V [ 0 0 .0 (V1 0
0325559..... PHOENIX.....cooevrerinrireninsirseessseisenssesiesessenssssisenssesssssnes | Ao [ v 05/22/2012.... | . ...745,781 0 .0 (1N 0 0 .0 (1 0
0325730..... TUCSON......iviriririnerieninesienissessssissssensenessesssesennns | Ao | ceeviens 12/22/2014.... | . 2,631,511 0 .0 [V [P 0 0 .0 (V1 0
032579%..... TUCSON......oirieirriseierieninesnenissesssnssssssssessssesssssonses | Auveiiissiinens | covveens 10/29/2015.... 6,464,152 0 .0 (1N 0 0 .0 (01N N 0
0325808..... TEMPE........ooooevereeeeeeeeieeeeseessiessssssssisssssessesessssnssenssies | AZuvvveieriinnes | covveens 12/23/2015.... | . 2,395,314 0 .0 [V [P 0 0 .0 (V1 0
0325813..... TUCSON......oirieiriseineriesineeseniseessesssssssssssssssesssssonnes | Auisiiissiinens | cevveens 01/19/2016.... | . 2,206,842 0 .0 (V1N 0 0 .0 (V1 0
0425045..... ROGERS.......oovvenrienrieerisseinseieneessssesssesssssssssssssssesssesnsies | ARuveiiiresiies [ eoevei 12/05/2003.... | . 4,304,892 0 .0 [V [ 0 0 .0 (V1 0
0425509........ccoeerrrirerierin LITTLE ROCK.....ooevvrrenrirerierieernsnissisenssesineesssninseeneens | AR [ 06/29/2011.... | . 2,038,130 0 .0 (V1N 0 0 .0 (V1 0
0425874 v | SPRINGDALE...........omvierinerineissisnsiesissssesssssssssssnssensnes | AR siiisiiies | ervins 12/21/2016.... | . 4,240,000 0 .0 [V 0 0 .0 0
0524998. ... | SANTA ROSA - .1 05/15/2003... ...689,418 0 .0 (V1N 0 0 .0 0
0525147 e [TEMECULA......oooivininirernnrinniensiserresissesseiessiseneenns | CAuiiiivciins | v 06/15/2005.... | . . ...601,379 0 .0 [V [P 0 0 .0 0
0525175...ccovveoeerrrieiieeins HAYWARD........ovvieieinernnrinsnsneniseiseesssissssssssssssesnnse. | CAurinerinneins | v 09/30/2005.... | covoueveerevrerrnns ...798,288 0 .0 (V1 ST 0 0 .0 (V1 RO 0




Statement as of June 30, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

0525238..... ONTARIO.....ccveririirieiiens 05/25/2006.... | . ...752,993 0 .0 [V [ 0 0 .0 .0 0

0525346..... CLOvIS. .| 09/14/2007... 1,381,880 0 .0 (U 0 0 0 .0 0

0525395......ocerieinrineiieiiins CUPERTINO. 05/22/2008.... | . 5,041,897 0 .0 [V [P 0 0 .0 .0 0

0525413 ... |ALTADENA 09/09/2008.... | . 4,151,138 0 .0 (V1 O 0 0 .0 .0 0

0525441 ...|MONTEREY PARK 12/29/2009.... | . 3,052,529 0 .0 (V18 O 0 0 .0 .0 0

0525471 ...| SAN DIEGO 10/28/2010.... |. ...787,684 0 .0 LV O 0 0 .0 .0 0

0525498. ..| COSTA MESA... .| 04/26/2011... 2,816,547 0 .0 (V1N O 0 0 0 .0 0

0525527...... GLENDALE 09/28/2011.... | . 1,486,833 0 .0 (V1 O 0 0 .0 .0 0
0525530 ... | YUCCA VALLEY. 10/18/2011.... | 2,024,988 0 .0 (V1N O 0 0 .0 .0 (01
0525557 ... |HUNTINGTON BEACH 05/17/2012.... | . 5,718,001 0 .0 () 0 0 0 | s (V10 I 74,936 .0 0 [ oo
0525574 ... | BAKERSFIELD...... 09/25/2012.... | . 1,325,494 0 .0 (01 0 0 0. 28,549 .0 (01
0525580 ...| CAMARILLO........ 10/23/2012.... | 1,912,963 0 .0 () 0 0 0. 33,582 .0 (V1
0525588........ccomeevmrinerierinn BERMUDA DUNES 12/03/2012.... 1,518,184 0 .0 (01 O 0 0 0. 86,351 .0 (01
0525598 ...| SAN PEDRO 01/29/2013.... | . 2,556,258 0 .0 0 [ e 0 0 0. 32,217 .0 (V1
0525628 ... |RIVERSIDE......... 06/10/2013.... | . 2,963,566 0 .0 (01N 0 0 0. 30,940 .0 (01
0525639 ... | CARLSBAD, 08/01/2013.... | . 2,751,783 0 .0 () 0 0 0 ... 28,527 .0 0 | oo
0525661 ..| SACRAMENTO 11/06/2013.... |. 5,333,119 0 .0 (010 O 0 0 0 [ (V10 I 47,810 .0 (01
0525689..... DINUBA 07/10/2014.... 1,675,504 0 .0 () 0 [V IR 0 0. 82,681 .0 (V1
0525690 ... | CARDIFF BY THE SEA.. 07/15/2014.... | . 3,473,101 0 .0 (1N O 0 0 .0 (01
0525716 ..| SAN LEANDRO 11110/2014.... | . 2,246,748 0 .0 () 0 0 .0 (11
0525765 ... | DOWNEY... 06/10/2015.... | . 4,771,860 0 .0 (1N 0 0 .0 (01 N
0525790 ... | SEASIDE... 09/11/2015.... | . 2,623,487 0 .0 () O 0 0 .0 0 | oo
0525801....ccourvrmereinerieeinnn BARSTOW, 11/20/2015..... | oo 2,999,495 0 .0 (V1 ST 0 0 .0 (V1 R
0525811 ...|HOMEWOOD 01/05/2016.... | . 5,408,526 0 .0 () O 0 0 .0 (V1
0525828 ... | SACRAMENTO 04/29/2016.... | . 4,015,376 0 .0 (1N 0 0 .0 (01
0525884 ..| SCOTTS VALLEY 01/27/2017.... |. 0 0 .0 () O 0 0 .0 (V1
0525895 .| LOS ANGELES.. 03/22/2017.....|. 0 0 .0 (1N 0 0 .0 (01
0525900..... ONTARIO....ccveririiiririienns 04/06/2017.... 0 0 .0 [V [P 0 0 .0 LV
0624981......oureverrirerieiinn HIGHLANDS RANCH................. 02/21/2003.... | . ..176,119 0 .0 (1N 0 0 .0 (01
0625177..... AURORA 09/30/2005.... | . 2,615,416 0 .0 [V [ 0 0 .0 LV
0625310.....coucermerrirerieeinnes COLORADO SPRINGS 03/19/2007.... | . 2,587,150 0 .0 (1N 0 0 .0 (1
0625525..... WINDSOR 09/28/2011.... | . 3,014,582 0 .0 [V [P 0 0 .0 LV
OR24396.........cvvererirrerins WHITMORE LAKE.........cooomierreieeeieeeeseessesesseeeseneens M [ 08/26/1999.... 2,165,345 0 .0 (1N 0 0 .0 (01N N
OR24431......oorirrcris WHITMORE LAKE.......cooiiieriririnnieriesesesissisesiessniens Mo [ 08/26/1999.... | . ...194,638 0 .0 [V [P 0 0 0 ... 4,813 .0 0 | oo
1025317..... DORAL....cccoorrirenne FLoiriieiinee e 04/24/2007.... | . 2,641,463 0 .0 (V1N 0 0 .0 LV TR
1025384 <o | JACKSONVILLE BEACH.........oovirimirierireiirinsinesinerienes FLoiiiiniiies i 02/22/2008.... |. 2,565,462 0 .0 [V [ 0 0 .0 LV
1025390 ..| PENSACOLA BEACH............ FLoiriieiinee e 04/11/2008.... | . ...842,604 0 .0 (V1N 0 0 .0 LU R

1025399..... TAMPA.......covvvnrin FLoiiiiniiies i 06/02/2008.... | . ...409,655 0 .0 [V 0 0 .0 0

1025400..... ODESSA.....cccconveenne FL .| 06/09/2008... 2,443,019 0 .0 (V1N 0 0 .0 0

1025520..... ORLANDO.......oovorirriierirrirriieiiens FLoiiiiniiies i 08/09/2011.....|. 3,586,291 0 .0 [V [P 0 0 .0 0
1025541 ... JACKSONVILLE. ..ot FLoiririiinee [ 12/20/2011.... | 1,598,281 0 .0 (V1N 0 0 .0 LU TR
1025549..... APOPKA. ...t FLoriiieirnee [ v 03/28/2012.....|. ...792,904 0 .0 (V1 [P 0 0 .0 LV
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1025653..... TAMPA......covvvirin 10/11/2013.... | 3,233,681 0 .0 [V [ 0 0 .0 0
1025655. ..| SPRING HILL. .1 10/28/2013... 1,591,573 0 .0 (U 0 0 .0 0
1025668..... DESTIN FLoiiiriiines e 12/16/2013.... | . 1,645,721 0 .0 [V [P 0 0 .0 0
1025734..... SANFORD.........cmsrviriiirriies FLoiriirirnes v 01/06/2015.... | . 2,558,070 0 .0 (V1 O 0 0 .0 0
1025748.......coovvrerericeinns NAPLES.......c.ccoov FLoriieiinee e 04/14/2015.... | . 4,743,393 0 .0 (V18 O 0 0 .0 0
1025758 .. NAPLES......ccoovv FLuiirriiins | e 05/20/2015.... | . ...723,883 0 .0 (V1 0 0 .0 0
1025772. ... |ROCKLEDGE . |FL .| 06/30/2015... 1,096,157 0 .0 (V1N O 0 0 .0 0
1025777 o | JACKSONVILLE .....oooitiieireise et FLuiiirriiins | e 07/16/2015.... | . 2,270,088 0 .0 (V1 O 0 0 .0 0
1025800.......ceuurvrrerereicernnes TALLAHASSEE...........ocviirierieeieriesissessssississesssssssensnenes FLorirreiinee e 11/19/2015.... | . 2,748,711 0 .0 (V1N O 0 0 .0 (01
1025810..... HALEAH. ... FLuriieriiins | e 01/06/2016.... | . 6,047,635 0 .0 () 0 0 .0 0 [ oo
1025854 ... | CAPE CANAVERAL................. FLorirreiinee e 09/19/2016.... | . 7,440,177 0 .0 (01 0 0 .0 (01
1025855 ..| CAPE CANAVERAL................. FLoiriirirens v 09/19/2016.... | . ...484,985 0 .0 () 0 0 .0 (V1
1025872....cuvvireriericeienes RIVERVIEW......... L | e 12/19/2016.... 1,335,000 0 .0 (01 O 0 0 .0 (01
1025880 ..|NAPLES.......ccocovenn. T IO 01/18/2017.... |. 0 0 .0 0 [ e 0 0 .0 (V1
1125052 ... |FT OGLETHORPE... [C7. U IR 01/20/2004.... | . ...849,459 0 .0 (01N 0 0 . .0 (01
1125701 ve [LAWRENCEVILLE........o.ovvvvrrierinrinenseisniinseinennenessennnes | GAuiivciiiens | eriis 09/18/2014.... | . 3,026,442 0 .0 () 0 0 0 ... 27,610 .0 0 | oo
1325034 ..| COEUR D'ALENE................ SRR I 10/17/2003.... | . 5,730,143 0 .0 (010 O 0 0 0. 82,963 .0 (01
1325086.........cvvvririrriinns POCATELLO....... 105U IO 07/30/2004.... ...356,076 0 .0 (V1 ST 0 (0 IO PRTRPRON N OO (11 31,590 .0 (11 OO
1325109..... IDAHO FALLS.......vveirrervrerierines 11/18/2004.... | . ...293,534 0 .0 (V1 ST 0 0 0. 22,852 .0 (V1 O
1325358..... MERIDIAN.......ovviiiiiiniceseis 11/30/2007.... | . 4,823,121 0 .0 () 0 (0 IOTOORRTRPOON o N OO (U I 44,134 .0 (11
1325526 ... | COEUR D'ALENE 09/28/2011.... | . 2,591,028 0 .0 (1N 0 0 0. 28,872 .0 (01 N
1325570 ..| COEUR D'ALENE 08/16/2012.... | . 1,582,315 0 .0 () O 0 0 0 ... 27,950 .0 0 | oo
1325752..... MERIDIAN. ...t 05/01/2015.... | cooonerererrernnns 1,042,791 0 .0 (V1 ST 0 0 .0 (V1 R
1425512 ... | WAUKEGAN.......... I | s 06/30/2011.... | . 1,585,018 0 .0 (V1 R 0 0 .0 (V1
1425518 +o [WOODRIVER......ocorinrieriiriseeiniis I | s 07/2712011.... | . 1,038,081 0 .0 (1N 0 0 .0 (01
1425562 ... |CHICAGO HEIGHTS.........cccooouu. I | s 06/28/2012.... | . 3,620,612 0 .0 () O 0 0 .0 (V1
1425589 .. | BUFFALO GROVE........oovorvereieeresiesisss s oo | e 12112/2012.... | 6,117,845 0 .0 (1N 0 0 .0 (01
1425821..... CHICAGO.......ommiviriiriiriieris I | s 03/30/2016.... 1,257,659 0 .0 [V [P 0 0 .0 LV
1425882 ... | SCHAUMBURG [ ESSSUSURS DR 01/19/2017.... | . 0 0 .0 (1N 0 0 .0 (01
1525339 ... | INDIANAPOLIS........oovverirrirnriiries INGi | s 08/15/2007.... | . 1,093,166 0 .0 (V1 SR 0 0 .0 (V1
1525348 ... | INDIANAPOLIS. 09/21/2007.... | . 1,084,046 0 .0 (1N 0 0 .0 (1
1525418 .| GREENFIELD........ 10/01/2008.... | . 3,226,890 0 .0 [V [P 0 0 .0 LV
1525470, INDIANAPOLIS. 10/28/2010.... 1,896,967 0 .0 (1N 0 0 .0 (01N N
1525497 ... | INDIANAPOLIS 04/19/2011.... | . 1,982,609 0 .0 [V [P 0 0 .0 LV
1525500 ..| CARMEL......... 04/28/2011.... | . 1,971,913 0 .0 (V1N 0 0 .0 LV TR
1525586..... FISHERS........cccoenes 11/29/2012.... | . 1,128,295 0 .0 [V [ 0 0 .0 LV
1525593 INDIANAPOLIS. 12/21/2012.... |. 1,679,923 0 .0 (V1N 0 0 .0 LU R
1525642 ... | WEST LAFAYETTE 08/07/2013.... | . 1,380,277 0 .0 [V 0 0 .0 0
1525663. ... |FISHERS... .| 11/13/2013... 1,039,140 0 .0 (V1N 0 0 .0 0
1525684 ... | INDIANAPOLIS.........oovvevirrirnriirins 04/29/2014.... | . ...874,250 0 .0 [V [P 0 0 .0 0
1525700 ...|CARMEL......... 09/05/2014.... | . 2,985,918 0 .0 (V1N 0 0 .0 LU TR
1525791 .| BROWNSBURG.........ccoovrvmurinnes 09/22/2015.... | . 1,202,721 0 .0 (V1 [P 0 0 .0 LV
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1525829 ... | INDIANAPOLIS 05/04/2016.... | . 4,915,685 0 .0 [V [ 0 0 43,169 .0 0
1525832. ... | INDIANAPOLIS. .| 06/02/2016... 1,119,102 0 .0 (U 0 0 19,003 .0 0
1525837 ... | INDIANAPOLIS 06/29/2016.... | . . 3,025,127 0 .0 [V [P 0 0 L0 46,062 .0 0
1525856 ... |FISHERS................. 09/19/2016.... | . B [P 12,264,442 0 .0 LV O 0 (0 IO RRRPOUON o N OO 0| s 206,998 .0 0
1525897 ... | INDIANAPOLIS 03/29/2017.... | . 0 0 .0 (V18 O 0 0 0. 20,817 .0 0
1625524 ...| WEST DES MOINES. 09/26/2011.... | . 1,234,452 0 .0 LV O 0 0 13,759 .0 0
1725590. . |WITITA...... .1 12/13/2012... 2,046,665 0 .0 (V1N O 0 0 21,596 .0 0
1725818 ... |LAWRENCE..... 03/11/2016.... | . 2,642,824 0 .0 L) 0 0 22,114 .0 0
1825019 ... |FERN CREEK..... 08/27/2003.... | . ...191,265 0 .0 (V1N O 0 0 0 0 26,468 .0 (01 0
1825379 ...| COLD SPRING 01/31/2008.... | . 2,451,911 0 .0 () 0 0 0. 39,230 .0 0 [ oo 0
1825386 ... |LOUISVILLE........... 03/14/2008.... | . 1,141,079 0 .0 (01 0 0 0. 23,173 .0 (01 0
1825472 ... |NEWPORT 10/29/2010.... | . 3,115,348 0 .0 () 0 0 0 (V10 I 93,835 .0 (V1 0
1825479 LOUISVILLE........... 12/14/2010.... 3,148,911 0 .0 (01 O 0 (U IR 0 0. 68,247 .0 (01 0
1825555 ... |RICHMOND 05/17/2012.... | . 3,383,523 0 .0 0 [ e 0 0 .0 (V1 0
1825608 ... |LOUISVILLE........... 03/19/2013.... | . 1,419,449 0 .0 (01N 0 0 .0 (01 0
1825624 v |LEXINGTON. ..o . 05/17/2013.... | . 2,309,181 0 .0 (V1 ST 0 0 .0 (11 OO 0
1825635 ... |LOUISVILLE........... 06/27/2013.... | . . 1,661,547 0 .0 (010 O 0 0 .0 (01 0
1825709....c.vvivrrrierieriies LEXINGTON.....coovvvrrmrrreririnns 10/10/2014..... | coooveiris 2,304,879 0 .0 (V1 ST 0 0 .0 (11 OO 0
1825723 v [LEXINGTON......oovverrireireiinnns . 12/16/2014.... | . 2,959,949 0 .0 (V1 ST 0 0 .0 (V1 O 0
1825793 ... |RICHMOND 10/01/2015.... | 1,607,299 0 .0 () 0 0 .0 (11 0
1825866 v [LEXINGTON......orvverriririinnes . 11/21/2016.... | . 5,000,000 0 .0 (V1 ST 0 0 .0 (V1 0
1925392 ... |LAFAYETTE 05/01/2008.... | . . ...787,868 0 .0 (V1 R 0 0 L0 .0 0 | oo 0
1925561..... KENNER 06/11/2012.... | cevorererrerins 2,461,251 0 .0 (V1 ST 0 (0 TN 1 N ISR (V18 I 40,367 .0 (V1 R 0
2125430..... LAUREL 12/02/2008.... | . 2,100,241 0 .0 () O 0 0 0 ... 29,096 .0 (V1 0
2125457 ..o GAITHERSBURG............. . . 06/10/2010.... | . 2,985,504 0 .0 (1N 0 (0 IR OPOUON 1 N IO (V1 I 63,790 .0 (01 0
2125564 ... |HAGERSTOWN 06/28/2012.... | . 1,875,867 0 .0 (V1 R 0 0 0 ... 20,700 .0 (V1 0
2125601 ... | BETHESDA 01/30/2013.... | . 2,612,699 0 .0 (1N 0 0 0. 27,963 .0 (01 0
2125731..... FULTON 12/22/2014.... 1,468,441 0 .0 [V [P 0 (U IR (V1 OO (V1 IR 21,212 .0 LV 0
2125769.....coceeerierieiin HYATTSVILLE...... 06/23/2015.... | . 1,572,476 0 .0 (1N 0 0 ...14,303 .0 (01 0
2225747..... SPENCER 04/07/2015.... | . 2,488,265 0 .0 [V [ 0 0 .0 (V1 0
2325186.....cvnerereineiieiiin ANN ARBOR 11/01/2005.... | . 1,046,694 0 .0 (1N 0 0 .0 (1 0
2325216..... NoVI 03/01/2006.... | . . 4,676,861 0 .0 [V [P 0 0 .0 (V1 0
2325533....conrieinieiieiii WYOMING 10/26/2011.... | covvereririiis 1,499,271 0 .0 (V1 O 0 0 .0 (11 0
2325544 ... | KALAMAZOO 02/09/2012.... | . 1,331,928 0 .0 [V [P 0 0 .0 (V1 0
2325609 ... | CLARKSTON 03/28/2013.... | . 1,430,072 0 .0 (V1N 0 0 .0 (V1 0
2325619 ... |EAST LANSING.... 05/07/2013.... | . 1,258,874 0 .0 [V [ 0 0 .0 (V1 0
2325620 ... | SOUTHFIELD 05/07/2013.... | . 3,709,776 0 .0 (V1N 0 0 .0 (V1 0
2325678........coevriieii INDEPENDENCE TWP. 03/07/2014.... | . 3,220,266 0 .0 [V 0 0 .0 0
2325681. LANSING . .1 04/16/2014... 2,632,124 0 .0 (V1N 0 0 .0 0
2325T43....ooviiicii SHELBY TOWNSHIP......cooveveerniriirinernerrnerirereseiseisenes | Ml [ 03/26/2015.... | . . 2,571,790 0 .0 [V [P 0 0 .0 0
2325770..... SALINE......cooiiieiierineeieeieenns Mo [ e 06/26/2015.... | coooererrerernns ...789,678 0 .0 (V1 ST 0 0 .0 (V1 RO 0
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2325815, EASTPOINTE.......ovverrrerrrerenennne 02/01/2016.... | . 3,627,956 0 .0 [V [ 0 0 .0 .0 0
2325844. NOVL .o .| 07/26/2016... 4,919,165 0 .0 (U 0 0 0 .0 0
2325899......cceeiieiieiii CLINTON TOWNSHIP 04/04/2017.... | . 0 0 .0 [V [P 0 0 .0 .0 0
2425314 <. | VADNAIS HEIGHTS.....c.cooooiiiiniirniisenieeseeeseeseieeees 04/09/2007.... | . 2,113,717 0 .0 LV O 0 0 .0 .0 0
2425517 ... |EDEN PRAIREE......... 07/21/2011.... | . 3,772,708 0 .0 (V18 O 0 0 .0 .0 0
2425578 ...|STCLOUD.............. 10/115/2012.... |. 1,620,565 0 .0 (V1 0 0 .0 .0 0
2425638. «. [MINNETONKA........ocevvrvrririrennns .107/16/2013... 2,694,224 0 .0 (V1N O 0 0 0 .0 0
2425766 ... |BLOOMINGTON 06/12/2015.... | . 1,932,771 0 .0 L) 0 0 .0 .0 0
2425858 voo | VADNAIS HEIGHTS......oovirrireeririeriesieseeesssiseniessiens 09/29/2016.... | . 1,010,963 0 .0 (V1N O 0 0 .0 .0 (01
2625376 ... |RIVERSIDE......... 01/28/2008.... | . 6,952,864 0 .0 () 0 0 .0 .0 0 [ oo
2625625........ccocerrierieiii STLOUIS......... 05/24/2013.... | . 2,473,184 0 .0 (01 0 0 .0 .0 (01
2725476..... KALISPELL. ..o 11/23/2010.... | . 2,547,076 0 .0 () 0 0 .0 .0 (V1
2925245..... LAS VEGAS........ccoovvrerirrnerienes 06/20/2006.... ...991,193 0 .0 (01 O 0 0 .0 (01
2925798..... LAS VEGAS........ccoovvimrrirmrrinns 11/118/2015.... | . 2,873,265 0 .0 0 [ e 0 0 .0 (V1
3125306........cevncerrirerieiiinn OAKLAND........coconne 03/01/2007.... | . 1,474,291 0 .0 (01N 0 0 | eooveeeeererrieeneen0 [0 [ s .0 (01
3125558........coiriicii WILLIAMSTOWN........ccoomriiiirrirene 05/18/2012.... | . 1,706,426 0 .0 () 0 0 | om0 [0 | s 31,292 .0 0 | oo
3125603..... KEARNY ..ot 02/13/2013.... | . 2,551,573 0 .0 (V1 TR 0 LI IOPOOPPORPRRPORPOUON 1 N IPPURPPURPURPOPOON | B PO 25,951 .0 (11
3125654..... OLD BRIDGE........cccccoovvmrirnnn 10/22/2013.... 1,005,947 0 .0 () 0 0 [0 |0 [ e 26,271 .0 (V1
3125862 <. |WILLINGBORO........oocorrrrrirnnes 10/12/2016.... | . 1,583,538 0 .0 (1N O 0 0 | eoveeeerrenreenieen0 [0 | e, 19,711 .0 (01
3125889 ... | BARRINGTON. 02/28/2017.... | . 0 0 .0 () 0 0 [0 | eiveriiniiienn0 [ e, 39,575 .0 (11
3225781 ...| ALBUQUERQUE 07/29/2015.... | . ..711,369 0 .0 (V1 ST 0 0 17,345 .0 (U R
3225788 ..| ALBUQUERQUE 09/03/2015.... | . 3,894,043 0 .0 () O 0 0 46,675 .0 0 | oo
3325219..... [S]17.\ N 12/01/2010.... 1,613,941 0 .0 (1N 0 0 | eoeeeeeecerreenieen0 [0 | e, 32,626 .0 (01 N
3325353..... BAY SHORE........cccoovumiiinrinniiciis 10/17/2007.... | . 1,593,867 0 .0 (1 0 0 [0 | eiveinniiiinnn0 [ s 14,986 .0 (V1
3325538..... LATHAM......ovvrrrirenresieeins 11/28/2011.... | . 2,104,647 0 .0 (1N 0 0 [ ooerreeemeceerreeen0 | o0 [ 23,073 .0 (01
3325794 ..|WEST ISLIP... 10/14/2015.... | . 2,544,654 0 ] (V1 R 0 0 .0 (01 TR
3425105 ... MATTHEWS.. 11/08/2004.... | . ...578,037 0 .0 (1N 0 0 .0 (01
3425106........ccnrrerierieiiin WINSTON-SALEM 11/08/2004.... | cooovvericirine ...592,326 0 .0 (V1 ST 0 0 .0 (V1
3425433......oeii CHARLOTTE......cooomrrrerrrnns 01/23/2009.... | . 1,338,790 0 .0 (1N 0 0 .0 (01
3425474..... GRAHAM. ... 11/17/2010.... | . 1,415,775 0 .0 [V [ 0 0 .0 LV
3425482.......ceieii CARRBORO........ 12/20/2010.... | . 3,632,430 0 .0 (1N 0 0 .0 (1
3425504..... CARY ..o 05/31/2011.... | . 1,908,300 0 .0 [V [P 0 0 .0 LV
3425529.....coiieerrieiieii GREENSBORO.......ccovverrirrinnns 09/29/2011.... | cevoerererreriens 1,233,059 0 .0 (V1 O 0 0 .0 (11
3425579..... DURHAM. .....cooorrerrrirrrincnens 10119/2012.... | 1,786,283 0 .0 [V [P 0 0 .0 LV
3425584......cerieii INDIAN TRALL....... 11/27/2012.... | . 2,786,735 0 .0 (V1N 0 0 .0 LV TR
3425591 ...|MONRCE............ 12/18/2012.... |. 1,456,228 0 .0 [V [ 0 0 .0 LV
3425594 ...|MOORESVILLE 12/21/2012.... |. 2,388,751 0 .0 (V1N 0 0 .0 LU R
3425643 ... |HILLSBOROUGH................... 08/07/2013.... | . 3,532,053 0 .0 [V 0 0 .0 0
3425676. ... |KILL DEVIL HILLS .102/04/2014... 3,043,257 0 .0 (V1N 0 0 .0 0
3425751 ... |FAYETTEVILLE 05/01/2015.... | . 2,524,342 0 .0 [V [P 0 0 .0 0
3425754 <. [CONCORD......coooorvrirrircririreenns 05/07/2015.... | . 3,791,984 0 .0 (V1N 0 0 .0 LU TR
3425768 .| KERNERSVILLE...........cccoemrrnnes 06/18/2015.... | . 3,528,458 0 .0 (V1 [P 0 0 .0 LV




92030

Statement as of June 30, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

SCHEDULE B - PART 3

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal
3425875..... RALEIGH.........cooiirinrieiinerireniennns NC.ovvvverres [ 12/22/2016.... | . 1,000,000 (O 0 [V [ 0 0 0 ... 20,891 .0 0
3624999. ...| WASHINGTON TWP. OH .1 05/27/2008... ..191,218 (O 0 (U 0 0 0 0. 32,891 .0 0
3625022 ... |COLUMBIA TWP..........ovvvrnnne OH..oovvvviees [ v 09/05/2003.... | . ...496,696 [V IO 0 (V1 SRR 0 0 .0 0
3625044 .| COLUMBUS.........cooiiiirrinciiniiiciieciens OH..oovvvvvve [ 11/24/2003.... | . ...208,138 LU IO 0 (V1 O 0 0 .0 0
3625100 OH..oovvvveees [ 10/14/2004.... | . ...212,288 (O 0 (V18 O 0 0 .0 0
3625130 OH..oovvvvvve [ 03/29/2005.... | . ...983,144 (O 0 LV O 0 0 .0 0
3625201. v |PLAIN CITY oo OH .1 12/29/2005... ...764,247 (O 0 (V1N O 0 0 .0 0
3625300 .| FAIRBORN.......coconirirrirrinns OH..oovvvvveens | e 01/23/2007.... | . 1,217,320 0 | i 0 (V1 O 0 0 .0 0
3625422.... ELYRIA..ccooiviiceeneeeienienes (0] ISP RN 10/29/2008.... | . 2,918,923 O IO 0 (V1N O 0 0 .0 (01
3625443........onvvis MARYSVILLE...... | OH. s 02/18/2010.... | . 1,881,357 (O 0 () 0 0 .0 0 [ oo
3625445........coieriereii WADSWORTH........ovverrrrerinnee (0] ISR RN 03/09/2010.... | . 1,487,974 (O 0 (01 0 0 .0 (01
3625484..... WESTLAKE.......cooiirierieeiieeieenns (] TR IO 12/127/2010.... | . 2,114,659 [0 IO 0 () 0 0 .0 (V1
3625508..... GAHANNA.......covveririnerieinerissiis OH.ooveeees [ 06/16/2011.... 1,661,513 (O 0 (01 O 0 0 .0 (01
3625547 ... LIBERTY TOWNSHIP........oovvvirriirriineniieseieesisseeiieenes (] TR IO 02/29/2012.... | 3,278,995 O IO 0 0 [ e 0 0 .0 (V1
3625566..... COLUMBUS........oooevrreeieeeeesssiis OH.oovveeen [ 07/13/2012.... | . 2,018,349 O IO 0 (01N 0 0 .0 (01
3625605 ... | BROADVIEW HEIGHTS........... OH.oovvivven [ v 03/14/2013.... | 3,177,976 O IR 0 () 0 0 .0 0 | oo
3625606 ..| WASHINGTON TOWNSHIP | OH. s 03/15/2013.... | . 3,445,867 O IO 0 (010 O 0 0 .0 (01
3625626..... WESTLAKE.......cooiierierirniierieinns (0] ISV RN 05/29/2013... | cooovrvrrierirs 1,733,516 (U IO 0 (V1 ST 0 0 .0 (11 OO
3625671....cevecerereirerieiiin MONTGOMERY... | OHeies | s 12/26/2013.... |. B [P 24,717,117 (O 0 (1N O 0 0 .0 (01
3625680..... HUDSON......cooovriiiinrieiieriiens OH..oovvvvvvi [ 03/21/2014.... | . 1,421,795 (O 0 () 0 0 .0 (11
3625688 (0] ISV RN 06/09/2014.... | . 2,074,263 [ I 0 (1N 0 0 .0 (01 N
3625764 OH..ovvvvvves [ 06/10/2015.... | . 3,623,278 0 | oo 0 () O 0 0 .0 0 | oo
3625773 (0] ISV RN 07/09/2015.... 2,148,094 [ I 0 (1N 0 0 [ oorreveeeiierreeen0 | o0 [ 29,727 .0 (01 N
3625786 ...|PERRYSBURG... S OH.is 08/27/2015.... | . 2,319,399 [V IR 0 (V1 R 0 0 | o0 [0 | s 37,822 .0 (V1
3625816 o | CINCINNATL oo (0] ISV RN 02/19/2016.... | . 1,033,277 [ I 0 (1N 0 0 [ oorreeemecieneeeen0 | o0 [ 9,170 .0 (01
3625835 OH..ooovvvvvie [ 06/17/2016.... | . 1,173,116 (O 0 () O 0 0 16,510 .0 (V1
3625845 . (0] ISV RN 08/02/2016.... | . 5,208,850 [V IO 0 (V1 O 0 0 42,065 .0 (V1 O
3625850..... MORAINE...........coovvrerirarirniirnns OH..ooovvvveve [ v 09/09/2016.... 1,293,008 O IR 0 [V [P 0 0 | om0 [0 | s 10,689 .0 (0
3625851 ... |SPRINGBORO.........ooconrrrrrrnnne (0] ISV RN 09/09/2016.... | . 1,293,008 (O 0 (1N 0 0 | eoeeeeerrcenreenieen0 [0 | e, 10,689 .0 (01
3625883 o | CINCINNATL v OH..oovvvvvvne [ v 01/19/2017.... |. 0 (O 0 [V [ 0 0 [ oooreiverriieerieen0 | evveriiesiiiennnn0 [ e, 27,947 .0 LV
3625886..... MENTOR......cooirmerirrineerrerireenns (0] ISV RN 02/07/2017.....|. 0 [ I 0 (1N 0 0 [ ooorrereeecieeeeeen0 | o0 [ 23,858 .0 (1
3725792......ovvvvvenrrvervnnine | TULSA e | O v 09/29/2015.... | . 2,726,254 O ISR 0 [V [P 0 0 .0 LV
3725834.......ccovvvencrncrincenes | OKLAHOMA CITY cooovcicriererieseseeisssinenssenisseenssnes | O v 06/15/2016.... 1,056,790 (O 0 (1N 0 0 .0 (01N N
3825455 A OR e | 07/01/2010.... | . 1,539,431 (O 0 [V [P 0 0 .0 LV
3825521 S MCMINNVILLE........ovvovireireireeiseieiieseeeses e OR..ovvvrneen [ 08/17/2011.... | . 6,995,310 (O 0 (V1 0 0 .0 LV TR
3825692..... SALEM. ..o OR..oovvvvvnn [ v 07/25/2014.... | . 2,002,602 O IR 0 [V [ 0 0 .0 LV
3825787 ..o FLORENCE........... ) OR s [ e 08/31/2015.... | . ...895,713 [V IO 0 (V1 SR 0 0 .0 (V1
3825842.......cirieii TUALATIN.....coovrranee OR..ovvvvvres [ v 07/14/2016.... | . 3,206,376 O IS 0 [V 0 0 .0 0
3825869. SALEM.....ocvivieeeeeeeeeeeree e OR .112/02/2016... 1,750,000 [ I 0 (V1 0 0 .0 0
3925757 ..o LANGHORNE....... PA oo 05/15/2015.... | . 1,317,950 (O 0 [V [P 0 0 .0 0
3925776..... MERCER.........coooeimrinerrnrireenns PA oo 07/15/2015.... | coooeveriveinns 1,354,233 [V [N 0 (V1 ST 0 0 .0 (V1 RO
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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
3925908 ...|ASTON TOWNSHIP....... PA oo i 05/12/2017.... | . 0 0 .0 [V [ 0 (0 TP RORPORON N IR (V1 IR 10,019 .0 0
4124976. ... |LEXINGTON SC .101/14/2008... ...616,328 0 .0 (U 0 0 0 20,376 .0 0
4125311 ... |CHARLESTON.... SCvvvvvei [ 03/28/2007.... | . 6,016,064 0 .0 [V [P 0 (0 TR PORPOOON N ISP (V18 105,619 .0 0
4125401 ... |PAWLEYS ISLAND................ SCivicnnis [ 06/16/2008.... | . 5,099,073 0 .0 LV O 0 (0 IO RRRPOUON o N OO 0 | oo 77,633 .0 0
4125480 ... |CHARLESTON.... SCvvvver [ 12/14/2010.... | . ...508,095 0 .0 (V18 O 0 0 0. 20,428 .0 0
4125542.......oo, CHARLESTON.... SCivicnnis [ 12/20/2011.... | 1,541,916 0 .0 LV O 0 (0 TOTOTRTRPOUON o N OO (V1 I 16,765 .0 0
4125556. ROCK HILL....ovooeeeerierann SC .| 05/17/2012... 4,217,610 0 .0 (V1N O 0 0 0 55,765 .0 0
4125576.......ovvi, SPARTANBURG... SCvivicnnis [ 10/05/2012.... |. 2,089,607 0 .0 (V1 O 0 0 0. 29,846 .0 0
4125712..... (00107 1q || N SCvvvvee [ 10/23/2014.... | . 1,618,011 0 .0 (V1 ST 0 0 0. 23,306 .0 (11
B1257T8....ooovreris NORTH CHARLESTON........ovuorrriererinrrieneiseneisenesieenns SCivicnnis [ 07/16/2015.... | . 6,832,163 0 .0 () 0 (0 IO RRRPOON o N OO (U I 11,106 .0 0 [ oo
4125782 ... |FLORENCE........... SCvvvivee [ 07/30/2015.... | . 4,954,779 0 .0 (01 0 0 .0 (01
4125797 woo [LEXINGTON.....ovvvririiniinns SCvvicnnis [ 11110/2015.... | . 1,046,487 0 .0 () 0 0 .0 (V1
4125896........coocerierieiiin PAWLEY'S ISLAND............... SCevvrvee [ 03/29/2017... | cevoeverrrreriens 0 0 .0 (V1 SRR 0 0 .0 (11
4324986 ... | SEVIERVILLE..........coovvrrrrreeen. 03/21/2003.... | . ...688,493 0 .0 0 [ e 0 0 .0 (V1
4325001 .| KINGSPORT.......coovvvrrimrirrenns 05/30/2003.... | . ...184,345 0 .0 (01N 0 0 .0 (01
4325031..... MEMPHIS.......ccoooovvriiririens 09/30/2003.... | . ...165,109 0 .0 () 0 0 | covrerernrrennnen0 [ (U I 21,794 .0 0 | oo
4325078.....coveocerrrircriciin BRISTOL. ...t sieesiessensssessssssensnens 06/04/2004.... | . ...586,147 0 .0 (V1 TR 0 0 0. 53,547 .0 (11
4325537...... COLUMBIA....c..vviinnieniceis 11/21/2011.... ...599,329 0 .0 () 0 (0 IO PRTRPRON N OO (V1 I 11,631 .0 (V1
4325577 .o CHATTANOOGA 10/09/2012.... |. 1,897,549 0 .0 (1N O 0 (0 TR 1 N ISR (V1 I 34,242 .0 (01
4325739..... NASHVILLE.........coovmrierrerinrnn. . 02/25/2015.... | . 2,127,913 0 .0 () 0 0 0. 55,721 .0 (11
4325820........ccnveririericiinn KNOXVILLE.........cocovrrrcrrrnns L1\ ST D 03/23/2016.... | . ...661,036 0 .0 (1N 0 0 .0 (01 N
4424980..... BOERNE.........coooiriimrinniierireinns L. S B 02/04/2003.... | . ...218,889 0 .0 (V1 R 0 0 .0 0 | oo
4425029..... EL PASO.....coiririeieeiseiserisinns L. S D 09/30/2003.... ...184,036 0 .0 (1N 0 0 .0 (01 N
4425033..... EL PASO......ocoeiieiiiiinrinniesiins L. ST B 10/08/2003.... | . 1,226,947 0 .0 () O 0 0 .0 (V1
4425173..... EL PASO....oiririeeeeiseiseriniins L. S D 09/28/2005.... | . ...848,806 0 .0 (1N 0 0 .0 (01
Q425277 ..., SAN ANTONIO......ocorvirmrriirrrienne L. ST B 11/21/2006.... | . 1,119,281 0 .0 () O 0 0 .0 (V1
4425297...... HOUSTON.......ccorirrrnrirenrnenes L. S D 01/17/2007.... | . ...752,866 0 .0 (1N 0 0 .0 (01
4425309..... EL PASO....oviviimriirreriirinsiieiins L. ST B 03/14/2007.... 1,838,910 0 .0 [V [P 0 0 .0 LV
4425327...... AUSTIN L. S D 06/11/2007.... | . 1,917,499 0 .0 (1N 0 0 .0 (01
4425330.......cerirrcieii SAN ANTONIO....cooovvrrrirriieiiens L. ST B 06/25/2007.... | . 1,898,494 0 .0 [V [ 0 0 .0 LV
4425397 ... CLEAR LAKE.........ccoomrviririseirinris L. S D 04/14/2008.... | . 2,353,181 0 .0 (1N 0 0 .0 (1
4425405..... HOUSTON. ..o L. ST D 07/10/2008.... | . 1,001,490 0 .0 [V [P 0 0 .0 LV
4425421..... HOUSTON. ..o L. S D 10/15/2008.... 6,787,876 0 .0 (1N 0 0 .0 (01N N
4425426..... HOUSTON. ..o L. ST B 11/21/2008.... | . 3,720,675 0 .0 [V [P 0 0 .0 LV
4425456..........oveeorin CORPUS CHRISTL.c.uvoveeereeeieeeeseeeesseeesseeesessessssesees L. S D 07/01/2010.... | . ...921,430 0 .0 (V1N 0 (0 IOTORRRTRPOON B OO (V10 I 58,954 .0 (01
4425463..... EL PASO.....oviviimriirrniirinsiinniins L. S B 09/16/2010.... | . 1,385,931 0 .0 [V [ 0 0 0. 30,447 .0 LV
44254B4..........cooi SAN ANTONIO....ccooorrrrireirnrins L. S D 10/05/2010.... |. 2,910,002 0 .0 (V1N 0 0 .0 LU R
4425478..... EL PASO......ovivmriirieniirinsiineiins L. ST B 12/06/2010.... | . 1,970,550 0 .0 [V 0 0 .0 0
4425543. HOUSTON X .112/29/2011... 2,954,545 0 .0 (V1N 0 0 .0 0
4425567 ... FREDERICKSBURG..........ccccon. L. ST B 07/16/2012.... | . 3,165,425 0 .0 [V [P 0 0 . .0 0
A425611 ..o SAN ANTONIO....ccooorrrrieirnrins L. S D 04/11/2013.... | . 1,375,692 0 .0 (V1N 0 0 0. 23,113 .0 LU TR
4425612.... MCALLEN. ...t L. ST D 04/15/2013.... | . 1,660,803 0 .0 (V1 [P 0 0 0. 56,782 .0 LV
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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
4425633..... KATY oo 06/26/2013.... | . 2,068,754 O IR 0 [V [ 0 0 34,616 .0 0
4425644. ...| CORPUS CHRISTI .|08/12/2013... 2,681,573 [0 IO 0 (U 0 0 28,586 .0 0
4425652 ...|CONRCE.......... 09/30/2013.... | . ...954,478 (O 0 [V [P 0 0 9,183 .0 0
4425657 ..., SAN ANTONIO.....c.ocvvviinriiriins 10/30/2013.... |. ...981,568 0 | i 0 (V1 O 0 0 30,767 .0 0
4425660..... EL PASO.....oviiimrieeieriieissrisinns 10/31/2013.... | 1,646,732 (O 0 (V18 O 0 0 26,729 .0 0
4425667 ... |SAN ANTONIO.....coocvviirirriiniine 12111/2013.... | 6,434,060 0 | i 0 (V1 0 0 99,762 .0 0
4425670. ... | CARROLLTON...... .112/23/2013... 3,938,068 O I 0 (V1N O 0 0 60,636 .0 0
4425686 .| GRAND PRAIRIE..........coovorrrerrierrerris 05/23/2014.... | . 2,849,136 (U RN 0 (V1 O 0 0 37,960 .0 0
4425713..... KERRVILLE.........oovvmerierirennne 10/27/2014.... | . 3,545,533 [V TN 0 (V1 ST 0 0 22,900 .0 (11
4425729..... AUSTIN 12/22/2014.... | . 1,215,499 (O 0 () 0 0 18,407 .0 0 [ oo
4425779..... AUSTIN 07/27/12015.... | . 1,004,505 (O 0 (01 0 0 8,919 .0 (01
4425799..... HOUSTON. ... 11119/2015.... | . 1,165,183 (O 0 () 0 0 15,515 .0 (V1
4425804.........oovceoi ALAMO HEIGHTS........cccovvvnnee 12/04/2015.... 1,910,489 O I 0 (01 O 0 0 25,279 .0 (01
4425833 <. |SAN ANTONIO.....c.oovvivrirriicniis 06/09/2016.... | . 2,509,653 (O T 0 (V1 ST 0 0 .0 LV
4425840 ..| SAN ANTONIO......cooverrrerirrireenne 07/08/2016.... | . 2,448,862 O IO 0 (01N 0 0 . 31,406 .0 (01
4425847 ... LAREDO........coeviriiiiineiesieiieniseens 08/24/2016.... | . 4,562,246 (O 0 () 0 0 0 ... 38,515 .0 0 | oo
4425857..... HUMBLE.......ooveieveeeeeeeeenens 09/28/2016.... | . 1,041,452 O IO 0 (010 O 0 (0 IR RPN N ISR (V10 I 13,059 .0 (01
4425868..... KINGSVILLE...........cocvverirnnes 11/30/2016... | cooovrrrriiis 4,100,000 (U IO 0 (V1 ST 0 0 0. 55,876 .0 (11 OO
4425876..... HOUSTON......ceovrmrimeircrineinnas 12/22/2016.... | . 2,970,000 [ I 0 (1N O 0 (0 TR 1 N ISR (V1 I 61,117 .0 (01
4425892.......cevv, SAN ANTONIO.....coovvvvririniis 03/09/2017.... | . 0 0 | oo 0 () 0 0 0 ... 9,922 .0 (11
4425893..... AUSTIN 03/15/2017.... . 0 [ I 0 (1N 0 0 0. 27,659 .0 (01 N
4525255.......ovviirieiieiiin SALT LAKE CITY 08/07/2006.... | . 3,533,188 (0 [ IO 0 (V1 R 0 0 0. 89,731 .0 (01 RN
4525328........coverrieieii WEST JORDAN......ovvvrerrrrirennne 06/19/2007.... 2,971,211 [ I 0 (1N 0 0 0. 27,388 .0 (01 N
4525762..... MURRAY ..o 05/29/2015.... | . 1,375,800 (U IR 0 () O 0 0 0 ... 35,682 .0 (V1
4625460..... BARRE.........cooimirierieeiesrieniis 08/26/2010.... | . 2,304,783 [ I 0 (1N 0 (0 IR OPOUON 1 N IO (V10 134,063 .0 (01
4725354.......oovevvri, DALE CITY......... 10/29/2007.... | . ...989,753 (U IR 0 (V1 R 0 0 .0 (V1
4725378..... NORFOLK......evvrerrmrirerinirierienes 01/30/2008.... | . 6,525,698 [V IO 0 (V1 O 0 0 .0 (V1 O
4725407..... CHESTER......covirririrrieiis 07/29/2008.... | ccoovverrrerines 4,856,881 [V [T 0 (V1 ST 0 0 .0 (V1
4725453 ... |ALEXANDRIA....... 06/22/2010.... | . 1,382,586 (O 0 (1N 0 0 .0 (01
4725492 ...| WOODBRIDGE...... 04/06/2011.... | . 1,298,917 (O 0 [V [ 0 0 .0 LV
4725501 ... |CHARLOTTESVILLE 05/05/2011.... | . 3,688,295 [ I 0 (1N 0 0 .0 (1
4725563 v |RICHMOND.......ovvvrriinririeririnne 06/28/2012.... | . 2,472,710 O ISR 0 [V [P 0 0 .0 LV
4725662........ccoeeveiciieiinn WILLIAMSBURG.........cccomrrrnees 11/08/2013... | oo 3,646,112 (U I 0 (V1 O 0 0 .0 (11
4725693 ... | GREAT FALLS......... 07/29/2014.... | . 4,019,745 (O 0 [V [P 0 0 .0 LV
4725702 v [RICHMOND......covvrieriiierieinne 09/18/2014.... | . 2,776,556 LI I 0 (V1 0 0 .0 LV TR
4725705 v |RICHMOND......cvvvriinririririnne 09/30/2014.... | . 1,082,366 (O 0 [V [ 0 0 .0 LV
4725733 ... | FALLS CHURCH 12/31/2014.... | . 2,536,761 [ I I 0 (V1 0 0 .0 LU R
4725865 v |RICHMOND.....ovvvmrinrierierirennne 11/21/2016.... | . 1,650,000 (O 0 [V 0 0 .0 0
4825448. vo | SNOHOMISH. ... .1 05/28/2010... 3,120,344 [ I 0 (V1 0 0 .0 0
4825636 ...|VANCOUVER........... 06/27/2013.... | . 1,154,568 (O 0 [V [P 0 0 . .0 0
4825710....ccocercerrieieri NEWCASTLE........c.covvvrerirenns 102172014 ... | oo 4,469,969 [V [N 0 (V1 ST 0 LU I 0 0. 29,304 .0 (V1 RO
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4825717..... RENTON....ccvemiierinerrisriseiesiiesienesseens WA i | e 11114/2014.... | . 2,714,664 O IR 0 [V [ 0 0 .0 .0 0
4825760..... SPOKANE........ooiiriinerinii WA .|05/21/2015... 5,134,443 [0 IO 0 (U 0 0 0 .0 0
4825825.......cciivriieii BELLINGHAM........ WAL e 04/28/2016.... | . 2,000,671 O IR 0 [V [P 0 0 .0 .0 0
4825826...........ccoerericiin VANCOUVER........... WA e | e 04/28/2016.... | . ...903,319 LU IO 0 LV O 0 0 .0 .0 0
5025072..... OSHKOSH........ovvvreriieierinrinerireriseesseessiserensnesnennsnes | Whicninies [ 05/04/2004.... | . 2,392,317 O IR 0 [V [ 0 0 .0 .0 0
5025087..... OSHKOSH........cocviiirinrinricnrinnivennneisnicssissiisnssiennenns | Whiciii [ 08/11/2004.... | . 2,963,701 [0 IO 0 LV O 0 0 .0 .0 0
5025795. ... | JOHNSON CREEK .110/23/2015... ...929,723 (O 0 (V1N O 0 0 0 .0 0
5025877 ... IMILWAUKEE............. 12/28/2016.... | . 2,750,000 0 | i 0 (V1 O 0 0 .0 .0 0
5325336 | MT PLEASANT. ..o SCvvvvee [ 08/03/2007.... | . 1,060,888 O IO 0 (V1N O 0 0 .0 .0 (01
5325337 . NE. ..o [ 08/03/2007.... | . 1,694,374 O IO 0 () 0 0 [oorrrnrriinnninen0 | eeveriiniiiennn0 [ e 29,054 .0 0 [ oo
5325360..... DETROIT ..o M [ 12/06/2007.... | . 4,772,208 (O 0 (01 0 0 ..135,978 .0 (01
5325494 ... SEDALIA............... MO | s 04/07/2011.... | . 1,132,022 (U IO 0 (V1 ST 0 0 ....59,189 .0 (11 OO
5325587 ... TURNERSVILLE.........cccooormirrnns |\ Y UOURRR RON 11/30/2012.... | oo ...928,803 [V [T 0 (V1 SRR 0 0 | o0 [0 | s 19,718 .0 (11
5325613 MANCHESTER......coooviiniinniinninnrssisssissnisssnessnsssssssenseess | NHucooicisiiins [ 04/17/2013.... | covovierirenis 1,950,737 O 0 {1 I 0 {0 TN 1 [RTORRORROROON | I OO 39,292 .0 {01
0299999. Total - Mortgages With Partial Repayments 772,453,466 (O 0 (- 0 0 0 0 | 14,686,146 .0 {0
0599999, TOAl MOMGAGES. ........vvveereeirrireiiseeiseriseeise st bs st st eee | eeebsee b s e s bbb 794,752,978 [V [P 0 (V) [ 0 [V [P (V)] [P 21,651,375 | ......... 36,337,521 .0 (V1 O
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Mineral Rights - Unaffiliated

BLAINE COUNTY, OK 40 NET MINERAL RIGHTS (SECTION 24, TOWNSHIP 15

NORTH, RANGE 13 WEST) BLAINE COUNTY........ OK.... . 101/01/1932.... 0. 0 0 0

BEAVER COUNTY, OK MINERAL RIGHTS BEAVER COUNTY......cocoovrvrrirnens OK.... 01/01/1932.... 0 . 0 0 | oo 0 0

HARPER COUNTY, OK MINERAL RIGHTS HARPER COUNTY O Ko | vt 01/01/1932.... 0. 0 0 | e 0 0

NOWATA COUNTY, OK MINERAL RIGHTS NOWATA COUNTY......ooovviniiinniinns O Ko | ottt 01/01/1932.... 0] . 0 [0 R 0 0
0599999. Total - MINEral RIGNES = UNGIIIIAEEA. ... ..ottt ees et s e es et see | eesetseseeseeseeaessesee et see oot eeseeeeseseeseeseEaeeeeseeseese | oeseesetesessessnsaesseseeseesesaeseeseeeeseseesoeeEeeEeeEeEaeEeEeeE4EEoEseEoeE o 08 £E8LE o8 4E8 S0 1o EEE o8 428 £ e 2 e AeE4E 8o LA seE s eEeEf e e e e e eeAeeeE et enten et et setansenenantentenssnnsnnns | serees 0 (O I 0 0
4499999, SUDEOLAL = UNAFAIIBIEA. ...tttk skt 8k 8 eeEE 12 £4 o8k 8eE LR L8 oL LR L8R8 4R 4EEE1eLE40E14EEEeEEAeeEE 14 £EieeEEoEEE LR oeEE LA 4EEE4eEE LR L EeLE 1L EeEEE 4L E L 4LE 1oL E 48 LR LR oL E L 4EEE4EE LR E oL 1L LA LR bkttt | seiis 0 0 0
4899999, TOMAIS........vvoeeeieeiieereere st b b8R8 R Rk 4eREeEEeLRE R R4 E AR AR eeRE oL LR R AR eeREseEEeeEeee feekfeeEEeeeE LR R eeE R AR eeE LR LR LR R LRt | enes 0 [ 0 0

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB.A.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./A.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Mineral Rights - Unaffiliated

BLAINE COUNTY, OK 40 NET MINERAL RIGHTS

(SECTION 24, TOWNSHIP 15 NORTH, RANGE 13

WEST) BLAINE COUNTY............ OK.. | SUPERIOR RESOURCES.........cccovuvnrnnee 01/01/1932 | 06/20/2017 0 0 0 0 0 0 0 0 [ . 968,000 | ..o | i 968,000 | ........ 968,000
0599999. Total - Mineral Rights - Unaffiliated . DL LR R R E e EE e LEfeEE LR LR AR 0 0 0 0 0 0 0 0] e 968,000 | ..coovoiriienn0 [ e 968,000 | ........ 968,000
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

KESTREL MANUFACTURING INVESTMENT FUND,

LLC SUPERIOR........ccooonirinnn WI.. | STONEHENGE CAPITAL......c.coovvinivirnns 08/02/2012 | 04/26/2017 | ....... 6,041,125 0 0 0 0 0 0. 6,041,125 | ....2,374,840 | .ccocovrivirinl 0] ...(3,666,285) | ....(3,666,285)
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............ccooooiiiioieiieicisieie e ssecsisssniens | e 6,041,125 0 0 0 0 0 0].... 6,041,125 | ... 2,374,840 ....0 | ....(3,666,285) | ....(3,666,285) | .
4499999, SUDOLAI = UNGFAIIATEA. ...ttt 4kttt | cirend 6,041,125 0 0 0 0 0 0. 6,041,125 | .....3,342,840 .0 | ...(2,698,285)] ....(2,698,285) | .
4899999, TOMAIS........vveeeeeerereeieseets ettt ee bbbk R Rk EReeEkseeEE R R LR E LRkttt enniens | sereend 6,041,125 0 0 0 0 0 0] ... 6,041,125 | ..... 3,342,840 | .cooovrrnnnn 0] ...(2,698285) ....(2,698,285) | ........c.c........ 0
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Bonds - U.S. States, Territories and P
19647P  BS 1 |COLORADO ST HSG FIN AUTH MF HS 3.850% 05/12/2017........ JEFITIES & C0..uviiririeiiieii et | eebte e | seereenienes 4,000,000 | oo 4,000,000 | ...ocveriireririrenne 0 [1FE e
20281P KL 5 |CMWLTH FING AUTH PA 4.014% 06/01/33 . . 04/12/2017........ VMIOUS. ...t | denbane e STTT,641 | s 5,700,000 106,772 | 1FE ..o
49130N DM 8 |KENTUCKY ST HGR EDU STUDENT LO  3.000%........cvoeveneenee 04/26/2017........ Bank of America...........cc.cccviune. cee [ 1,496,970 1,500,000 0 [1FE e
53945C  HK 9 |LOS ANGELES CAWSTWTR SYS REVE  4.029%........ccomrruerirerereeireirneeisereninenes 05/10/2017. Morgan Stanley Dean Witter.... s | 3,225,000 3,225,000 0 [1FE e
57419R L7 8 |MARYLAND ST CMNTY DEV ADMIN DE 4.416%......... . 04/07/2017........ | Bank of America . . 5,000,000 5,000,000 O 0 [1FE e
57419R L8 6 |MARYLAND ST CMNTY DEV ADMIN DE 3.242%......... . 04/07/2017........ Bank of America...........cocovrerneenne B O 3,000,000 3,000,000 | .ovooereerierereieieens 0 [1FE e
57419R M2 8 | MARYLAND ST CMNTY DEV ADMIN DE 3.750%......... . 05/01/2017........ JEFFTIES & C0..uviiiiriuiii s | eebee e 3,130,000 3,130,000 | .o 0 [1FE e
60416Q GV 0 |MINNESOTA ST HSG FIN AGY 3.200% 06/01............. 05/11/2017........ RBC Capital Markets.... | s 2,000,000 2,000,000 | ..oovvrririrrnieians 0 [1FE e
64469D B5 9 |NEW HAMPSHIRE HOUSING 4.077% 01/01/34.............. 04/27/2017 RBC Capital MAKELS. .........ervruiirreiisciieiiiesisiseseiesisiesesse s esessssssesssssness | esssesssssssssessnsssessesssssensnenes 2,500,000 2,500,000 0 [1FE s
64469D B6 7 |NEW HAMPSHIRE HOUSING 3.220% 01/01/40 . 04/27/2017........ | RBC Capital Markets.... 3,000,000 3,000,000 0 [1FE e
646080 SS 1 |NEW JERSEY ST HIGHER ED ASSIST  4.000%.......ccevvrerrirermreireerereeinnsernnssesneens | oernesneenenes 05/16/2017 BaNK Of AMETICA. ......ouvuiiircrici b | erbess s 5,079,100 5,000,000 0 [1FE e
647200 5U 4 |NEW MEXICO ST MTGE FIN AUTH  2.980% 08/........cvvvviererieireieierisniersiierienens 05/03/2017........ RBC Capital MArketS...........cuuveuieiiiiiiiiiisiese s sesisseesisssnens. | evsessssiessesisseessessssssnesenes 3,000,000 3,000,000 | ..oouvvrririrrieiens 0 [1FE e
762315 QL 6 |RHODE ISLAND ST STUDENT LOAN 4.250% 12 04/06/2017........ BanK Of AMETICA. .......cvuiiireiiiiciri s | erbers s 2,120,000 2,120,000 | .ooovvrrrirerriirenns 0 [1FE e
92812V MA 1 |VIRGINIA ST HSG DEV AUTH 3.125% 11/251............. . 05/24/2017 WElIS Fargo SECUMHIES. .....c..vverevecereiierieieieieeieeseeei ettt ssensissans | cesssesssesssssessesessssessensseenas 3,000,000 3,000,000 | oo 3,125 [ 1FE..coiviviiice
977100  GH 3 |WISCONSIN STATE 3.154% 05/01/27 05/03/2017........ | Wells Fargo Securities OO 5,000,000 5,000,000 | ..cooiiniiniiiiiins 0 [1FE .
1799999. Total - Bonds - U.S. States, Territories & Possession: OO OO OO . 51,328,711 51,175,000 | ............. ...109,897 3. S
Bonds - Industrial and Mi:

00115A  AE 9 |AEP TRANSMISSION CO LLC 3.100% 12/01/2 . 05/24/12017......... TaX FrEE EXCANGE......ccoviuiiueieiiicierieiriee et nnas | corersssssessessssasess st essenssenaensssssessessness | ovssesinsens 1,964,726 | ......ccoone... 2,000,000
00122@ AA 9 |AES SOUTHLAND ENERGY LLC SENIOR SECURED..........ccouuuririeiiireriniieriiininn 06/30/2017 JPMOMGAN & CO...cvvniiiiiiii | e ...766,433 766,433
0258M0  EL 9 |AMERICAN EXPRESS 3.300% 05/03/27 . 04/27/2017........ | Goldman Sachs & CO.........ccerriieriiireirieiseereeeeise s cee 2,963,220 3,000,000
03065G ~ AF 7 | AMERICREDIT AUTOMOBILE REC 2017-2C 2 FEO RPN 05/09/2017 RBC Capital Markets.... | s 3,499,253 3,500,000

037833  AS 9 |APPLEINC 3.450% 05/06/24.........ccovvmiirirriinieerineisineieessiseeeseseeesieenees 06/27/2017........ US BANCOM....veirieiieireri ettt | enbsesseniness st enes 2,097,280 2,000,000

037833  CR 9 |APPLE INC 3.200% 05/11/27.....ccvoivririirirniicierinsissensiesssieessssiesssines 05/04/2017........ JPMOMGAN & CO...cvvniiiiiiiiii | i 3,500,000 3,500,000

042735 BE 9 |ARROW ELECTRONICS 4.000% 04/01/25................ . 06/01/2017 BaTCIAYS. ... cvveeeeeiii s | et 3,069,270 3,000,000

042735 BF 6 |ARROW ELECTRONICS 3.875% 01/12/28 . 06/01/2017........ [ P Morgan & CO.......ccrvrrrrane ...995,750 .1,000,000

04365 AE 9 | ASCENTIUM EQUIPMENT RECEIVABLE 2017-1AC... . 04/26/2017 Bank Of AMETICA. .......cvuierireiiirieri et nsines | erbers s 2,299,406 2,300,000

05607B  AA 9 |BXG RECEIVABLES NOTE TRUST 2017-AA 2 05/24/2017........ KeyBanc Capital MAIKELS...........cuuriririiriiieieisiesississeesiessss e ssssssessenssnsns | essessssssssessssesessessssssssnenes 1,499,964 1,500,000

05607B  AB 7 |BXG RECEIVABLES NOTE TRUST 2017-AB 3 05/24/12017......... KeyBanc Capital Markets s | s 2,414,858 2,415,000
06051G  GM 5 |BANK OF AMERICA 4.244% 04/24/38..........ccooovvvrervrrirrnrinns . 04/19/2017........ BaNK Of AMETICA. .....ouveiieiriiiriee bbb | esbess s enes 3,000,000 3,000,000

097023 BP9 |BOEING CO 2.600% 10/30/25 SR 06/28/2017........ | Mizuho Securities . e 1,981,160 | coooervreereces 2,000,000

125080 AD 7 |CCG RECEIVABLES TRUST 2017-1C 3.440% TSP 06/05/2017........ Wells Fargo SECUMHES. ..o B RO 5,052,563 5,053,000

12563L  AE 7 |CLI FUNDING LLC 2017-1A A 3.620% 05/18. 05/24/2017......... DeutSChe Bank SECUMHES............cvuiriiiieii e ssiens | eresersesiese s esseneenes 3,499,606 3,500,000

12594X  AA 2 |CREDIT SUISSE MORTGAGE TRUST 2017-HL1 A1 . . . 06/26/2017........ CrEAIL SUISSE.....vuerrisiiiieiei s estens | sebsessesssb st 4,589,297 4,500,000

12636Y  AA 0 | CRH AMERICA FINANCE INC 144A  3.400% 05..........cooseurerenriirinirerinrirerenisineeenes | rerenineenenes 05/02/2017........ Wells Fargo SECUMtIES. .......c.vvuivrrrieeirrirernisierirer e B OO 2,978,130 3,000,000

14149Y  BJ 6 |CARDINAL HEALTH 3.410% 06/15/27 06/01/2017........ BaNK Of AMETICA. ... .vuvvriuiriiirie e | enbers s 6,000,000 . 6,000,000

14314P  AG 1 |CARMAX AUTO OWNER TRUST 2017-2D  3.390......ccuuerurirerierieniceniineees s 04/12/2017........ RBC Capital Markets.... | bbbt | seesaesnines 4,998,323 | ....cccooone. 5,000,000

166764  BL 3 |CHEVRON CORP 2.954% 05/16/26..........coccvvervemrieiirireiinrinninns 06/27/2017........ P MOIGAN & CO0..ouvuiririairiereissies it nssnins | aebsessessssbess st 2,003,340 2,000,000

19260M  AA 4 | COINSTAR FUNDING, LLC 2017-1A A2 5.216. . 05/04/2017........ Guggenheim Capital......... . . i | e 3,000,000 3,000,000

19687T AC 0 |COLT FUNDING LLC 2017-1 A3 3.074% 05/2.... . 04/27/2017......... CEAIL SUISSE.....vuerrieieiieieisei e estens | sebessesssbes st 3,499,948 3,500,000

20267V AC 1 |COMMONBOND STUDENT LOAN TRUST 2017-AGS B . 06/02/2017........ GOlAMAN SACHS & CO.....ouveivirriricieriieeii s siennnes | etbsessesisties et 3,749,802 3,750,000

21036P  AS 7 [ CONSTELLATION BRANDS 3.500% 05/09/27.........ccovvuemmvreirieriririrenirrinns 05/02/2017........ BaNK Of AMEIICA. ......ouiveeiiriirriiiisiie et essenes | coieres st | cesbiensienes 1,496,490 | .ooovvvvines 1,500,000

21050E  AB 0 | CONSUMER LOAN UNDERLYING BOND 2017-NP1 B......cccovvuerrririernrireinnirerierinnenns 06/14/2017........ Citi Global Markets Inc s [ s 2,499,989 2,500,000
21871@ AB 6 |CORESITE L.P. SENIOR NOTE 3.910% 04/20. . 04/20/2017........ L OO OSSOSO OPTPPTUTSTOTR BUTPPOTPTPTOOPORPRRRTRSPOON 3,000,000 3,000,000

22533Y  AE 5 |CREDIT ACCEPTANCE AUTO LOAN TR 2017-2A C....cvvvvureniiercrirererineiresinsiseenes. | vereenineeenes 06/20/2017........ WEIS Fargo SECUMHES. .......cvuvirreriiieiicieeiiceiseier s sinnens | sosisessessessesi s sssseensessenes 3,999,934 4,000,000
23204G  AC 4 |CUSTOMERS BANCORP INC 3.950% 06/30/22 . . 06/28/2017........ SANDLER O"NEILL | s 2,993,250 . 3,000,000

24703E  AE 9 | DELL EQUIPMENT FINANCE TRUST 2016-1C..... . 04/05/2017........ RBC Capital Markets.... et | bbb | e 1,993,125 | oo 2,000,000
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24736X  AA 6 |DELTA AIRLINES 2015-1 AA 2015-1 AA ..o 06/01/2017........ VMOUS. ... nasnes | shnbnes s 2,888,443 2,809,087 | ..ovvviriiiiiins 27,296 |1FE....coovviiviiins

26208E AG 9 |DRIVE AUTO RECEIVABLES TRUST 2017-1D..... 06/21/2017........ Citi GlObAl MArKELS INC........veeeeieicie ettt | eesesseessessass s sss s neeees 4,249,866 4,250,000 | ...ocoeeriireririrnne 0 [2AM

26224H AE 7 |DRUG ROYALTY IlI LP 12017-1A A2 3.600 05/31/2017........ GOlAMAN SACNS & CO.....vvvuvverieiiririeeiii st eneeess | reiessss et nssees 4,249,294 4,250,000 | ...ccovrrireiriirens 0 [2AM

30231G AT 9 |EXXON MOBIL CORP 3.043% 03/01/26 06/29/2017........ Citi GlObAl MArKELS INC........veveieieirciciecie et | eesesseessssss st s sssesse e nsenes 2,022,980 2,000,000 | ..oovriiniiniis 20,963 | 1FE.....coioierririnnnn

319383  AB 1 |FIRST BUSEY CORPORATION 3.750% 05/25/2. 05/18/2017........ [US BANCOTP....euvverieirrireisereisesssiessesssissssssssessssssesssssssssssssessssssessesssssessssssssanss. | ssessssssessssssssssessessasssessessanes 2,000,000 2,000,000

319383  AC 9 |FIRST BUSEY CORPORATION 4.750% 05/25/2. 05/18/2017.. 2,000,000 2,000,000

32055R  A@ 6 |FIRST INDUSTRIAL LP SERIES A GTED SENIOR.......ccovirirrerereinerieriierienereeens 04/20/2017........ Bank Of AMETICA. ...t | erberissi s 3,000,000 3,000,000

341081 FM 4 |FLORIDAPWR &LT CO 3.125% 12/01/25 06/27/2017........ WEIS Fargo SECUMHES. .......cvurvriveriiieiiiieeiiesier et | cotisesiessesess e esseees 2,056,040 2,000,000

343498 AB 7 |FLOWERS FOODS INC  3.500% 10/01/26...........cooereiereriirririierineierieeiesisss e [ oerneiennenes 05/31/2017........ Morgan Stanley Dean WItter............ccvueiiieiiiriiescesisseniesnsissenis | v sisseessessesseneenes 2,977,500 3,000,000

36253U AD 3 |GLS AUTO RECEIVABLES TRUST 2017-1AC 3 06/19/2017........ JPMOMGAN & CO..ociviiiiiiiiii i | e 4,999,249 5,000,000

37045X BT 2 | GENERAL MOTORS FINL CO 4.350% 01/17/27. .| 06/27/2017........ | Barclays..........ccccovene. 2,030,180 2,000,000

37956A  AA 1 |GLOBAL SC FINANCE SRL 2017-1A A 3.850% 04/18/2017 Deutsche Bank SECUMHES..............cvuiiiiiiiieriiisicissiesesissnsisssiens | e 3,498,747 3,500,000

38376G  ZC 7 |GNMA 2010-161C 4.531% 10/16/44 . 05/01/2017........ KGS - AIPha Capial............coriiiiiiiieiseiesee e | et 8,631,563 8,250,000

422250  AF 1 |HEALTHCARE TRUST OF AMER 3.750% 07/01/ 06/26/2017........ VHOUS. ...t enes | sebiiesb st 3,020,645 3,000,000

46648H AN 3 | JP MORGAN MORTGAGE TRUST 2017-2 A13 3.... 05/22/2017 JPMOIGAN & €.t | seiee e 5,036,328 5,000,000

47760Q  AA 1 |JIMMY JOHN'S FUNDING LLC 2017-1A A2l 3.... 06/27/2017........ [ BAICIAYS.....ouveuirriiiciiieiei e 3,000,000 3,000,000

52177R  AF 5 |LEAF Il RECEIVABLES FUNDING LL 2017-1 C....ovvvvirierrccreseseieiesieenees 05/17/2017 CrEdit SUISSE........vvieieiiiciie et eniens | sebtss s 3,749,315 3,750,000

52603F AE 8 |LENDMARK FUNDING TRUST 2017-1AB 3.770.... 06/22/2017........ Citi GlIObAl MATKELS INC.........ocveivieirciciecie et | eesessesessssssses s sssssse s nsnes 2,199,910 2,200,000

539565 AD 3 |LOCAL INITIATIVES SUPPOR 4.649% 03/01/............ 04/21/2017......... Morgan Stanley DEan WItLET............cvuiuuerrieriirieeeeeiee e | eeeersssiessesssseesseesesseneenes 3,000,000 3,000,000

552817 AB 6 |MCA FUND HOLDING LLC 2017-1B 3.829% O..... 06/21/2017 BACIAYS.......oouuiiiiiiiiii s | s 2,000,000 2,000,000

573284 AQ 9 |MARTIN MARIETTA MATERIAL 3.450% 06/01/ 05/18/2017 ... [ VAIIOUS. ...t 2,494,440 2,500,000

582839 AH 9 |MEAD JOHNSON NUTRITION CO 4.125% 11/15 05/03/2017 Brean Capital.............couvueiiiiiiiiniieie s | s 1,207,363 1,140,000

59523U AN 7 | MID-AMERICA APARTMENTS L 3.600% 06/01/........ccvvuerererererienirererinnirernniseirenns [ vereenineenenes 05/02/2017........ WEIS Fargo SECUMHES. .......currirreiiiiieieeieeieireesie e sisnens | sosissssessessessessesissesensessenes 1,991,600 2,000,000

61945C  AC 7 |MOSAIC CO 4.250% 11/15/23........... 05/03/2017........ KeyBanc Capital Markets...............cccuriiiriisiiiesisinsssiiesiesiesesniees | coiisinsissisissssisssesssseens 2,096,940 2,000,000

62952E  AA 5 |NYU HOSPITALS CENTER 4.428% 07/01/42 04/04/2017 Raymond James & ASSOCIALES...........cuururererircriiirirerieresieee e sesesssssseniens | ereessesisese e esseneenes 3,176,110 3,140,000

63862H AB 3 | NATIONSTAR HECM LOAN TRUST 2017-1A M1.... 05/19/2017......c. [ BAICIAYS.....ouverirriiiciiersi e 3,289,999 3,290,000

64116#  AB 9 |NETRALITY PROPERTIES LP SERIES B SENIOR.........ccoviuirimiiriiniierisrieriseieennins 04/06/2017 GOlAMAN SACHS & CO.....ouveeiirrieiceieieee st ennnes | sebstesesissisess s 4,000,000 4,000,000

64829K BV 1 |NEW RESIDENTIAL MORTGAGE LOAN 2017-2A A3 04/19/2017........ BaNK Of AMETICA. ....cvuveiieirciiiieie e sssnes | enbesssss e 7,799,361 7,500,000

649840 CQ 6 |NY STATE ELECTRIC & GAS 144A  3.250% 12.....ccovvvvenrerernrierineieeiseieresisiseeenes | verenineenenes 05/31/2017........ BaTCIAYS. ... cvoeceeereiieei i | e 2,022,540 2,000,000

665859 AP 9 |NORTHERN TRUST CORP  3.950% 10/30/25.........cccrvvrmrrriririersniseeesississsssenissens 06/28/2017........ KeyBanc Capital MArKELS...........cvuriririieiiieieiiieississisesiessss e ssssssessenssnses | essessssssssessssesessessssssssnenes 2,133,980 2,000,000

665859  AS 3 |NORTHERN TRUST CORP 3.375% 05/08/32 e neen 05/04/2017........ | Bank of America..........ccccoovurrenenne 2,999,410 3,000,000

693475 AQ 8 |PNC FINANCIAL SERVICES GROUP 5.000% PE€.......cvvrivrirrireriiierinsisirsnieriennns 05/16/2017........ Morgan Stanley DEan WIHET............cvurieeimiieiriirisniesece e | ersersssssesessssesessessssssnsnenes 1,537,500 1,500,000

693475 AT 2 |PNC FINANCIAL SERVICES GROUP  3.150% 05.........covvureviriiernrierienirereninsineerenes [ verveineenenes 05/16/2017........ P MOIGAN & €.ttt | sebees e 2,494,900 2,500,000

754730  AE 9 |RAYMOND JAMES FINANCIAL 3.625% 09/15/2 05/05/2017........ INCAPIAL ...t | et 1,996,320 2,000,000

75936L  AA 2 | THE REINVESTMENT FUND 3.366% 11/01/24.............. 04/28/2017........ BanK Of AMEHICA. .......cvuiirircriici it | erbsess st 2,500,000 2,500,000

75936L  AB 0 | THE REINVESTMENT FUND 3.513% 11/01/25 04/28/2017........ BaNK Of AMETICA. ... .vuvvriuiriiirie e | enbers s 3,000,000 3,000,000

81745X  AA 5 | SEQUOIA MORTGAGE TRUST 2017-4 A1 3.500............ 06/07/2017........ WEIIS Fargo SECUMHIES. .......cvuverruiicireiiieriseresiscere et ersssiessssieens | seerisssnssesissasessesssessentseneesssssensessness | eessersnsenes 2,556,641 | ..covvvrnnee 2,500,000

824348  BC 9 | SHERWIN-WILLIAMS CO 144A 3.300% 02/01/ 06/02/2017........ TaX Free EXCRANGE. ......c.iviiiciiiiieec e snienne | shssierss st 2,960,675 3,000,000

824348  BE 5 | SHERWIN-WILLIAMS CO 144A 3.950% 01/15/ 06/02/2017........ TaX FrEE EXChANGE......cooieuirriiriciiieie st | sotisessess e enianes 1,717,115 1,750,000

842400 FY 4 |SOUTHERN CAL EDISON 3.500% 10/01/23.......ccmvivimiiernninsinsisinnssesssisseesieniee. | oernnsneenenns 06/29/2017........ WellS Fargo SECUMHIES.........c.curviuiiiriiiiiieriiitiiiisiesissessssisssiesisessenins | seviesiiesssessssisssssssiessenes 2,095,040 2,000,000

857477 AT 0 |STATE STREET CORP 3.550% 08/18/25 06/29/2017........ KeyBanc Capital MArkets.............ooruieirririnieisieesieiesissiesse s tesesssessees | essseseesssssesssssssnsssssessssansns 2,090,900 2,000,000

867914 BN 2 | SUNTRUST BANKS 5.050% Perpet........ccccoevevuven. 04/2712017........ CTEAIE SUISSE.......orvvurieiieniee it | feteiassis bbb nesnees | cebenianeaas 3,000,000 3,000,000

87236Y AF 5 |TD AMERITRADE HOLDING CO 3.300% 04/01............. 04/27/2017......... VHOUS. ...ttt | cotbseet bbbt 4,995,175 5,000,000

878091 BF 3 | TEACHERS INSUR & ANNUITY 144A 4.270% O.... 05/05/2017........ VMIOUS. ...ttt | cesbanes e 5,988,360 6,000,000

88315F  AA 9 | TEXTAINER MARINE CCONTAINERS 2017-1A A 05/11/2017........ RBC Capital MArKES...........cvuurerriiiciieiiieeiiseissi e sesicesesiesssssesesssssessssness | erisessssisssessssesessesssesseserenes 6,999,694 7,000,000

88315F  AE 1 | TEXTAINER MARINE CCONTAINERS 2017-2A A 06/22/2017........ RBC Capital MArkets...........cuuvueiiiiiiiiiiieiisiie e esesisnsesinsnens | evsesssssessesssseessessssssnesenes 5,499,021 5,500,000
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92257L  AB 6 | VELOCITY COMMERCIAL CAPITAL LN 2017-1 AF.....ooviririerieinrineiesieseienienens 05/08/2017........ Citi GlODAI MAKELS INC..v.vvevveieiirieieisiesissisesisiseses s ssssnssensns | sesessesssssssssesssssasssssessasenes 3,998,931 | oo 4,000,000
94945P  AA 3 | WELK RESORTS LLC 2017-AAA 2.820% 06/1.... 06/15/2017........ Bank Of AMETICA. .......cvuiierircriiicirie et | erbersesi e 1,999,797 2,000,000
94945P  AB 1 |WELK RESORTS LLC 2017-AAB 3.410% 06/1.... 06/15/2017........ BaNK Of AMEIICA. .....vouviveevirrisciieisie et ensenes | cereess s 1,999,664 2,000,000
136385 AV 3 | CANADIAN NATL RESOURCES 3.900% 02/01/2 A, 05/23/2017........ VHOUS. ...t enes | sebiiesb s 2,542,905 2,500,000
136385 AX 9 | CANADIAN NATL RESOURCES 3.850% 06/01/2 ..| 05/23/2017........ J P MOMGAN & CO...vvvrvirircreieri ettt | eebeness et 3,987,840 4,000,000
73755L AN 7 | POTASH CORP OF SASKATCHEWAN 4.000% 12/ ..| 05/02/2017........| Morgan Stanley Dean Witter.... 1,541,670 .1,500,000
895945 D# 7 |TRICAN WELL SERVICE LTD SERIES G 8.900. .| 04/28/2017........ DIFBCE. ..ttt | et | sttt L0 SR 3,019
895945 G@ 6 | TRICAN WELL SERVICELTD PIK  SERIES G 04/28/2017........ DIFBCE. ..ttt | et | eraen et 0
034863 AR 1 |ANGLO AMERICAN CAPITAL 144A 4.750% 04.......covvvrniirerrirriiiieisereiseienien D 04/03/2017........ Citi GIODAI MATKELS INC......oveeoiieieii e | sesessessesssssssessessssssssseeesessessesseesnnnes | saeeseenssnnes 4,000,000 E
046353 AN 8 | ASTRAZENECA PLC 3.125% 06/12/27......ccovvemriiririneirernsirerisiseessnienes D 06/05/2017 BanK Of AMETICA. ......uvviicircriirer st | erbers s 1,989,800 2,000,000
06760B  AJ 1 |BABSON CLO LTD 2017-1AC 3.556% 07/18/. D 06/23/2017........ | Wells Fargo Securities 3,000,000 3,000,000
13080B AC 5 |SYMPHONY CLOLTD 2013-12AB2R 3.389% 1..... D 04/03/2017 NOMUIA SECUMHES. ......cvvveveeiiiieiseicsiie ettt sns | essessesssessessesessssesse s snses 4,000,000 4,000,000
14314F  AG 3 | CARLYLE GLOBAL MARKET STRAT 2017-3A B......ovveriierirenieireiseseeeeeeeeenes D 06/23/2017........ Morgan Stanley Dean WItter............couvueiiieiiirieiseieeesisreesierneissenis | evierisssessessseesseesesseneenes 3,500,000 3,500,000
423012 AF 0 [HEINEKEN NV 3.500% 01/29/28........c.coooovimiieriiciniineiesiessssseensssisssssessssensnes D 05/17/2017........ BACIAYS........ouuiiiiiiiiii s | s 3,544,850 3,500,000
55818Y BG 5 |MADISON PARK FUNDING LTD 2015-17ACR 3..... D 05/23/2017 Morgan Stanley Dean WIter............ccuvueiiieiiirieeeisece e | eriesissisessesisseessessesseneenes 2,000,000 2,000,000
641290  AY 1 |NEUBERGER BERMAN CLO LTD 2014-17A B2R.. .|D 04/27/2017........ | J P Morgan & Co 3,000,000 3,000,000
75625Q  AE 9 |RECKITT BENCKISER TRSY SRV PLC 144A 3 . |D 06/21/2017 Bank Of AMEHICA. .......cvuieiiiiiirie st | et 4,985,000 5,000,000
81180W AU 5 | SEAGATE HDD CAYMAN 144A 4.250% 03/01/2 .|D 05/03/2017........ Morgan Stanley Dean WItter............c..ocuiuiiniiniiieiississiesiessisnins | e 2,005,000 2,000,000
92915U  AF 1 |VOYACLOLTD 2017-2A A2B  3.780% 06/07/. D 05/02/2017........ NALIXIS SECUMHIES. .....eevveerreicire et | eeesersess s enes 6,500,000 6,500,000
G6363# AA 5 |NAC AVIATION 29 DAC SENIOR UNSECURED NOT D 06/29/2017 Gttt | bt 5,000,000 5,000,000
G6363# AB 3 |NAC AVIATION 29 DAC SENIOR UNSECURED NOT D 06/29/2017 ... | Gl se st s e esnee 3,000,000 3,000,000
Q7160# AL 3 | ORICA FINANCE LIMITED GUARANTEED SENIOR......c.cciiiniininiiisrissienssssessneenes D 05/03/2017. G| b 2,000,000 2,000,000
3899999. Total - Bonds - INAUSEHAl ANA IMISCEIIANEOUS..............c.cveiuivereieeteicecteie ettt tetets etetaetetesesastetesseaetesssetesessseesessesesessesesessssesebesassesessesetessssesesaeseeet s e sebesassesesssesetesassssassesetesasessetansesetesnsetesansseetessnsete  tessssesassssesessessesassseess 299,253,718 297,618,105 ...612,231
8399997, TOtAl - BONAS = PAI ...tk e0e 4o b e E L0 E 0L E L E 0L f 0L E bbb bbb 350,582,429 | ..oviiiiiieeris 348,793,105 ..722,128
8399999, TOHAI - BONMMAS. ...ttt ettt E R eE b o8 Ere oeEeeEESEEEEE LR e E R oL E R EEE LR fEEE e R L E LR E LR L E e R fEE LA EE R E L E R bR bR fbnesen et 350,582,429 348,793,105 ..722,128
9999999. Total - Bonds, Preferred and Common Stocks.. 350,582,429 XXX ..722,128

(@)

For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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2 4 7 8 9 10 Change in Book/Adjusted Carrying Value 17 18 20 21 22
11 13 14 15
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F Than- Bond NAIC
0 Temporary Total Foreign Interest / Designati
r Unrealized Impairmen Foreign Exchange | Realized Stock Stated on or
i Prior Year Valuation t Total Change | Exchange Gain Gain Dividends | Contractual | Market
g| Disposal Book/Adjusted | Increase Recognize| inB./A.C.V. | Change in (Loss) on | (Loss)on Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Consideration Par Value Actual Cost | Carrying Value | (Decrease) d (11+12-13) | BJA.C.V. Disposal | Disposal During Year Date (a)
Bonds - U.S. Government
30293M  AJ FRESB 2015-SB6 A10 2015-SB6 A10 3.220%.........covvrivucrienee .| 06/01/2017. | PAYAOWN......ccourvrirrrircirreineies | v | cvereennneenn 2,954 | 2,954 | e 2,954 2,953 0 0 1 [ 0 0 0 40 |08/25/2035. [1............
3132H3 7A 5 |FREDDIE MAC GOLD POOL U90889 3.500% 03.... .. | 06/01/2017. | PaYdOWN.......ooomverrirrercrirerienes [ rveerneeinernerirenin | cveeerennn06,422 | 066,422 | e 70,895 | ..ocvernve. 70,575 .0 .0 .1,044 | 03/01/2043.
3136AA 3R 4 |FANNIE MAE 2012-149 LV 3.000% 03/25/36... ..| 06/01/2017. | Paydown 55,124 54,149 0 0 ...669 | 03/25/2036.
3136AA MC 6 | FANNIE MAE 2012-139 WV  3.000% 02/25/36.. .. | 06/01/2017. | PaYdOWN.......covmvvrrirrerrrinerienes [ rvrernreisernerirenin | veernerenni 20,188 [ 1iiirri020,188 | e 19,578 19,860 .0 .0 0 252 |02/25/2036.
3136AF BT 0 |FANNIE MAE 2013-72 YA 3.000% 06/25/33 .. | 06/25/2017. | Paydown..........ccovevunrinnnicnniienns v | e 15,612 [ 115,612 | i 15,583 15,582 .0 .0 0 234 | 06/25/2033.
36194N LU 1 |GNAU1239 2.850% 07/01/33 ..| 06/01/2017. | Paydown .0 .0 07/01/2033.
36194S PD 4 | GN AU4920 GN AU4920 3.020% 09/15/41 .| 06/15/2017. | Paydown .0 .0 09/15/2041.
36197 ZL 2 | GOVERNMENT NATIONAL MTG ASSOC GN AZ6147.. .| 06/01/2017. | Paydown 0 0 03/15/2037.
36235* AB 7 | CANTON LEASE FINANCE TRUST-GSA US GOVT L... .. | 06/15/2017. | Redemption .0 .0 06/15/2030.
38373M 2F 6 |GNMA 2008-80 IO 1.410% 04/16/50.... .| 06/01/2017. | Paydown .0 .0 04/16/2050.
38373V M3 1 |GNMA 2002-87 Z 5.500% 11/20/32. ..| 06/01/2017. | Paydown .0 L0 11/20/2032.
38373X L2 0 |GNMA 2002-55 PE 6.000% 07/20/32... ..| 06/01/2017. | Paydown .0 .0 07/20/2032.
38375C BD 1 |GNMA2012-57 DA 5.436% 04/20/42... .| 06/01/2017. | Paydown 0 0 04/20/2042.
38376G A7 5 |[GNMA2011-10 AC 3.564% 11/16/44... .| 06/01/2017. | Paydown .0 .0 11/16/2044.
38376G F4 7 |GNMA2011-16 C 3.770% 09/16/46 ..| 06/01/2017. | Paydown .0 L0 09/16/2046.
38376G ZU 7 [GNMA2011-9C 3.521% 09/16/41 .| 06/01/2017. | Paydown .0 .0 09/16/2041. | 1....
38377X AL 6 |GNMA2011-100 PX 4.000% 12/20/39. .| 06/01/2017. | Paydown .0 L0 12/20/2039. [1............
38379K J5 8 |GNMA2015-130 VA 2.250% 09/16/41. .| 06/01/2017. | Paydown . 78,946 0 0 09/16/2041.
831641 EM 3 | SMALL BUSINESS ADMIN 2008-10B 5.944% O.. .| 05/10/2017. | Redemption . 89,738 89,738 89,738 .0 .0 08/10/2018. | 1............
0599999. al - Bonds - U.S. GOVEIMMENL........ vt ssisssessssssnsens 1,737,834 | ....... 1,737,834 | ...... 1,838,183 | ......... 1,774,348 0. 1,737,834 | oo 0 XXX XXX
Bonds - U.S. States, Territories and Pc
130333 CA CALIFORNIA HOUSING 2013 SERIES A 2.900 .. | 06/01/2017. | Redemption 45,374 0 0 02/01/2042. | 1FE........
196479 XM 6 |COLORADO HSG & FIN AUTH 3.193% 11/01/2 ..| 05/01/2017. | Redemption ~ 100.0000............ [ ccovervrvverricverreris | cveerrr 165,000 | .........165,000 | ..........165,000 | ............ 165,000 0 0 11/01/2027. | 1FE........
19647P BQ 5 |COLORADO ST HSG FIN AUTH MF HS  3.400%........cccoevvnne .| 06/01/2017. | Redemption 33,059 0 0 11/01/2045. | 1FE........
25477P NF 8 | DIST OF COLUMBIA HSG FIN AGY 2014-A A .. | 06/15/2017. | Redemption 11,413 0 0 06/15/2045. | 1FE........
34074H FQ 0 |FLORIDA ST HSG FIN CORP MF REV 2013 SERI .. | 04/01/2017. | Redemption 4,536 0 0 04/01/2029. | 1FE........
34074M HW 4 |FLORIDA ST HSG FIN CORP REV 2011 SERIES. .. | 04/01/2017. | Redemption 45,000 0 0 01/01/2030. | 1FE........
34074M ND 9 |FLORIDA ST HSG FIN CORP REV 2016 Series .| 06/01/2017. | Redemption [ veeeennnn 102,083 | e 102,083 0 0 07/01/2037. | 1FE........
341271 AB 0 |FLORIDA ST BRD OF ADMIN TAX 2.638% 07/......c.cccovrvverncs .| 06/07/2017. | FTN Financial..........ccccvevreveiees | covveererererneninnins | vevens 7,064,680 | ....... 7,000,000 | ....... 7,080,150 | ........ 7,069,249 | ....ccoennnnd 0| cien(6,562) | oo 0 07/01/2021. | 1FE........
419818 HM 4 |HAWAII HOUSING 2013 SERIES A 2.600% 07... .| 06/01/2017. | Redemption 107,995 | .ocvvneee 107,995 ....100,103 0 0 07/01/2037. | 1FE........
452227 FN 6 |ILLINOIS ST SALES TAX REVENUE 3.081% O... .. | 06/06/2017. | Citi Global Markets INC..........ccccc. | coeverererneeniveniins | +r..8,081,500 | ... 6,000,000 | .......6,000,000 | ......... 0 0 0.0 | 6,000,000 | ... | e 61,500 | .......61,500 | ....... 89,349 | 06/15/2023. | 1FE........
49130T PS 9 |KENTUCKY ST HSG CORP HSG REV 2013 SERIES... ..| 06/01/2017. | Redemption ...90,000 90,000 90,000 0 0 0 11/01/2041. | 1FE........
56052E 2U 1 |MAINE ST HSG AUTH MTG PUR 4.000% 11/15. .. | 05/24/2017. | Redemption +n1,065,000 | ....... 1,072,498 | ......... 1,069,722 | ....cccoouuee. 0 | crerne(394) | i (U IR (394) 11/15/2026. | 1FE........
56052E 3M 8 | MAINE ST HSG AUTH MTG PUR 2012 SERIES A-........cccovvvnnee .. | 05/24/2017. | Redemption ~ 100.0000............ [ coeveseerrrrerncrrerns | wreeren 165,000 | cooevveae 165,000 | .......... 165,000 | c.ocovvenee 165,000 0 0 11/15/2024. | 1FE........
57419P MC 0 |MARYLAND ST CMNTY DEV ADMIN 2007 SERIES .| 05/08/2017. | Call ~ 100.0000.........cccccrerrerrrs | rerermrmrrrnirrrrreris | 1,420,000 | .......1,420,000 | .......1,427,100 | ......... 1,420,245 0 0 [ ooorrereenn(245) [ a0 [ 000001,420,000 | i [ | 0 [ e 03/01/2043. | 1FE........
60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIES E ..| 06/01/2017. | Redemption 65,000 0 0 07/01/2031. | 1FE........
60637B CN 8 |MISSOURI HOUSING 2013 SERIES A  2.650%... .. | 06/01/2017. | Redemption 45,000 0 0 11/01/2040. | 1FE........
60637B CP 3 |MISSOURI HOUSING 2013 SERIES B 2.650%... ..| 06/01/2017. | Redemption 65,000 0 0 11/01/2041. | 1FE........
60637B CR 9 |MISSOURI HOUSING 2013 SERIES D 2.550%.........cvvvreverncs .. | 06/01/2017. | Redemption 47,725 0 0 10/01/2034. | 1FE........
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r Unrealized Year's Impairmen Foreign Exchange | Realized Stock Stated on or
ei Prior Year Valuation | (Amortizatio t Total Change | Exchange | Book/Adjusted Gain Gain Total Gain | Dividends | Contractual | Market
g| Disposal Number of Book/Adjusted | Increase n)/ Recognize| inB./A.C.V. | Changein |Carrying Value at| (Loss)on | (Loss)on | (Loss)on | Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion d (11+12-13) | BJA.C.V. | Disposal Date | Disposal | Disposal | Disposal | During Year Date
61212R T8 9 |MONTANA ST BRD OF HSG 2011 SERIES B 4 .| 06/01/2017. | Redemption  100.0000... .75,000 75,000 0. 0 0 0 .0 1,734 | 12/01/2026.
641279 JT 2 |NEVADAHSG DIV SINGLE FAMILY SERIES 2011... ..| 04/01/2017. | Redemption  100.0000... .70,000 70,622 0 .. (29) 0 .0 .1,663 | 10/01/2033.
647200 5U 4 |NEW MEXICO ST MTGE FIN AUTH 2.980% 08/ ..| 06/01/2017. | Redemption ~ 100.0000... 23,910 0 0. 0 0 .0 26 | 08/01/2038.
647200 W8 3 [NEW MEXICO ST MTGE FIN AUTH 2012B-3 3.. ..| 06/01/2017. | Redemption ~ 100.000 140,000 40,000 0. 0 0 0 .1,065 | 09/01/2032.
64988R FL 1 |NEW YORK ST MTGE AGY REV 2013 48TH SERIE .| 05/01/2017. | Redemption ~ 100.0000... 70,000 | .o 70,000 | oo 72,451 | e, 71,531 | v (01 I (L4 — 0 .0 .1,072 | 04/01/2041.
658207 PA 7 [NORTH CAROLINA HSG FIN AGY 2012 SERIES 3.. ..| 04/01/2017. | Redemption ~ 100.0000... .15,000 15,000 0 0 0 .0 01/01/2029.
677377 2M 4 |OHIO ST HSG FIN AGY SF MTGE 2013 SERIES ..| 06/01/2017. | Redemption ~ 100.0000... .65,000 65,000 0 0 0 .0 11/01/2041.
677555 UT 9 |STATE OF OHIO 144A OHIO ENTERPRISE BOND ..| 06/01/2017. | Redemption ~ 100.0000............ [ ccoversrvcriicnrivciis | w00 125,000 | ......... 125,000 | ......... 125,000 | ..ccoveeeee 125,000 0 0 0 .0 06/01/2020.
83712D UH 7 |SOUTH CAROLINA HOUSING 2015 SERIES A2 TA. ..| 04/01/2017. | Redemption ~ 100.000 . . 98,584 97,954 0 5 0 0 07/01/2025.
83712T DA 6 | SOUTH CAROLINA ST HOUSING FIN 2013-1 2 ..| 06/01/2017. | Redemption  100.0000... .85,000 | .. 85,000 85,000 85,000 0 0 0 L0 ....85,000 01/01/2041.
83756C MM 4 |SOUTH DAKOTA HSG DEV AUTH MTGE 2.700%.. .| 06/15/2017. | Redemption ~ 100.0000............ [ revermeermrmrmrermrerins | cerrerinn 140,000 0 0 0 0| s 140,000 . 11/01/2036.
882750 Mz 2 | TEXAS ST DEPT HSG & CMNTY SERIES 2011B .. 06/01/2017. | Redemption ~ 100.0000............ [ cooverrevriiriireris | v 120,000 | .........120,000 | .........120,318 | ...........120,193 | .......ccc.... (U1 I (14) [ oo 0 . 20 120,179 | o0 | e (179) | e (179) | 4,394 |1 01/01/2030.
88275F NX 3 |TX DEPT OF HSG & COMM AFFAIRS 3.180% O.... .| 06/01/2017. | Redemption ~ 100.0000............ [ revererrmrmrerermerin | cerrerenns 240,000 . \ 0. 0 0 0. (V1 IO 240,000 5,154 | 03/01/2039.
92428C JE 5 |VERMONT STUDENT ASSISTANCE COR  3.750%. ..| 06/15/2017. | Redemption ~ 100.000 ..220,000 | ..........216,251 .0 .0 ..217,068 0 4,125 | 06/15/2026.
92812U K5 6 |VIRGINIA HOUSING DEV AUTH 2013 SERIES B ..| 06/01/2017. | Redemption ~ 100.0000... 55,252 55,252 X 0 0 0 55,252 .0 643 | 04/25/2042.
92812U Q5 0 |VIRGINIA HOUSING DEV AUTH 2015 Series A .| 06/25/2017. | Redemption  100.0000... ...94,470 94,470 94,470 0. 0 0 0. .0 ...94,470 w0 [0 0 11,299 | 06/25/2042.
93978X EK 2 |WASHINGTON ST HSG FIN COMMN 2011 SERIES. . |.. [ 04/01/2017. | Redemption  100.0000... s cerene:300,000 | e 300,775 | s 300,486 | ...coooornnnn 0 [ i (VL)) I 0 | oo (26)] .... L0 ..300,461 w0 | (461) ] (461)] .........6,750 | 10/01/2031.
1799999. Total - Bonds - U.S. States, Territories & Possession: e bbb | s 18,442,311 | ... 18,316,131 | ... 18,401,327 | ....... 18,356,686 | ......ccocco.l 0| e (7,064) | ..oovovvnnd 0 [ (7,064) | ..oovvvrrinan 0. 18,373,531 | oo, 0]...68781 ... 68,781 | ..... 453,276 XXX
Bonds - U.S. Special R and Special A t
313399 EK 9 [FHLMC 2348 ZK 6.000% 08/15/31.......cvvrieeirinriciireiienirs .| 06/01/2017. | Paydown 13,108 0. 8 0 8 | s 0 329 | 08/15/2031. | 1............
31339D 7A 0 |FHLMC 2417 KZ 6.000% 02/15/32... .. | 06/01/2017. | PaYdOWN.......cvomrvrrerircererinerienes [ rveerneeiissinerinenens | ceeern 103,288 [ ..........103,288 | .........101,081 | oo 102,466 0 .0 .2,527 |02/15/2032. | 1....
313396 JU 6 |FHLMC 2367 ZK 6.000% 10/15/31... .| 06/01/2017. | Paydown 48,972 0 .0 11,256 | 10/15/2031. | 1....
31339M FE 3 |FHLMC 2389 ZB 6.000% 12/15/31.. .| 06/01/2017. | Paydown 12,447 0 .0 12/15/2031. [1....
31339N 5V 4 |FHLMC 2403 DZ 5.500% 01/15/32... ..| 06/01/2017. | Paydown . . . . 12,408 0 .0 01/15/2032. | 1............
31339W XR 2 |FHLMC 2439 EZ 6.000% 04/15/32........ccomerermreriririeireirneriens .. | 06/01/2017. | PaYAOWN......cvvmvrrrereerrrirnerienes [ rveernerisernerinenens | ceereereenn 97,910 | e 97,910 94,495 96,575 0 0 04/15/2032. | 1.....conv...
313372 DL 1 |FHLMC REMIC 1642 PJ 6.000% 11/15/23... .| 06/01/2017. | Paydown . 27,376 24,771 26,776 0 .0 11/15/2023. [1....
3133TH TM 9 [FHLMC 2116 ZA 6.000% 01/15/29 .. | 06/01/2017. | PAYAOWN......ccvvnvrrrereerrrirerienes [ veernrninerneninenens | ceernenennn48,903 | i 46,903 | ..o 44,508 | .....ccoovnes 46,263 | ....c.coonne. 0 .0 01/15/2029. | 1....
3133TJ HS 5 |FHLMC 2125 JZ 6.000% 02/15/29 .. | 06/01/2017. | PaydOWN.......oovverrerreinrirerirenes [ | ceveeneenn 44,382 | i 44,382 | ............ 42,521 | oo 43,869 | .ooovveree. 0 .0 02/15/2029. | 1....
31359F AM 0 | FNMA REMIC 1993-208 K 6.500% 11/25/23. .| 06/01/2017. | Paydown . 28,800 27,315 28,405 0 .0 11/25/2023. [1..ccoeenne
31359G B8 8 |FNMA REMIC 1994-30 K 6.500% 02/25/24............occcovvvrevirncnn .. | 06/01/2017. | PaYdOWN.......ooovverrerreirrinerirenes [ v | e 1,181 | i 47,181 | s 44,969 | ....cocoovus 46,538 | ....cocoovue. 0 0 02/25/2024. | 1............
3136A8 DP 2 | FANNIE MAE 2012-104 V 3.500% 02/25/38 .| 06/01/2017. | Paydown 53,053 57,463 54,616 0 .0 02/25/2038. | 1....
3136A9 WW 4 |FNR 2012-121 GV 3.500% 01/25/30 ..| 06/01/2017. | Paydown 65,455 0 .0 01/25/2030. | 1....
3136AE TT 4 |FANNIE MAE 2013-54 BA 3.000% 06/25/43.... .. | 06/01/2017. | PAYAOWN......ccovmvrrrircirrrinenienes [ reeerneeisneineninnen | e 119,151 [ 119,151 | 123,284 | e 121,856 | e 0 .0 06/25/2043. | 1....
3136AG HV 7 | FANNIE MAE 2013-94 CV 3.500% 07/25/33.... ..|..| 06/01/2017. | Paydown .0 07/25/2033. | 1...........
3137A2 NL 1 |FHR 3756 PC 4.000% 11/15/40.......cosvverrierinrererineerseineins ..| 06/01/2017. | Paydown 0 11/15/2040. [1.....cceeeue
3137A8 UG 1 |FHR 3837 DB 4.500% 04/15/41... .| 06/01/2017. | Paydown .0 04/15/2041.|1....
3137AR V4 5 |[FHR4085VB 3.500% 09/15/28.... .| 06/01/2017. | Paydown .0 09/15/2028. | 1....
3137AR WS 1 [FHR 4073 HC 3.500% 03/15/35... .| 06/01/2017. | Paydown .0 03/15/2035. | 1....
3137AV 6P 7 |[FHR 4121 MV 3.000% 12/15/35... ..| 06/01/2017. | Paydown .0 12/15/2035. [ 1..ccoveenne
3137B3 4W 5 |FHR 4215LV 3.500% 04/15/33.......coorreririirineriniricrirenesenens ..| 06/01/2017. | Paydown 0 04/15/2033. | 1.......nv...
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3137G1 AA 5 |FREDDIE MAC WHOLE LOAN SECUR 2015-SC01 1.... ..| 06/01/2017. | Paydown LTI | AT | 144119 142,749 | c.ovvveennd 0| e [CI£) N —— (U I [C1£) N — (V1 IO 141,771 .2,029 | 05/25/2045.
3138L4 J3 8 | FANNIE MAE AM3881 3.830% 08/01/25 .| 06/26/2017. | Paydown 10,168 10,063 0 4 0 4 0 10,067 ...164 | 08/01/2025.
313920 SU 5 [FNMA2001-35ZG 6.500% 08/25/31.... .| 06/01/2017. | Paydown 20,044 | .........20,044 | .......... 19,382 | ..o, 19,801 .0 579 | 08/25/2031.
31392E H6 0 |FNMA 2002-69Z 5.500% 10/25/32.. ..| 06/01/2017. | Paydown .37,009 36,375 .0 ...749 | 10/25/2032.
31392K HM 1 | FHLMC 2445 0Z 6.500% 05/15/32 .| 06/01/2017. | Paydown 13,144 13,093 0 360 |05/15/2032.
31392M U4 2 |FHLMC 2463 Z 6.000% 06/15/32.... .| 06/15/2017. | Paydown 14,889 | ... 14,889 | ... 14,363 | ............. 14,736 .0 365 | 06/15/2032.
31392M U5 9 |FHLMC 2463 ZB 6.500% 06/15/32... ..| 06/01/2017. | Paydown .34,895 34,764 .0 926 |06/15/2032.
31392P RL 1 |FHLMC 2484 Z 6.000% 07/15/32 ..| 06/01/2017. | Paydown 57,280 55,629 .0 57,280 | 0 | 0 | oo 0. e 1,587 | 07/15/2032.
31392R RJ 2 |FHLMC 2468 ZA 6.000% 07/15/32.. .| 06/01/2017. | Paydown 05,054 103,472 0 ..105,054 07/15/2032.
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32. .| 06/01/2017. | Paydown 43,826 .0 08/15/2032.
313920 EE 0 |FHLMC 2504 Z 6.000% 09/15/32. .| 06/01/2017. | Paydown 84,679 .0 09/15/2032.
313920 JL 9 |FHLMC 2499 VZ 6.000% 09/15/32... .| 06/01/2017. | Paydown.........ccoveverinnicnnivenns [ v | e 102,745 | 000 102,745 100,924 102,123 .0 09/15/2032.
31392W JU 5 |FHLMC 2509 ZQ 5.500% 10/15/32... ..| 06/01/2017. | Paydown 29,071 . 0 10/15/2032.
31393A VK 0 | FNMA 2003-30 HY 5.500% 04/25/33 .| 06/01/2017. | Paydown 4,108 0 28 0 28 0 04/25/2033.
31393C LX 9 |FNMA 2003-48 GH 5.500% 06/25/33... .. | 06/01/2017. | PAYAOWN......ccvvmvrrrircerreinerienes [ rveerneeiseirerinenen | e 149,181 | 1 149,181 | 145732 | e 147,619 | v 0| oo 1,563 | oo (U I 1,563 | .o 0 06/25/2033.
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33 ..| 06/01/2017. | Paydown ...68,585 68,590 0 (5) 0 (5)|. 0 68,585 | ..ccccvenn0 | civiiiennn0 | a0 | 03/15/2033.
31393Y W2 7 | FANNIEMAE WHOLE LOAN 2004-W6 1A2 5.500 .| 06/01/2017. | Paydown 1,371,299 | .....1,333,826 | ........ 1,361,284 | .coovvveneee. 0| .o 10,015 | oo 0 | e 10,015 | oo (V1 IO 1,371,299 [ .0 |0 | 0 [ 07/25/2034.
31397S  SJ 4 |FANNIE MAE 2011-24 GY 4.500% 04/25/41.... .. | 06/25/2017. | Paydown.........cccveverenmicnnivcies [ o | e 338,015 | i 338,015 | ..........350,995 | ............ 344,599 | ............... 0. s (6,584) | ....oouc..d (U (6,584) | ..o (V1N I 338,015 | .o [ |0 [ 04/25/2041.
31405W QT 5 |FNMA POOL 801566 5.000% 01/01/20.... .| 06/01/2017. | Paydown 2,922 2,922 2,919 0 3 0 3 0 .2,922 01/01/2020.
36230M FL 6 |GN 752871 3.850% 07/15/36 .. | 06/01/2017. | PaydOWN.........ovverrirrieriineiienis v | v 39,480 | ............ 39,480 | ..........41,059 | .............. 40,889 | ...cccoouuee. 0 s (1,409) | ..ovvvvvnd (U (1,409) | ..o (V1N I 39,480 | .oocivennn0 |0 | 0 07/15/2036.
38378N KA 0 |GNMA2013-173 VB 3.500% 10/16/33. .| 06/01/2017. | Paydown .31,887 ...31,887 31,887 0 0 0 0 0 31,887 | .ovvirennd0 |0 | 0 | s 10/16/2033.
38378X 6B 2 |GNMA2015-5KV 3.250% 05/16/42 .| 06/01/2017. | Paydown 43913 | . LA3913 | 44242 | 44,146 | ............... 0| e (VXX N (U R [VXX) N 0| s 43913 05/16/2042.
452151 LD 3 |ILLINOIS STATE 4.350% 06/01/18 ..| 06/01/2017. | Redemption ~ 100.0000............ | covvererereeremrneens | wveens 1,000,000 | ....... 1,000,000 955,610 | ..........991,018 | .ooovviiinl0 | 2,565 | o0 | 2,565 |0 [ 993,583 06/01/2018.
46637Q AA 4 |JP MORGAN TAX EXPT PASS THR TR 2012-AMT1. .|..106/01/2017. | Paydown ceevrernensns | e | 327,623 | .......... 327,623 | ........335,521 | ... 331,541 | o0 | (3,919)| . . 20 327,623 01/27/2038.
74526Q A7 7 |PUERTO RICO ELEC PWR AUTHREV 7.000% O......cc0oevevnece. .. | 04/12/2017. | Citi Global Markets INC..........ccccc. | coeverererneernvenneenns | 001,725,600 | ... 2,400,000 | ....... 1,104,000 | ......... 1,137,542 | oo 0 | oo 4,983 | .o (U IO 4,983 | .o (V1N IO 1,142,524 07/01/2033.
911551 AA 7 |US ARMY HOSP CASH MGMT FUND SENIOR SECUR............ .. | 06/01/2017. | Redemption  100.0000............ . 33,916 33,916 33,916 0 0 0 0 0 33,916 05/01/2032. | 1............
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments......... ettt s | aenee:0,8 79,098 | i 7,549,995 | ... 6,180,258 | ......... 6,280,239 | ..o 0 | o 7,300 | oot 0 [ 7,300 | [V 6,287,537 | ..............0 | ...588,058 |......588,058 | ..... 191,866 XXX XXX
Bonds - Industrial and Miscellaneous
00115A AA 7 | AEP TRANSMISSION CO LLC 3.100% 12/01/2........cccovrvrrrnnee .. | 05/24/2017. | Tax Free EXChange........cccccoveves | covvrrererneernenineinns | oveens 1,996,243 | ....... 2,000,000 | ....... 1,996,060 | ......... 1,996,093 | ..coovvvrnnen 0| oo 151 | s (U [ 151 | e (V1 IO 1,996,243 | .....ccooonne 0 0 0 0 | 12/01/2026. | 1FE........
00213R AA 1 |ARLFIRSTLLC 2012-1A A1 2.959% 12/15/......cvveevvrrerinrrrenes .| 06/15/2017. | Paydown . 53,336 53,336 0 580 | 12/15/2042. | 1FE........
00228# AA 0 |AV CINGULAR LLC CINGULAR WIRELESS LLC ..| 06/15/2017. | Redemption ~ 100.0000............ | coeverreerrvrrserncrers | wernennr 140,087 | .......... 140,087 | .......... 143,822 | c.oovvnnee 141,364 | oo 0 4,352 |08/15/2021. | 1............
004375 AN 1 |ACCREDITED MORT LOAN TRUST 2003-2 A1 4... ..| 06/01/2017. | Paydown 69,378 84,313 0 v 1,880 | 10/25/2033. | 1FM........
00817Y AW 8 |AETNAINC 3.200% 06/15/26. ..| 06/01/2017. | Call 0.0000... 0 0 0 0 10,100,000 | 06/15/2026. | 2FE........
008414 AA 2 |AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1. o | [ 060172017, | Paydown.........ccovvveeverererneeinninns [ crverrncinnrenniinens | cverreenn87,691 | i, 67,691 64,751 65,814 0] 1,048 | 0 | 1,048 |0 | 66,861 |0 0830 | e 830 1,064 |07/25/2043. | 1FM.......
00841X AD 2 |AGATE BAY MORTGAGE LOAN TRUST 2015-2 Ad........cccouvunee ..| 06/01/2017. | Paydown 94,816 O [ e (T78) | a0 [ e (T78) | i [ 94,038 [0 [0 | 0 [ 1,421 | 03/25/2045. | 1FM.......
00842T AC 2 |AGATE BAY MORTGAGE LOAN TRUST 2016-1 A3. .. | 06/25/2017. | Paydown revrnrennninnnnen | e | e 99,613 | 099,613 | 100,173 | i 99,898 | ..ccvvvrinne 0 | voererrne(288) | woivceend0 | rireieeenn(285) [ 0 [ iieeen99,613 | 0 |0 [0 | 1,382 | 12/25/2045. | 1FM.......
00922K AB 6 |AIR 2 US 144A SERIES B ENHANCED EQUIP ..| 04/01/2017. | Redemption ~ 100.0000............ | coeverererrereernnenns 273,734 0 0 | coorreeereee ) oo | 273713 | 0 [ (263) | e (263) | e 11,795 | 10/01/2020. | 4FE........
013817 AS 0 |ALCOAINC 6.750% 07/15/18 ..| 06/19/2017.| Call  100.0000..... 20 37 [0 ] 11,999,105 | 0 i 895 | i 895 233,776 |07/15/2018. | 3FE........
01741R AF 9 |ALLEGHENY TECHNOLOGIES 7.875% 08/15/23.... . | .. | 04/05/2017. | Bank of America.. . 21,025,617 | o0 | (829) 20 e (829) [ 0 [ 1,024,788 | ..ol | ...(4,788) | ... (4,788) | ....... 51,406 | 08/15/2023. | 4FE........
01885@ AB 2 |ALLIANCE RESOURCE OPERATING PARTNERS LP................ .| 05/11/2017. | Redemption ~ 100.0000............ | coeverererrereminenns | wrveens 3,000,000 | ....... 3,000,000 | ....... 3,000,000 | ........ 3,000,000 0 0 0 3,000,000 | .cocovreeen0 |0 | i, 0. 244,176 | 06/26/2018. | 2FE........
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023765 AA 8 |AMER AIRLINE 16-2 AAPTT 3.200% 12/15... ..| 06/15/2017. | Redemption ~ 100.0000... X . 26,000 25,513 25,515 0 24 0 24 ... .0 ...416 | 06/15/2028.
023770 AA 8 |AMERICAN AIRLINE 15-1 B PTT 2015-1A 3... .. 05/01/2017. | Redemption ~ 100.0000........c... | cooveereecrricvnirenns | v 151,812 | 161,812 | L.l152,381 | e 152,364 0 (21) 0 | oo 21)] .... .0 .2,562 | 05/01/2027.
023770 AB 6 |AMERICAN AIRLINE 15-1 B PTT 2015-1B 3... .| 05/01/2017. | Redemption ~ 100.0000... 50,757 0. 0 0 0 .0 939 |05/01/2023.
02377A  AA 6 | AMERICAN AIRLINES 2014-1 APT TRUST 3. ..| 04/01/2017. | Redemption  100.000 41,346 0 0 0 0 0 . ...765 | 10/01/2026.
025932 40 1 |AMERICAN FINANCIAL GROUP 6.375% 06/12/. .| 06/26/2017. | Redemption ~ 100.0000............ | coevereeervreserrerens | -.v.3,000,000 | ......3,000,000 | .......3,000,000 | ......... 3,000,000 0 0 0 0 0 ] 103,000,000 | o0 [0 | 0| 103,063 | 06/12/2042.
02660T BU 6 | AMERICAN HOME MORTGAGE INV TR 2004-3 6A5.... .| 06/01/2017. | Paydown 97,014 0| e 20,040 | .o 0 | 20,040 .0 10/25/2034.
02665U AA 3 | AMERICAN HOMES 4 RENT 2014-SFR2 A 3.78 ..| 06/01/2017. | Paydown 15,544 0 6 0 6 .0 10/17/2036.
02666A AA 6 | AMERICAN HOMES 4 RENT 2015-SFR1A 3.46. ..| 06/01/2017. | Paydown 13,459 0 3 0 .0 ....13,462 04/17/2045.
03064Y AE 2 |AMERICREDIT AUTO REC TRUST 2013-1C 1.. .. | 05/08/2017. | Paydown 338,521 0 222 0 0 .338,744 01/08/2019.
030728 LT 0 |AMERIQUEST MORTGAGE SECURITIES 2003-11 A .| 06/01/2017. | Paydown 62,469 0 55 0 .0 01/25/2034.
03215P EQ 8 |AMRESCO RESIDENTIAL SEC CORP 1998-2 A5 .| 06/01/2017. | Paydown 7,609 0 15 0 15 .0 02/25/2028.
03235M AA 0 [AMTRAK/PENN STATION 144A LEASE FINANC... ..| 06/15/2017. | Redemption  100.0000............ 11,184 | ... 1,111,184 | ......... 111,221 | e (U1 I (74— 0 | oo (37)] .. .0 111,184 06/15/2017.
034620 AB 0 |ANGEL OAK MORTGAGE TRUST 2017-1 A2 3.0.... ..| 06/01/2017. | Paydown ..194,815 0 194,815 01/25/2047.
04542B MS 8 | ASSET BACKED FUNDING CERT 2005-AQ1 A4.. .| 06/01/2017. | Paydown ..104,696 06/25/2035.
05366# AG 8 |AVIATION CAPITAL GROUP CORP SERIESB 6.... .. | 04/08/2017. | Maturity 0 .0 04/08/2017.
05377R BA 1 |AESOP FUNDING Il LLC 2012-2AB 3.887% .. | 05/20/2017. | Paydown O [ 3 | 0 31 0 | 05/20/2018.
055392 AB 0 |BFL FUNDING | 144A TRUST CERT SERIES 20 .| 05/01/2017. | Redemption ~ 100.0000..........c. | coevererereereernnenne O [ eeen(24) | 0 | ien(24) [0 [ 05/01/2026.
05541N  AB 0 |BCC FUNDING CORP 2016-1 A2 2.200% 12/2 .| 06/20/2017. | Paydown O [ 22 | 0 22 [0 | L0 I 12/20/2021.
05606T AA 1 |BXG RECEIVABLES NOTE TRUST 2010-AA 5.. .. | 04/20/2017. | Paydown 03/02/2026.
05606U AA 8 |BXG RECEIVABLES NOTE TRUST 2012-AA 2 .| 06/02/2017. | Paydown 45,922 0 12/02/2027.
05606V AA 6 |BXG RECEIVABLES NOTE TRUST 2013-AA 3 .. | 06/04/2017. | Paydown 77,909 0 12/04/2028.
05606X AA 2 |BXG RECEIVABLES NOTE TRUST 2015-AA 2 .| 06/02/2017. [ PaYOWN......ccovvrirerrriirerinrieerenes | veereriveriseneireninnes | oeneeenn 178,059 | 00l 178,059 | ..o 178,045 | e 178,050 0 05/02/2030.
05949A FC 9 |BANK OF AMERICA MORTGAGE SEC 2004-4 3A3.. .| 06/01/2017. | Paydown 58,585 0 05/25/2019.
05949C KJ 4 |BANC OF AMERICA MORT SEC 2005-9 3A3 5 .| 06/01/2017. | Paydown.........ccooveverenriicniincies [ e | e 141,801 | i 141,801 | ccvveeee 139,408 | ............ 140,909 | ..oovvveunnd 0 L0 . o 10/25/2020.
073879 ED 6 |BEAR STERNS ASSET BACKED SEC 2004-AC4 Ad4.................. .. | 06/01/2017. | PAYAOWN......ccovmvrrrircirrrinerrenes [ rererneessniserienins | eeeeenni 264,938 | i 264,938 | .......... 249,787 | . 249,787 0 0 0 0 | o0 | s , \ 08/25/2034.
09228Y AB 8 | BLACKBIRD CAPITAL AIRCRAFT 2016-1A A 4.. .| 06/15/2017. | Paydown 54,687 54,687 0 0 0 0 12/16/2041.
09228Y AC 6 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AB 5.. .| 06/15/2017. | Paydown 23,437 23,437 0 1 0 1 12/16/2041.
10623 AA 4 |BRAZOS SANDY CREEK ELEC COOP 6.540% 06. .| 06/30/2017. | Redemption ~ 100.0000............ | coeverererererreinniene 61,111 61,111 0 0 0 0 06/30/2024. | 1............
11133T AA 1 |BROADRIDGE FINANCIAL SOLUTIONS 6.125%.... .| 06/01/2017. | Maturity 12,000,000 | ....... 2,012,500 | ......... 2,000,836 | ...oovvrneennd (110 I (836) 06/01/2017. | 2FE........
116663 AC 9 |BRUCE MANSFIELD 6.850% 06/01/34..........occovvverivieririnirinns .. | 06/01/2017. | BarClays..........occeveveveerrennirierins [ conreevessninniinnis | vererreenni 264,237 | oo 677,530 | .......... 203,259 | . 203,259 0. 0 06/01/2033. | 5FE........
116663 AC 9 |BRUCE MANSFIELD 6.850% 06/01/34 ..| 06/01/2017. | Redemption ~ 100.0000..........c. | coevererereerenrrnenns 5,245 0. 0 06/01/2033. | 5FE........
12479R  AD 9 | CAPITAL AUTOMOTIVE REIT 2017-1A A1 3.8 .| 06/15/2017. | Paydown 0 0. 1 04/15/2047. | 1FE........
124860 CB 1 |C-BASSLLC 1999-3 A 6.248% 01/01/29 ..| 06/01/2017. | Paydown 8,861 0. 4 01/01/2029. | 5FM.......
12489W GE 8 | C-BASS 2002-CB6 M2F 5.820% 01/25/33.... ..| 06/01/2017. | Paydown . 39,786 39,786 0. 0 L0 01/25/2033. | 1FM.......
1248P8 AH 2 |CREDIT-BASED ASSET SER & SECUR 2006-MH1............cc...... .. | 06/01/2017. | PAYAOWN......ccoorvrrrirrireerneinenes [ rererneenenisernenins | eereernnni 287,378 | i 287,378 | .......... 290,252 | ..ovovenee 288,507 | .coovvrrnnens (11 I () LU () (V1 IO 288,457 10/25/2036. | 1FE........
12502Y AP 8 |CCRINC MT100 PYMT RIGHTS MAST 2012-CA C .| 06/10/2017. | Paydown 107,143 0 0 0 (V1 IOPPORPOOPON | I PPN 107,143 07/11/2022. | 1FE........
125152 AC 2 |CE GENERATION LLC SENIOR SECURED NOTE, ..| 06/15/2017. | Redemption ~ 100.0000............ | covvererereereernnenns 161,550 | .o 160,799 | oo (01 I (XD [ LU I (X [URTON | I EOON 160,749 12/15/2018. |4FE........
125464 AA 5 |CIC RECEIV MASTER TRUST SECURITIZTION SE. .| 04/08/2017. | Redemption ~ 100.0000............ | oeverrrreerrrrerrerrs | wrrenen 124,117 | i 124117 | 124117 | e 124,117 0 0 0 0 . 10/07/2021. | 1FE........
125634 AN 5 |CLI FUNDING LLC 2014-1 A" 3.290% 06/18/. .| 06/18/2017. | Paydown . ..78,385 78,391 0 2 0 2. L0 ..78,393 06/18/2029. | 1FE........
12563L AA 5 |CLIFUNDING LLC 2016-1A A 4.210% 02/18........cccovrvrrcrernens .. | 06/18/2017. | Paydown.......c..evveeverevernrrienninenes | cveveneesseisninenins | v 206,888 | ..........206,888 | .......... 206,867 | . 206,868 0 1 0 LI I (V1 IO 206,869 02/18/2041. | 1FE........
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12563L AE 7 |CLIFUNDING LLC 2017-1A A 3.620% 05/18... .| 06/18/2017. | Paydown ...42,091 . 0 0. 5 0 .0 05/18/2042. | 1FE........
12624V AB 8 |CPS AUTO TRUST 2012-DB 1.940% 03/16/2. .| 05/15/2017. | Paydown 163,902 | ..........163,880 | ............ 163,901 0. 1 0 .0 03/16/2020. | 1FE........
12625A AB 3 [CPS AUTO TRUST 2013-AB 1.890% 06/15/2 .| 06/15/2017. | Paydown 88,951 88,950 0. 1 0 .0 06/15/2020. | 1FE........
12625) AC 2 |CPSAUTO TRUST 2013-BC 3.480% 09/15/2. ..| 06/15/2017. | Paydown ..211,352 .211,034 .0 0 09/15/2020. | 2AM.......
12642M AQ 3 |CREDIT SUISSE MORT CAPITAL CER 2009-12R .| 06/01/2017. | Paydown 0 .0 05/27/2037. | 1FM.......
12646W AH 7 |CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A .| 06/01/2017. | Paydown 164,230 0 .0 04/25/2043. | 1FM.......
12646X AJ 1 |CREDIT SUISSE COMM MORT TRUST 2013-IVR3 ..| 06/01/2017. | Paydown .79,908 0 .0 05/25/2043. | 1FM.......
12667F R5 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2... ..| 06/01/2017. | Paydown 0 .0 02/25/2035. | 1FM.......
12667F YF 6 | COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB 1... .| 06/01/2017. | Paydown . 0 0 01/25/2035. | 1FM.......
12668A MN 2 | COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A... .| 06/01/2017. | Paydown 0 .0 .0 11/25/2035. [ 1FM.......
126694 CV 8 |COUNTRYWIDE HOME LOANS 2005-21 A17 5.5... .| 06/01/2017. | Paydown 0 40 .0 10/25/2035. | 1FM.......
12669D CF 3 | COUNTRYWIDE HOME LOANS 2002-12 A8 6.50... ..| 06/01/2017. | Paydown R 0 (5)|. L0 . 11/25/2032. [ 1FM.......
12669E 4M 5 | COUNTRYWIDE ALTERNATIVE LOAN 2003-20 CB .. | 05/25/2017. | PaYAOWN......ccvvmvrrrirrerreinerienes [ rererneensninernenis | e 936,911 | i 936,911 | ..........902,948 | ............918,086 | .....ccc..0 | .. 18,825 | (o0 | 118,825 | 0 [ 936,911 10/25/2033. [ 1FM.......
12669E AF 3 | COUNTRYWIDE ALTERNATIVE LOAN 2003-5T2 A6 .| 04/01/2017. | Paydown ,338,648 | .. ,326,431 | ..oocee0 [ .12,218 | 012,218 | 100,178 | 05/25/2033. | 1FM.......
12669G C8 2 |COUNTRYWIDE HOME LOANS 2005-13 A8 5.50 .| 06/01/2017. | Paydown . 56,309 51,330 52,457 | .0 3,853 | .........3,853 | e 1,231 | 06/25/2035. | 1FM.......
13470 AA 0 |CAN CAPITAL FUNDING LLC 2014-1AA 3.11.... .| 06/15/2017. | Paydown st | e | 1,330,609 | ....... 1,330,609 | ....... 1,330,592 | ........1,330,603 | ..cccoeeen0 | covivenann(24) | cvviieenl0 | i (24) | 0 | 1,330,579 04/15/2020. | 2AM.......
13975D AF 2 | CAPITAL AUTO REC ASSET TRUST 2013-3 C .| .. | 06/20/2017. | Paydown ceevreeeneennsees | e | e 5,576,212 | ....... 5,576,212 | ....... 5,575,452 | ......5,575,991 | o0 | o221 |0 [ 221 |0 | 5,576,212 10/22/2018. | 1FE........
141781 G# 5 |CARGILLINC SRNOTE 7.280% 06/30/23... .|.. | 06/30/2017. | Redemption ~ 100.0000............ [ cooverrremmrnerireris | cerriienn 200,000 | ......... 200,000 | ..........200,000 | ...........200,000 | ...cccocceeecc0 | v | 0 |0 [0 | 200,000 06/30/2023. | 1............
14178U AC 4 |CFCAT 2014-1AB 2014-1AB 2.720% 04/15, .. | 06/15/2017. | Paydown . 1,060,140 ,060,140 . ,060,140 04/15/2020.
14179B AC 5 |CFCAT 2013-2AB  3.150% 08/15/19 .| 06/15/2017. | Paydown ceevrernnnns [ e | 470,207 | .......... 470,207 | .........470,167 | ......... 470,204 | ...cccoceen0 | v |0 |3 0 | 470,207 08/15/2019.
14313Q AG 0 | CARMAX AUTO OWNERS TRUST 2014-1D 243 .. | 04/12/2017. | Wells Fargo SecUrities. ..o | corverererneernenrneens | woveens 7,008,750 | ...... 7,000,000 | ....... 7,011,484 | ... 7,005,576 | ..ooovveecn0 | ceiireace(TT8) [ a0 [ (T78) | 0 | s 7,004,798 08/17/2020.
15137J AC 6 |CENT CLO LP 2015-23A A2B  3.900% 04/17/. .| 06/15/2017. | Paydown s | e | 5,000,000 | ....... 5,000,000 | ....... 5,000,000 | .........5,000,000 | ..cccceevecc0 | i [0 [0 | o0 ] 102.5,000,000 | o0 | e, (V10 R 0. 128,917 | 04/17/2026.
152314 MV 9 |CENTEX HOME EQUITY LOAN TRUST 2005-B AF5.... .. | 04/01/2017. | Paydown ..65,292 0. .1,264 | 03/25/2035.
16164A AC 9 |Chase Mortgage Finance Corpora 2016-2 M2 ..| 06/01/2017. | Paydown . R . M3179 | o 113,037 | oo 0. s (2,706) | ...vvunvnd 0 . .0 02/25/2044.
165167 CQ 8 |CHESAPEAKE ENERGY CORP 8.000% 12/15/22..........ccccone.. .+ | 04120/2017. | BarClayS.........oeverrereemrrenerienins [ creeerneesssiserienins | cernerinns 593,250 | .......... 565,000 | .......... 274,025 | ............ 294,176 | .ovverrnne 0| oo 7,213 | s 0 ..291,861 |...... 291,861 12/15/2022.
165167 CQ 8 |CHESAPEAKE ENERGY CORP 8.000% 12/15/22... .. | 04/20/2017. | Security Withdraw...........cc.vevreee | covvererernrernnniinninns cevvirernnreinerien0 | 435,000 | ........210,975 | e 226,489 | ...cocoovvnne 0| oo 5310 | v (U IR 5,310 .0 .(231,799) | ....(231,799) | . 12/15/2022.
172973 2R 9 |CITICORP MORTGAGE SECURITIES 2005-6 1A5.... .| 06/01/2017. | Paydown 1,601 0. 0 0 0 .0 09/25/2035.
172973 5F 2 |CITICORP MORTGAGE SECURITIES 2006-1 2Af1.... ..| 06/01/2017. | Paydown 2,863 0. 1 0 1 .0 02/25/2021.
17309N AD 3 | CITICORP RESIDENTIAL MORT SEC 2006-1 A4 .. |.. | 06/01/2017. | Paydown v 163,455 | ... 147,927 | e 161,604 | ..ooovvvnvnnd (10 438 | e (U [ 438 | ... .0 07/25/2036.
17311A AD 7 |CITICORP MORTGAGE SECURITIES 2006-7 2A1.......ccccovvvunece ..| 06/01/2017. | Paydown ceevrerenreneinns | e | e 1,984 | oo 1,984 1,936 0. 5 0 L I 0 12/25/2021.
17312D AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3.... .| 06/01/2017. | Paydown 17,232 0. 0 0 09/25/2037.
17321L AA 7 |CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A.. ..| 06/01/2017. | Paydown 20,920 0 [ 271 | 0 . ..21,191 10/25/2043.
17323M AA 3 |CITIGROUP MRTGE LOAN TRUST INC 2015-A A1.. ..| 06/01/2017. | Paydown ceeverinennsines | s | e 226,249 | 10000 226,249 | ..229,293 | e 227,489 | .coovvvvnnen. (1 (1,239) | .ocvrnennd 0 | oo 1,239) [ e [ e 226,249 06/25/2058.
19687T AC 0 |COLT FUNDING LLC 2017-1 A3 3.074% 05/2 ..| 06/01/2017. | Paydown ceevrerenrennines | e | e 240,083 | .......... . . 0 0. 4 0 | [0 [ e 240,083 05/27/2047.
20267T AA 0 |COMMONBOND STUDENT LOAN TRUST 2016-A Af................ .. | 06/25/2017. | Paydown ceeriereneennnies | s | s 201,652 | .......... 201,652 | .......... 201,643 | . 201,645 0. 7 (O Uy A IUOPRPRON | B SOOI 201,652 05/25/2040.
20267U AA 7 |COMMONBOND STUDENT LOAN TRUST 2016-B A1.. .. | 06/25/2017. | Paydown ceevrerenrennines | e | e 111,044 | .......... 111,044 | ... 111,013 | (e 111,015 0 29 0 |9 [0 [ e 111,044 10/25/2040.
21036P AS 7 |CONSTELLATION BRANDS 3.500% 05/09/27 o [ 05/17/2017. | BAICIAYS......veoumveereeeoreeeeeenenans | coeeeeiseeneinneeeenees | eneees 1,510,245 | ....... 1,500,000 | .......1,496,490 | .. 0 0 10 0 |10 [0 | e 1,496,500 05/09/2027.
21075W BA 2 |CONTI MTGE HOME EQUITY 1995-1 A5 5.379 ..| 04/01/2017. | Morgan Stanley Dean Witter....... [CE) ] E—— (74) 0]. 0 0. 0 0 0 06/15/2025.
21075W BA 2 |CONTI MTGE HOME EQUITY 1995-1 A5 5.379 .. | .. | 04/01/2017. | Paydown 74 74 0]. 0 0. 0 0 0 06/15/2025.
21075W BX 2 |CONTI MTGE HOME EQUITY 1995-4 A9 2.633........ccccrvvvrnnvne ..| 06/01/2017. | Paydown ceevrerenrenenns | e | e 4301 | 4,301 | e 2,590 2,590 0. 0 0 0 03/15/2027.
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21075W  CJ CONTI MTGE HOME EQUITY 1996-1 A7 7.000 | PaYdOWN......oviicrniens [ | e 2412 | i 2812 | TAT | 1T4T | 0 | s 665 | ..o (U [ 665 0 69 |03/15/2027.
21075W ER 2 |CONTIMTGE HOME EQUITY 1997-2 A8 2.746 .| Paydown . 11,755 04/15/2028.
210795 QB 9 |CONTINENTAL AIRLINES 2012-2 AEETC 4.0........ .|Redemption  100.0000..........c. | oovrerrrererirerirenns 10/29/2024.
22540A CP 1 | ASSOCIATES MANUF HOUSING 1997-2 CLASS M. .| Paydown 03/15/2028.
22540V ZZ 8 |CSFBTRUST 2002-54B1 7.500% 02/25/32 .| Paydown 02/25/2032.
225458 AY 4 |CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A... | Paydown......c..cvieinccei [ | 066,283 | ..66,283 | ...........65,150 | .............. 02/25/2035.
2254W0 KD 6 |CSFIRST BOSTON MRTGE SEC 2004-7 6A1 5 .| Paydown 10/25/2019.
226829 AA 7 |CROCKET COGENERATION 144A 5.869% 03/30... .|Redemption  100.0000... 54,997 03/30/2025.
22970 AA 8 | BGS BNSF Series 2015-1 CTL PT 4.070% O... .| Redemption  100.0000.. 10,578 05/15/2034.
233046 AC 5 |DB MASTER FINANCE LLC 2015-1A A2l 3.26.... .| Paydown . ..12,500 12,500 02/20/2045.
23341K AB 1 |DRB PRIME STUDENT LOAN TRUST 2015-D A2 .| Paydown ceevrereseesssines | e | e 475,988 | i 475,986 | .o 476,879 | ...cvvve 476,812 01/25/2040.
23389@ AA 9 |DAIRYLAND POWER COOPERATIVE 3.420% 03/.. .|Redemption  100.0000............ | oovreerrrererirerirnns . 25,000 25,000 25,000 03/30/2043.
25272V AA 7 | DIAMOND RESORTS OWNER TRUST 2015-1 A 2 | PaYAOWN. ... [ | e 121,238 | e 121,238 | v 121,226 | oo 121,227 07/20/2027.
25273A AA 2 | DIAMOND RESORTS OWNER TRUST 2014-1 A 2. .| Paydown 82,963 82,954 82,957 05/20/2027.
25273A AB 0 |DIAMOND RESORTS OWNER TRUST 2014-1B 2 .| Paydown 82,963 82,942 82,947 05/20/2027.
26207V AF 4 |DRIVE AUTORECEIVABLES TRUST 2015-CC 3... .| Paydown ..616,034 615,982 616,034 05/17/2021.
27034M AB 0 |Earnest Student Loan Program L 2016-D A2 .| Paydown ..286,396 286,310 286,396 01/25/2041.
284157 AA 2 |ELARAHGV TIMESHARE ISSUER 2014-AA 2... .| Paydown ..119,523 119,521 119,523 02/25/2027.
284157 AB 0 |ELARAHGV TIMESHARE ISSUER 2014-AB 3... .| Paydown ..119,523 119,511 02/25/2027.
29277V AA 4 |ENTERGY NEW ORLEANS STORE RCVY 2015-1 A.... .| Paydown . . 258,931 06/01/2027.
294751 DQ 2 |EQUITY ONE ABS INC 2004-1 AF4 4.145% 0 | PaYdOWN. ... [ e | 201,276 | .0 201,276 | e 201,778 | oo 200,855 04/25/2034.
29977 AB 2 |EVERBANK MTGE LOAN TRUST 2013-1 A2 2.5. .| Paydown 55,232 55,024 03/25/2043.
29977K AA 1 |EVERBANK MTGE LOAN TRUST 2013-2A 3.00. | PaYAOWN. ... [ | e 124,081 | i 124,081 | e 122,857 | ccovrrene 123,004 . 06/25/2043.
30165Q AB 6 |EXETER AUTO RECEIVABLES TRUST 2014-1A B... e .| Paydown 37,872 37,873 ...37,874 01/15/2019.
30217V AC 1 |ENBRIDGE ENERGY PARTNERS LP 144A 7.3.....cccccoccrnnrun . .|Redemption  100.0000.........cc. [ cooverrerrrvrrrerrerns | wereerenn 288,877 | oo 288,877 | .......... 277,309 | ..oovcvenee 287,693 288,481 12/31/2017.
30273@ AA 3 |FPL ENERGY ROCKAWAY PEAKING SENIOR SECUR .|Redemption  100.0000............ | oorverrrererirerirenns 259,810 0 0 0 06/28/2020. | 2............
30291D AB 2 |FRSLLC 2013-1A A2 3.080% 04/15/43 .| Paydown 18,631 0 0 0 04/15/2043. | 1FE........
3138L2 V4 6 | FANNIE MAE AM2434 3.050% 05/01/27 .| Paydown ceevrerennennnines | e | e 10,854 | 10,854 | 11,410 | e 11,301 | oo 0| e (G - 0 05/01/2027. | 1FE........
31953* AL 6 | BNSF RAILWAY COMPANY SERIES A 5.960% 1... . .|Redemption  100.0000..........c. [ rvrerrrrrerirerirenns 13,807 0 0 0 . 10/15/2027. [1..ccoeenne
31953* AM 4 | BNSF RAILWAY COMPANY SERIES B 5.960% 1........coecconuene . .|Redemption  100.0000............ | oovrerrrererirerirenns 1,401 0 0 0 0 42 [10/15/2027. [1............
31953* AN 2 | BNSF RAILWAY COMPANY SERIESC 5.960% 1... .|Redemption  100.0000... 8,740 0 0 0 0 261 | 10/15/2027.
31953* AP 7 | BNSF RAILWAY COMPANY SERIESD 5.960% 1... .| Redemption  100.0000... 3,528 0 0 0 {roverceereeeeeen [0 | 3,528 [ e [ (/10 TN | B I 105 | 10/15/2027.
31953* AQ 5 |BNSF RAILWAY COMPANY SERIESE 5.960% 1... .|Redemption  100.0000... 4,720 0 0 0 [0 [0 [ i 720 [0 [ (V1 OO | I IR 141 | 10/15/2027.
31953* AR 3 | BNSF RAILWAY COMPANY SERIES F 5.960% 1... . .|Redemption  100.0000... . .17,589 17,589 0 0 0 L0 0 523 | 10/15/2027.
32485* AD 9 |CATALYST OLD RIVER HYDRO LA OLD RIVER HY.........c....c... . .|Redemption  100.0000........c.... | cooeerrrrerserrerrenen | 21,005,975 | .......1,005,975 | ....... 1,005,975 1,005,975 0 0 0 (110 I (V1 IO 1,005,975 | .occoveiec0 [ v 0 | v [ 62,773 | 05/01/2020.
33767C AD 9 |FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.50. .| Paydown ...84,194 85,825 85,230 0 [ e (LCL0) LU (90) | . 85,140 | o0 | (947 | e (947) | 1,311 | 03/25/2045.
33843D AC 7 |FLAGSHIP CREDIT AUTO TRUST 2013-2B 3.... .| Paydown v 927,860 | .o 927,788 927,852 0 8 0 8 927,860 | ..ccooereeen0 |0 | i | e 12,212 | 08/15/2019.
35104U AA 2 |FOURSIGHT CAPITAL AUTO REC 2014-1A 2 .| Paydown revrerennninnnen | e | e 213,813 | i 213,813 ...213,790 213,808 0 5 0 5 213,813 |0 [ |0 [ 1,861 | 03/23/2020.
35671D BL 8 |FREEPORT-MCMORAN COPPER & GOLD 4.550%... . .| Morgan Stanley Dean Witter....... | ...ccccoonerrerineen. ,000,000 ,996,200 3,996,874 | ..ooevennnnd (10 143 | s (1 [ 143 0 3,997,016 | .............0 | ..(227,016) | ....(227,016) | ..... 101,617 | 11/14/2024.
36157R D7 7 |GE CAPITAL MTG 1999-HE1 A6 6.700% 04/2.........cocverevernncne . | PaYdOWN. ... e | e 30,878 | i 37,878 38,162 37,999 0 (8) 0 (£:))] I (V1N IO 37,991 | virinn0 s (M12) | e (112) | s 866 | 04/25/2029.
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36157R D9 3 | GE CAPITAL MTG 1999-HE M 6.705% 04/25/ .. | 06/01/2017. | Paydown 29,409 25,923 3,895 25 ....(20,081) ] ...... (20,081)] . 04/25/2029.
36242D RF 2 |GSR MORTGAGE LOAN TRUST 2004-15F 5.500... ..| 06/01/2017. | Paydown . 109,469 | ......... 112,480 | cocooveeeee 109,927 | oo 0| e (458) 109,469 | ..o [ (U S 0 01/25/2020.
37045X AL 0 | GENERAL MOTORSFINL CO 4.250% 05/15/23 .| 06/27/2017. | Morgan Stanley Dean Witter....... | ..c.cocvveernivvverns | 21,043,100 | ... 1,000,000 | ....... 1,038,500 | .........1,036,359 | ...cocereens0 | cireen(2,539) | vovviirennc0 | eiieeen(2,539) [ 0 | e 1,033,819 | .0 [ e 9,281 05/15/2023.
378272 AH 1 |GLENCORE FUNDING LLC 144A 4.625% 04/29. .. | 06/02/2017. | Various 000,000 . . ...270,666 | ... 04/29/2024.
37956A AA 1 | GLOBAL SC FINANCE SRL 2017-1A A 3.850%.. ..| 06/17/2017. | Paydown ...47,155 0 0 17 0 17 . ...47,155 04/15/2037.
38013Q AL 1 |GM FINANCIAL AUTO LEASING TR 2014-2AC.... .. | 06/20/2017. | PaydOwN.........cvvriieriririinii | o | e 5,000,000 | ....... 5,000,000 0 54 0 54 | 0 | 5,000,000 03/20/2018.
38061L AA 7 [GOLD KEY RESORTS 2014-AA 3.220% 03/17... o | 06/15/2017. | PAYAOWN......ccvvmvrrrerrerrrirerienes [ rerereenseisenienins | cererennd 437,844 0 68 0 68 | .o [ e 437,844 03/17/2031.
38217K AA 2 | Goodgreen Trust 2016-1A A 3.230% 10/15. .| 06/15/2017. | Paydown L8737 167,137 157,059 157,060 0 3 0 3 ..157,062 . 10/15/2052.
40432B  AA 7 |HSIASSET LOAN OBLIGATION 2007-2 1A1 5 .| 06/01/2017. | Paydown 5,662 0 7 0 7 . ...138 | 09/25/2037.
406216 AV 3 |HALLIBURTON CO 5.900% 09/15/18 .| 06/01/2017. | Call 0.0000... 0 0 0 0 0 0 0 .1,618,387 | 09/15/2018.
421915 ED 7 |HCPINCREITS 5.625% 05/01/17 .. | 05/01/2017. | Maturity ..250,000 249,961 0 39 0 39 .7,031 | 05/01/2017.
42710W AA 0 [HERCULES CAPITAL FUNDING TRUST 2014-1A A .| 06/16/2017. | Paydown rerennn.531,070 531,070 0 0 0 0 .7,584 | 04/16/2021.
42770L  AA 1 |HERO FUNDING TRUST 2015-1A A 3.840% 09.. .. | 06/20/2017. | Paydown reverneennninnnen | e | e 134,148 | e 134,148 | .........134,088 | .......... 134,082 0 2 0 2 .2,694 | 09/20/2040.
436893 AA 9 |HOME BANCSHARES INC 5.625% 04/15/27... .| 04/05/2017. | SANDLER O"NEILL ,000,000 0 0 0 0 11,094 | 04/15/2027.
44919* AC 2 |1595 EXPRESS LLC SR SECURED NOTES DUE 2.. .| 06/30/2017. | Redemption  100.0000............ 68,412 68,412 68,412 0 0 0 v 1,132 112/31/2031.
44921Q AE 6 |HYUNDAI FLOORPLAN MSTR OWN TRU 2016-1AA... .| 04/19/2017. | Barclays............ccoeeuerveniicmniverns [ coevireriinicsnineis | 4,998,633 | .......5,000,000 | .......4,998,988 | ......... 4,999,231 | ..covverinnc 0| oo 108 | oo 0 |08 [0 [ 000004,999,339 | i [ it (706) | oo (T0B) | .. 32,429 | 03/15/2021.
449670 CP 1 |IMC HOME EQUITY LN TR 1997-3 CLASS A-6 .| 06/01/2017. | Paydown 17,817 0 39 0 08/20/2028.
45254N  FL 6 |IMPAC CMB TRUST 2003-9F A1 2.220% 07/2 .. | 06/26/2017. | Paydown 17,980 0 42 0 ....18,021 07/25/2033.
45254T PL 2 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A5.. .. | 06/25/2017. | Paydown 0 0 0 ..150,620 08/25/2034.
452547 PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A6 .| 06/01/2017. | Paydown 7,432 0 1 0 08/25/2034.
46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3AA 3 .| 06/15/2017. | Paydown 37,401 0 5 0 12/15/2048.
46616P AA 1 |HENDERSON RECEIVABLES LLC 2011-1AA 4 .. | 06/15/2017. | Paydown 51,104 O e (2,734) | oo 0 10/15/2056.
46618L AA 8 |HENDERSON RECEIVABLES LLC 2015-1AA 3 .| 06/15/2017. | Paydown 49,372 0 30 0 09/15/2072.
46626A AA 2 |JP MORGAN H&Q BUILDING SF CA 144A PASS T.. ..| 06/15/2017. | Redemption ~ 100.0000............ 276,990 0 0 0 09/15/2017.
46639G AL 0 |JP MORGAN MTGE TRUST 2013-1 1A2 3.000%.........ccoocvenecs .| 06/01/2017. | Paydown 47,030 0 (2) 0 03/01/2043.
46640B AC 8 |JP MORGAN MORTGAGE TRUST 2013-2A2 35... .| 06/01/2017. | Paydown 46,351 0 10 0 05/25/2043.
46641A AA 3 |JP MORGAN TAXABLE HFA TRUST 2013-2A 4.... .| 06/01/2017. | PAYAOWN......ccourverirerireersrinnenes [ vevereeernenisninenine | cevenneen 11,884 | i 71,884 | 172,962 | s 72,523 | v (11 I (18) | covvvrrenec 0 08/26/2036.
46641X AA 3 |JP MORGAN TAXABLE HFA TRUST 2014-1 A 4.... ..| 06/01/2017. | Paydown 55,281 )| ... 11/27/2038.
46641Y AJ 2 |JP MORGAN MORTGAGE TRUST 2014-2 2A2 3.... .. | 06/01/2017. | PAYAOWN......ccvvmverrrrcererinerienes [ rveerneniinninerinnens | creennn 119,748 | 1 119,748 | 124,351 | e 121,539 )| - 06/25/2029.
46648C AB 0 |JP MORGAN MORTGAGE TRUST 2017-1 A2 3.5......ccccovvvunece .. | 06/01/2017. | Paydown.........ovvveverrernrriennirenes [ cverernressnieneinenns | eereereen 100,756 | oo 100,756 | ...coveeee 101,417 | 0 ) 01/25/2047.
46648H AN 3 |JP MORGAN MORTGAGE TRUST 2017-2 A13 3 .| 06/01/2017. | Paydown 20,620 20,770 0 )| - 05/25/2047.
49725V AB 8 |KIOWA POWER PARTNERS LLC 144A SNR SECURE. .| 06/30/2017. | Redemption ~ 100.0000............ | cooverererrerrivinniene )| ... 03/30/2021.
50187V AF 8 |LEAF Il RECEIVABLES FNDG LLC 2013-1C .| 04/15/2017. | Paydown 09/15/2021.
50543L AA 0 |LABRADOR AVIATION FINANCE LTD 2016-1A A1... .| 06/15/2017. | Paydown 01/15/2042.
521615 AA 2 |LEA POWER PARTNERS LLC 144A 6.595% 06/.............couevnnee ..| 06/15/2017. | Redemption ~ 100.0000............ | coevererereereernnenns 06/15/2033.
52465# AZ 8 |FLUOR CORPORATION LESSEE LEGGMASON MTG.... .| 06/08/2017. | Redemption ~ 100.0000............ | coeverererrerivinninne 06/08/2021.
52518R BE 5 |LEHMAN STRUCTURED SECURITIES 2001-GE6 A. .| 05/01/2017. | Brean Capital. 08/26/2024.
52518R BE 5 |LEHMAN STRUCTURED SECURITIES 2001-GE6 A. .| 05/01/2017. | Paydown 08/26/2024.
52520M AE 3 |LEHMAN MTG TRUST 2005-1 2A2 5.500% 11/. ..| 06/01/2017. | Paydown ceevnereneesensines | ernereesesensnens | oeerenenn01,813 [ 61,814 | 10000056,929 | 156,929 | 0 | 0 | 0 [0 0 | 56,929 |0 [ 04,883 | 4,883 | 11/25/2035.
53688T AA 2 |LITIGATION FEE RESIDUAL FUND 2015-1 A....cccouevvrerirenrnens .| 04/29/2017. | Redemption ~ 100.0000............ [ coeverrrervvernerrerrs | correrreen 737 | et 89,737 | 89,737 | 89,737 | 0 | i | 0 |0 [0 | 89,737 |0 a0 [ 04/29/2022.
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543190 AA 0 |LONGTRAIN LEASING IIl LLC 2015-1A A1 2.. .| 06/15/2017. | Paydown .76,309 76,305 0 4 4 .0 01/15/2045.
55265K 2X 6 |MASTR ASSET SEC TRUST 2003-11 10A1 5, ..| 06/01/2017. | Paydown .14,455 14,418 0 .0 12/25/2018.
553891 AA 0 |MVW OWNER TRUST 2014-1 A 2.250% 09/20/. .. | 06/20/2017. | Paydown 0 .0 09/20/2031.
553894 AA 4 [MVW OWNER TRUST 2016-1AA 2.250% 12/2.. .| 06/20/2017. | Paydown 0 0 12/20/2033.
57165A AA 6 |MARRIOTT VACATION CLUB OWNR TR 2012-1AA.... .. | 06/20/2017. | Paydown 0 .0 05/20/2030.
57165A AB 4 |MARRIOTT VACATION CLUB OWNR TR 2012-1AB.... .| 06/20/2017. | Paydown 0 L0 05/20/2030.
57165L AA 2 |MARRIOTT VACATION CLUB OWNR TR 2010-1AA.... .. | 06/20/2017. | Paydown 0 .0 10/20/2032.
57643M JK 1 |MASTR ASSET SEC TRUST 2004-11 5A3 5.75 ..| 06/01/2017. | Paydown 0 L0 12/25/2034.
589497 AA 4 |MEREY SWEENEY LP 144A SENIOR NOTES 8 .| 05/12/2017.| Call  100.0000..... X ,051,681 0 0 [0 | 0 | 140,772 | 12/18/2019.
59022C CS 0 |MERRILLLYNCH & CO 5.700% 05/02/17 o | 05/02/2017. | MALUIItY......ovvoririrciinririieiis | e | e 3,000,000 | ....... 3,000,000 2,992,937 | 0 w0 [0 | 0 [ 85,500 | 05/02/2017.
59549W AA 1 |MID STATE TRUST SERIES 11 A1 4.864% 07.... .. | 06/15/2017. | PaYdOWN......ccovvvrrcrirrerreinerienes [ rererneenssninernenis | eereereen 153,120 | i 153,120 | wovrvnnee 149,098 | ....ccoouce. 151,183 | oo 0 .0 .3,075 | 07/15/2038.
59560U AA 9 |MID-STATE TRUST 2004-1 A 6.005% 08/15/. ..| 06/01/2017. | Paydown . 28,673 29,341 29,109 0 L0 08/15/2037.
59560W AC 1 |MID-STATE TRUST 2010-1 M 5.250% 12/15/ ..| 06/01/2017. | Paydown revrneennninnnen | ceerereeessessnnen | e 134,349 | e 134,349 | .......... 134,256 | ...coovvnee 134,241 | .o 0 .0 12/15/2045.
60040# AA 0 |MILLENNIUM PIPELINE LLC SENIOR SECURED N. .| 06/30/2017. | Redemption ~ 100.0000.. . 29,488 29,488 29,488 0 0 ...786 | 06/30/2027.
60685@ AA 2 |MO DATA PROPERTY LESSEE REUTERS AMERICA. .| 05/11/2017. | Redemption ~ 100.0000... 66,261 | ........uc 66,261 66,261 66,261 0 .0 v 1,865 | 11/11/2023.
60871R AG 5 |[MOLSON COORS BREWING CO 3.000% 07/15/2.. .. | 05/16/2017. | Barclays............ccocuerenriiniicnnins | covviverieriiniicnnins | e 1,926,140 | ....... 2,000,000 | ....... 1,996,900 | ........1,997,038 | ...ccccoccecn0 | cerneen 04 | 0 | 104 |0 ] 1,997,142 200 ].(71,002) ] e (71,002) | ....... 52,000 | 07/15/2026.
61237W AC 0 |MONTEFIORE MEDICAL CENTER 2.895% 04/20... .| 04/20/2017. | Redemption ~ 100.0000............ [ coeverreerserernerrerns | wereereen 125,000 | covevveae 125,000 | .ovveenee 125,000 | v 125,000 | o0 |0 [ i [0 |0 | 125,000 | .coovreenn0 [ i (V1 O 0| e 1,809 |04/20/2032.
61745M VY 6 | MORGAN STANLEY CAPITAL | 2004-1 1A5 5. .| 06/01/2017. | Paydown ...13,502 ....13,502 0 0 262 | 11/25/2033.
61946E AA 6 |MOSIAC SOLAR LOANS LLC 2017-1A A 4.45 .. | 06/20/2017. | Paydown ..530,147 ..530,147 16,784 | 06/20/2042.
62946A AA 2 |NP SPE Il LLC 2016-1A A1 4.164% 04/20/ .| 06/20/2017. | Paydown . ....90,641 11,573 | 04/20/2046.
63730* AB 1 |NATIONAL RAILROAD PASSENGER SENIOR SECUR.... .| 05/15/2017. | Redemption ~ 100.0000............ | coeverveerrmrremeeverns | wornene 107,121 | 107,121 | 107,121 | 107,121 | 0 | 0 [0 |0 [0 | e 107,121 .1,703 | 11/15/2033.
63857V AA 1 |NATIONS EQUIP FIN FUNDING 2016-1AA 3. .. | 06/20/2017. | Paydown AS4TTT | e ABATT5 | il | 12 | 0 12 0| 454,787 . 6,657 |02/20/2021.
64352V ED 9 |NEW CENTURY HOME EQUITY LOAN 2003-5 Al6... .. | 06/01/2017. | PAYAOWN......coonrvvrrirrereriseinenes [ rererneerssniserienins | eereernn 382,080 | .........382,050 | .......... 358,692 2379941 | 0 | 2,109 | ..ooooeee 2,109 | ........ 7,901 | 11/25/2033.
645767 AW 4 [NJBELL TEL DEBENTURES 7.850% 11/15/29 ..|.. | 06/01/2017. | Call 0.0000... 0 0 w0 (VI I 0 |.5,081,846 | 11/15/2029.
64829K BV 1 |NEW RESIDENTIAL MORTGAGE LOAN 2017-2A A3.........ccccoonu. .| 06/01/2017. | Paydown JESSUTTORIY DURPURRIRTRIORTON ISR 429,925 | .......... 429925 | .......... 447,085 | oovvvvvrininend0 | i | (17,160 | 0 | s (17,160) [ a0 | e 429,925 | ....ccoonue (V1 I (V1 O 0| e 2,111 | 03/25/2057.
654888 AA 7 | SOUTHWESTERN ENERGY CO 144A NOARK PIPELI .| 05/30/2017. | Redemption  105.4737.......cocc. | covvererirmrenivivnnins | v 2,040,916 | ....... 1,935,000 1,915,555 | ... 1,931,695 | o0 | o974 | 0 [ 974 | 0 | e 1,932,669 06/01/2018.
66416T AF 2 |NORTHEAST GENERATION CO SENIOR SECURED S... .| 04/15/2017. | Redemption ~ 100.0000............ [ crevereermmererreris | werveris 173,438 | v 173,438 182,360 | v 178,088 | o0 | e (188) | 0 [ (188) | 0 | 177,899 10/15/2026.
67400A AC 6 | OAKS MORTGAGE TRUST 2015-2 A3 3.500% 1.... .. | 06/01/2017. | Paydown.........ovveevererernrrenninenes [ cvereneennnicsninenins | eeveneen 117,115 |l 17,115 | 117,646 | ..ooneee 117,623 | oo 0 . 10/25/2045.
674135 CY 2 |OAKWOOD MTG INVESTORS INC 1997-DM 6.9... .| 06/01/2017. | Paydown . 82,584 85,361 0 . ..85,361 02/15/2028.
682688 AA 7 | ONEMAIN FINANCIAL ISSUANCE TRU 2014-2A A........ccccvvvvene .| 06/18/2017. | Paydown revenrennnnnen | e | e 400,060 | .......... 400,060 | ......... 399,998 | oo 400,058 O [ 2 | 0 i [0 [ 400,060 09/18/2024.
684181 AA 8 |ORANGE COGEN FUNDING CORP 144A 8.175%.. ..| 06/15/2017. | Redemption ~ 100.0000............ | coeverrerrrrrrrmerrerers | eerneren 111,300 | 111,300 | 111,300 | e 111,300 0 [ 0 | 0 0 0 [ 111,300 03/15/2022.
68504R AA 6 | ORANGE LAKE TIMESHARE TRUST 2014-AA A .| 06/09/2017. | Paydown 224,988 O [ ] 0 i [0 [ 224,989 07/09/2029.
68504R AB 4 | ORANGE LAKE TIMESHARE TRUST 2014-AA B.. .. | 06/09/2017. | PaYdOWN......coorvrrerircerrrinerienes [ reeerneniineineninnins | eerneneen 173,227 | 10000173227 | 10173188 [ e 173,197 0 [ ] | 0 T [0 [ 173,198 07/09/2029.
68504T AA 2 | ORANGE LAKE TIMESHARE TRUST 2015-AA A.. .. | 06/08/2017. | Paydown 210,365 O [ ] | 0 e [0 [ 210,367 09/08/2027.
69144V AA 1 | OXFORD FINANCE FUNDING TRUST 2014-1A A.......cccvvvrvnnecn .. | 06/15/2017. | PaYAOWN......ooorvvrcrirrirerineirnenes [ rererneerssniseiincnins | eereern 556,982 | ..........556,982 | .......... 556,982 556,982 0 [ o0 | 0 e [0 [ 556,982 12/15/2022.
73316P EZ 9 |POPULAR ABS MORTGAGE PASS-THRO 2005-4 AF .| 06/01/2017. | Paydown 247,846 | ...........245353 | ............... 0 | o848 | 0 | i 848 | 0 | 246,001 09/25/2035.
73664# AA 8 | PORTLAND NATURAL GAS TRANS SYS SENIOR SE .| 06/30/2017. | Redemption ~ 100.0000............ | coevererereereernnenns [ 115,500 0 0 0 0 | o0 | i 115,500 12/31/2018. | 2............
74112W AJ 8 |PRESTIGE AUTO REC TRUST 2013-1AC 2.05.. .| 06/15/2017. | PaYAOWN.......ovourverrirrirriinriienes e | v 595,603 | .......... 595,603 ....595,531 595,593 0 10 0 10 [0 | s 595,603 05/15/2019. | 1FE........
745867 AX 9 |PULTEGROUP INC 5.000% 01/15/27 .. | 05/04/2017. | MizUhO SECUMHES.........cvvurrercris | errrrerireeerieeineins | eveens 1,012,500 ,000,000 ,000,000 | ......... 1,000,000 0 0 0 0 0 1,000,000 01/15/2027. | 3FE........
749270 AL 0 |RBSSP RESECURITIZATION TRUST 2010-4 6A1........cccovvrvnnecn .. | 06/01/2017. | PAYAOWN.......cvvrverrerriirireerienes [ eveernnineinenienens | ceviesiens 59,155 59,155 56,005 57,497 0 e 1,658 | oo 0 | 1,658 | .o (V1N IO 59,155 02/26/2036. | 1FM.......
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749580 AH 1 |RESIDENTIAL FUNDING MTG SEC | 2006-S10 2 ..| 06/01/2017. | Paydown cevnrnnnsnien | e | 8120 | s 8,726 8,573 0 /0 OO OUOOOR | POUPOORPPORRPOOY A IVUOPOPORPOOON 1 IOVPORPRRPOON 8,580 10/25/2021.
755111 AU 5 |RAYTHEON CO DEBENTURES 6.400% 12/15/18... .. 05/12/2017.| Call  100.0000..... ..295,000 | .........310,847 | ......... 297,926 | ......co...c.. 0| e (516) 12/15/2018.
760985 B8 3 |RESIDENTIAL FDG SEC CORP 2003-RS9 AI6B. .| 06/01/2017. | Paydown 86,405 86,040 0 1 10/25/2033.
76110H RW 1 |RESIDENTIAL ACCREDIT LOANS INC 2004-QS4 .| 05/01/2017. | Paydown c3,741,615 3,707,192 3717221 | 0| 24,393 . 03/25/2034.
76110H TW 9 |RESIDENTIAL ACCREDIT LOANS INC 2004-QS7.... .. | 06/01/2017. | PaYdOWN......ccovnrvrrerirrerreinerienes [ rererneensninernenins | ereereni 203,199 | i 203,199 ....197,801 201,232 0 24 | 0 |24 [0 | 201,256 05/01/2034.
76110W XR 2 |RESIDENTIAL ASSET SEC CORP 2004-KS4 Al5 .| 06/01/2017. | Paydown ..110,268 91,853 91,853 0 0 ...91,853 05/25/2034.
76112B AE 0 |RESIDENTIAL ASSET MTG PRODUCTS 2004-RS8. ..| 06/01/2017. | Paydown v 210,493 | e 210,472 | ........... 209,813 | oo 0 | oo 2,281 . ..212,094 08/25/2034.
76112B DT 4 |RESIDENTIAL ASSET MTG PRODUCTS 2004-RS10 ..| 06/01/2017. | Paydown ceevrernenns [ e | s 191,768 | .......... 191,768 2191756 | 191,195 | 0| oo 573 | o0 | e B73 |0 | 191,768 10/25/2034.
78403D AC 4 |SBA TOWER TRUST 144A 3.129% 12/15/42.. ..| 04/17/2017. | Redemption ~ 100.0000... 2,000,000 ,000,000 0 0 . ,000,000 12/15/2042.
78410F AA 4 | SCF EQUIPMENT TRUST LLC 2016-1AA 3.6 .. | 06/20/2017. | Paydown v | e | 1,004,874 | 101,504,874 | ... 1,499,878 | .........1,499,946 | ............ 0| oo 4,929 | o0 | 4,929 |0 | 1,504,874 11/20/2021.
78442F AX 6 |SLM CORP MTN SERIES A 5.000% 06/15/18 ..| 06/15/2017.| Call  100.0000..... 0 0 5,000,000 06/15/2018.
78446T AC 8 | SLM STUDENT LOAN TRUST 2011-C A2B  4.54 .| 06/15/2017. | Paydown 87,265 | 72,256 | e T1,879 | e 0. s (4,614) L0 ...67,265 10/17/2044.
78447B AB 8 | SLM STUDENT LOAN TRUST 2012-C A2 3.310 .| 06/15/2017. | Paydown ..370,950 2 0 2 (V1 IO 370,950 10/15/2046.
78469E AB 5 | SOCIAL PROFESSIONAL LOAN PRO 2014-A A2. .. | 06/25/2017. | Paydown ..204,8% | ..........206,865 | ............206,302 | .......cc.ce.0 | s (1,406) .0 .0 ..204,896 10/25/2027.
784888 AA 0 | SVO VOI MORTGAGE CORP 2012-AA A 2.000%... .| 06/01/2017. | Paydown 38,596 38,592 38,570 0 (1) 0 (1) 0 09/20/2029.
80283Y AF 2 | SANTANDER DRIVE AUTO REC TRUST 2014-4 C.. .. | 06/15/2017. | Paydown.........cccovevenrinniicniivenns [ v | e 166,334 | ... 166,334 | .......... 166,284 | ............ 166,321 0 13 0 13 ... .0 11/16/2020.
81744T AB 3 | SEQUOIA MORTGAGE TRUST 2012-1 2A1 3.47.... .| 06/01/2017. | Paydown . ..45,571 45,567 0 1) 0 M| ... .0 01/25/2042.
81745A AB 3 | SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000.... .| 06/01/2017. | Paydown.........cccvevinrenniicniinenns [ e | e 99,194 | 199,194 | L, 100,918 | .ccovevcee 100,836 | ...ovveuvead 0. s (1,642) | ...oooevnd (U (1,642) | .... .0 05/25/2043.
81745C AB 9 | SEQUOIA MORTGAGE TRUST 2013-7 A2 3.000 .| 06/01/2017. | Paydown . 38,464 38,340 0 1) 0 (1) 0 06/25/2043.
81745N  AS 8 | SEQUOIA MORTGAGE TRUST 2014-12A6 4.00.... .| 06/01/2017. | Paydown.........ccoveveerenrecnnivcies [ oo | e 144,516 | e 144,516 | .......... 149,980 | ...ccooouce. 149,775 | oo 0 s (5,259) | .oovvvrnnnd (U (5,259) | .... .0 04/25/2044.
81746R AU 3 |SEQUOIA MORTGAGE TRUST 2016-2 A19 3.50.... .. | 06/01/2017. | PAYAOWN......ccvvmvrrrerecrerirerienes [ veernrninernenienens | ceeeenennn 06,311 | i 66,311 | .ocovnveen. 67,668 | ...occoonvn. 67,616 | ..o 0| s (1,305) | .ooevvenennd (U (1,305) | ... .0 08/25/2046.
81783R AA 1 |SETTLEMENT FEE FINANCE LLC 2013-1AA 3 .. | 04/25/2017. | Paydown 53,384 53,384 53,384 0 0 0 0 .0 01/25/2044.
822804 AA 8 |SHELLPOINT ASSET FUNDING TRUST 2013-1 A1.. .. | 06/01/2017. | PAYAOWN......ccovmvrrrercernrirerienes [ reeerenrisniseniieninn | cereenenn 46,434 | i 46,434 | .. 45,416 | ... 44,215 | e, 0 | oo 2,219 | s (U IO 2,219 .0 07/25/2043.
82280R AA 7 |SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1.. ..| 06/01/2017. | Paydown 0 12 0 12 .0 04/25/2044.
82280R AU 3 |SHELLPOINT CO-ORIGINATOR TRUST 2017-1 At....cccovvvernvcne .| 06/01/2017. | Paydown 0 [ e 449 | i (V0 [ 449 | ., 0 04/25/2044.
82652E AB 4 | SIERRA REV. FUNDING CO LLC 2014-3AB 2.... .. | 06/20/2017. | Paydown 0 4 0 4 .0 10/20/2031.
828380 AA 7 |SILVERLEAF FINANCE LLC 2012-D A 3.000%... .. | 04/15/2017. | Paydown .207,803 | ..........207,238 | ...........207,607 | ...cocoonnee. 0| e 196 | oo (U [ 196 .0 03/17/2025.
828380 AB 5 |SILVERLEAF FINANCE LLC 2012-DB 4.450%... .| 04/15/2017. | Paydown 83,121 83,104 83,115 0 6 0 6 .0 ...83,121 03/17/2025.
82838Y AA 9 | SILVERLEAF FINANCE LLC 2014-AA 2.810%... .. | 06/15/2017. | PAYAOWN......ccovnrvrrrirrirerineinenes [ rererseensninerinenins | vereerenni 321,868 | oo 321,868 | .......... 321,828 321,842 0 27 0 27 L0 ..321,868 01/15/2027.
82894* AT 4 |JR SIMPLOT COMPANY 6.210% 05/08/17......c.ovvvreveririrnrinns .. | 05/08/2017. | MALUFItY.......covrverrerrirrirrireiis | verirerirnresnneinnins | 0000.2,000,000 | ... 2,000,000 | ....... 2,000,000 | ......... 2,000,000 0 0 0 (V1 IR (V1 IO 2,000,000 05/08/2017. | 2............
83405A AA 2 | SOFI CONSUMER LOAN PROGRAM TRU 2017-1 A.... .. | 06/25/2017. | Paydown . 498,028 0 0 43 0 43 .0 01/26/2026. | 1FE........
83416W AB 9 |SOLAR STAR FUNDING LLC 144A 3.950% 06/ .| 06/30/2017. | Redemption  100.0000......... 18,873 | 18,451 | oo 0| s 422 | (U [ 422 .0 06/30/2035. | 2FE........
84314# AB 7 | SOUTHERN ILLINOIS POWER COOP SENIOR SECU ..| 06/15/2017. | Redemption ~ 100.0000... . 35,714 35,714 0 0 0 0 .0 06/15/2040. | 2............
84314# AC 5 | SOUTHERN ILLINOIS POWER COOP SENIOR SECU ..| 06/15/2017. | Redemption ~ 100.0000... v 115,385 | 115,385 | e 115,385 | cocvvveneee 115,385 0 0 0 0 L0 ..115,385 06/15/2025. | 2FE........
843452 BC 6 |SOUTHRN NATURAL GAS 144A 5.900% 04/01/.......cocvvvrvrnec. oo | 04/01/2017. | MAEUFIEY. ....oovvorercercerreiseiieiis | eeereeireeessensnsinns | oeeens 1,000,000 | ....... 1,000,000 | .......... 998,340 999,947 0 53 0 53 | e (V1 IO 1,000,000 04/01/2017.| 2FE........
846502 AA 0 |SPARC EM SPC LEGAL STLMNT HLDG 2015-1A A. .| 05/01/2017. | Paydown 76,945 | ... 76,945 | ........... 76,945 76,945 0 0 0 0 .0 08/01/2031. | 1FE........
848580 AA 6 |SPIRIT AIR 2015- A PASS THRU TRUST 4.1.......... ..| 04/01/2017. | Redemption ~ 100.0000............ | coeverererrereernnenns 36,287 36,287 0 0 0 0 .0 10/01/2029. | 1FE........
84858E AA 4 | SPIRIT AIR 2015-1 B PASS THRU TRUST 4 ..| 04/01/2017. | Redemption ~ 100.0000............ | coeverererrerrninniens 97,695 97,695 0 0 0 0 .0 10/01/2025. | 2FE........
85022W AA 2 |SPRINGCASTLE SPV 2016-AA A 3.050% 04/2... .. | 06/25/2017. | PaYAOWN.......coorvverireirerineinenes [ reveneerssniseincnins | eereeenn 726,028 | ..........726,028 | .......... 726,000 | ............ 726,000 0 27 0 27 .0 04/25/2029. | 1FE........
859245 AA 0 |STERLING BANK TRUST FSB 2004-1 1.125%......ccccovvvervrinns .. | 04/26/2017. | Paydown 54,183 36,446 0] (36,446) | ............. 0 | (36,446) | .......oonn.. 0 04/26/2026. | 1............
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863572 5B STRUCTURED ASSET SECS 2001-2 B2 7.333 .| Paydown 45,146 0 0 .0 03/25/2031.
86358R WU 7 |STRUCTURED ASSET SEC CORP 2002-3B1 6 | Paydown......c.occveiiceciieis [ | 0. 228,898 | ... 228,898 | ..........228,791 | ... 228,537 | .coovvvenne. 0| o361 | 0 0] 228,898 |0 | 03/25/2032.
86359A K3 6 | STRUCTURED ASSET SECURITIES 2003-25XS A5 .| Paydown 88,627 0 0 .0 08/25/2033.
86359A KD 4 | STRUCTURED ASSET SECURITIES 2003-3XS A .| Paydown 43,670 0 0 01/25/2033.
86359B 3A 7 | STRUCTURED ASSET SECURITIES 2005-1 5A1 | PaYAOWN. ... [ e | e 16,132 | 116,132 | 15,285 | e 16,021 | oo 0 | v 1T | .0 02/25/2020.
86359B E3 1 | STRUCTURED ASSET SECURITIES 2004-19XS A5 .| Paydown 09/25/2034.
86359B J8 5 | STRUCTURED ASSET SECURITIES 2004-20 8A2... .| Paydown 11/25/2034.
863590 GT 8 |STRUCTURED ASSET SECURITIES 2005-10 5A9.. .| Paydown 12/25/2034.
87165L BK 6 | SYNCHRONY CREDIT CARD 2016-3B 1.910%. .| Wells Fargo Securities \ 09/15/2022.
87342R AA 2 |TACO BELL FUNDING, LLC 2016-1A A2l 38.......... .| Paydown 6,250 0 | e |0 0 0 8,250 | 0 [ 05/26/2020.
87407P AE 0 | TAL ADVANTAGE LLC 2013-2A A 3.550% 11/.... .| Paydown 62,476 0 11/20/2038.
87407P AR 1 | TAL ADVANTAGE LLC 2014-3A A 3.270% 11/.... | Paydown......coccvnieis [ | e 143,000 | ... 143,000 | .......... 143,000 | ........... 143,000 0 [ 0 | 0 i 0] 143,000 |0 [ 11/21/2039.
88315F AA 9 | TEXTAINER MARINE CCONTAINERS 2017-1A A .| Paydown 0 0 [ D | 0 i [0 | 124717 |0 | 05/20/2042.
89171D AA 5 | TOWD POINT MRTGE TRUST 2015-1 A1 3.250. .| Paydown 0 . 10/25/2053.
893830 AF 6 | TRANSOCEAN INC 7.500% 04/15/31 .| Barclays.........coeceeenn. reve R 0 (1,225,081) | .(1,225,081) | ...... 220,448 | 04/15/2031.
89655V AA 0 | TRINITY RAIL LEASING Il LP 2003-1A A, .|Redemption  100.0000............ [ cooverrrrvnircnirverns | eeeren 139,377 | 139,377 | 139,377 | v 139,377 0 3,278 | 11/12/2026.
89656C AA 1 |TRINITY RAIL LEASING LP 2010-1A A 5.19, .| Paydown 38,642 38,642 0 837 |10/16/2040.
89656F AA 4 | TRINITY RAIL LEASING LP 2012-1A AT 2.2.......ccccone. .| Paydown . 36,828 36,828 0 348 | 01/15/2043.
90218# AA 3 |2020 CALAMOS COURT LLC LEASE BACKED PASS.. .|Redemption  100.0000... 54,245 54,245 0 .1,362 | 05/10/2025.
902635 AA 9 [UNITED CAPITAL MARKETS 2003-A 2.300% 1 | PaydOwN......onnieis e | 0 0 11,355 | cooveis 10,930 | oo 0| ...(10,930) | oo 0 16,285 | 11/08/2027.
918290 AA 5 |VSE VOI Mortgage LLC 2016-A A 2.540%.. .| Paydown 217,582 | .......... 217,582 217,541 0 0 [ [0 [ s 217,582 0 2,286 |07/20/2033.
920355 AH 7 |VALSPAR CORP 3.300% 02/01/25. .| Tax Free Exchange.........ccccccoeve [ onriiniivciiieiincnns 2,993,950 | ...... 3,000,000 | .......2,992,350 | ........ 2,993,662 0 0 | iveeennn289 |0 | 2,993,950 | .coovvrrinnc0 [ (V0 UPOPRORROONN | I IO 49,500 |02/01/2025.
920355 AK 0 [VALSPAR CORP 3.950% 01/15/26 .| Tax Free Exchange.........cc.c....... ,750,000 | .......1,742,300 | ......... 1,743,154 | .....ccconuee. 0 | o267 | 0 JA43421 |0 | (V0 OO | I IO 34,563 | 01/15/2026.
92257L AB 6 [VELOCITY COMMERCIAL CAPITAL LN 2017-1 AF.. . .| Paydown ..75,308 | .. ..75,288 | .. 0 0 0 ....75,308 0 293 | 05/25/2047.
92536B AB 1 | VERUS SECURITIZATION TRUST 2017-1A A2....c.ccoovvvvrrrrrrin . | PaYAOWN. ... [ e | e 440,257 | i 440,251 | .......... 440,244 | .. 0 0 0 |8 [ 0 01/25/2047.
92922F JJ 8 |WASHINGTON MUTUAL 2003-AR11 B1 2.846%.... .| Paydown 43,187 31,210 37,496 0 0 .0 10/25/2033.
92922F KF 4 |WASHINGTON MUTUAL 2003-S13 22A1 5.000 .| Paydown 13,663 | oo 13,663 | oo 13,825 13,647 0 0 .0 12/25/2018.
92922F KX 5 |WASHINGTON MUTUAL 2003-AR12 B1  2.926%. | PaydOwN. ... [ | e 24,399 | 24,399 | 16,502 il 16,626 e 0 | v 171 | 0 .0 02/25/2034.
949456 AA 5 |WELK RESORTSLLC 2013-AA 3.100% 03/15... - .| Paydown . 0 0 .0 03/15/2029.
949458 AA 1 |WELK RESORTS LLC 2015-AA A 2.790% 06/1......cccovvrvrerernes . | Paydown......coovevecnieis [ | e 129,838 | ... 129,838 | ... 129,827 | oo 129,828 0 0 |10 [ 0 06/16/2031.
94973V AM 9 |WELLPOINT INC 5.875% 06/15/17 | MALUIIY..ccvvocceeinee [ e | 1,600,000 | ......1,600,000 | .......1,664,560 | ........ 1,604,516 | .coovvvennee. 0| cree(4,516) | o 0 .0 06/15/2017.
94978# AH 0 |CVS CORP CRED LEASE BACK PASS THRU CERT.... .|Redemption  100.0000............ . . 73,213 0 0 .0 01/10/2024.
94978# AJ 6 |HY-VEE INC CRD TN LEASE 7.420% 10/05/2 .|Redemption  100.0000..........c. | oeverrvrermerrerrnris | werrrernnnnd2,545 | i 42,545 | L 42,545 42,545 0 0 .0 10/05/2021.
94978# BY 2 |HUGHES SUPPLY INC PASS THROUGH CERT 5.. o .|Redemption  100.0000... 55,772 55,772 0 0 .0 05/10/2019.
94978# JE 8 |ZC AVIATION 2014 CLASS A-1 3.620% 09/1......ovvvrverrrrrirnnes . .|Redemption  100.0000............ 57,446 57,446 0 0 | im0 [ 0 09/15/2024.
94978# JG 3 |ZC AVIATION 2014 CLASS A-1 3.620% 10/1 .| Redemption  100.0000............ 57,676 57,676 0 0 .0 10/11/2024.
94982W BB 9 |WELLS FARGO MB TRST 2005-9 2A8 5.500.... | PAYAOWN.......vveiceineieies [ | e 2, 162 | 2,162 | e 2,053 2,137 0 0 .0 10/25/2035.
94983S AS 1 |WELLS FARGO MORT BACKED SEC 2006-8 A15 | PaYdOWN. ... v | e 71,698 [ 84,109 | i 73,806 | ..ocverneene 81,029 | oo 0| o103 | 0 .0 07/25/2036.
95058X AA 6 |WENDYS FUNDING LLC 2015-1A A2l 3.371%.... . .| Paydown . 27,500 27,493 20,000 0 0 L0 227,500 | o0 | 0 06/15/2045.
96032X AA 5 |WESTGATE RESORTS 2014-1A A 2.150% 12/2.......ccvruvernncn. . .| Paydown 208,983 | .......... 208,983 | .......... 208,183 | ...cccoonee 208,511 | v 0 | e 72 | 0 | v 72 | i (V1 IO 208,983 | ..o | i 0 12/20/2026.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Current
Year's
Other-
F Than- Bond NAIC
0 Current | Temporary Total Foreign Interest / Designati
r Unrealized Year's Impairmen Foreign Exchange | Realized Stock Stated on or
ei Prior Year Valuation | (Amortizatio t Total Change | Exchange | Book/Adjusted Gain Gain Total Gain | Dividends | Contractual | Market
g| Disposal Number of Book/Adjusted | Increase n)/ Recognize| inB./A.C.V. | Changein |Carrying Value at| (Loss)on | (Loss)on | (Loss)on | Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion d (11+12-13) | BJA.C.V. | Disposal Date | Disposal | Disposal | Disposal | During Year Date
96032X AB 3 |WESTGATE RESORTS 2014-1AB  3.250% 12/2 .| 06/01/2017. | Paydown . 83,593 83,485 83,465 .0 1,130 | 12/20/2026.
960338 AA 2 |WESTGATE RESORTS 2015-1A A 2.750% 05/2 . [ 06/01/2017. [ Paydown...........ccooevvcrenrinniicnns [ e | e, 161,864 | i 161,864 | ..........161,809 | ........... 161,692 .0 1,847 | 05/20/2027.
96033B AC 8 |WESTGATE RESORTS 2015-1AB  3.500% 05/2 .| 06/01/2017. | Paydown 80,932 80,793 .0 1,175 | 05/20/2027.
96033C AA 0 |WESTGATE RESORTS 2016-1AA 3.500% 12/2. .| 06/20/2017. | Paydown ..337,904 0 4,921 | 12/20/2028.
960330 AA 8 |WESTGATE RESORTS 2017-1A A 3.050% 12/2 .| 06/01/2017. | Paydown .0 .0 0 0 325 | 12/20/2030.
960330 AB 6 | WESTGATE RESORTS 2017-1AB  4.050% 12/2 .| 06/01/2017. | Paydown 0 .0 .0 0 0 215 | 12/20/2030.
96033L AA 0 |WESTGATE RESORTS 2015-2A A 3.200% 07/2 .. | 06/20/2017. | Paydown .0 .0 0 0 2,554 |07/20/2028.
96033L AB 8 | WESTGATE RESORTS 2015-2AB 4.000% 07/2 .| 06/20/2017. | Paydown .0 .0 07/20/2028.
97652P AA 9 | WINWATER MORTGAGE LOAN TRUST 2014-1 A1.. .| 06/01/2017. | Paydown 0 0 06/27/2044.
97652T AD 5 | WINWATER MORTGAGE LOAN TRUST 2015-1 Ad.. .| 06/01/2017. | Paydown .0 .0 . 01/20/2045.
G0620B AB 4 |ATLAS 2014-1 A 4.875% 12/15/39. ..| 06/15/2017. | Redemption ~ 100.0000... .0 .0 0 0 2,218 |01/15/2031.
009088 AA 3 |AIR CANADA 2015-2AA 3.750% 12/15/27... A|06/15/2017. | Redemption  100.0000... 48,222 .0 .0 0 0 904 |12/15/2027.
009088 AB 1 |AIR CANADA 2015-2A 4.125% 12/15/27. A | 06/15/2017. | Redemption  100.0000... 48,220 0 .0 0 0 995 |12/15/2027.
707064 AA 9 |PENGROWTH CORPORATION 6.350% 07/26/1 . | A| 06/02/2017. | Redemption ~ 100.000 250,000 0 [0 | 0. 15,372 | 07/26/2017.
86722T AA 0 |SUNCOR ENERGY INC 6.100% 06/01/18 A|[04/26/2017.[Call ~ 100.0000.........mcvrrverere | worrerirerirerencennnns | 203,750,000 | .......3,750,000 | .......3,723,860 | ......... 3,745,210 .0 755 | s 3,755 | ..... 282,223 | 06/01/2018.
878742 AV 7 | TECK RESOURCES LIMITED 4.750% 01/15/22 A | 04/05/2017. | MizUho SECUMIES........corvverrrris [ crvvrrriienirisnirnes | 21,038,750 | oece 1,000,000 | ..........485,000 | ............535,655 | .....c.ccc....0 | 015,744 | 0 | 15,744 | 0 | 551,399 .0 |..487,351 | ... 487,351 | ....... 34,965 | 01/15/2022.
00176J AE 6 |AMERICAN MONEY MANAGEMENT CORP 2015-16 A.... C| 04/14/2017. | Paydown revrneenneninnsenn | seerenneessnnn | 002,000,000 | e 2,000,000 | .. 0 0 0 0 | o0 | e 2,000,000 .0 04/14/2027.
034863 AD 2 |ANGLO AMERICAN CAPITAL 144A 4.450% 09/ 04/03/2017. | Morgan Stanley Dean Witter....... cevnreensennineniens | 24,170,000 | ......4,000,000 | ....... 4,021,670 | ......... 4,009,187 | ..ccovvrunnc 0 .0 09/27/2020.
05330K AA 3 |AUTO METRO PUERTO RICO AUTOPISTAS LLC 1 06/30/2017. | Redemption  100.0000... 35,000 35,000 0 0 06/30/2035.
12479L AA 8 |CAI2012-1AA2012-1A A 3.470% 10/25/2 06/25/2017. | Paydown 74,990 0 .0 10/25/2027.
26971H AA 0 |EAGLE LTD 2014-1A A1 2.570% 12/15/39... 06/15/2017. | Paydown 312,475 0 .0 12/15/2039.
26971H AC 6 |EAGLE LTD 2014-1AB 5.290% 12/15/39 . 06/15/2017. | Paydown.........cccovvverenreeniicnnies | coevrerinniinnicnnins | corerennn 48,875 | 10 46,875 | oo 47,168 | e AT T | s 0 .0 12/15/2039.
29100X AA 3 |EMERALD AVIATION FINANCE LIMIT 2013-1 A... D| 06/15/2017. | Paydown 51,988 0 .0 . 10/15/2038.
379520 AD 5 |SEACO CONTAINER 2014-1A A1 3.190% 07/.... D| 06/17/2017. | Paydown 62,490 0 .0 . ...831 | 07/17/2029.
51817T AB 8 |LATAM AIRLINES 2015-1 A 4.200% 11/15/2......cvvvervvercrirrirnnes D| 05/15/2017. | Redemption ~ 100.0000..........c. | coevererereeremrnnenne 63,954 0 0.....2/489 | ........2,489 | ......... 1,397 | 11/15/2027.
705010 AB 2 |PEARSON DOLLAR FINANCE PLC 144A 6.250% 06/01/2017. | Call 0.0000... 0 0 0 0 .0 .4,212,163 | 05/06/2018.
83363R AA 5 |SOCIEDAD CONC AUTOPISTA CENTRA 144A SENI... 06/15/2017. | Redemption ~ 100.0000.........c.. | coerererernemrrneenernns | eevnernneenidh 375 | it 4375 | e 4,499 0 .0 12/15/2026.
88314R AA 4 | TEXTAINER MARINE CONTAINERS 2013-1A A... 04/20/2017. | Paydown.........ccvveverernrerreineies | coevirerieeennnesnins | 004,550,000 | oo 4,550,000 | ....... 4,417,908 0. 117,043 | .coveeennl0 | e 117,043 | o0 | 4,550,000 .0 09/20/2038.
88314R AC 0 | TEXTAINER MARINE CONTAINERS 2014-1A A... D 04/20/2017. | Paydown revrneennesiensenn | seerereneessnnns | 1,895,833 | L 1,895,833 | ....... 1,895,191 | ........ 1,895,323 | .ocoviveeel0 | o 511 20 | s 511 0 e 1,895,833 .0 10/20/2039.
89675* AN 7 | TRITON CONTAINER INVEST LLC SERIES A-1......cccovvvivrvnnene D| 04/30/2017. | Redemption ~ 100.0000............ [ coevervrerrvrierirverns | v 285,714 | e 285,714 0 0 0 (V1 IR (V1 IO 285714 | .occvven 0 04/30/2020. | 2............
89989F AA 2 | TURBINE ENGINE SEC LTD 2013-1A A 5.125 C| 06/15/2017. | Paydown ..78,009 | .......... 76,741 | .............. 76,838 | .cooovirrnne. 0| oo 1470 | oo 0 ....78,009 .0 12/13/2048. | 1FE........
F6519# AF 8 |[NEOPOST SA SENIOR NOTES SERIES C  3.890.... D| 04/24/2017. | Redemption ~ 100.0000............ | coeverererrerivinniene .......5,000,000 | .. 0 0 0 . ,000,000 .0 06/20/2019. | 2............
F6519# AG 6 |NEOPOST SA SENIOR NOTES SERIES D 4.500.... 04/24/2017. | Redemption ~ 100.0000.........c.. | covvererereerncerrnrins | wveens 4,000,000 | ....... 4,000,000 | ....... 4,000,000 0 0 (O PURPORRPORPUOTR N IVUPPRROPRON N IO 4,000,000 .0 06/20/2022.
G6177# AA 1 |INCHCAPE PLC 5.940% 05/23/17 .. | D] 05/23/2017. | MAUFIY......covoverrererrcnicrirriins | e | s 1,571,429 | ... 1,571,429 | ... 1,571,429 0 0 (U POPORRPOURPORIR | N IVUPRPOOPOON | B IO 1,571,429 .0 05/23/2017.
G7572L AB 5 |RISE 2014-1 A ASSET BACKED SECURED TERM........ccccovn. D| 06/15/2017. | Redemption ~ 100.0000............ [ revereermrerermcrins | cerverie 147,976 | .......... 147,976 | ..cooeeee 151,120 | .o 149,998 | oo (110 I QL7 0 | eoereeeenn(162) [ i [ s 149,835 | ..o 0 02/15/2021.
H4777*  AA 3 | SBM DEEP PANUKE SA SNR SEC NOTES 3.500.. 06/15/2017. | Redemption ~ 100.0000............ [ oevereeermenirireris | cerereens 400,000 0 0 (0 OOOPOPPOUPOOPOR | N EUOPOOPROOPOR | N ENPPPOOPOOON 400,000 .0 12/15/2021.
N3386# AN 9 |FUGRON.V.SERIES B 5.780% 08/17/21 05/26/2017. | Redemption ~ 100.0000............ [ oevereerrmenerrrerins | cernerenns 253,654 rerereenn253,889 | i, (01 I (RE) ) [ 0 | cooerrerenen(18) [0 [ e 253,870 .0 08/17/2021.|3............
N3386# AP 4 |FUGRON.V.SERIES C 5.880% 08/17/23 05/26/2017. | Redemption ~ 100.0000............ | coeverererveevvveniire | worerren 126,827 | .......... 126,827 | ..........126,827 | ............ 126,953 0 (6) 0 . .0 08/17/2023. | 3............
P7077@ AF 1 |NASSAU AIRPORT DEVELOPMENT CO 7.000% 1.... ..|D| 06/30/2017. | Redemption ~ 100.0000... 52,500 52,500 0 0 0 L0 ....52,500 .0 11/30/2033. | 2FE........
QO455# AF 5 | APT PIPELINES LTD AUSTRALIAN PIPELINE LT......cocvovvvinecs D | 05/15/2017. | MAEUItY.......vvrrererrcrrrireiienis | v | eeens 3,000,000 | ....... 3,000,000 | ....... 3,000,000 | ........ 3,000,000 0 0 0 (V1 R (V1N IO 3,000,000 | ....coovenec 0 05/15/2017. ] 2............
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 20 21 22
11 13 15
Current
Year's
Other-
F Than- Bond NAIC
0 Temporary Total Foreign Interest / Designati
r Unrealized Impairmen Foreign Exchange | Realized Stock Stated on or
ei Prior Year Valuation t Exchange | Book/Adjusted Gain Gain Dividends | Contractual | Market
g| Disposal Number of Book/Adjusted | Increase Recognize Change in | Carrying Value at| (Loss)on | (Loss)on Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) d B./A.C.V. | Disposal Date | Disposal | Disposal During Year Date (a)
Q275% AP 2 | CONSOLIDATED PRESS FINANCE LTD SERIES N........ccoc..ce.. D | 06/09/2017. | MAUFItY. .....oovvrevvririniinisniinies | oo | oenens 2,500,000 | ...... 2,500,000 | ....... 2,500,000 | ......... 2,500,000 | .oovicnennd 0 0 0 2,500,000 w0 0 [0 |l 71,500 | 06/09/2017. | 2FE........
3899999. Total - Bonds - Industrial and Miscellaneous. SRR ...177,193,342 |...178,549,466 |...177,175910 | ..... 171,797,151 | .......3,895 |......148,643 | ............. 0 O 177,463,226 ...0 |..(269,884) 25,376,843 XXX XXX
8399997. Total - BONAS = PaM 4. s ....204,249,082 | ....206,153,426 | ....203,595,678 | ..... 198,208,424 .0 L0 203,862,128 ...0 | ...386,955 26,059,267 XXX XXX
8399999. Total - BONS.......cooriiniiiiiiciice i ....204,249,082 | ....206,153,426 | ....203,595,678 | ..... 198,208,424 L0 203,862,128 ...0 | ...386,955 26,059,267 XXX XXX
Preferred Stocks - Industrial and Miscellaneous
101121 40 8 |BOSTON PROPERTIES INC PFD 5.25% .. | 05/31/2017. | VariOUS........cccvoerirriiiririciis 40,000.000 | ....... 1,027,028 | .............0.00 | ...... 1,000,000 (O OUPORPOOPROOOR | N IVUPPOOOPOON | B IO 1,000,000 |.....cc......0 | ... 27,028 | ....27,028 | ....... 18,047 XXX P2Lz.....
49446R 74 5 |KIMCO REALTY CORP SER K 5.625% REITS.. .| 06/07/2017. | Incapital ..1,000,000.000 | .......... 999,978 | ..............0.00 | ...... 1,000,000 (L0 OO | N ISURRRRPROON B IO 1,000,000 |..ccovvreen0 | o (22) [ covvrreenn(22) | oo 28,125 XXX P2LZ......
78407R 20 4 |SCETRUST Il PFD 5.1%......cooiiiiiiiiiiiiiiiisnisniicsiissicenissiiniians .. | 05/08/2017. | Stifel Nicolaus 80,000.000 | ....... 1,999,956 0 om0 |0 | 2,000,000 | .coooiieen0 o, (44) [ oo (44) | oo 25,500 XXX P2LZ.....
8499999. Total - Preferred Stocks - Industrial and Miscellaneous.... .......4,026,962 0 . ,000,000 1,672 XXX XXX
8999997. Total - Preferred SIOCKS = PAM 4..........cvovievieeieieissisie sttt ssienes sssessessessssassessessssssssssessesassessessessnsansessesnssnsessessessnsanse | sonsaes 4,026,962 (O SO o [ [STOROOOOON 0 I [T 4,000,000 71,672 XXX XXX
8999999. Tt = PrEFEITEA SHOCKS. ...tttk e bbb | s 4,026,962 | XXX | ... 4,000,000 0 [0 | | 4,000,000 71,672 XXX XXX
9899999, Total - Preferred and Common Stocks............ ettt ettt st s et oebestesiesaseetesaes et et st s s et ent st esebentenserensntensensesntente | sersad 4026962 | XXX | ... 4,000,000 (O PSRN o N (SRR 0 I IO 4,000,000 71,672 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks s ....208,276,044 ....207,595,678 | .....202,208,424 | .......3,895 | ......70,764 | ............. 0| i 74,659 | .0 | il 207,862,128 | .............. 0]..413917 26,130,939 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Strike Price, | Initial Cost of | Initial Cost of c Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule Type(s) of Date of | Number Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received (Received) (Received) Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value | e | Fair Value (Decrease) | B.JA.CV. | )/Accretion ltems Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
BARCLAYS CUSTOM 01/14/2020 Strike @ 160.382 BXI1G$00: Fixed Index Annuities. Exhibit 5. | E Barclays Capital AC28XWWI3WIBK2824319.... |01/13/2017|01/14/2020 .....6,329 | .....1,015,058 | ...... 160.3820 | ...oovooovvnnd (VN I 48,722 | ......... (V) I 63,940 [ .. | ..ccoooennd 63,940 | ........ 15,218 0 0 (117 OO OO n/a
BARCLAYS CUSTOM 02/14/2020 Strike @ 160.0548 BXIIGS$004. Fixed Index Annuities. Exhibit 5. | E Barclays Capital AC28XWWI3WIBK2824319.... |02/15/2017|02/14/2020 ....1,796 | ........287,458 | ...... 160.0548 | ......cccoceenei0 [ o 13,766 | ........0 [ oo 18,617 | .. | v 18,617 | ......... 4,851 0 0 0 |n/a
BARCLAYS CUSTOM 10/11/2019 Strike @ 160.88 BXIIGS000. Fixed Index Annuities. Exhibit 5. | Ex Barclays Capital AC28XWWI3WIBK2824319.... | 10/14/2016|10/11/2019 .160.8800 0 2,005 |.. 2,005 854 0 0 0 |n/a
BARCLAYS CUSTOM 11/14/2019 Strike @ 157.6832 BXIIGS001 Fixed Index Annuities. Exhibit 5. | Eq Barclays Capital AC28XWWI3WIBK2824319.... [11/14/2016|11/14/2019) ....5,154 | ........812,699 | ..... 157.6832 0 63,464 | .. 63,464 25,365 0 0 0 |n/a
BARCLAYS CUSTOM 12/13/2019 Strike @ 158.2445 BXIIG$002. Fixed Index Annuities Exhibit 5. | Equity/Ind Barclays Capital AC28XWWI3WIBK2824319.... | 12/14/2016]12/13/2019] ....2,091 | ......... 330,889 | ... 158.2445 0 0 (N 17 ORI IO n/a
BARCLAYS CUSTOM 3/13/2020 Strike @ 160.0319 BXIIG$005. Fixed Index Annuities. Exhibit 5. | Eq Barclays Capital AC28XWWI3WIBK2824319.... |03/14/2017|03/13/2020 ....2,517 | ........ 402,800 | ...... 160.0319 0 0 (N 17 ORI IO n/a
BARCLAYS CUSTOM 4/14/2020 Strike @ 163.3022 BXIIG$006. Fixed Index Annuities Exhibit 5. | Ex Ind Barclays Capital AC28XWWI3WIBK2824319.... [04/13/2017|04/14/2020] ....7,309 | ..... 1,193,576 | ...... 163.3022 0 0 (I 17 OO IR n/a
BARCLAYS CUSTOM 5/14/2020 Strike @ 166.4841 BXIIG$007. Fixed Index Annuities. Exhibit 5. | Eq Barclays Capital AC28XWWI3WIBK2824319.... | 05/12/2017|05/14/2020] .....3,330 | ........ 554,392 | ... 166.4841 0 0 (O 17 OO IO n/a
BARCLAYS CUSTOM 6/12/2020 Strike @ 168.9675 BXIIG$008. Fixed Index Annuitie: Exhibit 5. | E Indi Barclays Capital AC28XWWI3WIBK2824319.... [06/14/2017|06/12/2020] .....8,003 | ..... 1,352,247 168.9675 0 0 0 |n/a
RUSSELL 2000 01/12/2018 Strike @ 1372.047 4642L.$012 Fixed Index Annuities. Exhibit 5. | Equif Goldman Sach: W22LROWP2IHZNBB6K528.. |01/13/2017|01/12/2018 2,848,272 ,372.0000 0 0 0 |n/a
RUSSELL 2000 01/12/2018 Strike @ 1372.047 4642L.$014. Fixed Index Annuities Exhibit 5. | Equity/Indk Goldman Sachs. W22LROWP2IHZNBB6K528.. [01/13/2017|01/12/2018 ..326,536 | ...1,372.0000 0 0 0 [n/a
RUSSELL 2000 01/12/2018 Strike @ 1372.047 4642L.$013 Fixed Index Annuities. Exhibit 5. | Equity/Indk Goldman Sach: W22LROWP2IHZNBB6K528.. |01/13/2017]01/12/2018 .......316 | ........ 433,552 | ...1,372.0000 0 0 (I 17 OO IR n/a
RUSSELL 2000 02/14/2018 Strike @ 1396.651 4642L.$015. Fixed Index Annuities Exhibit 5. | Equity/Indk Goldman Sachs. W22LROWP2IHZNBB6K528.. |02/14/2017|02/14/2018 ...... 528 | ........ 737,616 | ...1,397.0000 | ....covvvvcend LV [ 31,286 0 0 (I 17 ORI IO na
RUSSELL 2000 02/14/2018 Strike @ 1396.651 4642L.$018 Fixed Index Annuities. Exhibit 5. | Equity/Indk Goldman Sach: W22LROWP2IHZNBB6K528.. |02/15/2017|02/14/2018| ...... 169 | ........ 236,093 | ...1,397.0000 0 9,952 0 0 (VI 11T OO IR n/a
RUSSELL 2000 02/14/2018 Strike @ 1396.651 4642L.$016. Fixed Index Annuities Exhibit 5. | Equity/Indk Goldman Sachs. W22LROWP2IHZNBB6K528.. [02/14/2017|02/14/2018 ..1,397.0000 | ..o (VN I 31,257 0 0 0 | N | s nla
RUSSELL 2000 02/14/2018 Strike @ 1396.651 4642L.$017. Fixed Index Annuities Exhibit 5. | Equity/Indk Goldman Sach: W22LROWP2IHZNBB6K528.. [02/14/2017|02/14/2018 ...1,397.0000 25,134 0 0 0 |n/a
RUSSELL 2000 10/13/2017 Strike @ 1212.41 464218001 Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [10/14/2016|10/13/2017 ...1,212.0000 0 0 0 |n/a
RUSSELL 2000 10/13/2017 Strike @ 1212.41 4642L$000. Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [10/14/2016|10/13/2017 ...1,212.0000 0 0 (N 17 ORI IO n/a
RUSSELL 2000 10/13/2017 Strike @ 1212.41 4642L800: Fixed Index Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [10/17/2016|10/13/2017 ...1,212.0000 0 0 (I 17 OO ISR na
RUSSELL 2000 11/14/2017 Strike @ 1298.60 46428008, Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley..............cc...... 4PQUHN3JPFGFNF3BB653.. [11/15/2016|11/14/2017 ...1,299.0000 0 0 (I 17 OO ISR na
RUSSELL 2000 11/14/2017 Strike @ 1298.60 46428003 Fixed Index Annuitie: Exhibit 5. | Equity/Indk Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. | 11/14/2016|11/14/2017 ...1,299.0000 0 0 0 | N | e na
RUSSELL 2000 11/14/2017 Strike @ 1298.60 4642L.8007. Fixed Index Annuities Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/15/2016|11/14/2017 ...1,299.0000 0 0 0 [n/a
RUSSELL 2000 11/14/2017 Strike @ 1298.60 4642L.8004. Fixed Index Annuities Exhibit 5. | Equity/Indk Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/14/2016|11/14/2017 ...1,299.0000 0 0 0 [n/a
RUSSELL 2000 11/14/2017 Strike @ 1298.60 4642L.$005. Fixed Index Annuitie: Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/14/2016|11/14/2017 ...1,299.0000 0 0 0 [n/a
RUSSELL 2000 11/14/2017 Strike @ 1298.60 4642L$006. Fixed Index Annuitie: Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/15/2016|11/14/2017 ...1,299.0000 0 0 0 | N | s na
RUSSELL 2000 12/14/2017 Strike @ 1356.024 464215011 Fixed Index Annuities Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [12/14/2016|12/14/2017 ...1,356.0000 0 0 0 | N | e na
RUSSELL 2000 12/14/2017 Strike @ 1356.024 4642L.$009. Fixed Index Annuitie: Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [12/14/2016|12/14/2017 ...1,356.0000 | ........... 37,948 0 0 0 | N | v na
RUSSELL 2000 12/14/2017 Strike @ 1356.024 4642L.$010. Fixed Index Annuities Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [12/14/2016|12/14/2017 ...1,356.0000 25,594 (V1N I 0 38,047 | .. 38,047 | .......... 6,102 0 0 0 | N | e nla
RUSSELL 2000 3/14/2018 Strike @ 1362.379 4642L.$020. Fixed Index Annuitie: Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/14/2017|03/14/2018 ...1,362.0000 0 0 0 [n/a
RUSSELL 2000 3/14/2018 Strike @ 1362.379 464215021 Fixed Index Annuitie: Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/14/2017|03/14/2018 ...1,362.0000 0 0 0 [n/a
RUSSELL 2000 3/14/2018 Strike @ 1362.379 4642L.8019. Fixed Index Annuities Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/14/2017|03/14/2018 ...1,362.0000 0 0 0 [n/a
RUSSELL 2000 4/13/2018 Strike @ 1345.244 464213026, Fixed Index Annuitie: Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [04/17/2017|04/13/2018 ...1,345.0000 0 0 0 | N | v n/a
RUSSELL 2000 4/13/2018 Strike @ 1345.244 4642L.8025. Fixed Index Annuitie: Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [04/17/2017|04/13/2018 ...1,345.0000 0 0 0 | N | e na
RUSSELL 2000 4/13/2018 Strike @ 1345.244 46421.8023 Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |04/13/2017|04/13/2018 ...1,346.0000 | ooooccn (1N [ 78,961 | ......... 0 | 180,832 101,871 0 0 (O T OO RO na
RUSSELL 2000 4/13/2018 Strike @ 1345.244 464218024 Fixed Index Annuities Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [04/13/2017|04/13/2018 ...1,345.0000 0 35236 | ....... 0 82,675 47,439 0 0 0 | N | e na
RUSSELL 2000 4/13/2018 Strike @ 1345.244 4642L.$02: Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |04/13/2017|04/13/2018 ...1,346.0000 196,350 108,374 0 0 0 |n/a.
RUSSELL 2000 5/14/2018 Strike @ 1382.77 4642L.$028. Fixed Index Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |05/12/2017|05/14/2018 ...1,383.0000 03,757 7,315 0 0 0 |n/a.
RUSSELL 2000 5/14/2018 Strike @ 1382.77 4642L.$029. Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |05/12/2017|05/14/2018 ...1,383.0000 | oo (0 [P 18,402 | ........! 0.....34,602 16,200 0 0 (0 T OO R na
RUSSELL 2000 5/14/2018 Strike @ 1382.77 464215027 Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [05/12/2017|05/14/2018] ...... 576 | ........ 796,608 | ...1,383.0000 | .....covvvevveeent (VN I 32,666 | ........ 0 58,607 | .. 58,607 | ........ 25,940 0 0 0 | DA | s na
RUSSELL 2000 6/14/2018 Strike @ 1417.573 4642L.$03; Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2017|06/14/2018 .....1,038 | ..... 1,471,884 | ...1,418.0000 0 66,213 | ......... 0 85,630 | .. 85,630 | ........ 19,417 0 0 (O T RSO RO na
RUSSELL 2000 6/14/2018 Strike @ 1417.573 4642L.8030 Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2017|06/14/2018 .....1,605 | ... 2,275,890 | ...1,418.0000 | ........oocece. 0. 102,367 | ........ 0| 126,359 [ .. [ .ooovvees 126,359 23,992 0 0 (O T OO RO na
RUSSELL 2000 6/14/2018 Strike @ 1417.573 4642L.8034 Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. | 06/15/2017|06/14/2018] ........ 206 | ........ 292,108 | ...1,418.0000 | ........ooooee 0 | 16,426 | ........! 0 {16,968 | | o 16,968 | .......... 1,542 0 0 (0 1T OO (RO na
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Strike Price, | Initial Cost of | Initial Cost of c Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule Type(s) of Date of | Number Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received (Received) (Received) Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value | e | Fair Value (Decrease) | B.JA.CV. | )/Accretion ltems Exposure Entity end (b)
RUSSELL 2000 6/14/2018 Strike @ 1417.573 4642L.$031 Fixed Index Annuities. Exhibit 5. | Ex Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2017|06/14/2018 ....1,063 | ..... 1,507,334 | ...1,418.0000 0 0 (O 17 OO IO n/a
RUSSELL 2000 6/14/2018 Strike @ 1417.573 46428033 Fixed Index Annuities. Exhibit 5. | E Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/15/2017|06/14/2018 .......148 | ......... 209,864 | ...1,418.0000 0 0 (117 OO OO nla
S&P 500 01/12/2018 Strike @ 2274.64 7846L$013. Fixed Index Annuities. Exhibit 5. | E Goldman Sach: W22LROWP2IHZNBB6K528.. | 01/13/2017|01/12/2018 .....2,806 | ... 6,383,650 | ...2,275.0000 0 0 0 |n/a
S&P 500 01/12/2018 Strike @ 2274.64 7846L$014. Fixed Index Annuities. Exhibit 5. | Ex Goldman Sach: W22LROWP2IHZNBB6K528.. |01/13/2017|01/12/2018 2,224,950 | ...2,275.0000 0 0 0 |n/a
S&P 500 01/12/2018 Strike @ 2274.64 7846L$015. Fixed Index Annuities. Exhibit 5. | Eq Goldman Sach: W22LROWP2IHZNBB6K528.. |01/13/2017|01/12/2018 ...2,275.0000 0 0 0 |n/a
S&P 500 02/14/2018 Strike @ 2337.58 7846L$020. Fixed Index Annuities Exhibit 5. | Ex Ind Goldman Sach: W22LROWP2IHZNBB6K528.. |02/15/2017|02/14/2018 ...2,338.0000 0 0 (N 17 ORI IO n/a
S&P 500 02/14/2018 Strike @ 2337.58 7846L$018. Fixed Index Annuities. Exhibit 5. | Eq Goldman Sach: W22LROWP2IHZNBB6K528.. | 02/14/2017|02/14/2018 ...2,338.0000 0 0 (N 17 ORI IO n/a
S&P 500 02/14/2018 Strike @ 2337.58 784615017 Fixed Index Annuities Exhibit 5. | Ex Ind Goldman Sach: W22LROWP2IHZNBB6K528.. |02/14/2017|02/14/2018 ...2,338.0000 | oo 0. 173,526 0 0 (I 17 OO IR n/a
S&P 500 02/14/2018 Strike @ 2337.58 7846L$019. Fixed Index Annuities. Exhibit 5. | Eq Goldman Sach: W22LROWP2IHZNBB6K528.. |02/15/2017|02/14/2018 ...2,338.0000 | ..ocovooonnnd (VN I 17,839 0 0 (O 17 OO IO n/a
S&P 500 02/14/2018 Strike @ 2337.58 7846L$016 Fixed Index Annuitie Exhibit 5. | Ex Ind Goldman Sachs. W22LROWP2IHZNBB6KS528.. [02/14/2017|02/14/2018 ...2,338.0000 209,974 0 0 0 |n/a
S&P 500 10/13/2017 Strike @ 2132.98 7846L$003. Fixed Index Annuities. Exhibit 5. | Eq Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. | 10/17/2016|10/13/2017 ...2,133.0000 0 0 0 |n/a
S&P 500 10/13/2017 Strike @ 2132.98 7846L$000. Fixed Index Annuities Exhibit 5. | E Indi Morgan Stanley.............cc...... 4PQUHN3JPFGFNF3BB653.. [10/14/2016|10/13/2017 ...2,133.0000 0 0 0 [n/a
S&P 500 10/13/2017 Strike @ 2132.98 7846L$002. Fixed Index Annuities. Exhibit 5. | Equity/Indk Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. | 10/14/2016|10/13/2017 ...2,133.0000 .7.337 0 0 (I 17 OO IR n/a
S&P 500 10/13/2017 Strike @ 2132.98 7846L$001 Fixed Index Annuities Exhibit 5. | Equity/Indk Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [10/14/2016|10/13/2017 ...2,133.0000 | ..ovvveern 8,647 | i | 0 [ 11,551 0 0 (I 17 ORI IO na
S&P 500 11/14/2017 Strike @ 2164.20 7846L$009. Fixed Index Annuities. Exhibit 5. | Equity/Indk Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. | 11/15/2016|11/14/2017 ...2,164.0000 ..1,650 0 0 (I 17 OO IO n/a
S&P 500 11/14/2017 Strike @ 2164.20 7846L$005. Fixed Index Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/14/2016|11/14/2017] ...... 608 | ... 1,315,712 | ...2,164.0000 | .........78,944 | .0 | 0 [ 131,736 0 0 0 | N | s na
S&P 500 11/14/2017 Strike @ 2164.20 7846L$008. Fixed Index Annuities Exhibit 5. | Equity/Indk Morgan Stanley.............cc...... 4PQUHN3JPFGFNF3BB653.. | 11/15/2016|11/14/2017 144,988 | ...2,164.0000 | ...........8,659 | .oovvvcciiceeenc0 [ o0 | e 14,451 0 0 0 |n/a
S&P 500 11/14/2017 Strike @ 2164.20 7846L$006 Fixed Index Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/14/2016|11/14/2017 ..363,552 | ...2,164.0000 38,288 38,288 0 0 0 |n/a
S&P 500 11/14/2017 Strike @ 2164.20 784615004 Fixed Index Annuities Exhibit 5. | Equity/Indk Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/14/2016|11/14/2017| .......438 | ........ 947,832 | ...2,164.0000 90,127 90,127 0 0 (N 17 ORI IO n/a
S&P 500 11/14/2017 Strike @ 2164.20 784615007 Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/15/2016]11/14/2017] .......... 64 | ........ 138,496 | ...2,164.0000 | ...........8,324 | .o | a0 [ e 13,187 | . | s 13,187 0 0 (I 17 OO ISR na
S&P 500 12/14/2017 Strike @ 2253.28 7846L$010. Fixed Index Annuities Exhibit 5. | Equity/Indk Morgan Stanley..............cc...... 4PQUHN3JPFGFNF3BB653.. [12/14/2016|12/14/2017] ... 1,072 | ..... 2,415,216 | ...2,253.0000 | .......143,772 | .ccocvvccceen0 | 0 [ 214841 [ | . 214,841 0 0 (I 17 OO ISR nla
S&P 500 12/14/2017 Strike @ 2253.28 784615012 Fixed Index Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [12/14/2016|12/14/2017] ...... 193 | ... 434,829 | ...2,253.0000 25,855 0 0 38,636 38,636 0 0 (VI 11T OO TR nla
S&P 500 12/14/2017 Strike @ 2253.28 7846L$011 Fixed Index Annuities Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [12/14/2016|12/14/2017 ...2,253.0000 85,844 0 0 0 |n/a
S&P 500 3/14/2018 Strike @ 2365.45 7846L.$023, Fixed Index Annuitie: Exhibit 5. | Equity/Indk Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/14/2017|03/14/2018 ...2,365.0000 6,515 0 0 0 [n/a
S&P 500 3/14/2018 Strike @ 2365.45 7846L.$022. Fixed Index Annuities Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/14/2017|03/14/2018 ...2,365.0000 | ..... 0 0 0 |n/a
S&P 500 3/14/2018 Strike @ 2365.45 7846L.$021 Fixed Index Annuities Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/14/2017|03/14/2018 ...2,365.0000 | ..ooorrrvvinn 0 0 0 0 | N | s nla
S&P 500 4/13/2018 Strike @ 2328.95 784615027, Fixed Index Annuities Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [04/17/2017|04/13/2018 ..2,329.0000 | .oorrvrrvinnn 0 0 0 0 | N | e nla
S&P 500 4/13/2018 Strike @ 2328.95 784615024, Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [04/13/2017|04/13/2018 ..10,536,396 | ...2,329.0000 | ................. 0. 574,232 | ......... (VN [ 988,891 [ .. | oot 988,891 0 0 0 | N | v na
S&P 500 4/13/2018 Strike @ 2328.95 784615025, Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [04/13/2017|04/13/2018] ....2,219 | ..... 5,168,051 | ...2,329.0000 | .........cccoc 0. 281,592 | ........ (VN I 501,013 |.. | oo 501,013 0 0 0 | N | e nla
S&P 500 4/13/2018 Strike @ 2328.95 784615028, Fixed Index Annuities Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [04/17/2017|04/13/2018 ..812,821 | ...2,329.0000 0 0 0 |n/a
S&P 500 4/13/2018 Strike @ 2328.95 784615026, Fixed Index Annuitie: Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [04/13/2017|04/13/2018 3,593,647 | ...2,329.0000 0 0 0 [n/a
S&P 500 5/14/2018 Strike @ 2390.9 7846L.$029. Fixed Index Annuitie: Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [05/12/2017|05/14/2018 ...11,426,589 | ...2,391.0000 0 0 0 [n/a
S&P 500 5/14/2018 Strike @ 2390.9 7846L.$032. Fixed Index Annuitie: Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |05/15/2017|05/14/2018| .......323 | ........ 772,293 | ...2,391.0000 0 0 0 | N | v n/a
S&P 500 5/14/2018 Strike @ 2390.9 7846L.$03: Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |05/15/2017|05/14/2018| ........252 | ........ 602,532 | ...2,391.0000 | ...ccoovvvvvrennd (VN [ 33824 | ... (VN [ 48,556 | .. [ .oorrrrnns 48,556 0 0 0 | N | e na
S&P 500 5/14/2018 Strike @ 2390.9 784615031 Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |05/12/2017|05/14/2018 ........ 889 | ... 2,125,599 | ..2,391.0000 | ....ooovvvvreren 0. 113,670 | ......... 0 | 176,273 [0 [ oo 176,273 0 0 (O T OO RO na
S&P 500 5/14/2018 Strike @ 2390.9 7846L.$030. Fixed Index Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [05/12/2017|05/14/2018| ... 1,982 | ..... 4,738,962 | ...2,391.0000 | .........ccen 0. 253,558 | ......... (U I 381,314 | .. | e 381,314 0 0 0 | N | e nla
S&P 500 6/14/2018 Strike @ 2437.92 7846L.$036. Fixed Index Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2017|06/14/2018 .....1,927 | ..... 4,698,026 | ...2,438.0000 0 253,722 329,956 329,956 0 0 0 |n/a.
S&P 500 6/14/2018 Strike @ 2437.92 784615038, Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [06/15/2017|06/14/2018] ...... 475 | ... 1,158,050 | ...2,438.0000 | ...ocovvvverennd (VN IR 62,272 | o0 | e 78,894 78,894 0 0 0 |n/a
S&P 500 6/14/2018 Strike @ 2437.92 7846L.$035. Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2017|06/14/2018 | .....2,174 | ..... 5,300,212 | ...2,438.0000 0 286,227 | ........ 0 360,846 360,846 0 0 (0 T OO R na
S&P 500 6/14/2018 Strike @ 2437.92 78461037, Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [06/15/2017|06/14/2018] ...... 276 | ........ 672,888 | ...2,438.0000 | .....covvvvvveeend (VN IR 36,166 | ......... (VN [ 44,335 [ | 44,335 0 0 0 | DA | s na
S&P 500 6/14/2018 Strike @ 2437.92 7846L.$034. Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2017|06/14/2018| ....4,458 | ..10,868,604 | ...2,438.0000 | ................ 0. 586,884 | ... (1] I 715,906 |.. [ .oooore. 715,906 0 0 (O T RSO RO na
SWAPTION 5Y IR U/L 01/14/22 TO 01/14/32 SWPTN$010 Tenor: 1826 days SD:01/12/2017 ED:01/12/2022 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate. BNP Pariba; KVQRAN79VEWBJPSK1K14.. |01/12/2017[01/12/2022 0 | .190,000,000 3500 | o0 | 9,671,000 931,424 7,931,424 | ..(1,739,576) 0 0 0 |n/a.
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Strike Price, | Initial Cost of | Initial Cost of c Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule Type(s) of Date of | Number Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received (Received) Received) Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value | e | Fair Value (Decrease) | B.JA.CV. | )/Accretion ltems Exposure Entity end (b)
SWAPTION 5Y IR U/L 02/18/22 TO 02/18/32 SWPTN$012 Tenor: 1826 days SD:02/16/2017 ED:02/16/2022 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate........... Bank of America Merrill Lynch  EYKN6V0ZCB8VDOIULBSO.... [02/16/2017|02/16/2022] ............ 0 | .190,000,000 | ........... 2.5000 | .ocoorvi 0. 8,940,000 | ........ 0 ...9,056,108 |.. | ....... 9,056,108 | ...... 116,108 0 0 (O 17 OO IO n/a
SWAPTION 5Y IR U/L 03/23/22 TO 03/23/32 SWPTN$014 Tenor: 1826 days SD:03/21/2017 ED:03/21/2022 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate. Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |03/21/2017]03/21/2022] ........... 0 | 210,000,000 | ........... 2.5000 | .coorve 0. 9,072,000 | ........ 0 9,995,923 | .. 9,995,923 923,923 0 0 (VI 1T WO I nla
SWAPTION 5Y IR U/L 04/22/22 TO 04/22/32 SWPTN$016 Tenor: 1826 days SD:04/20/2017 ED:04/20/2022 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate.......... Morgan Stanley.............cc...... 4PQUHN3JPFGFNF3BB653.. |04/20/2017|04/20/2022] ........... 0 | 220,000,000 | ........... 2.3000 | .oovrvi 0 {..10,230,000 | ......... 0 ..9,014,567 | .. | ....... 9,014,567 | ..(1,215,433) 0 0 (I 17 OO IR nla
SWAPTION 5Y IR U/L 05/25/22 TO 05/25/32 SWPTN$018 Tenor: 1827 days SD:05/22/2017 ED:05/23/2022 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate. Goldman Sach: W22LROWP2IHZNBB6K528.. |05/22/2017|05/23/2022] ........... 0 | 220,000,000 | ........... 2.3500 [ oo 0 {..10,500,000 | ......... 0 9,467,372 | .. | ....... 9,467,372 | ..(1,032,628) 0 0 (VI 1T IR IS nla
SWAPTION 5Y IR U/L 06/27/22 TO 06/27/32 SWPTN$020 Tenor: 1826 days SD:06/23/2017 ED:06/23/2022 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate. Goldman Sach: W22LROWP2IHZNBB6K528.. | 06/23/2017|06/23/2022] ........... 0 | 220,000,000 | ........... 2.3000 | oo 0 {..10,530,000 | ........ 0 ..9,159,265 | .. | ....... 9,159,265 | ..(1,370,735) 0 0 (I 17 OO IO n/a
SWAPTION 5Y IR U/L 08/11/21 TO 08/11/31 SWPTN$000 Tenor: 1826 days SD:08/09/2016 ED:08/09/2021 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate. Goldman Sachs. W22LROWP2IHZNBB6KS528.. |08/09/2016|08/09/2021| ............ 0 |...35,000,000 |.......... 1.5500 | .....1,806,000 (VN (R 0 682,526 | .. 682,526 | .....(105,970) 0 0 (VI 11T OURRRROO IRN n/a
SWAPTION 5Y IR U/L 09/09/21 TO 09/09/31 SWPTN$002 Tenor: 1826 days SD:09/07/2016 ED:09/07/2021 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate. BNP Paribas. KVQR4N79VEWBJPSK1K14.. |09/07/2016{09/07/2021] ............ 0 | .190,000,000 |.......... 1.4500 | .....9,694,750 | ......cceeeen0 | oo 0 ..3,370,949 | .. | ....... 3,370,949 | .....(510,714) 0 0 (I 17 OO ISR n/a
SWAPTION 5Y IR U/L 10/14/21 TO 10/14/31 SWPTN$004 Tenor: 1827 days SD:10/11/2016 ED:10/12/2021 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate Bank of America Merrill Lynch - EYKN6V0ZCB8VDIIULBSO.... [10/11/2016{10/12/2021] ...........0 | .190,000,000 ....9,310,000 ...4,425,446 4,425,446 | .....(565,039) 0 0 0 |n/a
SWAPTION 5Y IR U/L 11/05/21 TO 11/05/31 SWPTN$006 Tenor: 1826 days SD:11/03/2016 ED:11/03/2021 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate........... Bank of America Merill Lynch - EYKN6V0ZCB8VDIIULBSO.... [11/03/2016{11/03/2021] ............ 0 |.190,000,000 | .......... 1.8000 | .....8,930,000 | wooocvivvrrreennn0 [ e 0 ..4,890,143 | .. | ... 4,890,143 | .....(568,228) 0 0 0 | N | v na
SWAPTION 5Y IR U/L 12/15/21 TO 12/15/31 SWPTN$008 Tenor: 1827 days SD:12/12/2016 ED:12/13/2021 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate. Credit Suisse. ANGGYXNX0JLX3XB3JN8S... [12/12/2016]12/13/2021] ............ 0 |.190,000,000 | ........... 2.6000 | .....9,595,000 .0 ...9,672,761 ...9,672,761 | .....(527,039) 0 0 0 | N | s na
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant ..39,984,498 | ...65,383,721 | ......0 | ..... 88,014,968 |XX| .....88,014,968 | ..(3,388,383) 0 0 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
NASDAQ 100 01/02/2018 Strike @ 4895 739353067 Variable Annuitie: Exhibit 5. | Equity/Ind: BNP Paribas. KVQR4N79VEW8JPSK1K14.. |01/03/2017(01/02/2018] ... 2,136 [ ...10,455,720 | ...4,895.0000 | .....cccoeerr 0. 800,381 | ......... (U] I 160,109 | .. | .cccoenens 160,109 | .....(640,272) 0 0 0 | N | v nla
RUSSELL 2000 01/02/2018 Strike @ 1358 46428$075. Variable Annuitie Exhibit 5. | Equity/Ind BNP Paribas. KVQR4N79VEW8JPSK1K14.. |01/03/2017(01/02/2018| ..... 6,937 | ... 9,420,446 | ...1,358.0000 | ................. 0 ... 795,119 | ... (VN [ 308,076 | .. | ..oooooeee 308,076 | .....(487,043) 0 0 (I 1 OO ISR nla
RUSSELL 2000 08/29/2017 Strike @ 1330 46428$074. Variable Annuitie: Exhibit 5. | Equity/Ind Goldman Sach W22LROWP2IHZNBB6K528.. [11/29/2016|08/29/2017| ..... 1,176 | ... 1,564,080 | ...1,330.0000 | ........ 112,367 | oo | (V) PR 12,159 | . | s 12,159 | ....... (81,869) 0 0 0 | N | e na
RUSSELL 2000 08/31/2017 Strike @ 1236 46428$070. Variable Annuities Exhibit 5. | Equity/Ind Credit Suisse. ANGGYXNX0JLX3X63JN86... [08/31/2016|08/31/2017] ...... 9,171 | ...11,335,356 | ...1,236.0000 | ........ 951,308 (VN (R 0 33,588 | .. 33,588 | .....(430,548) 0 0 (VI 11T USROS N n/a
RUSSELL 2000 09/29/2017 Strike @ 1330 46428307 Variable Annuitie: Exhibit 5. | Equity/Ind Goldman Sach W22LROWP2IHZNBB6K528.. [11/29/2016|09/29/2017| ... 1,253 | ... 1,666,490 | ...1,330.0000 127,242 22,069 | .. 22,069 (86,326) 0 0 0 |n/a
RUSSELL 2000 10/27/2017 Strike @ 1330 46428$072. Variable Annuities Exhibit 5. | Equity/Ind Goldman Sach W22LROWP2IHZNBB6K528.. [11/29/2016|10/27/2017 ,759,590 | ...1,330.0000 139,643 | o0 | 0 [ 31,072 | .. | o 31,072 | ....... (90,098) 0 0 0 |n/a
RUSSELL 2000 11/29/2017 Strike @ 1330 464285071 Variable Annuities Exhibit 5. | Equity/Ind Goldman Sach W22LROWP2IHZNBB6K528.. [11/29/2016|11/29/2017] ... 1,392 | ... 1,851,360 | ...1,330.0000 | ........ 155,278 | ... 0] 0 [ 41,833 [ | 41,833 | ... (93,682) 0 0 0 | N | e na
S&P 500 01/02/2018 Strike @ 2249 78462$090. Variable Annuities Exhibit 5. | Equity/Ind BNP Pariba KVQR4N79VEW8JPSK1K14.. |01/03/2017(01/02/2018| ... 5637 | ..12,677,613 | ..2,249.0000 | ...ooccoverr 0| s 862,856 | ......... (U I 2797 [ | 217,917 | .....(644,938) 0 0 (U 1 OO IO n/a
S&P 500 01/29/2021 Strike @ 1286.12 78462F$68. Variable Annuities Exhibit 5. | Equity/Ind Credit Suisse. ANGGYXNX0JLX3X63JN86... [05/18/2011]01/29/2021] .......... 75 | 96,450 | ...1,286.0000 (U1 I 0 2,803 |.. 2,803 (2,893) 0 0 (VI - O IS nla
S&P 500 01/31/2018 Strike @ 1723.00 78462F$39. Variable Annuities Exhibit 5. | Equity/Ind JP Morgan & Company. 8I5DZWZKVSZI1NUHU748.... [12/31/2008|01/31/2018 ..1,723.0000 | .......208,728 | ..cccovccveeen0 | 0 | 1,724 | | L1724 0 0 0 | N | v nla
S&P 500 01/31/2020 Strike @ 1380.00 78462F$5! Variable Annuities Exhibit 5. | Equity/Ind Barclays Capital AC28XWWI3WIBK2824319.... [03/23/2010|01/31/2020 ...1,380.0000 3,116 0 0 0 |n/a
S&P 500 02/26/2021 Strike @ 1327.22 78462F$69. Variable Annuitie: Exhibit 5. | Equity/Ind Credit Suisse. ANGGYXNX0JLX3X63JNBS... | 05/18/2011|02/26/2021 ...1,327.0000 054 0 0 0 | n/a.
S&P 500 02/28/2018 Strike @ 1653.00 78462F $4 Variable Annuitie: Exhibit 5. | Equity/Ind JP Morgan & Company. 815DZWZKVSZI1NUHU748.... | 12/31/2008|02/28/2018 ...1,653.0000 320,843 2,738 0 0 0 | n/a.
S&P 500 02/28/2020 Strike @ 1380.00 78462F$57. Variable Annuitie: Exhibit 5. | Equity/Ind Barclays Capital AC28XWWI3WIBK2824319.... | 03/23/2010|01/28/2020 ...1,380.0000 | ..........21,385 1,849 0 0 0 | n/a. na
S&P 500 03/29/2018 Strike @ 1653.00 78462F$41 Variable Annuitie: Exhibit 5. | Equity/Indt JP Morgan & Company........... 8I5DZWZKVSZIINUHU748.... [12/31/2008|03/29/2018 ...... 200 | ........ 330,600 | ...1,653.0000 | ........ 142,403 | o0 | 0 [ 1,554 | L] ...1,554 0 0 0 | N | s na
S&P 500 03/29/2019 Strike @ 850.00 78462F$49. Variable Annuitie: Exhibit 5. | Equity/Ind Barclays Capital AC28XWWI3WIBK2824319.... | 04/21/2009|03/29/2019) ........ 800 | ....... 680,000 | ...... 850.0000 | ........ 205,000 1,389 0 0 0 | n/a. na
S&P 500 03/31/2021 Strike @ 1325.83 78462F$70. Variable Annuitie: Exhibit 5. | Equity/Indt Credit Suisse. ANGGYXNX0JLX3X63JN86... [05/18/2011|03/31/2021] ...... 165 | ......... 205,530 | ...1,326.0000 | .......... 46,387 6,846 0 0 0 | N | s nla
S&P 500 04/30/2018 Strike @ 1129.00 78462F$42. Variable Annuitie: Exhibit 5. | Equity/Ind BNP Pariba; KVQRAN79VEWBJPSK1K14.. |01/28/2009|04/30/2018 ...1,129.0000 68,063 209 0 0 0 | n/a.
S&P 500 04/30/2019 Strike @ 1149.00 78462F$50. Variable Annuities Exhibit 5. | Equity/Indt BNP Pariba KVQR4N79VEW8JPSK1K14.. | 06/17/2009(04/30/2019 ...1,149.0000 90,323 0 2112 |.. 2,112 0 0 0 |n/a
S&P 500 04/30/2021 Strike @ 1363.61 78462F$71 Variable Annuitie: Exhibit 5. | Equity/Ind Credit Suisse. ANGGYXNX0JLX3X63JNBS... | 05/18/2011|04/30/2021 ...1,364.0000 | ..........37,620 0 5982 |.. 5,982 0 0 0 | n/a.
S&P 500 05/28/2021 Strike @ 1257.60 78462F$72. Variable Annuitie: Exhibit 5. | Equity/Ind JP Morgan & Company. 815DZWZKVSZITNUHUT748.... | 01/25/2012|05/28/2021 ...1,258.0000 | ........ 145,214 | coovvivieeenn 0 [ 0 {16,151 | | 16,151 0 0 0 |n/a. na
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Strike Price, | Initial Cost of | Initial Cost of c Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule Type(s) of Date of | Number Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received (Received) (Received) Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value | e | Fair Value (Decrease) | B.JA.CV. | )/Accretion ltems Exposure Entity end (b)
S&P 500 05/31/2019 Strike @ 1149.00 78462F$51 Variable Annuities Exhibit 5. | Equif BNP Paribas. KVQR4N79VEW8JPSK1K14.. |06/17/2009(05/31/2019 ...1,149.0000 | ........ 117,336 (U1 I 0 3,016 |.. 3,016 | ......... (6,776) 0 0 (O 17 OO IO n/a
S&P 500 06/30/2021 Strike @ 1257.60 78462F$73. Variable Annuities Exhibit 5. | E JP Morgan & Compan 8I5DZWZKVSZITNUHU748.... | 01/25/2012|06/30/2021 ...1,258.0000 | ........ 230,056 (U I 0 26,525 | .. 26,525 | ....... (24,604) 0 0 (117 OO OO n/a
S&P 500 07/05/2017 Strike @ 2158 784628077 . Variable Annuities Exhibit 5. | E Bank of America Merrill Lynch  EYKN6V0ZCB8VD9IULBSO.... 10/04/2016(07/05/2017 ...2,158.0000 512,380 4 ) 0 0 0 |n/a
S&P 500 07/30/2021 Strike @ 1257.60 78462F$74. Variable Annuities Exhibit 5. | Ex JP Morgan & Compan 8I5DZWZKVSZITNUHU748.... |01/25/2012|07/30/2021 ...1,258.0000 5,313 8,962 ) 0 0 0 |n/a
S&P 500 07/31/2017 Strike @ 1562.43 78462F$33 Variable Annuities Exhibit 5. | Eq Barclays Capital AC28XWWI3WIBK2824319.... | 12/31/2008|07/31/2017 ...1,562.0000 265,607 10 ) 0 0 0 |n/a
S&P 500 07/31/2018 Strike @ 1129.00 78462F$45 Variable Annuitie: Exhibit 5. | Equity/Indk BNP Paribas. KVQR4N79VEW8JPSK1K14.. |02/05/2009(07/31/2018 ...1,129.0000 | ........ 167,962 013 | 1,013 | ......... (4,252) 0 0 (N 17 ORI IO n/a
S&P 500 08/04/2017 Strike @ 2158 78462$076. Variable Annuitie Exhibit 5. | Equif Bank of America Merrill Lynch  EYKN6V0ZCB8VD9IULBSO.... | 10/04/2016(08/04/2017 ...2,158.0000 | ........ 586,212 (U I 0 9,125 |.. 9,125 | .....(324,085) 0 0 (N 17 ORI IO n/a
S&P 500 08/08/2017 Strike @ 2140 78462$081 Variable Annuitie: Exhibit 5. | Ex Ind Morgan Stanley............ccc...... 4PQUHN3JPFGFNF3BB653.. [11/08/2016|08/08/2017| ...... 4,888 | ...10,460,320 | ...2,140.0000 | ........ 611,929 | o0 [0 | 24,763 | . [ oo 24,763 (358,003) 0 0 (I 17 OO IR n/a
S&P 500 08/29/2017 Strike @ 2205 784625085. Variable Annuitie: Exhibit 5. | Eq Goldman Sach: W22LROWP2IHZNBB6K528.. | 11/29/2016|08/29/2017 ... 6,216 | ...13,706,280 | ...2,205.0000 | ........ 768,981 | o0 [ a0 | AT [ ] 41,147 (614,407) 0 0 (O 17 OO IO n/a
S&P 500 08/31/2017 Strike @ 1547.69 78462F$34. Variable Annuitie: Exhibit 5. | E Ind Barclays Capital AC28XWWI3WIBK2824319.... [12/31/2008|08/31/2017 ...1,548.0000 | ......... 359,756 94 94 ... (6,004) 0 0 0 |n/a
S&P 500 08/31/2018 Strike @ 1129.00 78462F$ Variable Annuitie Exhibit 5. | Equif BNP Paribas. KVQR4N79VEW8JPSK1K14.. |02/05/2009(08/31/2018 ...1,129.0000 82,984 605 605 (2,261) 0 0 0 |n/a
S&P 500 08/31/2021 Strike @ 1257.60 78462F$75. Variable Annuitie Exhibit 5. | Equity/Indk JP Morgan & Company........... 8I5DZWZKVSZIINUHU748.... [01/25/2012|08/31/2021] ...... 223 | .......280,534 | ...1,258.0000 | .......... 83,041 | coovvvviiieeen0 [ o0 | 10,232 | . [ oo 10,232 | ......... (9,098) 0 0 0 |n/a
S&P 500 09/05/2017 Strike @ 2158 784628075, Variable Annuitie: Exhibit 5. | Equity/Indk Bank of America Merrill Lynch  EYKN6V0ZCB8VD9IULBSO.... | 10/04/2016(09/05/2017| ... 4,546 | ... 9,810,268 | ...2,158.0000 | ........ 664,232 0. 0 26,048 | .. 26,048 | .....(371,905) 0 0 (I 17 OO IR n/a
S&P 500 09/06/2017 Strike @ 2233 78462$089. Variable Annuities Exhibit 5. | Equity/Indk Credit Suisse. ANGGYXNX0JLX3X63JN86... [12/07/2016|09/06/2017| ...... 5,019 | ...11,207,427 | ...2,233.0000 | ........ 618291 | coovvvviieeenn0 [ e (VN [ 43,808 | .. [ .corrrrnnn 43,808 | .....(550,360) 0 0 (I 17 ORI IO na
S&P 500 09/08/2017 Strike @ 2140 784625080. Variable Annuitie Exhibit 5. | Equity/Indk Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. | 11/08/2016|09/08/2017] ... 5,222 | ..11,175,080 | ...2,140.0000 | ........ 703,299 | o0 [ (V) IR 51,585 | .. [ oo 51,585 | .....(407,898) 0 0 (I 17 OO IO n/a
S&P 500 09/29/2017 Strike @ 1674.00 78462F$35. Variable Annuitie: Exhibit 5. | Equity/Ind Societe Generale. O2RNESIBXP4ROTD8PU41... [12/31/2008|09/29/2017] ...... 360 | ........ 602,640 | ...1,674.0000 ) 0 0 0 | N | s na
S&P 500 09/29/2017 Strike @ 2205 784625084, Variable Annuitie: Exhibit 5. | Equity/Indk Goldman Sach: W22LROWP2IHZNBB6K528.. | 11/29/2016|09/29/2017 ... 6,687 | ...14,744,835 | ...2,205.0000 ) 0 0 0 |n/a
S&P 500 09/30/2019 Strike @ 1370.00 78462F$52. Variable Annuities Exhibit 5. | Equity/Ind BNP Paribas. KVQR4N79VEW8JPSK1K14.. |01/05/2010{09/30/2019) ...... 240 | ........ 328,800 | ...1,370.0000 ) 0 0 0 |n/a
S&P 500 09/30/2020 Strike @ 1141.20 78462F$64. Variable Annuitie: Exhibit 5. | Equity/Indk Credit Suisse. ANGGYXNX0JLX3X63JN86... [05/18/2011]09/30/2020| ........... 20 [ 22,820 | ...1,141.0000 ) 0 0 (N 17 ORI IO n/a
S&P 500 09/30/2021 Strike @ 1257.60 78462F$76. Variable Annuitie: Exhibit 5. | Equity/Ind JP Morgan & Company........... 8I5DZWZKVSZIINUHU748.... |01/25/2012|09/30/2021| ....... 14 | ....... 143,412 | ...1,258.0000 ) 0 0 (I 17 OO ISR na
S&P 500 10/04/2017 Strike @ 2158 784628074, Variable Annuitie: Exhibit 5. | Equity/Indk Bank of America Merrill Lynch - EYKN6V0ZCB8VD9IULBSO.... [10/04/2016|10/04/2017 ..10,371,348 | ...2,158.0000 | ....... 739,489 | .ovvvvviieeenn0 [ e (V) [ 49,596 | .. [ .ooerrn.n 49,596 | .....(411,980) 0 0 (I 17 OO ISR na
S&P 500 10/06/2017 Strike @ 2233 784623088, Variable Annuities Exhibit 5. | Equity/Indk Credit Suisse. ANGGYXNX0JLX3X63JN86... [12/07/2016|10/06/2017 ..12,038,103 | ...2,233.0000 | ....... 714,308 (VN [ 0 86,720 |.. 86,720 | .....(604,135) 0 0 0 | N | e na
S&P 500 10/10/2017 Strike @ 2140 78462$079, Variable Annuitie: Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/08/2016|10/10/2017 ...11,866,300 | ...2,140.0000 . ) 0 0 0 |n/a
S&P 500 10/27/2017 Strike @ 2205 784623083, Variable Annuitie: Exhibit 5. | Equity/Ind Goldman Sachs.. W22LROWP2IHZNBB6K528.. [11/29/2016|10/27/2017 ...15,637,860 | ...2,205.0000 . ) 0 0 0 |n/a
S&P 500 10/29/2021 Strike @ 1257.60 78462F$77. Variable Annuitie: Exhibit 5. | Equity/Indt JP Morgan & Company. 8I5DZWZKVSZIINUHU748.... |01/25/2012|10/29/2021| .......211 | ........ 265,438 | ...1,258.0000 ) 0 0 0 |n/a
S&P 500 10/30/2020 Strike @ 1183.26 78462F$65. Variable Annuitie: Exhibit 5. | Equity/Indt Credit Suisse. ANGGYXNX0JLX3X63JN86... [05/18/2011]10/30/2020] .........25 | .......... 29,575 | ...1,183.0000 ) 0 0 0 | N | s na
S&P 500 10/31/2017 Strike @ 1629.00 78462F$36. Variable Annuitie: Exhibit 5. | Equity/Indt Societe Generale. O2RNE8IBXP4ROTD8PU41... [12/31/2008|10/31/2017] .......700 | ..... 1,140,300 | ...1,629.0000 | ........ 490,100 (V] (R 0 901 |.. 901 | ..o (14,139) 0 0 0 | N | e na
S&P 500 10/31/2019 Strike @ 1370.00 78462F$5: Variable Annuitie: Exhibit 5. | Equity/Indt BNP Paribas. KVQR4N79VEW8JPSK1K14.. |01/05/2010{10/31/2019) ........305 | ........ 417,850 | ...1,370.0000 | ........ 103,102 (U1 I 0 6,608 |.. 6,608 | ... (10,410) 0 0 0 | N | v na
S&P 500 11/07/2017 Strike @ 2233 784623087, Variable Annuitie: Exhibit 5. | Equity/Indt Credit Suisse. ANGGYXNX0JLX3X63JN86... [12/07/2016|11/07/2017 ..12,850,915 | ...2,233.0000 | ....... 813,757 | o0 [ (VN [ 141,381 [ | e 141,381 | .....(649,849) 0 0 0 | N | e nla
S&P 500 11/08/2017 Strike @ 2140 78462$078, Variable Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/08/2016|11/08/2017 ..12,501,880 | ...2,140.0000 875,657 (487,220) 0 0 0 [n/a
S&P 500 11/29/2017 Strike @ 2205 78462$08: Variable Annuities Exhibit 5. | Equity/Indt Goldman Sach W22LROWP2IHZNBB6K528.. [11/29/201611/29/2017 ...16,511,040 | ...2,205.0000 | .....1,114,289 (799,683) 0 0 0 [n/a
S&P 500 11/29/2019 Strike @ 1370.00 78462F$54. Variable Annuitie: Exhibit 5. | Equity/Indt BNP Pariba KVQR4N79VEW8JPSK1K14.. |01/05/2010{11/29/2019) ........150 | ........ 205,500 | ...1,370.0000 50,664 (5,259) 0 0 0 |n/a
S&P 500 11/30/2017 Strike @ 1644.00 78462F$37. Variable Annuitie: Exhibit 5. | Equity/Ind Societe Generale. O2RNES8IBXP4ROTD8PU41... [12/31/2008|11/30/2017| .......195 | ........ 320,580 | ...1,644.0000 | .......138,306 | ....ooovccviiiinc0 | o0 [ 441 [ 44T | 4,611) 0 0 0 | N | v nla
S&P 500 11/30/2020 Strike @ 1180.55 78462F$i Variable Annuitie: Exhibit 5. | Equity/Indt Credit Suisse. ANGGYXNX0JLX3X63JN86... [05/18/2011]11/30/2020] .......... 45 [ .o 53,145 | ...1,181.0000 | ......... 11,122 | o0 [ e 0 182 | e 1,182 | (1,383) 0 0 0 | N | e na
S&P 500 11/30/2021 Strike @ 1257.60 78462F$78, Variable Annuitie: Exhibit 5. | Equity/Ind JP Morgan & Company........... 815DZWZKVSZITNUHUT748.... | 01/25/2012| 11/30/2021 ........ 235 | ... 295,630 | ...1,258.0000 | ..........88,085 | ..vvverccccn0 | v 0....11858 (9,970) 0 0 (O T OO RO na
S&P 500 12/07/2017 Strike @ 2233 78462$086. Variable Annuities Exhibit 5. | Equity/Indt Credit Suisse. ANGGYXNX0JLX3X63JN86... [12/07/2016|12/07/2017| ..... 6,079 | ...13,574,407 | ...2,233.0000 | ........006,318 | ..cccoovrrrrennn0 [ v (V] [ 190,896 (694,151) 0 0 0 | N | e na
S&P 500 12/29/2017 Strike @ 1723.00 78462F$38 Variable Annuitie: Exhibit 5. | Equity/Ind JP Morgan & Company. 815DZWZKVSZITNUHU748.... | 12/31/2008| 12/29/2017 ..370,445 | ...1,723.0000 1,025 (6,525) 0 0 0 |n/a.
S&P 500 12/31/2018 Strike @ 850.00 78462F$48. Variable Annuitie: Exhibit 5. | Equity/Ind Barclays Capital AC28XWWI3WIBK2824319.... | 04/21/2009|12/31/2018 ,360,000 | ...... 850.0000 | ....... 409,728 | ..cooovvrrrvccccc0 | o0 | oo 1,966 [0 [ 1,966 | e (7,804) 0 0 0 | n/a.
S&P 500 12/31/2019 Strike @ 1380.00 78462F$55. Variable Annuitie: Exhibit 5. | Equity/Ind Barclays Capital AC28XWWI3WIBK2824319.... |03/23/2010| 12/31/2019] ........190 | ........ 262,200 | ...1,380.0000 | ..........62,700 | .cccccvverreesn0 [ e [ 4,888 | | i 4,888 [ (6,767) 0 0 (0 T OO R na
S&P 500 12/31/2020 Strike @ 1257.64 78462F$67. Variable Annuitie: Exhibit 5. | Equity/Indt Credit Suisse. ANGGYXNX0JLX3X63JN86... [05/18/2011]12/31/2020] .......... 65 | .......... 81,770 | ...1,258.0000 (2,350) 0 0 0 | DA | s na
S&P 500 12/31/2021 Strike @ 1257.60 78462F$79. Variable Annuitie: Exhibit 5. | Equity/Ind JP Morgan & Company. 815DZWZKVSZITNUHUT748.... | 01/25/2012|12/31/2021 ....... 517 | ..o 650,386 | ...1,258.0000 | ........194,165 | .occcvverecccn0 | e [ 26,911 | | 26911 [ (22,164) 0 0 (O T RSO RO na
S&P 500 3/31/2020 Strike @ 1089.41 78462F$58. Variable Annuitie: Exhibit 5. | Equity/Ind Barclays Capital AC28XWWI3WIBK2824319.... | 06/17/2010{03/31/2020] ........ 315 | ... 343,035 | ...1,089.0000 | .........93410 | cccorrrccccn0 | oo 0 (6,263) 0 0 (0 1T SO (RO na
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Strike Price, | Initial Cost of | Initial Cost of c Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule Type(s) of Date of | Number Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received (Received) (Received) Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value | e | Fair Value (Decrease) | B.JA.CV. | )/Accretion ltems Exposure Entity end (b)
S&P 500 4/30/2020 Strike @ 1089.41 78462F$59. Variable Annuities Exhibit 5. | Equif Barclays Capital AC28XWWI3WIBK2824319.... | 06/17/2010| 04/30/2020 ...1,089.0000 | .......... 74,010 (U1 I 0 3412 3412 | ... (5,088) 0 0 (O 17 OO IO n/a
S&P 500 5/29/2020 Strike @ 1049.00 78462F$60. Variable Annuities Exhibit 5. | Equif Barclays Capital AC28XWWI3WIBK2824319.... [10/05/2010 05/29/2020 ...1,049.0000 | ........41,303 | oo [ o0 | 1700 | | s 1,700 | ......... (2,542) 0 0 (117 OO OO n/a
S&P 500 5/31/2018 Strike @ 1129.00 78462F$43 Variable Annuities Exhibit 5. | Equil BNP Paribas. KVQR4N79VEW8JPSK1K14.. |01/28/2009(05/31/2018 ...1,129.0000 2,382 | ... (13,088) 0 0 0 |n/a
S&P 500 6/29/2018 Strike @ 1129.00 78462F$44 Variable Annuities. Exhibit 5. | Ex BNP Paribas. KVQR4N79VEW8JPSK1K14.. |01/28/2009(06/29/2018 ...1,129.0000 ..1,226 (5,872) 0 0 0 |n/a
S&P 500 6/30/2020 Strike @ 1049.00 78462F$61 Variable Annuities. Exhibit 5. | Eq Barclays Capital AC28XWWI3WIBK2824319.... | 10/05/2010| 06/30/2020 ...1,049.0000 ...1,600 (2,321) 0 0 0 |n/a
S&P 500 7/31/2020 Strike @ 1049.33 78462F$62. Variable Annuitie: Exhibit 5. | Ex Ind Barclays Capital AC28XWWI3WIBK2824319.... [10/05/2010|07/31/2020 ...1,049.0000 | .........30,864 | .o [ o0 | i AT | s 1,473 (2,077) 0 0 (N 17 ORI IO n/a
S&P 500 8/31/2020 Strike @ 1049.33 78462F$63. Variable Annuities Exhibit 5. | Eq Barclays Capital AC28XWWI3WIBK2824319.... | 10/05/2010|08/31/2020 ...1,049.0000 | .......... 35348 | o0 | e 0 ATT6 || 1776 | ......... (2,433) 0 0 (N 17 ORI IO n/a
S&P 500 9/28/2018 Strike @ 1129.00 78462F$47. Variable Annuities Exhibit 5. | E Indi BNP Paribas. KVQR4N79VEW8JPSK1K14.. | 02/05/20C )18 ...1,129.0000 252,601 0 f 0 2,100 2,100 | ......... (7,270) 0 0 (O T OROOOOO (VN n/a
0099999. Total-Purchased Options-Hedging Other-Put Options. ..20,173,959 | ..... 2,458,356 | ......... 0].....2,324,448 |XX] ....... 2,324,448 | (11,288,420) 0 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. ...60,158,457 | ..67,842,077 | ......0 | ..... 90,339,416 |XX] ... 90,339,416 | (14,676,803) 0 0 0 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants. 9,984,498 | ...65,383,721 .88,014,968 .88,014,968 | ..(3,388,383) 0 0 0 0 XXX XXX
0379999. Total-Purchased Options-Put Option: ..20,173,959 | ...... 2,458,356 .......2,324,448 [XX] .......2,324,448 | (11,288,420) 0 0 0 0 XXX XXX
0429999. Total-Purchased Option: ...60,158,457 | ...67,842,077 | ........ 0. 90,339,416 |XX] .....90,339,416 | (14,676,803) 0 0 0 0 XXX XXX
Written Options - Hedging Other - Call Options and Warrants
RUSSELL 2000 01/12/2018 Strike @ 1457.80 46425$01 Fixed Index Annuities. Exhibit 5. | Equity/Indk Goldman Sach: W22LROWP2IHZNBB6K528.. |01/13/2017|01/12/2018 ...... 2,076 | ..... 3,026,808 | ...1,458.0000 | .................. 0 | (46,139) | ......... (VN IO (5,084) [ .. | .covvvvi (5,064) ........ 41,076 0 0 (I 17 OO IO n/a
RUSSELL 2000 01/12/2018 Strike @ 1461.23 464258013 Fixed Index Annuities Exhibit 5. | Equity/Indk Goldman Sachs. W22LROWP2IHZNBB6K528.. [01/13/2017|01/12/2018| ....... 316 | ........ 461,676 | ...1,461.0000 (6,731) | ......... 0 (646) | .. (646) 6,085 0 0 0 | N | s na
RUSSELL 2000 01/12/2018 Strike @ 1464.66 464258014 Fixed Index Annuities Exhibit 5. | Equity/Indk Goldman Sach: W22LROWP2IHZNBB6K528.. [01/13/2017|01/12/2018 ..348,670 | ...1,465.0000 (4,801) )| .. ) 0 0 0 |n/a
RUSSELL 2000 02/14/2018 Strike @ 1483.942 46425$015. Fixed Index Annuities Exhibit 5. | Equity/Ind Goldman Sach: W22LROWP2IHZNBB6K528.. [02/14/2017|02/14/2018 ..783,552 | ...1,484.0000 .(10,183) )| .. ) 0 0 0 |n/a
RUSSELL 2000 02/14/2018 Strike @ 1487.433 46425$016. Fixed Index Annuities Exhibit 5. | Equity/Indk Goldman Sachs. W22LROWP2IHZNBB6K528.. |02/14/2017|02/14/2018| .......528 | ........ 785,136 | ...1,487.0000 (9,657) )| .. ) 8,782 0 0 (N 17 ORI IO n/a
RUSSELL 2000 02/14/2018 Strike @ 1490.925 46425$018. Fixed Index Annuities Exhibit 5. | Equity/Ind Goldman Sach: W22LROWP2IHZNBB6K528.. [02/15/2017|02/14/2018| ....... 169 | ......... 251,979 | ...1,491.0000 (2,716) | ......... 0 (238) (238) | oo 2477 0 0 (I 17 OO ISR na
RUSSELL 2000 02/14/2018 Strike @ 1490.925 46425$017. Fixed Index Annuities Exhibit 5. | Equity/Indk Goldman Sachs. W22LROWP2IHZNBB6K528.. |02/14/2017|02/14/2018| ....... 424 | ... 632,184 | ...1,491.0000 | ....oovvvvven0 | v (7,350) | ......... 0 (599) (599) | vvened 6,751 0 0 (I 17 OO ISR na
RUSSELL 2000 10/13/2017 Strike @ 1273.03 4642S$000. Fixed Index Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [10/14/2016|10/13/2017 ...1,273.0000 (VN [ 0 (575) | .. (575) (98) 0 0 (VI 11T OO TR nla
RUSSELL 2000 10/13/2017 Strike @ 1276.06 4642S$00: Fixed Index Annuities Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [10/17/2016|10/13/2017 ...1,276.0000 0 (3,826) | .. (3,826) 0 0 0 |n/a
RUSSELL 2000 10/13/2017 Strike @ 1276.06 464258001 Fixed Index Annuities Exhibit 5. | Equity/Indk Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [10/14/2016|10/13/2017 ...1,276.0000 0 (2,332) | .. (2,332) 0 0 0 |n/a
RUSSELL 2000 11/14/2017 Strike @ 1363.52 4642S$006. Fixed Index Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/15/2016|11/14/2017 ...1,364.0000 0 (6,380) | .. (6,380) 0 0 0 |n/a
RUSSELL 2000 11/14/2017 Strike @ 1363.52 4642S$00 Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/14/2016|11/14/2017 ...1,364.0000 (VN (R 0 (26,775) | .. (26,775) 0 0 (VN 1T FOUOOOOSSOOOOOODY e na
RUSSELL 2000 11/14/2017 Strike @ 1366.77 4642S$004. Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/14/2016|11/14/2017 ...1,367.0000 (V] (R 0 (23,779)| .. (23,779) 0 0 0 | N | e na
RUSSELL 2000 11/14/2017 Strike @ 1366.77 4642S$007. Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/15/2016|11/14/2017 ...1,367.0000 (U1 I 0 (564) | .. (564) 0 0 0 | N | v na
RUSSELL 2000 11/14/2017 Strike @ 1370.02 4642S$00! Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/14/2016|11/14/2017 ...1,370.0000 (VN (R 0 (9,910) | .. (9,910) 0 0 0 | /@ [ v na
RUSSELL 2000 11/14/2017 Strike @ 1370.02 4642S$00 Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/15/2016|11/14/2017 ...1,370.0000 0 (478)] .. (478) 0 0 0 |n/a
RUSSELL 2000 12/14/2017 Strike @ 1437.39 4642S$009. Fixed Index Annuitie: Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [12/14/2016|12/14/2017 ...1,437.0000 0 (30,450) | .. (30,450) 0 0 0 [n/a
RUSSELL 2000 12/14/2017 Strike @ 1440.78 4642S$010. Fixed Index Annuities Exhibit 5. | Equity/Indt Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [12/14/2016|12/14/2017 ...1,441.0000 0 (20,753) | .. (20,753) 0 0 0 [n/a
RUSSELL 2000 12/14/2017 Strike @ 1444.17 464258011 Fixed Index Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [12/14/2016|12/14/2017 ...1,444.0000 (U1 I 0 (3,880) | .. (3,880) 0 0 0 | N | v n/a
RUSSELL 2000 3/14/2018 Strike @ 1450.93 464258019 Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/14/2017|03/14/2018 ..1,451.0000 | ..oovivinnnnd 0 | (10,701) (36,955) 0 0 0 | N | e nla
RUSSELL 2000 3/14/2018 Strike @ 1454.34 4 Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |03/14/2017|03/14/2018 ...1,454.0000 | .coccocn (0 [ (14,608) | ........0 | .ovveerrrre(65,013) | oo | v (55,013) 0 0 (O T OO RO na
RUSSELL 2000 3/14/2018 Strike @ 1457.75 $021 Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/14/2017|03/14/2018 ...1,458.0000 | ..ooorrrvvernnd 0 [ (3,615) | covccees0 | o (14,753) [ . | e (14,753) 0 0 0 | N | e na
RUSSELL 2000 4/13/2018 Strike @ 1436.048 4642530; Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |04/17/2017|04/13/2018 ...1,436.0000 5,109) (7,339) 0 0 0 |n/a.
RUSSELL 2000 4/13/2018 Strike @ 1436.048 4642S$0 Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [04/13/2017|04/13/2018 ...1,436.0000 .(26,927) .(107,100) 0 0 0 [n/a
RUSSELL 2000 4/13/2018 Strike @ 1439.411 4642530; Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |04/13/2017|04/13/2018 ...1,439.0000 | oo (0 [ (22,877) | o0 | v (98,635) | . | v (98,635) 0 0 (0 T OO R na
RUSSELL 2000 4/13/2018 Strike @ 1439.411 464253026 Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [04/17/2017|04/13/2018 ...1,439.0000 | oo 0 | (25,676) (38,633) 0 0 0 | DA | s na
RUSSELL 2000 4/13/2018 Strike @ 1442.774 464253024 Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |04/13/2017|04/13/2018 ...1,443.0000 | .oooocoenn L0 [ (9632) | o000 | e (45,098) | . [ e (45,096) 0 0 (O T RSO RO na
RUSSELL 2000 5/14/2018 Strike @ 1472.65 46425$027. Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |05/12/2017|05/14/2018 ..1,473.0000 | .coccccn (0 [ (9,880) [ .cccccc.0 | e (31,967) [ [ (31,967) 0 0 (O T OO RO na
RUSSELL 2000 5/14/2018 Strike @ 1476.107 4642530; Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. | 05/12/2017|05/14/2018 ...1,476.0000 | .....oooovven 0 | v (16,244) (56,595) 0 0 (0 1T OO (RO na
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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
Strike Price, | Initial Cost of | Initial Cost of c Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule Type(s) of Date of | Number Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received (Received) (Received) Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value | e | Fair Value (Decrease) | B.JA.CV. | )/Accretion ltems Exposure Entity end (b)
RUSSELL 2000 5/14/2018 Strike @ 1479.564 46425$029. Fixed Index Annuities. Exhibit 5. | E Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |05/12/2017|05/14/2018] ...... 325 | ........ 481,000 | ...1,480.0000 | .ccoovereerec0 | o (4,982) | o0 | o (18,874) | | e (18,874) 0 0 0 [N/ | e nla
RUSSELL 2000 6/14/2018 Strike @ 1506.171 46425$030. Fixed Index Annuities. Exhibit 5. | E Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2017|06/14/2018 ..... 1,605 | ..... 2,417,130 | ...1,506.0000 | ......c.cccoccce.0 [ .ernnern(39,355) | oo l0 | e (68,923) | .. | e (68,923) 0 0 0 [N/ | e nla
RUSSELL 2000 6/14/2018 Strike @ 1506.171 4642S$03 Fixed Index Annuities. Exhibit 5. | E Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/15/2017|06/14/2018| ...... 148 ..222,888 | ...1,506.0000 (6,357) 0 0 0 |n/a
RUSSELL 2000 6/14/2018 Strike @ 1509.715 46428$031 Fixed Index Annuities. Exhibit 5. | Ex Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2017|06/14/2018 ,605,130 | ...1,510.0000 (46,782) 0 0 0 |n/a
RUSSELL 2000 6/14/2018 Strike @ 1513.259 46425$034 Fixed Index Annuities. Exhibit 5. | Eq Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/15/2017|06/14/2018 ..311,678 | ...1,613.0000 .(9,255) 0 0 0 |n/a
RUSSELL 2000 6/14/2018 Strike @ 1513.259 46425$03 Fixed Index Annuities Exhibit 5. | Ex Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [06/14/2017|06/14/2018| ... 1,038 | ..... 1,570,494 | ..1,513.0000 | .ooccoovviceenn0 | eeennnf23,395) | ceen 0 [ oo (6,707) | | (46,707) 0 0 (N 17 ORI IO n/a
S&P 500 01/12/2018 Strike @ 2405.432 78465$013. Fixed Index Annuities. Exhibit 5. | Eq Goldman Sach: W22LROWP2IHZNBB6K528.. |01/13/2017|01/12/2018 ...... 2,806 | ... 6,748,430 | ...2,405.0000 | ...........ccc.. 0. (169,122) | ........ 0 (263,129) [ .. | .o (263,129) 0 0 (N 17 ORI IO n/a
S&P 500 01/12/2018 Strike @ 2411.118 78465$014. Fixed Index Annuities Exhibit 5. | Ex Indi Goldman Sach: W22LROWP2IHZNBB6K528.. |01/13/2017|01/12/2018 ...... 978 | ..... 2,357,958 | ...2,411.0000 0 (56,753) | ......... 0 (88,197) | .. (88,197) 0 0 (I 17 OO IR n/a
S&P 500 01/12/2018 Strike @ 2416.805 78465$015. Fixed Index Annuities. Exhibit 5. | Eq Goldman Sach: W22LROWP2IHZNBB6K528.. |01/13/2017|01/12/2018 ..... 1,373 | ..... 3,318,541 | ...2,417.0000 | .................. 0 | (76,497) | ......... 0 L(1M8799) [ .. | e (118,799) 0 0 (O 17 OO IO n/a
S&P 500 02/14/2018 Strike @ 2471.58 7846S$019. Fixed Index Annuitie: Exhibit 5. | E Indi Goldman Sachs. W22LROWP2IHZNBB6K528.. [02/15/2017|02/14/2018 ...2,472.0000 (7,704) (9,300) | .. (9,300) 0 0 0 |n/a
S&P 500 02/14/2018 Strike @ 2471.991 78465$016. Fixed Index Annuities. Exhibit 5. | Eq Goldman Sach: W22LROWP2IHZNBB6K528.. |02/14/2017|02/14/2018 ...2,472.0000 .(91,466) ..(110,496) | .. .(110,496) 0 0 0 |n/a
S&P 500 02/14/2018 Strike @ 2477.835 78468$017. Fixed Index Annuities Exhibit 5. | E Ind Goldman Sachs. W22LROWP2IHZNBB6K528.. [02/14/2017|02/14/2018 ...2,478.0000 .(72,302) 87,075) | .. (87,075) 0 0 0 [n/a
S&P 500 02/14/2018 Strike @ 2483.679 78465$020. Fixed Index Annuities. Exhibit 5. | Equity/Indk Goldman Sach: W22LROWP2IHZNBB6K528.. |02/15/2017|02/14/2018 ..2,484.0000 | ..ccooooccveern0 [ e (4,972) | 0 (5,945) | .. (5,945) 0 0 (I 17 OO IR n/a
S&P 500 02/14/2018 Strike @ 2483.679 78465$01 Fixed Index Annuitie: Exhibit 5. | Equity/Ind Goldman Sachs. W22LROWP2IHZNBB6K528.. [02/14/2017|02/14/2018 ..2,484.0000 | ..ccoooccevnnn0 [ nnn(21,662) | .o 0 (25,908) | .. (25,908) 0 0 (VI 11T ORI N n/a
S&P 500 10/13/2017 Strike @ 2228.96 7846S$000. Fixed Index Annuities. Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. | 10/14/2016|10/13/2017 ........... 9 | 20,061 | ...2,229.0000 |....cccooeccs(697) | rvvirirriican0 | (VN IO (D) | ] (1,117) 0 0 (I 17 OO IO n/a
S&P 500 10/13/2017 Strike @ 2234.30 7846S$00: Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [10/17/2016]10/13/2017] .......... 85 ... 189,890 | ...2,234.0000 | ..cccoovrrn(8,371) | covvriirrrennnn0 [ 0 (11,188) | .. | oo (11,188) 0 0 0 | N | s na
S&P 500 10/13/2017 Strike @ 2234.30 7846S$001 Fixed Index Annuities Exhibit 5. | Equity/Indk Morgan Stanley.............cc...... 4PQUHN3JPFGFNF3BB653.. [10/14/2016|10/13/2017 116,168 | ...2,234.0000 (6,738) | .. (6,738) 0 0 0 [n/a
S&P 500 10/13/2017 Strike @ 2239.63 7846S$002. Fixed Index Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [10/14/2016|10/13/2017 69,440 | ...2,240.0000 |..........(2,258) | wovvvvvvviiieennc0 [ eirren0 [ e (4,280) [ .. | .ovvvvrnne (4,280) 0 0 0 |n/a
S&P 500 11/14/2017 Strike @ 2261.59 7846S$004. Fixed Index Annuities Exhibit 5. | Equity/Indk Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/14/2016|11/14/2017 ...2,262.0000 | .........(34,421) | covvrrrrrri 0 | 0 (52,574) | .. (52,574) 0 0 (N 17 ORI IO n/a
S&P 500 11/14/2017 Strike @ 2261.59 7846S$007. Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/15/2016|11/14/2017 ...2,262.0000 | .........(4,995) | v | 0 [ eooerreeen(7,693) [ o [ o (7,693) 0 0 (I 17 OO ISR na
S&P 500 11/14/2017 Strike @ 2267 78465$005 Fixed Index Annuities Exhibit 5. | Equity/Indk Morgan Stanley..............cc...... 4PQUHN3JPFGFNF3BB653.. [11/14/2016|11/14/2017 ...2,267.0000 | .........(46,314) | cooovrrvrvn 0 | 0 [ (76,846) | .. | ........ (76,846) 0 0 (I 17 OO ISR na
S&P 500 11/14/2017 Strike @ 2267 784658008 Fixed Index Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/15/2016|11/14/2017 ...2,267.0000 (5,022) (VN [ 0 (8,430) | .. (8,430) 0 0 (VN - O (R nla
S&P 500 11/14/2017 Strike @ 2272.41 7846S$009. Fixed Index Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/15/2016|11/14/2017 ...2,272.0000 (629) 0 (963) | .. (963) 0 0 0 |n/a
S&P 500 11/14/2017 Strike @ 2272.41 7846S$006. Fixed Index Annuitie: Exhibit 5. | Equity/Indk Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [11/14/2016|11/14/2017 ...2,272.0000 ) (22,335) | .. (22,335) 0 0 0 |n/a
S&P 500 12/14/2017 Strike @ 2377.21 7846S$010. Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [12/14/2016|12/14/2017 ...2,377.0000 ) L(112,162) [ .. | e (112,162) 0 0 0 |n/a
S&P 500 12/14/2017 Strike @ 2382.844 78465$011 Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [12/14/2016|12/14/2017 ...2,383.0000 M 0 | 0 | (64,480) | | (64,480) 0 0 0 | N | s na
S&P 500 12/14/2017 Strike @ 2388.477 78465$01 Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [12/14/2016|12/14/2017 ...2,388.0000 | ......... (12,993) | ... 20| 0 [ (18,680) [ .. | oo (18,680) 0 0 0 | N | e na
S&P 500 3/14/2018 Strike @ 2507.38 784655021 Fixed Index Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/14/2017|03/14/2018 ...2,507.0000 | ..oovrrrrvnn 0. (138,104) | ......... 0 (262,808) | .. (262,808) 0 0 (VI 11T OO IS nla
S&P 500 3/14/2018 Strike @ 2513.29 784658022 Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/14/2017|03/14/2018 ...2,513.0000 | .ovorrrrvirnnd 0 [ (91,985) | ......... 0 ..(188,102) [ .. | ..oovve (188,102) 0 0 0 | N | e nla
S&P 500 3/14/2018 Strike @ 2519.2 78465$02. Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/14/2017|03/14/2018 ...2,519.0000 .(68,698) ...(150,942) | .. .(150,942) 0 0 0 [n/a
S&P 500 4/13/2018 Strike @ 2474.509 7 S Fixed Index Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [04/13/2017|04/13/2018 ...11,196,900 | ...2,475.0000 (245,497) .(576,853) | .. .(576,853) 0 0 0 [n/a
S&P 500 4/13/2018 Strike @ 2474.509 7846S$027. Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [04/17/2017|04/13/2018| .......251 | ........ 621,225 | ...2,475.0000 .(14,682) ...(31,942) | .. (31,942) 0 0 0 |n/a
S&P 500 4/13/2018 Strike @ 2480.332 7 Fixed Index Annuitie: Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [04/13/2017|04/13/2018] ....2,219 | ..... 5,503,120 | ...2,480.0000 | ..........c..... 0. (115,737) | ......... 0 ..(292,258) | .. | ...oov.ud (292,258) 0 0 0 | N | v n/a
S&P 500 4/13/2018 Strike @ 2480.332 7 Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [04/17/2017|04/13/2018 .......349 | ....... 865,520 | ...2,480.0000 | .......ocecevveent 0 [ (19,632) | ......... 0 (45,944) | .. | ... (45,944) 0 0 0 | N | e nla
S&P 500 4/13/2018 Strike @ 2486.154 7 Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |04/13/2017|04/13/2018 .....1,543 | ..... 3,835,898 | ...2,486.0000 | ................. (0 [ (77,274) | ......... (1 [ (209,706) | .. | cvvveees (209,706) | ..... 0 0 (O T OO RO na
S&P 500 5/14/2018 Strike @ 2534.354 7 Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [05/12/2017|05/14/2018 ..12,109,986 | ...2,534.0000 | .................. 0. (274,234) | ......... 0 (519,157) [ | e (519,157) 0 0 0 | N | e na
S&P 500 5/14/2018 Strike @ 2534.354 784655032 Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |05/15/2017|05/14/2018 ..818,482 | ...2,534.0000 .(19,732) (35,037) | .. (35,037) 0 0 0 |n/a.
S&P 500 5/14/2018 Strike @ 2540.331 7846S$03 Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [05/15/2017|05/14/2018 .......540,080 | ...2,540.0000 .(14,855) 28,324)| .. | oo (28,324) 0 0 0 |n/a
S&P 500 5/14/2018 Strike @ 2540.331 784655030. Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |05/12/2017|05/14/2018 .....1,982 | ..... 5,034,280 | ...2,540.0000 | ........ooc0ce. 0. (109,008) | ......... 0 | e (222433) | .. | oo (222,433) | .....(113,427) 0 0 (0 T OO R na
S&P 500 5/14/2018 Strike @ 2546.309 784655031 Fixed Index Annuities Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [05/12/2017|05/14/2018| ........889 | ..... 2,263,394 | ...2,546.0000 | ................ 0 [ (46,955) | ........ 0 ..(102,826) | .. | ........ (102,826) (55,871) 0 0 0 | DA | s na
S&P 500 6/14/2018 Strike @ 2578.1 784655034, Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2017|06/14/2018| ....4,458 | ..11,492,724 | ..2,678.0000 | .......ccc...... 0. (269,532) | ........ 0 | e #M7612) | . | oo (417,612) | .....(148,080) 0 0 (O T RSO RO na
S&P 500 6/14/2018 Strike @ 2578.1 784655037, Fixed Index Annuitie Exhibit 5. | Equity/Ind Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. | 06/15/2017|06/14/2018] ........ 276 | ........ 711,528 | ...2,578.0000 | ................. 0 | (16,843) | ......... 0 (25,862) | .. (25,862) | ......... (9,019) 0 0 (0 1T SO (RO na
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Statement as of June 30, 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
Strike Price, | Initial Cost of | Initial Cost of c Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule Type(s) of Date of | Number Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received Received) Received) Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value | e | Fair Value (Decrease) | B.JA.CV. | )/Accretion ltems Exposure Entity end (b)
S&P 500 6/14/2018 Strike @ 2584.195 7846S$0: Fixed Index Annuities. Exhibit 5. | Ex Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [06/14/2017|06/14/2018| ...... 2174 | ... 5,617,616 | ...2,584.0000 | .................. 0. (126,152) | ........ 0 (210,493) [ .. | ... (210,493) | ....... (84,341) 0 0 (O 17 OO IO n/a
S&P 500 6/14/2018 Strike @ 2584.195 7846S$0: Fixed Index Annuities. Exhibit 5. | E Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/15/2017|06/14/2018| ...... 475 | ... 1,227,400 | ...2,584.0000 | ...oooovven 0 | (27,899) | ......... 0 (46,022) | .. | ....... (46,022) | ....... (18,123) 0 0 (117 OO OO n/a
S&P 500 6/14/2018 Strike @ 2590.29 7846S$036. Fixed Index Annuities. Exhibit 5. | Et Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. | 06/14/2017]06/14/2018] ..... 1,927 | ..... 4,990,930 | ...2,590.0000 | .................. 0 ... (107,597) ..(192,474) | .. .(192474) ....... (84,878) 0 0 0 | N | v n/a
0509999. Total-Written Options-Hedging Other-Call Options and Warrants. (318,144) | ...(2,623,299) ,481,667) ...(5,481,667) | ..(2,509,462) 0 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 ED:01/12/2022 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate. BNP Paribas. KVQR4N79VEWBJPSK1K14.. |01/12/2017{01/12/2022] ...........0 | .190,000,000 | .......... 1.4500 | ..o 0| ....(4,697,750) | ........ 0. (3,616,190) | .. | ...... (3,616,190)| ...1,081,560 0 0 0 | Nainenn | e n/a
SWAPTION 5Y IR U/L 02/18/22 TO 02/18/32 SWPTN$013 Tenor: 1826 days SD:02/16/2017 ED:02/16/2022 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate Bank of America Merrill Lynch  EYKN6V0ZCB8VD9IULBSO.... [02/16/2017|02/16/20: ...0 | .190,000,000 | ..........1.5000 | ..... ....(4,000,000) ,942,653) | .. | ......(3,942,653) 7,347 0 0 0 |n/a
SWAPTION 5Y IR U/L 03/23/22 TO 03/23/32 SWPTN$015 Tenor: 1826 days SD:03/21/2017 ED:03/21/2022 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate. Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |03/21/2017|03/21/2022] ...........0 | .210,000,000 | .......... 1.5000 | ..oovoonnd 0 | ....(3,948,000) | ......... 0. (4,358,843) | .. | ...... (4,358,843) | .....(410,843) 0 0 (N 17 OO IO n/a
SWAPTION 5Y IR UL 04/22/22 TO 04/22/32 SWPTN$017 Tenor: 1826 days SD:04/20/2017 ED:04/20/2022 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate........... Morgan Stanley............ccc...... 4PQUHN3JPFGFNF3BB653.. |04/20/2017|04/20/2022| ...........0 | .220,000,000 | .......... 1.5000 | covvvovrer 0 |...(6,390,000) | ........ 0 ... (4,628,363) | .. | ...... (4,628,363)| ...... 761,637 0 0 0 | N | e na
SWAPTION 5Y IR U/L 05/25/22 TO 05/25/32 SWPTN$019 Tenor: 1827 days SD:05/22/2017 ED:05/23/2022 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate. Goldman Sach: W22LROWP2IHZNBB6K528.. | 05/22/2017| 0! 0; ...0 | 220,000,000 | .......... 1.5000 | covvvovirer 0 |....(6,350,000) | ........ 0 ... (4,700,320) | .. | ...... (4,700,320) | ...... 649,680 0 0 (N 17 OO IO na
SWAPTION 5Y IR U/L 06/27/22 TO 06/27/32 SWPTN$021 Tenor: 1826 days SD:06/23/2017 ED:06/23/2022 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate. Goldman Sach: W22LROWP2IHZNBB6K528.. | 06/23/2017 | 06/ 0; ...0 | .220,000,000 | .......... 1.5000 | ..oovviend 0 | ....(5,500,000) | ......... 0. (4,756,482) | .. | ...... (4,756,482)| ...... 743,518 0 0 (U 17 OO IO n/a
SWAPTION 5Y IR U/L 08/11/21 TO 08/11/31 SWPTN$001 Tenor: 1826 days SD:08/09/2016 ED:08/09/2021 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate. Goldman Sach: W22LROWP2IHZNBB6KS528.. |08/09/2016|08/09/2021| ...........0 | ...35,000,000 | .......... 0.6500 .(878,500) | .oovrvrvviein0 | 0 ...(264,346) | . | ......... (264,346) | ........ 70,306 0 0 0 | A | e na
SWAPTION 5Y IR U/L 09/09/21 TO 09/09/31 SWPTN$003 Tenor: 1826 days SD:09/07/2016 ED:09/07/2021 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate. BNP Paribas. KVQR4N79VEW8JPSK1K14.. |09/07/2016(09/07/2021 ............0 | .190,000,000 | .......... 0.6000 | ....(4,636,000) | .....ccovrrrrnnn0 [ o 0 ... (1,414,846) | .. | ...... (1,414,846) | ...... 338,319 0 0 (I 17 OO IR na
SWAPTION 5Y IR U/L 10/14/21 TO 10/14/31 SWPTN$005 Tenor: 1827 days SD:10/11/2016 ED:10/12/2021 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate........... Bank of America Merill Lynch  EYKN6V0ZCB8VDIIULBSO.... [10/11/2016{10/12/2021] ...........0 | .190,000,000 | .......... 0.8000 | ....(4,408,000) | ...ooovvvrrrnnnnn0 [ o 0. (1,929,093) | .. | ...... (1,929,093) | ...... 464,823 0 0 (VI 17 OO ISR na
SWAPTION 5Y IR U/L 11/05/21 TO 11/05/31 SWPTN$007 Tenor: 1826 days SD:11/03/2016 ED:11/03/2021 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate........... Bank of America Merrill Lynch  EYKN6V0ZCB8VD9IULBSO.... [11/03/2016{11/03/2021] ...........0 | .190,000,000 | .......... 0.9000 | ....(4,218,000) | ..oooovirrrennnn0 [ o 0 ... (2,159,456) | .. | ...... (2,159,456) | ...... 476,253 0 0 0 | N | e na
SWAPTION 5Y IR U/L 12/15/21 TO 12/15/31 SWPTN$009 Tenor: 1827 days SD:12/12/2016 ED:12/13/2021 Hedge. Macro Rate Hedge. Exhibit 5. | Interest Rate. Credit Suisse. ANGGYXNX0JLX3X63JN86... [12/12/2016]12/13/2021] ...........0 [ .190,000,000 |......... 1.6500 | ....(4,588,500) | ... w0 ] 0. (4,324,948) | .. | ...... (4,324,948) ...... 717,329 0 0 0 | N | s n/a
0519999. Total-Written Options-Hedging Other-Put Option: -.(18,729,000) | ..(28,885,750) | ......... 0 | ....(36,095,540) |XX]| ....(36,095,540) | ...4,949,929 0 0 0 0] XxX XXX
0569999. Total-Written Options-Hedging Other. ..(19,047,144) | ..(31,509,049) | ......... 0 | ....(41,577,207) |XX] ....(41,577,207) | ...2,440,467 0 0 0 0 XXX XXX
0789999. Total-Written Options-Call Options and Warrant .(318,144) | ...(2,623,299) | ......... 0. (5,481,667) |XX] ...... (5,481,667) | ..(2,509,462) 0 0 0 0 XXX XXX
0799999. Total-Written Options-Put Option: ..(18,729,000) | ..(28,885,750) | ......... 0 | ....(36,095,540) |XX]| ....(36,095,540) | ...4,949,929 0 0 0 0] XxX XXX
0849999. Total-Written Option: ..(19,047,144) | ..(31,509,049) | ......... 0 | ....(41,577,207) [XX] ....(41,577,207) | ...2,440,467 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
CSL FINANCE PTY LIMITED
CREDIT SUISSE FB USA INC Fixed Rate Currency Swap. Q1297#AF5 SchD.... | Currency. . |CREDIT SUISSEFB US........ EXD7DEVFDH4HOFFQ7349. | 11/12/2014{11/12/2024] ..........0 | ..... 9,038,400 | 3.78/(1.93)..... | cooovvvvrnnnnn 0 0 | 96,384 ..1,050,700 | .. |.......1,050,700 |............. 0 CREIE:10) ] [— {UJ I 0 123,074 | 100/100.......
0879999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0 | 96,384 ...1,050,700 [XX] .......1,050,700 |............. 0 CLEEIE:10) ] —— 0 | 0 ....123,074 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 096384 | ... 1,050,700 0 489,180) 0 0. 123,074 | XXX XXX
1179999. Total-Swaps-Foreign Exchange. 0 0 | 96,384 ...1,050,700 |XX] .......1,050,700 | ............ 0 489,180) [ ....ovvvennenad 0 ....123,074 XXX XXX
1209999. Total-S 0 0 | 96,384 ,050,700 0 489,180) 0 XXX XXX
1399999. Total-Hedging Effective. 0 0 | 96,384 ,050,700 0. (489,180) 0 XXX XXX
1409999. Total-Hedging Other. ..41,111,313 | ...36,333,028 | ......... 0. 48,762,209 |XX| (12,236,336) 0 0 0 0] XXX XXX
1449999. TOTAL ..41,111,313 | ...36,333,028 | 96,384 | ... 49,812,909 |XX| (12,236,336) | .....(489,180) [ ................ 0] 0. 123,074 | XXX XXX




Statement as of June 30, 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
Strike Price, | Initial Cost of | Initial Cost of c Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule Type(s) of Date of | Number Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received (Received) (Received) Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value | e | Fair Value (Decrease) | B.JA.CV. | )/Accretion ltems Exposure Entity end (b)
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Statement as of June 30, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation
Margin
Gain
(Loss) Change in
Used to Variation Hedge
Description of Item(s) Adjust Cumulative Margin Gain Effectiveness
Number Hedged, Used for Schedule Date of Cumulativ | Deferred | Basis of Variation (Loss) at Inception
Ticker of Notional Income Generation or | / Exhibit Type(s) of Risk(s) | Maturity or Trade | Transaction | Reporting Book/Adjusted | e Variation| Variation | 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
BPU7... |..... 2,135 | 170,296,674 | BP CURRENCY FUTURE.. Variable Annuities. Exhibit 5. | Product equity risk......... 09/20/2017 | CME........... SNZ20JLFK8MNNCLQOF39.. |06/13/2017] .....127.6228 |..... 130.4500 | ....(3,772,512) | .... 0 (3,772512) | ...... (3,772,512) | ..... 4,483,500
VGeuT... |....3,118 | 125,687,999 |DJ EURO STOXX 50 Variable Annuities. Exhibit 5. | Product equity risk......... 09/15/2017 | EUX...ovvvivee v 06/12/2017|..3,532.5962 |..3,431.0000 | .....3,614,742 | ......... 0 [ 0 | e 3,614,742 | ...... 3,614,742 | ..... 9,037,851
ECUT... | ... 884 | 124,489,300 | EURO FX CURRENCY FUTURE... | Variable Annuities. Exhibit 5. | Product equity risk......... 09/20/2017 | CME............. SNZ20JLFK8MNNCLQOF39.. [06/13/2017] ....... 1.1266 | ........ 1.1467 | ....(2,224,750) | .... 0 (2224750 | ... (2,224,750) | ... 1,856,400
ZUT oo | e 1,802 | 174,220,375 | FTSE 100......ccmvrmrerirerercerinirreris Variable Annuities. Exhibit 5. | Product equity risk......... 09/15/2017 | ICF ... e 06/15/2017|..7,449.0849 |..7,242.5000 | .....4,831,640 | ........ 0 [ 0 | e 4,831,640 | ....... 4,831,640 | ... 7,973,023
JYUT... | 620 | ..70,702,243 | JPN YEN CURRENCY FUTURE.... | Variable Annuities......... Exhibit 5. | Product equity risk......... 09/20/2017 | CME............. SNZ20JLFK8MNNCLQOF39.. |06/13/2017] ...... 91.2287 | ...... 89.1000 | ..... 1,649,775 | ... 1,649,775 | o0 | o0 | 0 | 1,649,775 | ....... 1,649,775 | ..... 1,860,000
NQUT7... | ....... 965 | 113,734,958 | NASDAQ 100 EMINIL.. Variable Annuities. Exhibit 5. | Product equity risk......... 09/15/2017| CME............ SNZ20JLFK8MNNCLQOF39.. [06/09/2017|..5,893.0030 |..5,652.7500 | .....4,636,883 | ........4,636,883 | .......c...0 | v | o0 | 4,636,883 | ....... 4,636,883 | ..... 3,763,500
NKU7... | ....... 395 |..70,967,755 | NIKKEI 225. Variable Annuities. Exhibit 5. | Product equity risk......... 09/08/2017 | OSE.... 06/06/2017|20,115.3190 |20,020.0000 | ........ 336,290 | ............336,290 | .0 | o0 [ 0 | s 336,290 | .......... 336,290 | ..... 2,222,668

RTAU... |....3,290 | 234,634,526 |RUSSELL 2000 MINI FUT. Variable Annuities. Exhibit 5. | Product equity risk......... 09/15/2017 NYF....
ESU7... |.... 6,637 | 806,461,870 | S&P500 EMINI FUT, . | Variable Annuities. Exhibit 5. | Product equity risk......... 09/15/2017| CME....

06/09/2017| ..1,426.3497 |..1,414.3000 | .....1,982,168
. SNZ20JLFK8MNNCLQOF39.. |06/09/2017] ..2,430.2000 |..2,420.9000 | ... 3,086,205

..... 1,982,168 | .......1,982,168 |....11,021,500
..... 3,086,205 | .......3,086,205 |....27,875,400

030

13429999. Total-Short Futures-Hedging Other e eteieeieinr eeeeeeereeeeeseesesieresseieeesesieresiesersesiesesiesersesiciessesiesiesacsesesiesisines

................ ....14,140,441 ....14,140,441 | ....14,140,441 |....70,093,842
1389999. Total-Short Futures........ .. . s . . ....14,140,441 14,140,441 ...14,140,441 | ... 14,140,441 |....70,093,842
1409999. Total-Hedging Other.. OO OO OO OO P SO OO OO OO OO OO OO OO PP PO OO PO OO OO OO PO PO PO O PO PO PO PP PO PO PP PP PP PO PPPPRPOPON ...14,140,441 | ... 14,140,441 | ... 0] ... ...14,140,441 | ... 14,140,441 |....70,093,842
TA49999. TOTAL...cooviiteiieiieieiisti ettt betsee etbebsees e s b s et e s e b2 b b8 b L b8 s bbb bbb e bt e b e s et e ees HeeesebeeL et e LRttt ... 14,140,441 | ... 14,140,441 | ............ (V) (V) 0]...14,140,441 | ... 14,140,441 |....70,093,842

Beginning Cumulative Ending

Cash Cash Cash

Broker Name Balance Change Balance
Wells Fargo e 5,098,674 | ...... 9,041,767 |....14,140,441
TOEAI NEE CASN DEPOSIES. ... vereoererssesersstssersessstesesss s ees etk e0 8808408428810 8 e E 4810808881084 e0 840808 a0 8 eE8ee | 4E1eE8 0L oL o0 Lo L8 4EE 08 eE840E 810840 E 14084 E 08400840 E L1 o 084014008400 E 1084014080080 E e E 8oL e0 80 b 001 e0E EoeE1eEEeeE e E L LR R ettt | snres 5,098,674 | ...... 9,041,767 |....14,140,441




Statement as of June 30, 2017 of the OHIO NATIONAL LlFE |NSURANCE 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 (5,997,262)| 20,137,703 | .o 20,137,703 5,997,262)| ....20,137,703 | .. ..70,093,842 | .... ....20,137,703
NAIC 1 Desii

BARCLAYS CAPITAL. ..ottt sses st AC28XWWI3WIBK2824319.. | Y...ocoovrvrnc | (R (V] 162,340 | ..covvenee 362,340 0. 162,340

SOCIETE GENERALE. s O2RNE8IBXP4R0OTD8PU41.. | Y. Y 0. 1,684 .. 1,684 0 1,684

JP MORGAN CHASE..........ooiiiiiriineieiiesieeissesssssses s 815DZWZKVSZI1NUHU748.. | Y. Y . (V] 123,370 | oo 123,370 0. 123,370

BINP PARIBAS........ooiiiiimiiaeiiesieeseses s s st KVQR4AN79VEWBJPSK1K14 | Y ..7,190,000 0 . 0

CREDIT SUISSE. s ANGGYXNX0JLX3X63JN86. Y. ..7,130,000 0 . 0 ...

GOLDMAN SACHS......oveerieierieiieeeiessessseessessssssessenes ... W22LROWP2IHZNBB6K528 | FERTTIN I 11,390,000 0 . 0

BANK OF AMERICA MERRILL LYNCH EYKN6V0ZCB8VDIIULBSO.. Y. ....10,710,000 ..10,425,288 . ....10,425,288 0. 0 .

MORGAN STANLEY......oivuiriiristirinisnsrssens s ssessensssesssnssssssensenes 4PQUHN3JPFGFNF3BB653. ....13,950,000 |. ..13,860,957 | ... .0 ... ....13,860,957 0 [ . 0 L0 ..
0299999. Total NAIC 1 DESIGNALON. ......ouuiiiieiiisiiisii stk | coniias 50,570,000 ...49,812,909 0 [ 287,395 | .o 49,812,909 0]... 287,395 |...... 123,074 | oo 0
( o GTOSS TORAIS. .. rerreere s ser et £ 8RRt | rneeas 50,570,000 ...69,950,612 |....... (5,997,262) | ... 20,425,098 | ..o 69,950,612 | ......... .(5,997,262) | ...oovviininne 20,425,098 | ..o 70,216,916 | ........... .20,137,703
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 ..69,950,612 | ..o (5,997,262)

8030
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Statement as of June 30, 2017 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged to Reporting Entity

CREDIT SUISSE... ANGGYXNX0JLX3XB3JN8E... | MONEY MARKET FUND.......ccooirirrirrereimeiseriesesessssiseessessssssesssssens 31846V 56 7 | FIRST AMERICAN TREASURY.....cotiimiimiiiiireeisiseeisssise st ssenes .7,130,000 XXX
BNP PARIBAS.. ... KVQR4N79VEW8JPSK1K14.. | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY .7,190,000 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 13,950,000 XXX
GOLDMAN SACHS ... W22LROWP2IHZNBB6K528.. | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY.....cootiumiimiiiiireesseisesssssse st s st ssssssesnes 11,390,000 11,390,000 XXX
BANK OF AMERICA MERRILL LYNCH.......ccccoivniiiniiinns EYKN6V0ZCB8VDIIULBSO.... | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY. ...couiiiuuiisiiisissinssiresstasssnsssesssens s st sesssssssssensnes 10,710,000 | ... 10,710,000 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 50,570,000 | cooovrrnrinnes 50,570,000 XXX




Statement as of June 30, 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.....ccutiiiutiriiiiisissiiisresei s Curvivvrnees [ | i 249,955,500 | ..o 249,955,500 | ...ooviviiiiiininnns
8899999.  Total - Other Invested Assets (Schedule BA Type) 249,955,500 .249,955,500 XXX
9999999, TOtalS..... eovvrivieiiieeii s 249,955,500 | .......c....... 249,955,500 XXX
General Interrogatories:
1. The activity for the year:  Fair Value §$.....249,955,500  Book/Adjusted Carrying Value $.....249,955,500
2. Average balance for the year: Fair Value $.....219,379,154  Book/Adjusted Carrying Value $.....219,379,154

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....249,955,500 NAIC 2: §.......... ONAIC3: §.......... 0 NAIC4: §.......... ONAICS5: §.......... ONAICE: §.......... 0
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Statement as of June 30, 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. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Statement as of June 30, 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 81,222,413 9,828,378 87,749,662 | XXX
Wells Fargo Securities, LLC Charlotte, NC cerenen.0.000 0 0. 121,225,056 | ............ 137,666,411 reeeennn 16,609,574 [ XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 0 0 333,666 346,310 333,666 [ XXX
0199999. Total Open Depositorie: XXX XXX 0 0 202,781,135 XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 202,781,135 XXX
0599999. Total Cash XXX XXX 0 0 202,781,135 XXX
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Statement as of June 30, 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

Bonds - Industrial and Mi: (Unaffiliated) - Issuer Obli

MCODONALS COPR CP.....ouvuuvieuiriarisereseesseisesssessseess s es st 8481804888414 R 8488k R R se0E He0E 1oL 81 E b e e AR08 £ 8 AR RSt 05/30/2017 oo | cevrnrririrines 1.190 [ 07/05/2017 coouc | o 4,999,338 | ..o (]
RYDER SYSTEM INC CP.... ettt ettt ettt ees s8££ f 4881488 S8 £EE 18 E 8L b8 eEE e E R SR eEEeEEseE e LE1eEEoeE L E oL L E oL EE b L E SR f LR EE e E bbbt 06/22/2017..... | coorevnriienns 1.220 | 06/29/2017....... 04,999,152 | i .0
3299999. Industrial and Miscellaneous (Unaffiliated) = ISSUST OBIIGAHONS. ...ttt sttt sttt ee sttt esses e ssesmree feeseeeseeseesees e seEse8eE e e e e eEEe08 e eEeE4E 8o 0L 0 e e seE e 08 eE 28 4L 8408 £ e eE1eEoe8 401 e e eEeeEeeseeeEsehans | £1e8eeEeeseeeeseseeseEseE e EeEEees e eEseheEEeEseEaeEeesemsee et et enser et netensenseressntensens | erssesssossonsessessnssssansessananes 9,998,490 | ..o .0
3899999. Total - Industrial and MISCEIIANEOUS (UNGFFBIEA). ..........ru ittt ettt ettt eeses e et sesensessebeesssessessees  e8essetssssssessessesassassesseesesseseesesetaeseeseeseesetaesee et aeeseseesee et aesaetesseesesaeseesesntantes | Sieiessessessetassessessessssessassessetassessessessesansessetssaesessessetansentessessnsessasses | tresiesassassessessnssssassessesnnsnns 9,998,490 | ... .0
Total Bonds

7799999, SUDEOLAIS = ISSUET OBIGAtIONS. ... ...t ettt sttt ettt sttt setess s et eessssss st eeseeseseesesses et et ensesseseesessee et st ensessessessesansess  s4essesssssssessessessssessessessessssessesesaeseesessessetansesse b et sesesses et et aetesses et sesentessetantes | ebsessssessessetssassessessessssassesesantessassessnsnes 9,998,490 [ ..o .0
8309999, SUDLOTAIS = BONGS. ...ttt E e 0EeEEE £ R Ef e o8 eEE e eeE R ee HfeeEEEf e E R e E e EE RS E R E e E R f LR R e eEieedeneeh ek e ,998,490 | i .0
8699999, TOtAl - CASH EQUIVAIBNES. ..........cvuiveieiireiicieii it bbbttt bt i etese ebbebeeesaeesee s e b e ee bt b oL b b e L L b L8 b e L b e e eL bR eE b L e eh b L b e e e b e b oLt e bbb et enteabetens | 41ebietbeteses bt b e b e b ettt | etbesi ettt 9,998,490 | ....ovvieriiiicer .0
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