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Statement as of June 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ottt | rnentenees 2,916,882,083 | ......covvvervrrrnrrrrcrrnnnn0 [ s 2,916,882,063 | ............. 2,846,876,466
2. Stocks:
2.1 Preferred SHOCKS. ..ottt enseess | cereeniseeseenes 11,602,800 | ..cooovvrerercrireeiienenne (U IO 11,602,800 | ..cooonvvevnenne 13,106,000
22 COMMON SEOCKS......urvvuerrircrereieriseeescess sttt | sssenssessssensons 6,752,236 | .ovooeverririerinirienin (U IO 6,752,236 | ..oovrrireriinn 6,430,681
3. Mortgage loans on real estate:
31 FIISEENS. oottt | coeenteneiis 388,729,413 | oo (U IO 388,729,413 | coovoeris 379,643,872
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).......ocvuiviecictese ettt st bbb st s b ntesnns | ebsssassessnssnteses s sessesanes 0 | e (0 OO 0 | oo 0
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......cvvvvecveiieiciieieseisiseisieniens | evreissiesissssies e ssssese s (0 R (0 R (0 TR 0
5. Cash ($.....(9,421,008)), cash equivalents ($.......... 0)
and short-term investments ($.......... 0.ttt enns | enrenesenaenrenes (9,421,008) | ..vvvevrerirereieieieienan (01 I (9,421,008) | ...ovvvvverrrirnne (5,177,832)
6. Contract loans (including §.......... 0 Premium NOLES).......cvireieirieieieiesieesisesesessssessessesssenss | crersssesesees 111,929,233 | oo (0] I 111,929,233 | .ooveree 107,931,375
T DBIVALIVES. ..o | i (O 0 [ oo (O 0
8. OthEr INVESIEA ASSELS......cocvveeiecreieietee ettt s s ss st st sesassans | sessestessesssessesssssssassssand (0 R (01 R [0 R (0)
9. ReCeiVables fOr SECUHIES...........veeiririirieierrseses s esssennes | seesssesssessssesesons 869,396 | ..ooovviii (U [ 869,396 | ....oocvvverirriins 710,217
10.  Securities lending reinvested Collateral @SSELS............cviriieicirireieieiieee e | eveevsasseesenas 96,665,400 | ...oovvvevereriieiein (0 [ I 96,665,400 | ......oocveene 84,664,570
11, Aggregate Write-ing for INVESIEA @SSELS..........urvrrrrrerriririinriseieissss s sseessessssssssessens | seessssssssssssssessssssssssssas [0 P [0 P {0 RN 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cvevcuieeieiieieieicse e | cvvevnienens 3,524,009,533 | ...oovoiviereeeeseind (0] I 3,524,009,533 | ............. 3,434,185,349
13. Title plants less §.......... 0 charged off (for Title inSUrers Only)..........ocorueereerrereersinenereiieeees | oo (0 O [0 R [0 O 0
14.  Investment income due @and ACCTUET.............oooveveieeeeeeceeeeeeeeeeeeeeeeeeeee ettt ee s | eereeseseeens 30,225,971 | oo (0 I 30,225,971 | oo 30,395,366
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....................... ....10,467,627 ....10,467,627 ....12,842,374
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccovevevrreriens | corvveiniennns 121,590,420 | oo (0] I 121,590,420 | ..covvvneeee. 125,691,748
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt ettt | enbieesi et ees (0 TN (0 N (0 N 0
16. Reinsurance:
16.1  Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIES...........ccceevriieiereieiieiieieienies | e ses (0 SR (0 O (0 0
16.3 Other amounts receivable under reinSUrance CONMIaCtS.............couivniniiniieriiniisiinns | o 0 [ oo (O N (O N 0
17. Amounts receivable relating to UNINSUIEd PIaNS...........coveieieirieiiinine e essisssesees | ersssessesessssesessssessesnees (0 (0 O (0 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccococvveveveiee | cevvvieriiecreinnnen, 29,386 | ..oeveriereee i [0 SRR 29,386 | ..o 0
18.2 Net deferred taX @SSEL..........ouuirririeceesee st | eesssseesseens 113,757,251 | oo 64,932,823 | ..o 48,824,428 | ......vvvenn: 48,909,104
19.  Guaranty funds receivable or 0N dePOSIt.............cceuiveievciriesie et | eereresessenesenes 1,848,923 | ..o [0 I 1,848,923 | .o 1,610,266
20. Electronic data processing equipment and SOtWAIE.............ovurerrrererreeirnernsinniressesesessesssseees | seesessessssesssessssssssssesnses (0 0 [ e 0 [ e 0
21.  Fumniture and equipment, including health care delivery assets ($.......... 0] PO SO [0 R [0 O (01 R 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................cccoceverierieriereesesieecsieeeeens | e, 11,854,770 | oo [0 I 11,854,770 | ooeve 43,589,875
24. Health care (§.......... 0) and other amounts reCeIVaDIE.............ccvcveieicieieieeeie e | e (0 R (0 TR (0 TR 0
25.  Aggregate write-ins for other than INVeSted aSSELS..........cueieueieieieiieeseeese s | erersissssenssisneas 93,781 | oo (U I 93,781 | oo 80,803
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccvururierirrieieireeinrereeisesssessessesssesssssssssessssssssssssesss | sessessneens 3,820,504,743 | .....ccoveened 65,632,823 | ............ 3,754,871,920 | ............. 3,703,740,672
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccecveees | wovviveinnace. 266,092,124 | ...ooovereeead (0] I 266,092,124 | ................ 253,233,283
28.  Total (LINES 26 @NA 27)......cuuererrrrmeeeiremeeriseessesisesssesssseesssessssesssssssssssssssssessssssssssssssssssns. | evsssesssens 4,086,596,867 | ......cooccenne 65,632,823 | .....coonuc 4,020,964,044 | ............. 3,956,973,955
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, FUNd revenue reCeIVADIE...........c..cuuiiiiiiieiiiiciec i | sossssssesis s 70,781 | oo (U 70,781 | oo 69,803
2502. State taXeS IBCOVEIADIE. ..........cveveeercieees ettt ss st s ssaenas | setesassssessessssasanns 23,000 | oo [0 IR 23,000 | .ooieieieins 11,000
2503, eooeeeeer et et ettt | Seteessnest sttt O (O (O 0
2598. Summary of remaining write-ins for Line 25 from oVerflow Page...........ccceweerrereinenrnniinennes | covrenernsineisseeesessessesnennd (0 (0 (01 R 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........ouueruurerrrrnmersesseisrssressessessessnssneens | cosssssessessssssssnennes 93,781 | oo [ IS 93,781 | oo 80,803




Statement as of June 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....3,095,511,080 less §.......... 0
included in Line 6.3 (including §.......... 0 MOGCO RESEIVE)......ouiveieiciiieicteie ettt bbbt snbenaens | evsessssessessssanas 3,095,511,080 | .ooverereiinnne 3,053,704,812
2. Aggregate reserve for accident and health contracts (including $ ol 88,269,045 | ... 88,874,043
3. Liability for deposit-type contracts (including §.......... 0 MOGACO RESEIVE)......cvuiiivieieciieiieieissie ettt sse st s s sssnns | essssessesssssssesnsas 104,267,132 | oo 105,168,825
4.  Contract claims:
A0 LBttt Rttt nes | eebieebi ettt ees 15,054,198 | ..oovveieicrieines 13,572,751
4.2 ACCIAENE AN NEAIN........ocieiieii bbbttt | eebtent bbbttt 810,514 | oo 617,422
5. Policyholders' dividends §.......... 0 and coupons §.......... LU T= 1o VT 1o U SO [0 N 0
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including §.......... 0 MOGCO)..u.evecvreiectee ettt s st st s s tessesans | evssesssssssssessesestessesnses e sanes [0 OO 0
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 $.....178,033 accident and health PreMIUMS............cc.cvvvrveeverveeeeeeeeeseeeseeesseeeseesssesssesssenssesssenssenseas | eeseesssessssssessseessesssens 877,039 | oo 537,542
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES...........c.ccueiueiierieie ettt ettt bbbt s st essesnaas | sbessesssassessesssssssessesessessesnsan 0 | oo 0
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SErvice ACt............ceveuiveieiciieieiceesieies | e s 0 | oo 0
9.3 Other amounts payable on reinsurance, including $..........0 assumed and $.....15,705,158 ceded............occovrurrrmmrerrinmennenns | v 15,705,158 | .ooveieeieeiineiineiineiiseieiad 0
9.4 Interest MAINTENANCE RESEIVE...........uiiiiiiiiciicii ittt bbbttt enbtns | sbseebsensseesseesseesseeees 7,333,204 | oo 8,158,986
10. Commissions to agents due or accrued - life and annuity contracts $.....4,286,471, accident and health $
and deposit-type contract funds §.......... 0nteeeete ettt sessessessssessessssessessssensessessssensenees | svessesnnensensnnnennesn sy 290,181 | i
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 $.....(3,033,377) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (3,033,377) | covvverererieererieerenns (3,414,862)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 1,840,083 | ..cocvviees 4,075,959
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 §.......... 0 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. ......coveieeiiieiseiseiesseess et ss ettt st s s s s 8 AR r s
24.09 Payable for securities 7,249,913
2410 Payable fOr SECUMHES IBNAING..........rveirrerieieieiiss ettt 96,665,400
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt a ettt na et es e aetesntseesenasassenentans | etersetesenseeetenetatenentetessreetenen
25.  Aggregate write-ins for liabilities ol
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)..........vurierrimiineenrireieeneissiseeessessssisesesssssssessssesssssssssessessessns | sssssessesssssssssens 3,478,975,103
27.  From Separate ACCOUNES SEALEMENT.............cocvivieciiiic ettt bbbt s bbb a s nes | sntessessssssessssanes 266,092,124
28. Total liabilities (Lines 26 and 27) ..3,745,067,227
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, SUMPIUS NOLES.......cvveiicteitetecteitie ettt sttt s s 48 b bbb s A b bbbt b bbb sttt
33, Gross paid in and CONLHDUIEA SUMPIUS........c.cuiueiriiiieicicieie ettt bbb bbbttt
34. Aggregate write-ins for special surplus funds.. .
35, UNQSSIGNEA FUNGS (SUMPIUS).....cvvviriuerieiseiiisiseiseissie sttt sttt bbbttt
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)............cccccoeviveeeveieeviieies | e 266,296,813 268,350,673
38. Totals of Lines 29, 30 and 37 ol 275,896,818 | ... 277,950,678
39. Totals of Lines 28 and 38 (Page 2, LN 28, COl. 3).........cvuririirmiiieiieeiieiieeiseiesissesessssssss st sss st ssssssssssesssenssnsssssssnnses | evsnessnssenessncnens 4,020,964,044 | ........cooocvnneen. 3,956,973,955
DETAILS OF WRITE-INS
25071, UNCIAIME fUNGS.......eeoceereeiieiiecirete ettt 88 n bbb ns et st snnts | sbsessnssessassnssnssnstanenns 284,551 | oo 211,573
2502. . .0 .0
2503. ... .0 .0
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)... ..284,551 211,573
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 0 [ oo 0
3102. . .0 .0
3103. ... .0 .0
3198. .0 .0
3199. .0 .0
3401, ... .0 .0
3402. . .0 .0
3403. ... .0 .0
3498. Summary of remaining write-ins for Line 34 from overflow page.... ol .0 .0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE).........ccciviuiieiiiiieieiiieisisie ettt esaebessse s s eae bt eses s s sssebessssssesansssesessnnes | sbessssesessssssesassesesessnsesessnsesens 0 | oot 0
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Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts.............ccovvveverieieiieeeeceeee e | cveeeesinins 84,986,050 | .............. 117,013,707
2. Considerations for supplementary contracts with life CONtINGENCIES..........ccuveririierirririnisnrise et ssessssssses | cnsssssessssesssnens 34,999 | .o 0
3. NEtiNVESIMENE INCOME........coivciiiicieces et et b s st s et s st s s s ssnsesessnnsebenans | ebessssssesenns 80,379,878 | ...ccvvevee 77,015,181
4. Amortization of Interest Maintenance Reserve (IMR) ...1,305,748
5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES.........cvurururrirrenrerrenireerneirsirenseesesseseess | oeseeesseesseseesssessessesnnes [0 0
6. Commissions and expense allowances on reiNSUrANCE CEABM.............ciueiuevcueieeieeieiee ettt ssssssesessnes | evssessesinaas 16,965,558 | .......cccouue 21,809,685
7. Reserve adjustments 0N reiNSUFANCE CEABM..........eu vttt sets | oebessesetsstesesnstessenaes [0 U 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAE ACCOUNLS.........ouveivieeiicietet ettt bbbttt bbbt sns s sansens | ebsessssssessnaanes 738,160 | .ooveeiiinn 694,835 | .ooooiiiin 1,415,715
8.2 Charges and fees for depoSit-type COMIACES............ccevcviveiciiieic ettt ssnans | sebessessssssssssessssessesnsa [0 TR [0 T 0
8.3 Aggregate write-ins for MISCEIIANEOUS INCOME..........coiveiuiiiieiieiicieie ettt sns st essssnbens | ensessssasseens 10,316,993 | .o 8,766,570 | ..ocevennnes 19,492,348
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns .194,365,856 ...226,605,726 471,743,547
10, DEAH DENETIS ...ttt bbbttt enanne | sebentesiernes 38,349,169
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)..........cocuvireieiinieieiieieississesessses s ssessssens | ossessesssssssessessssesesees 0
12. Annuity benefits .3,612,305
13. Disability benefits and benefits under accident and health contracts voor| 5,829,996 | .............4,861,305 | ... 10,969,600
14. Coupons, guaranteed annual pure endowments and similar BENEFits.............cccveicveciceieccceee e
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONract fUNAS...........vvevererininrnre s
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health CONtracts.............ccoveveiueieeiiricce e | eeeieniereeines 41,201,270 | ..o 69,572,279 | .............. 174,324,411
20. TOtalS (LINES 1010 19)...uuiuurireirierireireiseiie ettt sttt sttt essen s s st ensnsns | fansesnessees 126,996,756 | .............. 147,453,114 | ............ 327,850,282
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
22. Commissions and expense allowances on reiNSUraNCe @SSUMEM............v.wurieerrureesienreeesssessseesessesssssesseesessessssssessessessses
23, General INSUTANCE EXPENSES.........covuevrevirerseiesessesessssssessssssesessssese s sesse s ssesssssssesssssssesssssssessessssssssssesssssssesssssssessessnses | sveeensereersn 870,105 | coiviviiiinas 34379124 | ................ 55,449,118
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES...........ccuiveieeicieieeieieeisie et | ereesssssnsesnead 6,793,992 | ... ..6,432,091 ...15,312,370
25. Increase in loading on deferred and uncollected premiums v | e 5,256,595 | ...ocovverrnn 4,497,556 | ...coovrveinene (7,141,837)
26. Net transfers to or (from) Separate Accounts net of reinsurance.... B I (2,988,367) | ...cvovverrereenen. (705,327) | ovovvrrrerennn (1,682,105)
27. Aggregate write-ins for deductions 1,676,422 5,175,577
28. TOtalS (LINES 20 10 27)......cvuevieieiierieiecieiete ettt bbbt s bbb bbbt en bbbt en s | testassassanes 188,876,280 | .............. 218,036,646 | .............. 443,349,606
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccocovvvviee | vvvevevrriennenns 5,489,576 | ....cccvernrne. 8,569,080 | ....ocovvrnnne 28,393,941
30. Dividends t0 POICYNOIAETS. .......c..euiieiieieiiieieicsiee sttt
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Ling 30).........c. | voecvevrvvienns 5,489,576 | ....ccoevrnnnn. 8,569,080 | ...cccorvrnnnn 28,393,941
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........cccoeeeirieiriiereeiiiiee s resseesens | ereereresisesenns (141,985) | ...cccvereene. 3,363,171 | .covena 10,929,185
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10SSes) (LiNE 31 MINUS LINE 32).......cceveviereiiereeeieeeisie ettt bes e s s sssss s ssessssssaessnsssessnss | svsesesssssesenas 5,631,561 | .coovvevrerrne. 5,205,909 | ...ccoevernene 17,464,756
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(252,085) (excluding taxes of $.....63,773 transferred to the IMR)...........ccceviieeierieeieeie s sissssssssssnnes | eessessssssssenes 588,187 | ..o (586,091) [ ..veverrerenns (3,348,876)
35. NetinCOme (LINE 33 PIUS LINE 34).....cuuivuieeieeiriei sttt sttt ssssessessenssssessessassnsssssessonss | sressesssnsnssens 6,219,748 | ..ovvvrvrennns 4,619,818 | .ooovvrrnee 14,115,880
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIIOT YEAT........c.iviireiiireieieieeie ettt
37. Netincome (Line 35)
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....
39. Change in net unrealized foreign exchange capital gain (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 ValUation MESEIVE..........c.ewurerrrerienrireersiieesnsissieessssssseessssessessssssessessesssssssssessessssssssessesssssessessessssssesessenss | sessnessssesseel 1,91 2,480) | toreverrrrrennns (1,633,069) | .....ccovnee. )
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 t0 STOCKNOIAETS...........cccveiiceeiiicieisi ettt ae bt s s s s s s s nae s nnstens | sresessssnsesinns 6,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS...........vururrrerirrerrerriresessessessssessssesessessssssssssssessessssssessessesssssssssessesssnssnsses | sssssssssssssssaseans 113,173
54. Net change in capital and surplus (Lines 37 through 53)..........ccccvuereriinrneirrinineinsese s ssessssssessessessessssssessessessns | sosas ....(2,053,860) ] ... ....(3,556,937)
55. Capital and surplus as of statement date (LINES 36 + 54)..........cccveueeiveeiieiieieeeeice ettt ssassaens | eevesaesassaes 275,896,818 | .............. 275,890,755 | ..cvvveee 277,950,678
08.301.  COI ChaGES......uurvueevusreuseisiesesssesessseessesssessse st sesssesb bbbttt enb st st sntnns | enbsentsentncnsacs 5,733,642 | c.ovvvviinnee 5,844,971
08.302.  SUITENAET ChaJES.......cvvuiveiiecreieiieieisieie ettt e a b a bbb s bbb s s s b b se b s s s s sasbenennsesanas | sorebessssssesinnsd 4,299,463 | .....covvernnn 4,131,230
08.303. Administrative Charges ....283,888 ..(1,209,631)
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 BDOVE).........ruuririiriiisirisieisieissses s senssensssnsssnssnsss | seesseesssesees 10,316,993 | ..o 8,766,570
2701.  Health Surrender Benefits 1,676,422 ...2,986,986
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 1,676,422 | oo 2,986,986 | ..ooorrrrinns 5,175,577
5301.  Amortization Of COINSUIANCE GAIN...........rvuiurerereireiereeeeseissereeessee st ssee et ess e st eee et et ss s essessnsessessansns | esesssessessasenne (852,049) | ....overvrenne (4,396,822) | oovververnnns (3,182,918)
5302.  Prior period adjustment ..503,889 .(717,726)
D303, bRttt enssnnssnnnns | sinnssnnsnssnssnssennsennns0) | senseensennseensenssenssennees0 [ e 0
5398.  Summary of remaining write-ins for Line 53 from OVErflow PAgE..........ccuiiiiiiirieicecee et | ctesiesissesiese s 0 | oo | e 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 BDOVE)......c..riririiiiiiirisieisieisisisssisseisseisssisssissssssssssnssssssssssssssssssssssnes | cossssssssssssssss 113473 [ i (3,892,933) | ..cvrriinienas (3,900,644)
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Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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.eviviieeiet ettt sttt aen 85,936,701 | .....c..o.c... 116,951,949 | ............... 253,171,236
2. Netinvestment income... ...81,073,995 ..77,667,958 ...154,680,363
3. MISCEIANEOUS INCOME........cuiviviiicieiciite sttt ettt a bttt s s bbb s s s s s st et es e sesesnsesesnnens | sbessnsesessssens 16,851,669 | ..oocvvvenens 18,107,698 | ..........c....... 38,189,182
4. Total (LINES 1 HhrOUGN 3)....eoieriircii s | eeresnieneas 183,862,365 | ....ccooeune. 212,727,605 | ..ovvornee 446,040,781
5. Benefit and 10SS related PAYMENLS..........cccvveicuiieiecie ettt sa et ssesnaes | enaessesnsaneas 57,417,223 | .o 58,955,040 | ...ccvvveee. 121,256,071
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........coveveeveereeererrcerieriens | coveeieisiiennns (3,369,852) | ...vvverrnne. (1,459,030) | ...cvvverenees (2,812,643)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccvvviveicvriieiieieee e | evaessesssinnees 61,673,131 | oo 69,195,759 | .covvvrreee 122,412,212
8. Dividends paid t0 POIICYNOIAETS. .......c..cuiriririiiieicisee ettt ss st essssessens | fessessssessessssnssesseessanse 0 | e 0
9. Federal and foreign income taxes paid (recovered) net of $.....(351,547) tax on capital gains (losses). ....980,838 ..(5,646,680)] ....
10, Total (LINES 5 HIOUGN 9)......cvuiiriiici sttt sttt nns | sesesssnsssnnes 116,701,340 | covvvrvnne 121,045,090 | ............... 241,448,093
11. Net cash from operations (Line 4 MiNUS LINE 10)........ccueireiiniiieiinieieissnieissesessisssesesssssssessssssessessssesssssssssessess | sossessesssssnee 67,161,025 | .ccovevreennnnd 91,682,515 | oovvrinee 204,592,688
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS.... oottt | enbtennieneeas 162,575,755 | ..ooovvrennen. 134,592,549 | ............... 276,450,253
12.2 Stocks. ....3,125,441 ...3,125,441
12,3 MOMGAGE I0BNS.........ocveiicicieiieicti sttt s s sttt bttt 33,263,832 | .overernnn. 60,954,607
12,4 REAIESIALE. .....veeceec ettt sttt nnns | Senenties sttt (0 (0 0
12.5  Other INVESIEA @SSELS........couceuiiciiiciiie ettt | fbtiebs et {0 O (0 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS...........ccoeeerrrrinrinineenencininens | e (0 [0 T 0
12.7  MISCEIANEOUS PTOCEEAS.........vucvviiieiiiercte ettt ettt a et bbb es st bbb s s e b s nsebessssnsebansntes | tessssssessssesesssnsesassnsenas (L 525,000 | .o 0
12.8 Total investment proceeds (LINES 12.110 12.7).......cveiiueieiiieieeseeete ettt sssss s sssssnes | evsesssenans 195,184,077 | .oevnreee 171,506,912 | ..o 340,530,301
13.  Cost of investments acquired (long-term only):
131 BONGS.... ottt | enitennenneas 225,002,722 | ..ovvoreienne 305,369,008 | ....covvvennee 551,262,530
13,2 SHOCKS...uvvvuieeiteiteiie ittt b st s bbbttt stns | nstnssenstenseas 1,319,000 | covovvvverrienne 5,726,300 | ..coovvrrrrrenns 6,426,300
13,3 MOMGAGE 08NS, ... veeeeierieaiesriaei ettt bbbttt ent s | aeninenineninns 39,157,128 | oo 28,255,000 | ..oovvverennee 57,075,000
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  MiSCEllAaNEOUS APPIICAtIONS.........eviveevrieiieiicieieieie ettt bbbt ss st bes s | snbessesssssssassnsans 159,179 | oo (O] P 156,283
13.7 Total investments acquired (LINES 13.110 13.8)......cuiiivrrieiieieieese ettt ssesnaas | aeveessnsssans 265,638,029 | ............... 339,350,308 | ............... 614,920,113
14, Netincrease or (decrease) in contract 10ans and Premium NOES.........c.cueiiucirieineireieine et | rereeessesineens 3,997,858 | ..covriinis 3,845,812 | oo 5,978,986
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........c.oorieerinrinininereeeseeneeneess e seesssees | coreesesseesnnes (74,451,810) | ...ovenvneve. (171,689,208) | .............. (280,368,798)
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 [ (01 I (1)
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. ..(1,569,107) | ... ..64,667,107 99,900,490
16.5  Dividends t0 SOCKNOIABTS..........c.uiuuiireiiiii bbbt | enteneneneenens 6,000,000 | ..oocorvrerrennes 7,000,000 | ..oocvvnreneene 28,000,000
16.6  Other cash provided (BPPHEA).........c.ruuruerirrirriieiiii ettt sttt bbbttt snb st | ssnissnsssiss 10,616,716 | oo 26,410,025 | .o 10,562,902
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ceccovvvvierennen. 3,047,609 | ..o 84,077,132 | oo 82,463,391
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiN€ 17)......ccccvvvieries | covirerviriiennns (4,243176) | oo 4,070,438 | ..covvvirn 6,687,281
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT ... veueerieiiciii bbbt | cbnesisesiesines (5,177,833) | ..ovvrrrrnene (11,865,114) | ..vvovrvrrenes (11,865,114)
19.2 End of period (Ling 18 PIUS LINE 19.1)......cuiiuiieieeiieii ittt sttt ettt enbt s | sssnssesssnsines (9,421,009) | .eovvvnrvenienes (7,794,675) | .covvvrrnnne. (5,177,833)
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001  Change in SECUMtIES IENAING CONBLETAL............cccooseseccerssssssecseesssssseseeessssseeseessesseesseessssseeeeeesseseeeeeeeesssseeees | soeeeeeeesse (12,000,830)] ...oovvvrreneee 4533172)] oo, 19,081,705 |
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Statement as of June 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year PriorsYear
To Date To Date Ended December 31
1o INAUSHIALTITE. ..ottt ene | sttt 0 [ oo 0 [ oo 0
2. Ordinary life INSUMANCE. ........cevueveveeeieieec sttt st sse st s s sssaes s snsens | sevsessssssssssesssessesnsas 215,145,374 | oo 277162171 | oo 584,734,891
3. Ordinary individUal BNNUIIES.............rvvumreerriireireericeiseseses e esssessssssssesssens | ersseessesssesssesssesssesesnas 192,423 | oo 52,598 | oovorere e 75,466
4. Credit life (group and iNAIVIAUAI)............coevrireieiiiieieieieie e ssesns | sevsessessssssses s ssses st s et s e saes 0 | e 0 | e 0
5. GrOUP lifE INSUMANCE. ... vurireererieiseiecsssessessiestese sttt es st ss st ensssssnssans | sessessessssssssessassnssnssessessassnnssessn L0 R 0 | oo 0
6. GrOUD ANNUILIES. .....cocvieieeriiieie ettt ettt s st bbb s st et besnaesanas | 4ebssesesssetesss s sebes et et s s aetesanaebns 0 | oo 0 [ oo 0
T ABH = GrOUD .ottt s f sttt nnn | essestens e e ss e en st n st enna L0 TN L0 O 0
8. A&H - credit (group and INAIVIAUAL).........c.everrrereririsiierissise e ssesssssssssessssssssssessssesss | sessessesssssssssesssssssssssessessssssnssessn L0 RS 0 | oo 0
0. ABH = OtNBI ..ot | feten b 11,122,818 | oo 10,111,661 | oo 20,909,862
10.  Aggregate of all Other lINES Of DUSINESS.........c.rvururureiierineireieiesiseiees e sssseenns | eisesssssssssessssess st sssansssssssenes 0 | i 0 | e 0
11 SUBLOTAL ...ttt | ereieent s 226,460,615 | ....oovvverrirririeriin 287,326,430 | .o 605,720,219
12, DEPOSIt-tyPE COMIACES.......cviviecicisieeicsie ettt sttt | ebssbessessesssssssenssantennsas 1,383,038 | oo 66,752,209 | oo 103,125,925
13, TOAL ettt nnene | eeasteeet et naees 227,843,653 | ..o 354,078,639 | ...oovvvereeerein 708,846,144
T003. ot R et s s etens | fetsesieeesenr ettt ettt L0 RS L0 R 0
1098. Summary of remaining write-ins for Line 10 from overflow Page...........ccoeevieieniniiniennes | oo 0 | e 0 | e 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @DOVE)......uererrurrrerrssrerreressmssneseessmssesanssness | seesessessssssssssessssssssssssssessasssssssans [0 RO 0 | o 0
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Statement as of June 30, 2017 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies
A. Accounting Practices

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

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

At June 30, 2017 and December 31, 2016 there were no permitted practices.

SSAP # FIS Page FIS line# June 30, 2017 December 31, 2016
Net Income
(1) Net(Loss) Income XXX XXX XXX $ 6,219,748 14,115,878
) State prescribed practices: NONE - -
3) State permitted practices: NONE - -
4) Net Income, NAIC SAP XXX XXX XXX $ 6,219,748 14,115,878
Surplus
(5) Statutory capital and surplus XXX XXX XXX $ 275,896,818 277,950,678
(6) State prescribed practices: NONE - -
@) State permitted practices: NONE - -
8) Statutory capital and surplus, NAIC SAP XXX XXX XXX $ 275,896,818 277,950,678

C. Accounting Policy

(6) Loan-backed securities are state 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
ceded premiums and expense allowances. As of December 31, 2016, premiums ceded and expense allowances net were
understated by $214,737. As a result, surplus was overstated by $139,579. The events contributing to the understatement 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
Decrease 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 overstated by $1,074,479. As a result, surplus was
understated 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)
Increase 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 $406,390. The events contributing to
the adjustment impact surplus as follows:

Change in assetvaluation reserve (P4, L44, C1) $ (406,390)
Prior period adjustment surplus (P4, L53, C1) $ 406.390
3-4. No significant change
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Statement as of June 30, 2017 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

NOTES TO FINANCIAL STATEMENTS

5. Investments

D. Loan-Backed Securities

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

(2) The Company had no other-than-temporary impairments on loan-backed securities due to the intent to sell the security or the

inability or lack of intent to retain the investment in the security for a period of time sufficient to recover the amortized cost
basis of the security.

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

Recognized Date of
Book/Adj Carry Other-than- Amortized Cost Financial
Value Amortized Present Value of temporary After Other-than- Statement
Cost Before Current Projected Cash Impairment in temporary Fair Value at Where
CuUsIP Period OTTI Flow s Current Period Impairment Time of OTTI Reported
Total $ - $ - $ - $ - $

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

(a) The aggregate amount of unrealized losses

(1) Less than 12 Months $ 3,385,439

(2) 12 Months or Longer $ 1,114,840

(b) The aggregate related fair value of securities w ith unrealized losses
(1) Less than 12 Months $ 193,638,498

(2) 12 Months or Longer $ 37,392,192

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
$96,665,400

I.  Working Capital Finance Investments - NONE

J. Offsetting and Netting of Assets and Liabilities — NONE

K. Structured Notes — NONE

L. 5*Securities — NONE

M. Short Sales — NONE

N. Prepayment Penalty and Acceleration Fees

General Account Separate Account
(1)  Number of Cusips 11 0

(2)  Aggregate Amount of Investment Income $ 849,726 $

6 - 9. No significant change
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Statement as of June 30, 2017 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

NOTES TO FINANCIAL STATEMENTS

10. Information Concerning Parent, Subsidiaries and Affiliates.

Dividends to the Company’s parent, Ohio National Life Insurance Company (ONLIC), for 2017 are summarized below:

2017
Dividends declared and unpaid (P3, L23, C1) $ -
Dividends paid in cash (P5, L16.5, C1) 6,000,000
Dividends declared and unpaid (prior year) (P3, L23, C2) -
Dividends to stockholders (P4, L52, C1) $ 6,000,000

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. ("ONMH") and most of its direct and indirect
subsidiaries whereby ONLIC shall maintain a common checking account. It is ONLIC's duty to maintain sufficient funds to meet the
reasonable needs of each party on demand. ONLIC must account for the balances of each party daily. Such funds are deemed to be
held in escrow by ONLIC for the other parties (e.g. ONLAC). Settlement is made daily for each party's needs from or to the common
account. It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term highly liquid investments. ONLIC will
credit interest monthly at the average interest earned for positive cash balances during the period or charge interest on any negative
balances. Interest credited for the six months ended June 30, 2017 was $64,894 and $99,884 for the year ended December 31, 2016.
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 ONLAC had $9,929,000 in the common account agreement. This amount was included in total assets,
Page 2, Line 23.

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

11. Debt
B. FHLB (Federal Home Loan Bank) Agreements

(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 $100,000,000
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 $100,006,620. The company calculated this amount in accordance with
current FHLB capital stock.

(2) FHLB Capital Stock
a. Aggregate Totals

1. Current Year — 6/30/17

1 2 3
Separate
Total 2+3 General Account Accounts
(&) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 4,748,368 $ 4,748,368 $ -
(c) Activity Stock $ 2,000,132 $ 2,000,132 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total $ 6,748,500 $ 6,748,500 $ -
(f) Actual or estimated borrowing
Capacity as Determined by the
$ 100,006,620 XXX XXX
Insurer
2. Prior Year — 12/31/16
Separate
Total 2+3 General Account Accounts
(@) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 4,426,232 $ 4,426,232 $ -
(c) Activity Stock $ 2,000,068 $ 2,000,068 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total $ 6,426,300 $ 6,426,300 $ -
(f) Actual or estimated borrowing
Capacity as Determined by the
Insurer $ 100,003,380 XXX XXX
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Statement as of June 30, 2017 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

NOTES TO FINANCIAL STATEMENTS

b.  Membership Stock (Class A and B) Eligible for Redemption

6 Monthsto 1to Less

Current Year Not Hligible for Less than Less than than 3 3to5

Membership Stock Total Redemption 6 Months 1Year Years Years
1 Class A $ - $ - $ - $ - $ - $ -
2 Class B $4,748,368 $ 4,748,368 $ - $ - $ - $ -

(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1. Current Year Total General and Separate Accounts

Aggregate Total
Fair Value Carrying Value Borrow ing
Total Collateral Pledged $ 118,217,319 $ 118,703,177 $ 100,000,000

2. Current Year General Account

Aggregate Total
Fair Value Carrying Value Borrow ing
Total Collateral Pledged $ 118,217,319 $ 118,703,177 $ 100,000,000

3. Current Year Separate Accounts

Aggregate Total
Fair Value Carrying Value Borrow ing
Total Collateral Pledged $ - $ - $ -

4. Prior Year-end Total General and Separate Accounts

Aggregate Total
Fair Value Carrying Value Borrowing
Total Collateral Pledged $ 120,464,340 $ 122,093,337 $ 100,000,000

b. Maximum Amount Pledged During Reporting Year

1. Current Year Total General and Separate Accounts

Amount Borrowed

at Time of
Maximum
Fair Value Carrying Value Collateral
Total Collateral Pledged $ 119,860,471 $ 121,534,947 $ 100,000,000

2. Current Year General Account
Amount Borrowed

at Time of
Maximum
Fair Value Carrying Value Collateral
Total Collateral Pledged $ 119,860,471 $ 121,534,947 $ 100,000,000

3. Current Year Separate Accounts
Amount Borrowed

at Time of
Maximum
Fair Value Carrying Value Collateral
Total Collateral Pledged $ - $ - $ -
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Statement as of June 30, 2017 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

NOTES TO FINANCIAL STATEMENTS

4.  Prior Year-end Total General and Separate Accounts

Amount Borrowed

at Time of
Maximum
Fair Value Carrying Value Collateral
Total Collateral Pledged $ 128,217,882 $ 124,370,656 $ 100,000,000
(4) Borrowing from FHLB.
a. Amount as of Reporting Date
1. Current Year
1 2 3 4
Total 2+3 General Separate Funding
Account Account Agreements
Reserves
Established
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements 100,000,000 100,000,000 - 100,000,002
(c) Other - - - XXX
(d) Aggregate Total 100,000,000 100,000,000 - 100,000,002
2. Prior Year
1 2 3 4
Total 2+3 General Separate Funding
Account Account Agreements
Reserves
Established
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements 100,000,000 100,000,000 - 100,000,000
(c) Other - - - XXX
(d) Aggregate Total 100,000,000 100,000,000 - 100,000,000

b. Maximum Amount during Reporting Period (Current Year)

1 2 3
General Separate
Total 243 Account Accounts
(a) Debt $ - $ - $ -
(b) Funding Agreements 100,000,000 100,000,000 -
(c) Other - - -
(d) Aggregate Total 100,000,000 100,000,000 -

c. FHLB — Prepayment Obligations

Does the company have
prepayment obligations under
the follow ing arrangements

(YES/NO)?
1. Debt NO
2. Funding Agreements NO
3. Other NO

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

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

13. - 16. No significant change
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Statement as of June 30, 2017 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

NOTES TO FINANCIAL STATEMENTS

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

B. Transfer and Servicing of Financial Assets - NONE

C. Wash Sales - NONE

18 - 19. No significant change

20. Fair Value

A.

(1) Fair Value Measurements at June 30, 2017 are as follows:

1)

Description

@
(Level 1)

®)
(Level 2)

4
(Level 3)

()
Total

a. Assets at fair value
Cash $
Short-term
Securities lending collateral
Perpetual Preferred stock
Industrial and Misc.
Parent, Subsidiaries and Affiliates

(9,421,008) $ -

96,665,400

$ -

$  (9,421,008)

96,665,400

Total Perpetual Preferred Stocks
Bonds
U.S. Governments
Industrial and Misc
Hybrid Securities
Parent, Subsidiaries and Affiliates

600,000

600,000

Total Bonds
Common Stock
Industrial and Misc
Parent, Subsidiaries and Affiliates

600,000

6,752,236

600,000

6,752,236

Total Common Stocks
Derivative assets
Interest rate contracts
Foreign exchange contracts
Credit contracts
Commodity futures contracts
Commodity forward contracts

6,752,236

6,752,236

Total Derivatives
Separate account assets

266,092,124

266,092,124

Total assets at fair value $

256,671,116 $

104,017,636

$ -

$ 360,688,752

b. Liabilities at fair value
Derivative liabilities $

Total liabilities at fair value $

(2) Fair Value Measurements in Level 3 of the Fair value Hierarchy — None

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

B. Other Fair Value disclosures — NONE

C. Fair Values for all Financial Instruments:

@ @ ©)] @) ®) (6) U]
Type of Financial Not Practicable
Instrument Aggregate Fair Value  Admitted Assets Level 1 Level 2 Level 3 (Carry Value)
Bonds $ 3,047,234,415 $ 2,916,882,063 $ 3,737,309 $ 3,040,585,600 $ 2,911,506 $
Cash (9,421,008) (9,421,008) (9,421,008) - -
Common stock non-affilate 6,752,236 6,752,236 - 6,752,236
Preferred stock 12,187,600 11,602,800 - 12,187,600 -
Mortgage Loan 393,747,910 388,729,413 - 393,747,910
Separate account assets 266,092,124 266,092,124 266,092,124 -
Liabilities at fair value:
Separate account 266,092,124 266,092,124 266,092,124

D. Not Practicable to Estimate Fair Values — NONE
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Statement as of June 30, 2017 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

NOTES TO FINANCIAL STATEMENTS

21. - 23. No significant change

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination

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 $69,453,227. As of June 30, 2017, $5,817,650 has been paid
for incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves and Loss Adjustment
Expenses remaining for prior years are now $65,492,023. The decrease is normally the result of the natural progression of a block of

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

26. - 35. No significant change
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Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1.2
2.1

22
3.1

3.2
33

41
4.2

6.1
6.2

6.3

6.4

6.5

6.6
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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Statement as of June 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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: $ 11,854,770
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
14.2 If yes, please complete the following:
1 2
Prior Year End 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 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 96,665,400
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 96,665,400
16.3 Total payable for securities lending reported on the liability page: $ 96,665,400
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 NA P.0. Box 2504, Schilitz Park, Suite 300, Milwaukee, W1 53201
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
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 '
Jeffrey Weisman |
Christopher Carlson |
Nick Trivett |
Michael Burke |
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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Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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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Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

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 388,729,413
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 388,729,413

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 388,729,413

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 88.8

2.2 A&H COSt CONTAINMENE PEICENL.......c..iuieiiiieiie ittt sttt b bbb s st b st s bbb b8t s s s st s bbb e bbb s bbb s st n s bt en e b ebsetsssesses et ens et et st en bt snsans 1.3

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
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Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6
NAIC Type of
Company 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
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Statement as of June 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

States, Etc.

1

Active
Status

Life Contracts

2

Life Insurance
Premiums

3

Annuity
Considerations

Direct Business Only
4

A&H Insurance
Premiums,
Including Policy
Membership and
Other Fees

5

Other
Consideration:

S

Total Columns 2
through 5

Deposit-Type
Contracts

1. 0
2. .0
3. Arizona... 0.
4. Arkansas 0.
5. California.....cc.vuueeeeirce .0
6. COlOrAUO. ... .o s ...0
7. Connecticut 0.
8.  Delaware........... 0.
9.  District of Columbia ]
10.  Florida ]
11.  Georgia.. 0.
12.  Hawaii 0. .
13.  Idaho.. 0. A 980 823 | ..
14.  lllingis.... 0. ..7,785,956
15.  Indiana... 0. 8,418,902
16. lowa....... 0. 2,725,320
17. Kansas 0. 3,522,410
18.  Kentucky.... 0. 2,406,639
19. Louisiana... 0. 2,192,246
20. Maine..... 0. .506,676
21, Maryland.... 0. 4,623,310
22. Massachusetts.. 0. 4,217,144
23.  Michigan.... 0. 7,430,498
24,  Minnesota.. 0. 3,753,794
25.  Mississippi. 0. ..1,518,301
26.  Missouri w0 [ 2,999,860
27.  Montana 0 s 1,468,814
28.  Nebraska... 0.
29. Nevada.......... 0.
30.  New Hampshire ]
31 NEW JEISEY...oiceeierceinereseneseeeneisnneeenssensensesnnenee NG | vl | el 767,115 | 300 [ 290,251 ]
32, New Mexico... ..23,549 0.
33. N 0.
34. L ]
35. L ]
36. Ohio........... LOH|...... L. ..20,137,868 864,521 0 .........21,002,389 | ..
37.  Oklahoma.. LOK]...... L. 2,502,660 198,188 0. ..2,700,848
38.  Oregon....... .OR|...... L. 5,009,941 | ... 136,295 0. ..5,146,236
39.  Pennsylvania. LPA|...... L. 7,320,813 | ... 0. ..8,117,035
40. Rhode Island.. LRI L. ...820,213 0. ..861,389
41.  South Carolina... SC e L. 2,515,616 0. ..2,566,729
42.  South Dakota. SD . L. 297,050 0. ..348,049 | .
43.  Tennessee..... LIN L. 7,898,848 0. ..8,218,557 |..
44,  Texas..... LTIX L. 7,399,159 0 .......18,175,843
45, Utah....... WUT L. 3,125,251 0. ..3,248,329
46.  Vermont WVT L. 281,323 0. ..287,062
47.  Virginia VAL L. 4,728,479 0. .4,931,561 |..
48.  Washingt WWALL L. 3,942,788 0. ..4,162,364
49.  West Virginia.. WY L. ..526,624 0. ..644,344 | .
50.  Wisconsin.. LW L. 10 029,497 01]........10,260,187 |..
51 WYOMING...iiiiiireieiirieieineieieeneieneeneeseneneesessnsenseennsesseennees WY | i [ DR 429,332 ]
52, AMENCaN SAMOA........ et AS|..... P 0 ]
53.  Guam............ N 0.
54.  Puerto Rico. 0.
55.  US Virgin Islands...........cccovrevrenrcrncnnerncnnennensenenesnneenee VN | ...0
56.  Northern Mariana Islands..............cccovevvevnernenierneneneeneesd MP | NG | ]
57.  Canada.......cccooureunenne. 0.
58.  Aggregate Other Alien... 0.
59.  Subtotal .0
90. Reporting entity contributions for employee benefit plans............ e XXX 0 |0 0 | e 0
91.  Dividends or refunds applied to purchase paid-up
additions and anNUItIES...........ccoeueriicnireeeeeee e KKK e 0 | o0 | i (010 RN (01 ISR (O IR 0
92.  Dividends or refunds applied to shorten endowment or
premium paying period XXX s 0
93.  Premium or annuity considerations waived under disability
or other contract ProviSioNS...........cou e
94.  Aggregate other amounts not allocable by State..
95.  Totals (Direct BUSINESS).........cocooevenrenee
96. Plus Reinsurance Assumed.. ...215,461
97. Totals (All Business)......... 216,562,740 |..............192,423 | .......... 11,481,408
98. Less Reinsurance Ceded...................... 135,966,164 5,725,379
99. Totals (All Business) less Reinsurance Ceded..........ccccovveerenne | coe XXX | i 80,596,576 ....5,756,029
DETAILS OF WRITE-INS
58001. ZZZ Other AlIEN.........cevveveeeeereeieereeeieereeeeeeneeneeenerseeeensessnens | 1ee XXX | verviirieineenns 16,965
58002. ......
58003. .
58998. Summary of remaining write-ins for line 58 from overflow page... | ....
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)

9499.

: Summary of remaining write-ins for line 94 from overflow page...
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 Relnsurer
(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 ASSURANCE CORPORATION

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

All subsidiaries are 100% owned except as noted

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

1
Ohio MNational Financial Services, Inc. (ONFS)

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

. J/
4 The Chio Mational Life Insurance Company
Sycamore Re, Ltd (SYRE) Financial Way Realty, Inc. ) (ONLI) Fiduciary Capital Management, Inc.
(Insurer — Cayman Islands) ONTech, LLC. (ONTE) (FWRI) %rérh%htéhﬂjééagljgu (Insurer — OH) (FCMI)
FEI No. 98-0602966 FEI No. 46-5464819 FEI No. 26-4812790 ’ FEI MNo. 31-0397080 FEI No. 08-1187459
\_ NAIC Group Code 0704
Ohio National Life Assurance Corporation (ONLA) ™
4 ) ) 7 - ~ {Insurer — OH)
ON Foreign Holdings, LLC (ONFH) Montgomery Re, Inc. (MONT) FEI No. 21-0962495
(Holding Company — DE) G s A NAIC No. 89206
FEI No. 46-3873878 HEFHoe 20410189 NAIC Group Code 0704 J
\_ y, MNAIC No. 13575
\_ NAIC Group Code 0704 J
I Mational Security Life and Annuity Company \
. ) ) ) B - ~ (NSLA)
Ohio Mational 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 Mo. 85472 Sponsored mutual funds
I MAIC No. 15383 NAIC Group Code 0704 / advised by Ohio National
NAIC Group Code 0704 Investments, Inc.:
- \ J ~N
ON Netherlands Holdings B.V. (ONNH) ! Ohio National Investments, Inc. (ONII) -Ohio National Fund, Inc.
(Holding Company — Dutch) /~ Camargo Re Captive, Inc. (CMGO) FEI No. 31-1454693 Maryland 1980
h_ ) (Captive Insurer — OH) / )
FEI No. 47-4249160 - ~ -Dow Target Variable Fund LLC
MAIC Mo. 15855 Chio 1998
\_ NAIC Group Code 0704 J Ohio National Equities, Inc. (ONEQ) \ /
- ~ FEI Mo. 31-1454699
ON Global Holdings, SMLLC (ONGH) ~ s
Holding C - DE g
A Ohio National Seguros de Vida SA | [ ONSV do Brasil Participagées Ltda s b
\_ y, (ONSP) (ONSB) The O.N. Equity Sales Company (ONES)
1 ~ (Insurance Company - Peru) (Holding Company - Brazil) FEI Mo. 31-0742113
Ohio National Sudamerica S.A. . \ J
(ONSA) I
Holding Company — Chile '
( & Fi Y ) J O.N. International do Brasil I
Participacdes Ltda. (OHIO)
» ~ : 3 : ] ]
Ohio Mational Seguros de Vida S.A. S c\»_(njocl?;:ngwgfgp_a;:zi“E‘rﬁiﬁmCc_ Ohio National Insurance Agency, Inc. (ONIA) DR ent (I\gagliqg)ement Company Ohio National Insurance Agency of
(ONSV) \ FEI No. 32-0071428 FEI No. 31.0784369 Alabama, Inc. (ONIA)(AL)
A e e il : FEI No. 63-1202147
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Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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 OHIO NATIONAL LlFE ASSURANCE CORPORATION

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............ UDP......ccco... 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........... RE....cmnne 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 OHIO NATIONAL LlFE ASSURANCE CORPORATION
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 OH'O NATIONAL LlFE ASSURANCE CORPORATION

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 ASSURANCE CORPORATION
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

N o ok wbd

Bar Code:

A 0 0D RO A 0 0 0 O
* 8 92 06 20174 900000 2 = * 8 92 06 2017 4470000 2 =
A0 0 OO0 RO A0 0 0 0 O
* 8 92 06 2017 3 650000 2 = * 8 92 06 2 017 4 480000 2 =
A0 0 R0 O A0 0 A0 O
* 8 92 06 2 017 4450000 2 = * 8 92 06 2 017 44 90000 2 =
A0 0 A0 O

* 8 92 06 2017 446 0000 2 =
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Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
Overflow Page for Write-Ins

NONE
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Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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 YEAT..........cvvueieicreeeieieis ettt et bes et es st sse s sse s ssstenes | svsesssessessesstes s sessessesesssssesssssnsenee 0 [ oo 0
2. Cost of acquired:
2.1 Actual cost at time of ACQUISIION.........v.rererrrrrreerereieerrereseeeseeesrese e o e B g B B R+
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (I0SS) ON AISPOSAIS........covueverieireiiicreieiee ettt bbb s bbbt s s b b st et ennaas
5. Deduct amounts received on disposals.............ccceereerieereininn
6. Total foreign exchange change in book/adjusted Carrying ValUE..............ccceuieveiriereniieceeee e
7. Deduct current year's other-than-temporary impairment FECOGNIZEM.............coiuieviiieeieeieieee sttt eses | seevssese s s ssa st b st s s sans 0 | oo 0
8. Deduct CUITENt YEAI'S AEPIECIATION. ........ovuvereirireiiiereeiseie ettt es et ss sttt s e s sse s s nnsenns | frebssssssesssssnsanseesnssnsessessnsensensnssnsns 0 | oo 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8)........ccccrrerrirrieeiieiieeieieiesssessessssiesees | cressssse et ssssssns 0 | oo 0
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).......iireiiiiieieiisiesersiessassesssesssessssssessessssessesssssssessessssassesss | soessssessessessssassessssassessassssessassssassens 0 ] oot 0
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............ccueveveicieiieeeieiieseeiieisiiei | cverieiesieseesesiesesssans 379,643,881 | ...coovereeee 383,523,488
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 388,729,413 | o 379,643,881
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)..uucuuierircerieieiieeisiseiseessssssssesessesssssssssessessssssssessessesssssssssessesssssssssessessssssssessessnssnssessessanssnsns | sssssssssssssosssssssssessassanes 388,729,413 | oo 379,643,881
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 388,729,413 | oo 379,643,881
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 PHIOF YEAI.......c..cviuireieiiiriieie ettt ssessssnns | sresssssstesessssesesssassessessnsansessnsantes [(0) N 127,561
2. Cost of acquired:
2.1 Actual cost at time of acquisition................
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.
4. Accrual of discount...........ccocveeereriiriiennes
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals..................
7. Deduct amounts reCeived ON dISPOSAS..........c.eurirrriuririreiierireieiseie ettt bbbttt
8. Deduct amortization of premium and depreCiation.............ccceiieiieiicee e
9. Total foreign exchange change in book/adjusted CaITYING VAIUE............cc. i ieess st stesssessssesssstseses | sesessessssssesssssesssssessessessssssessessasenns 0 | e 0
10. Deduct current year's other-than-temporary impairment rECOGNIZEA..........c.cucviviieiriieiicee e sereaes | orssaebeseresss st esss e s s eaebanserennaees 0 | oo 127,561
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........coceurirrierierriereisieieieseresesieis | coersiese et senae [(0) 1 [T U RPN (0)
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.cueriiieriiiieiieiisiesesistessesstssssssesssssssesssssssessessssessesssss | arsssssessessessssassessssassesssssssesssssssasas (0) ] e (0)
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.ccieicvieieerieeeiesee e siessesees | seresessssesessssssessesas 2,866,413,146 | ..ooovvvveereecias 2,589,392,603
2. Cost of bonds and StOCKS ACQUITE............cvurueieieciciciecicteete ettt sttt st sssess s bensesnss | evassssssassssssssesenssnsenen 233,571,635 | oo 557,688,830
3. ACCTUAL OF QISCOUNL........oueiriiieiciesieie stttk s sttt s bbb s s s sentens | Snbessessssentesnsntessessnsanaans 1,323,414 | oo 1,970,099
4. Unrealized valuation iNCrEASE (ABCTEASE)..........wurueureeereiseeseeseeseesessessseesssseeseesessseesessessesss s sess st ess e ssessessesssessessessasssssnsss | sesessssssssssssssssssessessasssssessns (29,644) | ..o 58,684
5. Total gain (I0SS) ON QISPOSAIS.........ccevriveiiireieiiieiesete ettt a e bbbt s s b bt et s bbbt e s s st bssebes s snsebanants | ebessssssessssesesssnsesessnsesessnaa 483,930 | .o 2,824,357
6. Deduct consideration for bonds and stocks disposed of... ..164,936,882 ...279,575,694
7. Deduct amortization of premium.... ..1,588,501 3,345,378
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE...........cc.ccucieiiiiveicieiceteee ettt saes | sebsssessessssssess st s st s e snsesans 0 | oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............cuvurrreuririerrieeeireeeeeeieeseeeses s essssesenes | csrsssssssssessssnssessssssssssssssessesssssssns [0 2,600,355
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ...2,935,237,098 2,866,413,146
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)........cciiiiiiuieiiiiieceescesete e sssesseresssesessssesessnssaens | sossesessssesesssssessssesens 2,935,237,098 | ....cccevvveriieririinas 2,866,413,146




Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

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 ():euvvereeereereereieeseieeses ettt et etennens | sevssesseensssssesenns 1,744,587 414 | oo 61,987,217 | oo 50,931,418 | oo 2,974,423 | oo 1,744,587 414 | oo 1,758,617,636 [ ...covrevreeirireirerrineieeneisereeneinnes | ceveresseensennsnenenns 1,734,871,944
NAIC 2 (). v vttt eeen 981,209,869 | ...coovevrreririreieins 70,793,234 | ..o 37,404,309 | ..o (4,597,809) 981,209,869 | ..oevveriririnne 1,010,000,985 957,238,127
NAIC 3 ()- v vvereeerrereieireeeeieeseeeiee sttt ssss s sssessessssensens | suessssesseenssnssesnnens 124,548,854 | ..o 5,043,020 | ooevvirirereeriene 4,623,062 | .o (2,554,737) | oo 124,548,854 | ....oovvevvren 122,414,075 [ oo | ceveenessseensesseeenns 121,463,309
NAIC 4 ().t essnsens | sebestessesssessessessnenes 15,954,155 | ..o [0 [P 312,311 | o 3,816,840 | .oovvvereeireiens 15,954,155 | oo 19,458,684 | ....ooveiieeieeereirieeiseeseieies | e 20,432,599
NAIC B (): v vttt ssnsns | eesessessssessessessnsesseens 4,308,833 | ..o [0 I 990,070 | coovreeeieeeeeereeeeereineeas 3,504 | oo 4,308,833 | ..o 3,322,267 | oot | et 7,026,564
NAIC B (): .- vvereeiereeseieeriseeeessieeseesstess ettt essessessnses | fessessssssssssessessssessenas 3,093,825 | .o [0 OO (0 I (25,415) | ooovevcisiecrisiinas 3,093,825 | oo 3,008,410 | .o | e snennes 5,843,922
TOtAl BONAS......ovveecrressressessssessessssse s sssse s sssesssnssenssssssnnes | senesssssnsssessesnas 2,873,702,950 2,873,702,950 | ...coovireriiiriii 2,916,882,057 |...oocovcrrnmnenrisnsnnnnnnnnionsnenens0 | o 2,846,876,464
PREFERRED STOCK
NAIC Tttt | sreses st R (R | RN 996,800 | ..ovvvveereermerrirerreeeerisenenens | RN 996,800 | vvvvvurevirerrermeenisenesieerisenes | st 0
NAIC 21ttt ssn s | sesesteeses et nenenes 10,120,000 | ..vvvvvvcrermeririirennens 996,800 | ..vvvvrverernririnereenne 2,500,000 | ..ovveernerermeniiienrennas (996,800) | ...ovvcverrerrirrariennae 10,120,000 | ..ovvoouvrvermerirrrieenns 7,620,000 | .vvoovveeenmererrenreeneenssnenesiseenes | e 10,120,000
10, NAIC 3ottt enssts | st 2,986,000 | ...ovucrveermrririireeieennieseennaes (R R (0 IO 2,986,000 | ..voouvveerrriririiin 2,986,000 | ..vvvurveeruensirenrisieennienesieeenes | e 2,986,000
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..........ociuriiieiiinieiseeeseeeseieesssinies | oresnissesessnesssssneees 13,106,000 | oo 996,800 | ..o 2,500,000 | .o 0 [ 13,106,000 | ...ovvviriiiicinnns 11,602,800 | ..o 0 [ i 13,106,000
15.  Total Bonds and Preferred SEOCK. ... .o | serssessnsssessesensnes 2,886,808,950 | ...coviriiriiiienns 138,820,271 | oo 96,761,170 | ..o (383,194) | ..ovovvivirniircininns 2,886,808,950 | ...oovoiiiiiiiinnn 2,928,484,857 | ..o (O 2,859,982,464

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:
NAIC18........... 0; NAIC2S.... 0; NAIC3S....... 0; NAIC4S...... 0; NAIC5S............ 0; NAIC6S........... 0.
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Sch. DA - Pt. 1
NONE

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

QsSI03, QS104, QSI05, QSI06, QSI07, QSI08, QE01



Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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
0325904........... TUCSON. ...ttt AZ 05/01/2017.... | coveeevrerirerrecernereenn 898 [ e 600,000 | ..ovovrerercrieiereren s LU O 940,000
0625901........... BROOMPIELD.......couriinitmirneiseieeesse e bbb Cco 04/18/12017.... | coveoevrerescinereneene 674 | 1,550,000 | ..ooueemeerriereneereeiseserineei (1 R 2,750,000
0625917... WESTMINISTER. ..ottt ssse sttt sessssssssees Cco 06/29/2017.... 1,068,000 | ..oouvvvenrerriereieerenieerceieeie (VI 14,200,000
1125905........... SINELLVILLE. ...ttt GA. s 05/01/2017.... 1,092,000 | oooueeneireiieeieeereeiseeeinei (1 R 2,390,000
2325902........... ROMULUS......cooieriitirieei et essessssesnes Mi 0471912017 ... | oo 125 [ 600,000 | .eovorrerrercrieeieriesreni s (1 TR 1,140,000
2425368... ST PAUL. .ottt MN 12121/2007... | oo 3.950 | s 0 s 127,128 3,780,000
3425011........... WAXHAW. ...ttt NC 06/07/2017..... | cevvevrerererecerrrinnrnen 600 | oo, 2,150,000 | cooooverrirreeeiee s 0 4,320,000
4125918........... CONWAY ..ottt SC. 06/28/2017..... | ceveoervrerireeirereinnereen 500 | o, 2,500,000 | coooovenriieireeeees (1 R 3,860,000
4425903... VICTORIA. ..ottt X 04/2712017.... | covvvevrerrerinirenene 4835 | i, 1,750,000 | .voovveeiirierieereeeeieeiin 0 2,500,000
4425907........... SAN ANTONIO. ..ottt X 05/12/2017.... | cevevreeerrerreeinenennn 800 [ e 970,000 | .ooverrerrireeireieriee s 0 2,770,000
4425914........... HORIZON CITY oottt X 06/21/2017.... | covvvevrererecenirinerne 4650 | e, 2,200,000 | oo (0 3,160,000
4825916........... BELLINGHAM s WA. 06/28/2017.... 3,100,000 | oo [ R 4,790,000
0599999. Total - Mortgages in Good Standing - Commercial MOrGages = All DT ... ettt sesni e feeseessesesansesssesesessessessessnsensesssssnsensessens | cossea XXX eeee [ XK e | e 117,580,000 [ . 127,128 | ..o 46,600,000
0899999. Total - MOGAGES IN GOOM SEAMGING. ... vurrtttis e erssite ettt s8££ 880 eh b0 ehseEsen st bbb en bbbt nntns | nise D00 S [URRD ¢ ¢ SO O 117,580,000 [ oo 127,128 | ............ 46,600,000
3399999, TOAl MOIGAGES. ........vvrecerreereeseeeeesiesieees e84t ees | eebiee b ettt | e D .0 GO ORRTIIND o0 SO O 217,580,000 [ oo 127,128 | .o 46,600,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
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
0024926..... EL PASO......ooiiieineieriseiseiisiis L. S D 05/17/2002.... | 06/13/2017.... ...279,754 (I I 0 (V1 O 0 .0
1525331... .. | INDIANAPOLIS........oceviverirerrereirinns ING .106/26/2007.... | 06/26/2017.... | cevvvvvrvvrrrrrrrrrenad 65,737 {0 [ IO 0 {0 IO 0 .0
1625230 .| DAVENPORT.......oovivrrierinrirnriienns IA .| 04/24/2006.... | 05/04/2017.... ...104,438 0 0 .0
2325326... AROMULUS ... Ml .105/30/2007.... | 04/19/2017.... ..671,977 (VI RN 0 {0 IO 0 .0
2925469 LAS VEGAS .110/27/2010.... | 05/18/2017.... 1,462,278 [ I I 0 (V1 ST 0 .0
3025334... .| COLEBROOK.... .107/31/2007.... | 05/01/2017.... ...652,887 0 0 .0
4125272... . .| 10/24/2006.... | 04/03/2017.... ...893,011 [0 IO 0 (V1 S 0 .0
4425120..... LAREDO. .| 01/25/2005.... | 05/31/2017.... ...681,693 [V IO 0 (V1 TR 0 .0
44253717... ..| SAN ANTONIO .101/29/2008.... | 05/12/2017.... ...945,126 0 0 .0
0199999. Total - Mortgages CloSEd DY REPAYMENL. .......vuiereriieiirireieissseiersss e eeerssseensane essessssssass s ess s st st s ens bttt sttt s 5,756,901 [ I 0 (U 0 .0
Mortgages With Partial Repayments
0024750... ..| DOUGLASS TWP.. .109/30/1997.... ...201,102 O ISR 0 (V1 SR 0 .0 0
0024809... .| COLONIAL HGTS........ccconveenn. .110/30/1998.... ..332,916 LI I 0 (V1 O 0 .0 0
0024881..... ELKTON......ooeririnieinrieriesiienienes .102/15/2000.... 1,700,195 O IR 0 (V1 O 0 .0 0
0024884...... LOUISA.....ooiirinrireiseisesieseieees .| 04/28/2000.... ...673,158 [ I 0 (V1 OO 0 .0 0 .
0024913......ovvrirrireireiis KNOX COUNTY........... 10/12/2001... | oo ...871,544 [V IO 0 (V1 O 0 .0 (V1 0
0024922........comvvrriseiisriin BIRMINGHAM.......... 04/09/2002.... | covouvverrvrrirns 3,344,845 LU I 0 (V1 ST 0 .0 0 | oo 0
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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

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 Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

0024926..... EL PASO.....ovivimriireriirinsiiiniins 05/17/2002.... | . ..279,754 0 .0 [V [ 0 0 .0 0
0125329. ... MOUNTAIN BROOK.......... .| 06/21/2007... 1,908,977 0 .0 (U 0 0 .0 0
0125488 ... | BIRMINGHAM........ 03/09/2011.... | . ...547,322 0 .0 [V [P 0 0 .0 0
0125523......ccomvvirrieriieens FORT PAYNE...... 08/30/2011.... | . 1,090,910 0 .0 (V1 O 0 0 .0 0
0125659..... DAPHNE.........ccocouun 10/30/2013.... |. ...612,559 0 .0 (V18 O 0 0 .0 0
0125745..... HOOVER......coiirisricciscicece 03/26/2015.... | . 1,735,823 0 .0 (V1 0 0 | o0 [0 | s 24,736 .0 0
0225839..... TEMPE.......cccovvve .1 07/06/2016... 1,770,888 0 .0 (V1N O 0 0 22,326 .0 0
0325357..... LAVEEN......cooniiiniiniiccieae 11/30/2007.... | . ...638,349 0 .0 (V1 O 0 0 | coverrenienneen0 [0 | s 13,484 .0 0
0325431..... TUCSON......oririereeieieriesieeeieseesiseenns 12/05/2008.... | . 1,257,522 0 .0 (V1N O 0 0 10,110 .0 (01 0
0325771..... PHOENIX. ... 06/30/2015.... | . 1,224,737 0 .0 () 0 0 13,925 .0 0 [ oo 0
0325823..... TEMPE.......cccoovvie 04/21/2016.... | . 3,318,796 0 .0 (01 0 0 | eoveeeerenreeeieen0 [0 | e, 19,787 .0 (01 0
0325824..... PHOENIX. ... 04/26/2016.... | . ...784,997 0 .0 () 0 0 [ om0 | eiriieniienn0 [ s 6,614 .0 (V1 0
0325830..... TUCSON.....orieereeieieriesieseieseeseneenns 05/26/2016.... 1,756,981 0 .0 (01 O 0 0 [ ooerevemriierreeen0 | eeeeeceeiieenn0 [ 22,101 .0 (01 0
0325836..... PHOENIX.....corverririierriinns 06/20/2016.... | . 5,150,908 0 .0 0 [ e 0 0 | om0 [0 | s 30,194 .0 (V1 0
0325843..... TUCSON......orirereeieieriesieseeseeseneenns 07/22/2016.... | . 1,389,247 0 .0 (01N 0 0 [ oooereeerriieneeeen0 | o0 [ 8,247 .0 (01 0
0325904..... TUCSON.....iviiiinissieiscie s 05/01/2017.... | . 0 0 .0 () 0 0 [0 | eiiesicienn0 [ s 2,322 .0 0 | oo 0
0425231...ccovvereerieierieii LITTLE ROCK.....oocrverricrirns 04/25/2006.... | . 1,803,226 0 .0 (010 O 0 0 0 [0 | 219,154 .0 (01 0
0524994..... TUSTIN o 04/17/20083.... 1,816,120 0 .0 () 0 [V IR 0 0. 59,138 .0 (V1 0
0525295......ocemeerrirerieiinn MISSION VIEJO.......coovereirerinirierienes 12/28/2006.... | . ...693,467 0 .0 (1N O 0 0 .0 (01 0
0525373..... WINDSOR.......oovvvririnrirriierininns 01/15/2008.... | . 2,959,919 0 .0 () 0 0 .0 (11 0
0525396........ceomerneirerieiinn MORGAN HILLS..... 05/22/2008.... | . 2,328,070 0 .0 (1N 0 0 .0 (01 N 0
0525425..... CHINO.....oovviiiiriieiis 10/30/2008.... | . 2,242,977 0 .0 () O 0 0 .0 0 | oo 0
0525452..... SUNNYVALE........oooooveeeeieeeseessiesrs 06/17/2010.... ...845,875 0 .0 (1N 0 0 .0 (01 N 0
0525522.....c0corvvirrieriiines DANAPOINT......cooiiiirinrinniiniis 08/19/2011.... | . ...960,197 0 .0 () O 0 0 .0 (V1 0
0525583..... VICTORVILLE........ccovvrrreercerrs 11/02/2012.... | . ...759,487 0 .0 (1N 0 0 .0 (01 0
0525630........c00rveriiiciiinns LOS ANGELES.........cooviiiiinriiciiinissiessiesssiiniins 06/19/2013.... | . 2,845,511 0 .0 (V1 R 0 0 .0 (V1 0
0525803..... PACOIMA......coovirierinreirerirseinns 12/03/2015.... | 2,269,591 0 .0 (1N 0 0 .0 (01 0
0525805........ccomrvvnririicrien HAYWARD........oocvviiririenne 12/14/2015.... 5,462,967 0 .0 [V [P 0 0 .0 (V1 0
0525849..... DEL MAR.....otvvrierieriineeienireenns 08/30/2016.... | . 2,332,478 0 .0 (1N 0 0 .0 (01 0
0525863........ccorvemririieriin LOS ANGELES.........cooiriiinriierierireissie s 11/01/2016.... | . 2,692,802 0 .0 [V [ 0 0 .0 (V1 0
0625722.....coveeerrrirerieiin GREENWOOD........c.ovvvrerirrireenns 12/15/2014.... | . ...837,928 0 .0 (1N 0 0 .0 (1 0
0625761..... GOLDEN ... 05/22/2015.... | . . 3,326,404 0 .0 [V [P 0 0 .0 (V1 0
0625907.....conrernerrirerierinnes BROOMFIELD............ 04/18/2017.... | cevoeeeeerreriens 0 0 .0 (V1 O 0 0 .0 (11 0
1025057 ... | LAKELAND FLoiiiieiines [ 02/27/2004.... | . 1,286,891 0 .0 [V [P 0 0 0 ... 36,290 .0 (V1 0
1025286 ... |FORT LAUDERDALE..........ccocooruvirnnne FLoiriieiinee e 12/18/2006.... | . 1,934,375 0 .0 (V1 O 0 (0 IOTORRRTRPOON B OO (V10 I 19,646 .0 (V1 0
1025349 ... |WINTER HAVEN N FLoiiiiniiies i 09/28/2007.... | . ...429,698 0 .0 [V [ 0 0 w0 [ (V1 I 19,362 .0 LV 0
1025363 ... | CORAL SPRINGS.........c.couuunnee FLoiriieiinee e 12/20/2007.... | . 1,225,424 0 .0 (V1N 0 0 .0 .0 LU R 0
1025398..... TAMPA.......covvvnrin FLoiiiiniiies i 06/02/2008.... | . ...307,207 0 .0 [V 0 0 .0 .0 0
1025434, ... |POMPANO BEACH.... FL .102/17/2009... ..511,354 0 .0 (V1N 0 0 0 .0 0
1025485 <. | GROVELAND........coovmrrririrerirrnnne FLoiiiiniiies i 01/26/2011.... | . 1,868,534 0 .0 [V [P 0 0 .0 .0 0
1025486........ovrvverierincirnns GROVELAND.......coovveerrrirrirnes FLoiririiinee [ e 01/26/2011.... | coooeverivreirs ...260,632 0 .0 (V1 ST 0 LU I 0 .0 (V1 RO 0
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SCHEDULE B - PART 3

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

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
1025489..... ORLANDO.......oovouerirrirerirrirsiieiies FLoiiiiniiies i 03/24/2011.... | ...720,854 0 .0 [V [ 0 0 .0 0
1025495. ... | ST PETERSBURG.........cccoucc. FL .| 04/07/2011... ...926,933 0 .0 (U 0 0 .0 0
1025503 1o | JACKSONVILLE.........oooovooericriscsessie s FLoiiiriiines e 05/27/2011.... | . 1,125,553 0 .0 [V [P 0 0 .0 0
1025515, KISSIMMEE..........ccomiiiiiiiieireiisese i FLoiriirirnes v 07/07/2011.... | . ...884,754 0 .0 (V1 ST 0 0 17,516 .0 0
1025519..... DESTIN FLoriieiinee e 07/27/2011.... | 2,489,123 0 .0 (V18 O 0 0 28,197 .0 0
1025528..... ORLANDO........cooveviiiiciiniinniiciiis FLoiiiiiies [ 09/29/2011.... | ..743,416 0 .0 LV O 0 0 14,555 .0 0
1025565..... TAMPA......ovvvrvire FL .107/03/2012... 2,400,748 0 .0 (V1N O 0 0 26,018 .0 0
1025575..... TITUSVILLE........cc.covrrerrrnes FLooiriirirnes i 09/26/2012.... | . ...568,888 0 .0 (V1 O 0 0 16,047 .0 0
1025581 «. [IMARIANNA.......cooorrvirienirennne FLorirreiinee e 10/26/2012.... |. 1,272,771 0 .0 (V1N O 0 0 22,497 .0 (01
1025622 | BRADENTON. ...oovvrirrireireieiiesireseies FLuriieriiins | e 05/13/2013.... | . 1,030,471 0 .0 () 0 0 17,278 .0 0 [ oo
1025647..... OCOEE rervieeriessisssssessssssisssssssssssssssssssonns | Fluveiiesiissins | conveens 08/29/2013.... | . 1,170,370 0 .0 (01 0 0 19,288 .0 (01
1025666..........0oonrverrrieeees MIRAMAR BEACH............. S FLies e 12/02/2013.... | . 1,278,264 0 .0 () 0 0 39,136 .0 (V1
1025687 ......comvveerierriceinnes INDIAN HARBOUR BEACH 1 S I 05/28/2014.... ...723,136 0 .0 (01 O 0 0 24,731 .0 (01
1025691..... ORLANDO........coooeririieririnriisiis FLoiiiiiiiees [ 07/23/2014.... | . 1,212,794 0 .0 0 [ e 0 0 10,077 .0 (V1
1025695..... NICEVILLE............ FLoiiiieiinee [ 08/08/2014.... | . ...921,452 0 .0 (01N 0 0 6,414 .0 (01
1025698..... OCALA......ooorvnerietrisseieseiseees T IO 09/03/2014.... | . 1,567,286 0 .0 () 0 0 22,582 .0 0 | oo
1025703......cveereriereiceienes NAPLES.......c.ccvovnne FLoiiiieiinee [ 09/19/2014.... | . 1,389,936 0 .0 (010 O 0 0 19,825 .0 (01
1025736..... LIVE OAK ... FLoiriirirans v 01/20/2015.... 2,438,453 0 .0 () 0 0 23,190 .0 (V1
1025740..... DORAL........covvrrere. FLoieireiinee [ 02/26/2015.... | . 1,876,699 0 .0 (1N O 0 0 .0 (01
1025784......ocvverrierinens CLEARWATER.......oovvrririierieniienns FLoiriirirans v 08/18/2015.... | . 2,398,095 0 .0 () 0 0 .0 (11
1025817 ... INAPLES........cccoone. FLoiirieiinee [ 02/19/2016.... | . 5,091,038 0 .0 (1N 0 0 .0 (01 N
1025819 .| PORT ST LUCIE.... T IO 03/14/2016.... | . ...506,134 0 .0 () O 0 0 .0 0 | oo
1025878..... ORLANDO........cooomrierrrinrieeiesriesiins FLoirireiinee e 01/05/2017.... 0 0 .0 (1N 0 0 50,214 .0 (01 N
1025885..... SHALIMAR ...t TR IO 01/30/2017.... | 0 0 .0 () O 0 0 30,265 .0 (V1
1125112..... TIFTON..cootieevrereerieisernsersenseniseesenssssesenssssssssssenssses | GPueivinerinens | cveveens 11/29/2004.... | . ...168,867 0 .0 (1N 0 0 13,095 .0 (01
1125183 ce [OAKWOOD........oooivicriririsiinniciiesienisnissiseessieesisssnes | GAuiiiiciiiens | v 11/01/2005.... | . 1,472,686 0 .0 () O 0 0 35,452 .0 (V1
1125338 v | OAKWOOD......coocvinrirrireersrierserinsesensssissensssssssssnesnes | GPuviiiievinens | veviens 08/13/2007.... | . ...385,601 0 .0 (1N 0 0 7,113 .0 (01
1125362....c.vevvrerierncris SAVANNAH. ......ovvirinrinninnninereriereneeississnisensnssnennene. | Gueivivcvirens | cveviens 12/20/2007.... 1,680,696 0 .0 [V [P 0 0 26,923 .0 (0
1125483 v | SAVANNAH. .....ovvirieirnninserinsrneneeesenssssisenssenssssnennnee. | Guiiiiveriiens | cvevvens 12/22/2010.... | . 1,055,604 0 .0 (1N 0 0 22,625 .0 (01
1125531 | SAVANNAH......coovvviririririnnrinsnisernererenenssnissnnesennns | A [ v 10/20/2011.... | . ...460,611 0 .0 [V [ 0 0 23,213 .0 0 | o
1125597..... MACON......coreriririeirerinseiensssessensssissssessesesesssssensens | OAiivivnnins [ e 01/22/2013.... | . ...803,349 0 .0 (1N 0 0 50,860 .0 (1
1125746..... ADEL......coirinrirerrerirnrinnesnineriesinssenissessssisssnssnennee. | GPueivivevirens | cveviens 04/06/2015.... | . 2,078,056 0 .0 (V1 SR 0 0 20,086 .0 (V1
1125905..... SNELLVILLE.........ccoomerririrennne [C7. TN PR 05/01/2017.... | cevorerirrernens 0 0 .0 (V1 O 0 0 2,711 .0 (11
1425382 vt [EDWARDSVILLE..........ooooveveeeieesseeeseeseeseeesseesseessesesienes I | s 02/07/2008.... |. 1,691,651 0 .0 [V [P 0 0 14,813 .0 0 | oo
1425385 ... |BOURBONNAIS.........coovvmrrrrirennne [ ESSSRRRRTS DR 02/28/2008.... | . ...809,307 0 .0 (V1N 0 0 7,533 .0 (01
1425429......coovvviris LINCOLNWOOD.......oorviiriiiinieisniisnsisssissssseesesesnenes e | s 12/01/2008.... | . 1,380,213 0 .0 [V [ 0 0 25,879 .0 0 | oo
1425458..... CHICAGO.....coommrerireierieris I | e 07/16/2010.... | . ...692,047 0 .0 (V1N 0 0 | o0 [0 | s 10,225 .0 (0
1425459......covirrcis GURNEE..........cctiiinirienierieise s /SOOI PP 07/22/2010.... | . ...685,026 0 .0 (V1 O 0 0 | covervrnrreeneen0 [0 | s 15,341 .0 0
1425596. CHICAGO.......cmeeeieirerieiins IL .112/26/2012... ...873,373 0 .0 (V1N 0 0 9,056 .0 0
1425618......oovvvererciis NORTHFIELD........... e | s 05/03/2013.... | 1,017,363 0 .0 [V [P 0 0 | o0 [0 | s 19,558 .0 0
1425631 ..o FRANKLIN PARK........covorrvrrinnns [ ESSSRRRRTS DR 06/20/2013.... | . 1,037,894 0 .0 (V1N 0 0 17,112 .0 (V1
1425632..... CHICAGO......comivririrnerieiris I | e 06/20/2013.... | . 1,037,894 0 .0 (V1 [P 0 0 17,112 .0 0 | o
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1425650......covvrerierinciis LAKE ZURICH /SOOI PP 09/06/2013.... | 1,014,911 0 .0 [V [ 0 0 16,080 .0 0
1425673. CHICAGO......onsriieieineiiiniis IL .101/24/12014... 1,125,012 0 .0 (U 0 0 10,188 .0 0
1425697 ... NORTHBROOK..... /SRR OO 09/03/2014.... |. 1,118,921 0 .0 [V [P 0 0 10,038 .0 0
1425704..... CICERD......ooiiiciiriiceiitss s I | s 09/25/2014.... | . 2,090,339 0 .0 (V1 O 0 0 19,634 .0 0
1425750, NORTHFIELD........... oo | v 04/30/2015.... | . ...702,937 0 .0 (V18 O 0 0 4,486 .0 0
1425860 <. |DEERFIELD........ovvoeerecreerieers I | s 09/29/2016.... | . ...994,688 0 .0 (V1 0 0 8,125 .0 0
1425873. ... NORTHBROOK..... IL .112/20/2016... 2,145,000 0 .0 (V1N O 0 0 12,420 .0 0
1525331 ... | INDIANAPOLIS........ooovvrrirrireirniis ING | s 06/26/2007..... | cevoevvererererinens | eereerireeeierieeenns 65,737 0 .0 (V1 ST 0 0 32,997 .0 0
1525332 1. [MCCORDSVILLE..........ooeeeieeeeveveee e 06/28/2007.... | . 1,448,366 0 .0 (V1N O 0 0 19,225 .0 (01
1525371 ... | INDIANAPOLIS........oovvvrrirnrireirniinns 12/26/2007.... | . 1,480,070 0 .0 () 0 0 23,418 .0 0 [ oo
1525499......cvirrierieeiens CARMEL......oouiieiierienecesseie et ssssnsns 04/28/2011.... | . ...966,626 0 .0 (V1 SRR 0 0 15,206 .0 (V1 O
1525573..... GRIFFITH. .o 09/11/2012.... | . 1,584,998 0 .0 () 0 0 28,099 .0 (V1
1525629......ccvmivrrieriiceienes GREENFIELD........ 06/14/2013.... 1,769,330 0 .0 (01 O 0 0 39,770 .0 (01
1525677 ...|MOORESVILLE 02/18/2014.... |. 1,058,132 0 .0 0 [ e 0 0 45,697 .0 (V1
1525696 vee | BLOOMINGTON......rvruremirmrireeseeseeisseessesssessensseesssnans 08/21/2014.... | . ...712,003 0 .0 (01N 0 0 10,467 .0 (01
1525707 ..coooorvrierrieneens FISHERS........cccoeeee 10/10/2014.... | . 2,850,288 0 .0 () 0 0 25,630 .0 0 | oo
1525718..... ZIONSVILLE..........ccrvverirreiinnes 11/21/2014.... | . ...863,820 0 .0 (V1 TR 0 0 23,259 .0 (11
1525783 INDIANAPOLIS........oooorirriiniirriies INGri | s 08/04/2015.... 2,830,170 0 .0 (V1 ST 0 0 25,010 .0 (11 OO
1525807 wee [FORT WAYNE.........coouiviririerinineiiesisssiessssesssssessssssiens INGceeinn | s 12/22/2015.... | . ...836,066 0 .0 (V1 ST 0 0 11,002 .0 (V1 O
1625230 ... [DAVENPORT.......ccoovvimriinrinniienns A | s 04/24/2006.... | . ...104,438 0 .0 () 0 0 5,990 .0 (11
1625278......ceerrerierinceienes ELLSWORTH.......cccoomrvrerrririrennne A | e 11/28/2006.... | . ...587,692 0 .0 (1N 0 0 14,359 .0 (01 N
1625419..... DES MOINES........coovirrinriririeinne 72 VSO IO 10/09/2008.... | . 1,999,350 0 .0 () O 0 0 28,514 .0 0 | oo
1825599......ccvuirmrieriinceines MIDDLETOWN 01/30/2013.... 1,490,932 0 .0 (1N 0 0 33,237 .0 (01 N
1825646 oo [LEXINGTON.....ovvvrririiniinns 08/22/2013.... | . 1,409,638 0 .0 () O 0 0 29,412 .0 (V1
1825699 ... |LOUISVILLE........... 09/05/2014.... | . 1,279,672 0 .0 (1N 0 0 26,945 .0 (01
1825708 ... |LEXINGTON 10/10/2014.... | . 3,045,733 0 .0 () O 0 0 55,456 .0 (V1
1825780 ... |LEXINGTON 07/28/2015.... | . 1,721,943 0 .0 (1N 0 0 15,302 .0 (01
1825822......cevvvriericiis LEXINGTON.....ccoovvvirmerirerircnnne 04/07/2016.... | ccoovrerrrrerine 4,023,728 0 .0 (V1 ST 0 0 33,641 .0 (V1
1925658 ... | BATON ROUGE 10/30/2013.... |. ...523,970 0 .0 (1N 0 0 16,427 .0 (01
2125621 ... | ABERDEEN 05/10/2013.... | . ...652,452 0 .0 [V [ 0 0 12,368 .0 0 | o
2125749 ... | DISTRICT HEIGHTS....... 04/30/2015.... | . 1,752,520 0 .0 (1N 0 0 16,146 .0 (1
2225506 .| BURLINGTON 06/09/2011.... | . 1,096,471 0 .0 [V [P 0 0 22,058 .0 L0
2225809..... BRAINTREE 12129/2015.... | oo 2,732,896 0 .0 (V1 O 0 0 23,227 .0 (11
2325307 ... |PLYMOUTH TWP. 03/01/2007.... | . 1,105,718 0 .0 [V [P 0 0 45,486 .0 0 | oo
2325326 ...|ROMULUS......... 05/30/2007.... | . ..671,977 0 .0 (V1N 0 0 .0 0. 5,078 .0 (V1
2325669 ... | ST CLAIR SHORES 12117/2013.... | ...902,283 0 .0 [V [ 0 0 .0 13,862 .0 0 | oo
2325674 ..| CLARKSTON 01/28/2014.... | . ...950,005 0 .0 (V1N 0 0 .0 14,461 .0 (0
2325679..... WARREN 03/13/2014.... | . ..916,177 0 .0 [V 0 0 .0 13,661 .0 0
2325683. ... |AUBURN HILLS. .| 04/17/2014... ...940,598 0 .0 (V1N 0 0 0 18,207 .0 0
2325725 ... |MADISON HEIGHTS...... 12117/2014.... | . 1,370,229 0 .0 [V [P 0 0 .0 17,930 .0 0
2325789....ccoveeerrieiieiis SHELBY TOWNSHIP. 09/09/2015.... | . 1,781,603 0 .0 (V1N 0 0 .0 15,299 .0 (V1
2325848..... WARREN.......oovvimrimnrennineensernnrieneneneesssssnessessnes | Ml | oo 08/30/2016.... | . ...987,851 0 .0 (V1 [P 0 0 .0 12,399 .0 0 | o
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2325870 ... | YPSILANTE....... 12/112/2016.... | . 1,100,000 (O 0 [V [ 0 0 .0 12,319 .0 0
2325887. .|ROCHESTER HILLS .102/09/2017... 0 [0 IO 0 (U 0 0 0 .0 0
2325888..... NOVI 02/10/2017.... | . 0 (O 0 [V [P 0 0 .0 .0 0
2325902 ...|ROMULUS......... 04/19/2017.... | . 0 0 | i 0 (V1 O 0 0 .0 .0 0
2425080 <. [MINNETONKA........cevverririrrirennne 06/18/2004.... | . 5,707,151 O IR 0 (V18 O 0 0 .0 0
2425368 ...|STPAUL....... 12/21/2007.... | . 2,315,958 0 | i 0 (V1 0 0 .0 .0 0
2425507. ... | GOLDEN VALLEY........cccoovrrmirrenns .| 06/14/2011... 1,036,895 (O 0 (V1N O 0 0 0 .0 0
2425572 ...|MAPLE GROVE.......... 09/04/2012.... | . 1,249,652 (O 0 L) 0 0 .0 .0 0
2425585.......eeeiieieii EDEN PRAREE......... 11/29/2012.... | ...668,360 (O 0 (V1N O 0 0 .0 .0 (01
2425812.... BUFFALO.....ccooviirriinricieninns 01/14/2016.... | . 2,239,397 O IO 0 () 0 0 .0 .0 0 [ oo
2525738....ccovercerrrinerieiins RIDGELAND.......oooomreurmerieeeierisenesiennes 02/05/2015.... | . ...883,208 (O 0 (01 0 0 .0 (01
2525867..... MADISON......covvoiieririiniiinns 11/21/2016.... | . 1,000,000 (U IO 0 () 0 0 .0 (V1
2625165.......cevereirerieriin LEE'S SUMMIT.....coovvmrinrirerirerireenns 08/22/2005.... ...456,072 (O 0 (01 O 0 0 .0 (01
2625406 o |[EARTH CITY oo 07/23/2008.... | . 3,179,090 O IO 0 0 [ e 0 0 .0 (V1
2625831 .| STLOUIS........... 05/27/2016.... | . 2,000,398 O IO 0 (01N 0 0 .0 (01
2725206..... BOZEMAN.........oouverimrieriiriiens 02/08/2006.... | . 1,206,796 LU IO 0 () 0 0 0 ... 25,348 .0 0 | oo
2725366..... BOZEMAN.........coveveerieeienirirereenns 12/20/2007.... | . ...723,126 (O 0 (010 O 0 0 0. 25,327 .0 (01
2725477...... BOZEMAN........ovvrvimrrirrireriiins 11/29/2010.... ...453,588 (U IO 0 () 0 0 0 ... 9,849 .0 (V1
2825151 ... | OMAHA. 06/29/2005.... | . ...323,486 (O 0 (1N O 0 0 0. 20,754 .0 (01
2825293 .| OMAHA. 12/28/2006.... | . 1,233,239 LU IO 0 () 0 0 0. 52,682 .0 (11
282549%..... PAPILLION. .....cotvrrineirereeniieeienes 04/15/2011.... | . ...700,698 (O 0 (1N 0 0 0 ... 7,983 .0 (01 N
2925469..... LAS VEGAS........ccovvimmrirmrinns 10/27/2010.... | . 1,462,278 0 | oo 0 () O 0 0 .0 0 | oo
2925600..... LAS VEGAS........ccoosirrmmrrnerienes 01/30/2013.... ...875,423 [ I 0 (1N 0 0 .0 (01 N
3025334 ... |COLEBROOK.......cccrvvvemnees 07/31/2007.... | . ...652,887 [V IR 0 (V1 R 0 0 .0 (11 RO
3225187 ... | ALBUQUERQUE 11/09/2005.... | . 1,210,638 L1 I 0 (V1 S 0 0 .0 (U R
3225235....ciiiriinieii ROSWELL......... 05/04/2006.... | . 1,491,300 (U IR 0 (V1 R 0 0 .0 (V1
3225664..... SANTAFE ... 11/18/2013.... | . 2,510,500 [ I 0 (1N 0 0 .0 (01
3225728.......ovvviniri, ALBUQUERQUE 12/19/2014.... 1,207,875 [V [T 0 (V1 ST 0 0 .0 (V1
3325115..... MORAVIA......cooveverineeirerineenns 12/22/2004.... | . ...600,936 (O 0 (1N 0 0 .0 (01
3325129..... AUBURN........coooriinirinrierieniienienes 03/22/2005.... | . ...552,325 (O 0 [V [ 0 0 .0 LV
332519%4..... MINEOLA.......ovrerreererireenns 11/18/2005.... | . 1,326,496 (O 0 (1N 0 0 .0 (1
3325269..... BOHEMIA.........oviirierineriiricinne 09/29/2006.... | . 1,588,582 (O 0 [V [P 0 0 .0 LV
3325853..... DUNKIRK ..o 09/15/2016.... 1,392,415 (O 0 (1N 0 0 .0 (01N N
3325859 +o [CENTERPORT....c.oovtvvriirierierienircenne 09/28/2016.... | . ...845,460 (O 0 [V [P 0 0 .0 LV
3425239 ... |GREENSBORO.........ccoovrernrrrnes 05/31/2006.... | . ...681,409 (O 0 (V1 0 0 .0 LV TR
3425403 ...| GOLDSBORO......... 06/24/2008.... | . 2,217,453 O IR 0 [V [ 0 0 .0 LV
3425444 ... |[ROANOKE RAPIDS.......oooorereiririeiineiinerienes 03/01/2010.... | . ...191,605 (O 0 (V1 0 0 .0 LU R
3425457 ... CHARLOTTE......coorvvireririnnne 07/13/2010.... | . 1,094,659 O IS 0 [V 0 0 .0 0
3425487. ASHEVILLE .101/26/2011... 1,331,282 [ I 0 (V1 0 0 .0 0
3425582.......criieii MONRCE.............. 10/26/2012.... |. 1,643,908 (O 0 [V [P 0 0 .0 0
3425640..... RALEIGH.........coooiieineinerieeierieinns 08/01/2013... | cevoreverrvrerrns 1,503,385 [V [N 0 (V1 ST 0 0 .0 (V1 RO
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3425753..... GARNER.......ceviinrinrinerinninerrerseesssiesssnesennesssnenns | NCuvovriveiines [ v 05/01/2015.... | . 1,490,115 (O 0 [V [ 0 0 0 ... 25,295 .0 0
3425802..... ASHEVILLE .| 11/23/2015... 2,112,944 [0 IO 0 (U 0 0 0. 22,492 .0 0
3425806..... DURHAM........coooereineenneensesrisneinnessnssseesssesnsssnsssssssneesnss | NCovonvrvsniins [ vovveinns 12/18/2015.... | 1,385,354 O IR 0 [V [P 0 (0 TR PORPOOON N ISP (V1 I 18,264 .0 0
3425846..... ALBEMARLE.........coconermnrinereeiseessnnnsiserinesisssnsnnssenseees | NCuvtineriricin | e 08/11/2016.... | . 2,074,313 LU IO 0 (V1 O 0 0 0. 26,205 .0 0
3425862..... MADISON.......ovvmrrrerirrirnrrierrnerierieneseessssessnssensensnennens | NCuvovviinerines [ v 09/29/2016.... | . ...597,418 (O 0 (V18 O 0 0 0 ... 3,948 .0 0
3425881 ... |HUNTERSVILLE.........cccoveeenanee. NC.ovires | e 01/19/2017.... | . 0 [0 IO 0 LV O 0 0 0 ... 9,581 .0 0
3625138. ... | VANDALIA OH .1 05/10/2005... ...902,362 (O 0 (V1N O 0 0 0. 59,434 .0 0
3625166 o [COLUMBUS.......cooiiicniiciccinrici OH..oovvvvvve [ 08/30/2005.... | . ...316,150 LU IO 0 (V1 O 0 0 .0 0
3625274 +o |GROVE CITY ..o (0] ISP RN 10/31/2006.... | . ...676,015 (O 0 (V1N O 0 0 .0 (01
3625283 ... |BROOK PARK......... OH..oovvvvvves [ 12/05/2006.... | . ..577,753 (O 0 () 0 0 .0 0 [ oo
3625294 ... |WEST CHESTER.......cccoonvrirrrnnnes (0] ISR RN 12/28/2006.... | . ...889,692 (O 0 (01 0 0 .0 (01
3625335 «o [COLUMBUS......cooiicieicicnisieii (] TR IO 07/31/2007.... | . 1,817,461 [0 IO 0 () 0 0 .0 (V1
3625367....ceveererrirerieriin CINCINNAT. oo OH.ooveeees [ 12/11/2007.... 971,217 O I 0 (01 O 0 0 .0 (01
3625388 ...|CARROLLTON...... OH..oovvvvvee [ 03/24/2008.... | . 1,068,459 (U IO 0 0 [ e 0 0 .0 (V1
3625534 ... |FOREST PARK.......covvrirrrrirnnns OH.oovveeen [ 10/27/2011.... | . ...915,729 (O 0 (01N 0 0 .0 (01
3625607 ... |SPRINGBORO........cccoosrrurrins OH..oovvvvvvee [ 03/18/2013.... | . ...685,515 LU IO 0 () 0 0 .0 0 | oo
3625615 vee | CLEVELAND.......coovtrerrieiiecieseieeieseneenns (0] ISR RN 04/30/2013.... | . ...948,930 (O 0 (010 O 0 0 .0 (01
3625616.........ccrvriciinns CINCINNAT ..o (] TR NN 05/01/2013.... ...395,466 O ISR 0 () 0 0 .0 (V1
3625627 wir |CENTERVILLE. ..o (0] ISV RN 06/05/2013.... | . 1,649,304 [ I 0 (1N O 0 0 .0 (01
3625645 <. | CINCINNATL .o (] TR IO 08/13/2013.... | . 1,828,622 0 | oo 0 () 0 0 .0 (11
3625656..... MEDINA. ..ottt (0] ISV RN 10/30/2013.... |. ...464,924 (O 0 (1N 0 0 .0 (01 N
3625672........ceiriieii SPRINGBORO.........cccourvvriianns OH..ovvvvvves [ 01/09/2014.... | . ...729,927 (O 0 () O 0 0 .0 0 | oo
3625694........cooeeerierieiii BEACHWOOD.........cooconerrrrinnes (0] ISV RN 08/05/2014.... 2,085,593 (O 0 (1N 0 (0 TN 1 N ISR (V1 I 19,532 .0 (01 N
3625714..... PAINESVILLE......cc.covvrrrrnre. OH.ooovviven [ v 10/29/2014.... | . ...914,856 [V IR 0 (V1 R 0 (0 T TRPPOOON | N IO 0 | oo 10,894 .0 (V1
3625726........ccoeereirerieiinn CINCINNATL ..cooorviririrerinrin (0] ISV RN 12/18/2014.... | . 3,002,333 L1 I 0 (V1 S 0 0 .0 (11
3625763 ..| WASHINGTON TWP. OH..ooovvvvvie [ 06/04/2015.... | . 1,536,176 (O 0 () O 0 0 .0 (V1
3625785 08/26/2015.... | . ...940,278 (O 0 (1N 0 0 .0 (01
3625827 04/29/2016.... 1,263,527 (O 0 [V [P 0 0 .0 LV
3725225 03/31/2006.... | . ...476,002 (O 0 (1N 0 0 .0 (01
3725226 03/31/2006.... | . ...280,962 (O 0 [V [ 0 0 .0 LV
3725532 10/20/2011.... | 1,033,358 (O 0 (1N 0 0 .0 (1
3825553 05/07/2012.... | . ...832,068 (O 0 [V [P 0 0 .0 LV
3825732 12/29/2014.... 2,204,079 [ I 0 (1N 0 0 .0 (01N N
3925244 06/15/2006.... | . ...405,892 (O 0 [V [P 0 0 .0 LV
3925289 v |PITTSBURGH......ccvvriieieieisieeies 12/21/2006.... | . ...494175 (O 0 (V1 0 0 .0 LV TR
3925551 v |PITTSBURGH......ccvvririricierinerines 04/30/2012.... | . ...655,896 (O 0 [V [ 0 0 .0 .0 LV
3925552 v |PITTSBURGH. ....ccvtrieieieisiineiies 04/30/2012.... | . ...450,959 (O 0 (V1 0 0 .0 .0 LU R
3925682 ... | Philadelphia... 04/17/2014.... | . ...901,047 (O 0 [V 0 0 .0 .0 0
4125365. ... | GEORGETOWN.......cccoormrrrnn SC .112/20/2007... 2,364,987 [ I 0 (V1 0 0 0 .0 0
4125449 .| GREENVILLE...... SCvvvvveis [ 06/03/2010.... | . ...609,789 (O 0 [V [P 0 0 .0 .0 0
4125536..... FORT MILL...ooiverceieseiieeieiiees 1SRRI PN 10/31/2011.... | ...972,557 [ I I 0 (V1 0 (0 IOTORROPORON 1 N OO (V1 I 18,838 .0 (V1
4125742..... GAFFNEY.....ovvivieirnerierrerienes SCvvvevees [ v 03/17/2015.... | . 3,357,025 O IO 0 (V1 [P 0 0 0. 22,469 .0 LV
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4125898 ... |CHARLESTON.... SCvvvvveis [ 03/30/2017.... | . 0 0 .0 [V [ 0 0 10,872 .0 0
4225864. ... |BELLE FOURCHE..........cccccouens SD .| 11/08/2016... 2,000,000 0 .0 (U 0 0 16,045 .0 0
4325374 | HENDERSONVILLE.........oovvmretreeeeeneiesssiesses oo TN | e 01/24/2008.... | . ...699,020 0 .0 [V [P 0 0 11,231 .0 0
4325675..... MEMPHIS.......coooovviiiirinns 02/03/2014.... | . 1,134,196 0 .0 (V1 O 0 0 .0 0
4325727 ..o LAKELAND.......oovomererrvierirrenerieriens . 12119/2014.... | . 1,402,388 0 .0 (V18 O 0 0 .0 0
4325756..... FRANKLIN......cooeriiiieriens TN | e 05/11/2015.... | . 1,189,323 0 .0 LV O 0 0 .0 0
4425058..... ABILENE, X .102/27/2004... 3,233,290 0 .0 (V1 ST 0 0 .0 0
A425107 ..o DALLAS ...ttt L. S B 11/16/2004.... | . ...463,196 0 .0 (V1 ST 0 0 .0 0
4425120..... LAREDO........coovmriereseissiessiessiessienns L. S D 01/25/2005.... | . ...681,693 0 .0 (V1N O 0 0 .0 (01
4425161..... EL PASO......ooocvieiiiiiiinrinnisii L. SO D 08/10/2005.... | . ...807,431 0 .0 () 0 0 .0 0 [ oo
4425193 v [PASADENA. ....coooirieririeririeenns L. ST D 11/18/2005.... | . ...576,374 0 .0 (01 0 0 .0 (01
4425222 | CONROE. ...t L. SR B 03/28/2006.... | . 1,271,554 0 .0 (V1 ST 0 0 .0 (11 OO
4425228..... TEMPLE......ooeeeeeeeeeeeeee e L. S D 04/06/2006.... 1,055,361 0 .0 (01 O 0 0 .0 (01
4425284..... LEWISVILLE......ccoovvvreiirnes L. S B 12/12/2006.... | . 1,120,655 0 .0 0 [ e 0 0 .0 (V1
4425299.......ooieii CONROE........cooeirrierierieessise e sessesssens L. S D 01/19/2007.... | . ...507,028 0 .0 (V1 SR 0 0 .0 (V1
4425302..... MCALLEN. ..o L. SO B 01/31/2007.... | . ...679,566 0 .0 () 0 0 [0 | eiveriiniiienn0 [ e, 28,547 .0 0 | oo
4425369........coceiereii SUGAR LAND.......evvrerirrirennns L. S D 12/21/2007.... | . 1,115,978 0 .0 (010 O 0 0 | eoveeeereerreeeieen0 [0 | e, 11,984 .0 (01
4425377 ..o, SAN ANTONIO......ocomnrviorrriirrnienne L. S B 01/29/2008.... ...945,126 0 .0 () 0 0 [0 | eiviiniiinen0 [ s 5,846 .0 (V1
4425393..... TEMPLE......ooeieeeeeeeeeese e L. S D 05/12/2008.... | . ...833,607 0 .0 (1N O 0 0 | eoveeeerrenreenieen0 [0 | e, 12,444 .0 (01
4425415..... HOUSTON......covvvinriinrinniis L. S B 09/26/2008.... | . ...953,834 0 .0 () 0 (O TOOUUORRURRRTORPRUON o N ISURPTUOPPUPRURRPURPOON | B OO 7,951 .0 (11
4425427 ..... HOUSTON. .....covmririreirrenienes L. S D 11/21/2008.... | . 2,604,384 0 .0 (1N 0 0 36,753 .0 (01 N
4425462..... HOUSTON.....coovvvinriniinniis L. ST B 09/15/2010.... | . ...861,069 0 .0 (V1 R 0 0 19,128 .0 0 | oo
4425493........oei DALLAS......ootirierieeissise et L. S D 04/07/2011.... 1,038,864 0 .0 (V1 ST 0 0 | o0 [0 | s 24,604 .0 (V1 R
4425511 ... |SAN ANTONIO.....cc.oovvvirirriiinris L. ST B 06/30/2011.... | . ...894,559 0 .0 (V1 R 0 0 | covernrnnreenee0 [0 | s 10,132 .0 [V R
4425554 .| PORTLAND.......ccconuu. L. S D 05/14/2012.... | . 1,348,354 0 .0 (1N 0 0 [ ooerreeemeceerreeen0 | o0 [ 25,223 .0 (01
4425571..... EL PASO.......coviimiiiiiinrinnicniins L. ST B 08/28/2012.... | . 1,154,665 0 .0 (V1 R 0 0 | om0 [0 | s 16,368 .0 (V1
4425592..... [ = L. S D 12/20/2012.... |. ...759,851 0 .0 (1N 0 0 [ ooereremriiereeeen0 | o0 [ 27,619 .0 (01
4425602..........ccviriieii CARROLLTON.... L. ST B 02/11/2013.... ...660,322 0 .0 [V [P 0 0 | om0 [0 | s 11,148 .0 (0
4425604..... HOUSTON. .....cooririrerirenienes L. S D 03/01/2013.... | . ...805,024 0 .0 (1N 0 0 [ ooereremeceereeeen0 | o0 [ 28,780 .0 (01
4425641..... HOUSTON......coorirriierierirnes L. ST B 08/02/2013.... | . 1,924,052 0 .0 [V [ 0 0 | e [0 | s 42,225 .0 0 | o
4425651..... HUMBLE.......oovoeeveeeceeeeeeeean L. S D 09/20/2013.... | . 1,713,774 0 .0 (1N 0 0 | eoveeeeercenreeeieen0 [0 | e, 17,685 .0 (1
4425665..... LAREDO........oivierimiierinrineiieriienienes L. ST D 11/26/2013.... | . 1,086,873 0 .0 [V [P 0 0 [ oovriveeriinerieen0 o0 [ 28,475 .0 LV
4425685.......cooceereeii San Antonio..........ceereveeeennee L. S D 05/23/2014.... 1,315,910 0 .0 (1N 0 0 | eoveeeerreenreeeieen0 [0 | e, 19,824 .0 (01N N
4425715..... EL PASO....ovivimriirreriirinsiiniins L. ST B 10/30/2014.... | . 1,097,277 0 .0 [V [P 0 0 | o0 [0 | s 13,132 .0 0 | oo
B425T24.......ooi FREDERICKSBURG..........cccounnn. L. S D 12/16/2014.... | . 1,233,492 0 .0 (V1N 0 0 [ ooemeeeemecierreeen0 | eeveecieeceee0 [ 22,938 .0 LV TR
4425735 <. | SAN ANTONIO....ccoovvvirrirrirrri L. S B 01/09/2015.... | . ...846,598 0 .0 [V [ 0 0 [0 | o0 [ 22,077 .0 LV
4425737 ... | ADDISON........ccuvvnnee L. S D 01/20/2015.... | . 1,009,941 0 .0 (V1N 0 (0 IOPORRORPOON 1 B OO (V1 I 13,821 .0 (0
A425T4 oo NORTH RICHLAND HILLS L. ST B 03/13/2015.... | . 2,081,879 0 .0 [V 0 0 .0 0
4425755. HOUSTON. .....cooeiiierireiies X .105/07/2015... 1,252,929 0 .0 (V1N 0 0 .0 0
B425T6T ... SAN ANTONIO.....oereervrirrirenne L. ST B 06/15/2015.... | . 3,244,758 0 .0 [V [P 0 0 .0 0
4425T774...... RED OAK.....ovmeireiieiveeiieeienns L. S D 07/10/2015.... | coooeverrvernns 1,308,382 0 .0 (V1 ST 0 0 .0 (V1 RO
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Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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

4425852........coovvvirieii DALLAS........ccc... 09/13/2016.... | . 2,933,886 O IR 0 [V [ 0 0 .0 .0 0

4425871. EL PASO. .1 12/13/2016... 3,500,000 [0 IO 0 (0 0 0 0 .0 0

4425879.....covvieieieiis SAN ANTONIO 01/11/2017.... | . 0 (O 0 [V [P 0 0 .0 .0 0

4425891..... EL PASO.......cocviiiiiiiiiiinninniicsii 03/06/2017.... | . 0 0 | i 0 (V1 O 0 0 .0 .0 0

44258 ... ROCKWALL.............. 03/21/2017.... | . 0 (O 0 (V18 O 0 0 .0 .0 0

4425903.........coverri, VICTORIA................. 04/2712017.... | . 0 [0 IO 0 LV O 0 0 .0 .0 0

4525163. SANDY ..o .| 08/15/2005... ...725,004 (O 0 (V1N O 0 0 0 .0 0

4525380..... PROVO 01/31/2008.... | . 1,724,416 0 | oo 0 L) 0 0 .0 .0 0
4525637 ... SALT LAKE CITY 06/27/2013.... | . 1,037,894 (O 0 (V1N O 0 0 .0 .0 (01 0
4525711..... ROY o 10/21/2014.... | . ...866,381 [V IO 0 () 0 0 .0 .0 0 [ oo 0
4525T44.......cooei SALT LAKE CITY 03/26/2015.... | . 1,651,733 (O 0 (01 0 0 .0 .0 (01 0
4625461..... BARRE. ..o 08/26/2010.... | . 2,745,102 [0 IO 0 () 0 0 .0 .0 (V1 0
472513 STERLING............. 03/30/2005.... 1,352,056 (O 0 (01 O 0 0 .0 (01 0
4725134 wo [MIDLOTHIAN......ovvviviririiniis 04/28/2005.... | . ...379,491 (O T 0 0 [ e 0 0 .0 (V1 0
4725237 ... |MECHANICSVILLE 05/15/2006.... | . ...595,740 O IO 0 (01N 0 0 .0 (01 0
4725450 ... [VIRGINIA BEACH.......c.oovvviriirinriiiniis 06/07/2010.... | . ...600,025 [V IR 0 (V1 0 0 0 ... 38,387 .0 0 | oo 0
4725454 vee [MIDLOTHIAN. ..c..ovvrvirrireriniinnae 06/23/2010.... | . ...453,499 (O 0 (010 O 0 (0 IR RPN N ISR (V10 I 17,112 .0 (01 0
AT25467 ..., PORTSMOUTH 10/27/2010.... ...920,124 O ISR 0 () 0 (0 IO PRTRPRON N OO (V1 I 19,988 .0 (V1 0
4725546 ... |ROANOKE.......... 02/2712012.... | . 1,437,654 (O 0 (1N O 0 (0 TR 1 N ISR (V1 I 12,529 .0 (01 0
4725634 ... [VIRGINIA BEACH.......c.oovvviiiirinriiiniis 06/26/2013.... | . 1,055,204 (O 0 () 0 0 0. 35,432 .0 (11 0
4725706 ...| WOODBRIDGE...... 09/30/2014.... | . 1,936,455 (O 0 (1N 0 (0 TR OPOOON 1 B ISR (V1 I 54,505 .0 (01 N 0
4725720 wo [MIDLOTHIAN......ovviviririiniis 12/03/2014.... | . ...985,984 [V IR 0 (V1 R 0 0 0 ... 8,877 .0 0 | oo 0
A725721 oo YORKTOWN......ovvirmerrirerierrienienes 12/10/2014.... 1,108,338 (O 0 (1N 0 (0 TN 1 N ISR (V1 I 16,098 .0 (01 N 0
4825719..... TUKWILA. ..o, 11/21/2014.... | . 1,620,801 (U IR 0 (V1 ST 0 0 0. 23,738 .0 (11 RO 0
4825759......ceceirierieiin RICHLAND.....c.oovvrereimerieriesereeiesineenns 05/21/2015.... | . 4,017,225 (O 0 (1N 0 0 (I I 36,316 .0 (01 0
4825775, SILVERDALE... 07/13/2015.... | . 2,870,014 O IO 0 () O 0 0 0 ... 25,483 .0 (V1 0
4825838..... AUBURN........cootmiererrnineineriseesenienes 06/29/2016.... | . 1,584,404 [ I 0 (1N 0 0 0 ... 9,580 .0 (01 0
4825861..... TACOMA......coirnriniriecrienes 10/04/2016.... | cooovvvrrrierrine ...921,240 [V [T 0 (V1 ST 0 0 | covverrrrnrreeneen0 [, (V1 IR 11,468 .0 (V1 0
4925383..... HEDGESVILLE 02/11/2008.... | . 1,486,830 [ I 0 (1N 0 (1 IO OOPORON 1 N ISR (V10 I 49,808 .0 (01 0
5025416..... MADISON......ovverrirerirriiniienns 09/30/2008.... | . 1,823,337 (O 0 [V [ 0 0 0 ... 25,679 .0 (V1 0
5025447 | MADISON.....oovverrrrirerinrinn 04/20/2010.... | . ...796,133 (O 0 (1N 0 0 0 ... 9,679 .0 (1 0
5025890 oo [BURLINGTON.......ovviirinniiiniinirsiiniienns 03/03/2017.... | . 0 (O 0 {0 P 0 0 0 ... 8,349 .0 0 [ oo 0
0299999. Total - Mortgages With Partial REPAYMENES. ... ettt sisnies eessessiessesseessssaseesss et sss et essee et ses st es et seseesanses et ansensees 368,544,066 {0 [ o 0 (L R 0 (0 P (L [ 0| .. 7,424,078 .0 (U RO 0
0599999, TOtAl MOMGAGES. .........vvvorevrrerrerieeiiierieseiee e ess sttt eee | eeet s it et e b es ettt 374,300,967 [V [ 0 (V)] [ 0 [V [ [V [ 5,101,139 | ......... 12,559,598 .0 34,381 | oo 34,381
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Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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

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

NONE
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Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. States, Territories and P
49130N DN 6 |KENTUCKY ST HGR EDU STUDENT LO 4.000%........cceverenee 05/03/2017........ BaNK Of AMETICA. ... cvuiicirericicei st benines | reesesisties bbb enes | areenieniees B7T1,697 | oo 3,795,000 | ..vvucvrricireriiis 0 [1FE e
646080 SS 1 |NEW JERSEY ST HIGHER ED ASSIST  4.000%.........couumrvmmrirereremsrniseessemssssisseses | crerereesenens 05/16/2017........ BaNK Of AMEIICA. .....vouviveevirrisciieisie et ensenes | cereess s 3,047,460 3,000,000 | ..oooivrriiriiiiiins 0 [1FE i
762315 QK 8 |RHODE ISLAND ST STUDENT LOAN 3.800% 12 04/06/2017........ BanK Of AMETICA. .....c.vuiieiirciiiici st | erbers s 1,000,000 1,000,000 | .coovorevrnririrrinns 0 [1FE e
92812V MA 1 |VIRGINIA STHSG DEV AUTH 3.125% 11/251............. 05/24/2017........ WIS Fargo SECUMHIES.........cvvuveesirirrirriierirrisseissriseiestessseesssssessessssessenens. | serssesssesssesssssesssssessseesssenes 2,000,000 2,000,000 | ooooveeireieieeeeenes 2,083 [1FE....ccovivirvicinns
977100 EL 6 |WISCONSIN STATE 3.954% 05/01/36 04/25/2017........ | Citi Global Markets INC...........ooiuiiiiiiiiiniiiciieinicsissississssisisssissiienes | soissss s ssssssssssisssssenes ...505,440
1799999. Total - BONdS - U.S. States, TErMHOMES & POSSESSIONS.............uruuuuriussiiiesiiiisiasissississsssess et is1s ootsess s essseees s E e840k ensse s 10,324,597
Bonds - Industrial and Mi:
00122@ AA 9 |AES SOUTHLAND ENERGY LLC SENIOR SECURED..........ccccouvuuerierrierierericennnins 06/30/2017........ JPMOIGAN & €.t | et | e 1,021,910 | oo 1,021,910
025676  AM 9 | AMERICAN EQUITY INVESTMENT  5.000% 06/1.........corererermrierrniiereiieiinissenis 06/15/2017........ VTHOUS. ..o enss | sebiiesb st 2,043,020 2,000,000
0258M0  EL 9 |AMERICAN EXPRESS 3.300% 05/03/27 04/27/2017........ | Goldman Sachs & CO........cuveerrerirnirireiriseeieeeseeeiseeseeeeeens 1,975,480 2,000,000
037833  CR 9 |APPLE INC 3.200% 05/11/27.....cvuivririirirniiiierineisensiesssiesessssiesssienes 05/04/2017 JPMOMGAN & CO...cviniiiiiiiii | i 1,500,000 1,500,000
042735 BE 9 |ARROW ELECTRONICS 4.000% 04/01/25 06/01/2017........ BarCIAYS.....couuveeieici s | e 2,046,180 2,000,000
042735 BF 6 |ARROW ELECTRONICS 3.875% 01/12/28 06/01/2017........ JPMOMGAN & CO...cvvniiiiiiiii | i 1,991,500 2,000,000
049560 AN 5 |ATMOS ENERGY CORP 3.000% 06/15/27............. 06/05/2017........ WElIS Fargo SECUMHIES. .....c..vverevecereiierieieieieeieeseeei ettt ssensissans | cesssesssesssssessesessssessensseenas 2,493,125 2,500,000
05607B  AA 9 |BXG RECEIVABLES NOTE TRUST 2017-AA 2 05/24/2017........ | KeyBanc Capital Market: 1,499,964 .1,500,000
056083 AG 3 |BXP TRUST 2017-GM B 3.425% 06/13/39 06/21/2017 Morgan Stanley Dean WItter............ccuuvueiiieiiiriee e | erierissssessesisseess s 4,073,628 4,000,000
06051G  GM 5 |BANK OF AMERICA 4.244% 04/24/38..........covovivvirvirirnrinns 04/19/2017........ BanK Of AMETICA. .......vuiiireiiirr st | erberssss s b 1,000,000 1,000,000
070101  AH 3 |BASIN ELECTRIC POWER COOP 144A  4.750%........crvvmrerrererirerneireerereseerenssernnes 04/19/2017........ MitSUDIShi UFJ SECURLIES.........oouerriicireiieeieiceeierireesise s seesessenas | eessessssssessesssseessesssssenerenes 1,992,700 2,000,000
07332B  AA 7 |BAYVIEW OPPORTUNITY MASTER FUN 2017-RT1 04/28/2017 WellS Fargo SECUMHIES............rvuuriiriiiiiiciiinisiisiisesssis s | sebiesiiesisessss s ssissienes 3,020,326 3,000,000
12636Y  AA 0 | CRH AMERICA FINANCE INC 144A 3.400% 05.. 05/02/2017........ | Wells Fargo Securities 1,985,420 2,000,000
14149Y  BJ 6 |CARDINAL HEALTH 3.410% 06/15/27 06/01/2017 Bank Of AMEIICA..........cvvuiiiiiriiiie st esienes | coires s 4,000,000 4,000,000
19260M  AA 4 | COINSTAR FUNDING, LLC 2017-1A A2 5.216. 05/04/2017........ GUGQENNEIM CAPIAL..........vveecverrircieeeieiee e see st ssssnsas | ensssessaessses s s s 2,000,000 2,000,000
21036P  AS 7 | CONSTELLATION BRANDS 3.500% 05/09/27.......covvevrrmierernricernricirnrinenns 05/02/2017........ BaNnk Of AMEIICA..........cvvuiiiriiiriiisien s ssienes | corres s 1,496,490 1,500,000
21871@ AB 6 |CORESITE L.P. SENIOR NOTE 3.910% 04/20............. 04/20/2017 G| eeb e 2,000,000 2,000,000
23204G  AC 4 |CUSTOMERS BANCORP INC 3.950% 06/30/22 06/28/2017........ | SANDLER O"NEILL.........covvrrrrnee 1,995,500 2,000,000
24703E  AE 9 | DELL EQUIPMENT FINANCE TRUST 2016-1C..... 04/05/2017 RBC Capital MArKEtS...........cvuurerririeiieieiieeieieiiseirenisieese i esesisseesssssness | eeisessesssessessssesessessssseserenes 1,893,469 1,900,000
25466A AE 1 |DISCOVER BANK 4.250% 03/13/26. 06/27/2017........ VMIOUS. ...t enen | Shenieb ettt 6,249,640 6,000,000
25755T  AH 3 | DOMINOS PIZZA MASTER ISSUER 2017-1A A23 06/12/2017........ GUQQGENNEIM CAPIAL. ... ..vvevevereserisiesisieisesie ettt ssesies | sesssssessessssssessssssnsessessansaes 2,250,000 2,250,000
32055R  A@ 6 |FIRST INDUSTRIAL LP SERIES A GTED SENIOR........cccoviurirmriernicirniiseisnieinnins 04/20/2017........ BaNK Of AMETICA. .....ouveiieiriiiriee bbb | esbess s enes 1,000,000 1,000,000
337932 AH 0 |FIRSTENERGY CORP 3.900% 07/15/27. 06/19/2017........ | Morgan Stanley Dean WItter..............ccoevvervrrernrneenrseresineienns 2,990,010 .3,000,000
343498 AB 7 |FLOWERS FOODS INC  3.500% 10/01/26.........covverrrereriiinnerrierissiessssesisesessessnns | oernnssenenns 05/31/2017........ Morgan Stanley DEan WIHET............cvurieeimiieiriirisniesece e | ersersssssesessssesessessssssnsnenes 1,985,000 2,000,000
422250  AF 1 |HEALTHCARE TRUST OF AMER 3.750% 07/01/ 06/01/2017........ WEIS Fargo SECUMHES. .......vvuvirereiiiieiirierieiseesie e esesisnens | sosisessessesesesessesssseensessanes 1,989,840 2,000,000
573284  AQ 9 |MARTIN MARIETTA MATERIAL 3.450% 06/01/.......corivurernriiemnieinniernsisseresiennee. | oernnseerenns 05/18/2017........ VAIHOUS. ...ttt bbbt esnses | ebebensesessns et bbbt n et nns 2,494,440 2,500,000
59523U AN 7 | MID-AMERICA APARTMENTS L 3.600% 06/01/........ccvvurreierriieerinereisnnirernsinsirenns [ rerenineinenes 05/02/2017........ WEIS Fargo SECUMHES. .......cvuvirieriiieiiiieriiiseiseies s ninnens | setisessessessssesesesssseensessenes 1,991,600 2,000,000
61945C AD 5 |[MOSAIC CO 5.450% 11/15/33........... 05/03/2017........ VAIHOUS. ...ttt ennses | ebebansesessns ettt bt n et nns 3,145,650 . 3,000,000
62952E  AD 9 |NYU HOSPITALS CENTER 4.168% 07/01/37............... 05/23/2017........ BaNK Of AMEHICA. ... vuiicircrici et senines | retsesistiess st enes | areenieniees 1,000,000 | cooceorvrrireriereeeeis 1,000,000
64116# AB 9 |NETRALITY PROPERTIES LP SERIES B SENIOR 04/06/2017........ GOlAMAN SACHS & CO0....vvveirirriicireri s ensesnen | sebsessessssses st 3,000,000 3,000,000
649840 CQ 6 |NY STATE ELECTRIC & GAS 144A 3.250% 12 05/31/2017........ BaTCIAYS. ... cvereeeii s | et 1,011,270 1,000,000
665859  AS 3 |NORTHERN TRUST CORP 3.375% 05/08/32 s 05/04/2017........ BaNK Of AMETICA. .....vuveiieiriiiei s bsssnes | enbers st enes 1,999,410 2,000,000
693475 AQ 8 |PNC FINANCIAL SERVICES GROUP 5.000% Pe........ocoomivmreriiririircrnnieierirereenns 05/16/2017........ Morgan Stanley DEan WItE............cuiumeiiiciiiirierieresicie e | ereerseseese s seenes 1,537,500 1,500,000
693475 AT 2 | PNC FINANCIAL SERVICES GROUP  3.150% 05........cccmmvvuirierinrirenirrirseisiieninns | verereeinenens 05/16/2017........ J P MOMGAN & CO..viniirriiiii et | et | e 2,494,900 | ....ccoovvveee 2,500,000
867914 BN 2 | SUNTRUST BANKS 5.050% Perpet...........ccoccvunnee 04/27/2017......... CrEAIt SUISSE.....euvreeieeiicie et enins | eebstesesastb st 2,000,000 2,000,000
87236Y AF 5 |TD AMERITRADE HOLDING CO 3.300% 04/011............. 04/2712017........ VMIOUS. ...ttt | cesbanes e 2,997,030 3,000,000
878091 BF 3 | TEACHERS INSUR & ANNUITY 144A 4.270% O.... 05/05/2017........ VIHOUS. ...ttt | Hhtbaest bbbt es 3,992,240 4,000,000
92257L  AB 6 | VELOCITY COMMERCIAL CAPITAL LN 2017-1 AF.....ooiviirieersesceeseseienenis 05/08/2017........ Citi GIODAl MATKELS INC.......vueeeiereii e | seressseeesessnseses s nseeesaees 1,999,465 2,000,000
96949L  AD 7 |WILLIAMS PARTNERS LP 3.750% 06/15/27 06/23/2017........ VIHOUS. ...ttt | Hoebienb bbbttt eninens | eeieerinnines 3,589,534 | ...ccovvnnee 3,600,000




Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULE D - PART 3
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1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
136385 AX 9 | CANADIAN NATL RESOURCES 3.850% 06/01/2 ..| 06/22/2017........ VMOUS. ... nasnes | shnbnes s 6,957,540 . 7,000,000

73755L AN 7 | POTASH CORP OF SASKATCHEWAN 4.000% 12/ ..| 05/02/2017........ Morgan Stanley Dean Witter.... ettt | et 1,541,670 | oo 1,500,000

895945 D# 7 |TRICAN WELL SERVICE LTD SERIES G 8.900. ..| 04/28/2017........ DIFBCE. ..ttt | e | bbb 0

895945 G@ 6 | TRICAN WELL SERVICELTD PIK  SERIES G . . . ..| 04/28/2017........ DIFBCE. ..ttt | et r bbbt | bbb 0 . ..3,132

034863 AR 1 |ANGLO AMERICAN CAPITAL 144A 4.750% 04/ s D 04/03/2017........ Citi Global Markets Inc e | e 1,000,000 | oo 1,000,000

046353 AN 8 |ASTRAZENECAPLC 3.125% 06/12/27 D 06/05/2017........ | Bank of America . o 2,984,700 . 3,000,000

06760B AG 7 |BABSON CLO LTD 2017-1A B2 3.666% 07/18 [ DI 06/23/2017........ Wells Fargo SeCUMties. ..o I RN 4,999,913 . 5,000,000

423012  AF 0 |HEINEKEN NV 3.500% 01/29/28... s D 05/17/2017........ BaCIAYS........oouiiiiiiiiirisi s | s 2,533,810 . 2,500,000

641290  AY 1 |NEUBERGER BERMAN CLOLTD 2014-17A B2R D 04/27/2017......... JPMOIGaN & €O, | ettt 1,750,000 | oo 1,750,000

75625Q  AE 9 |RECKITT BENCKISER TRSY SRV PLC 144A 3 .|D 06/21/2017........ BanK Of AMETICA. ......uvviicircriirer st | erbers s 4,985,000 . 5,000,000

92915U  AF 1 |VOYACLOLTD 2017-2A A2B  3.780% 06/07/. D 05/02/2017........ | Natixis Securities........ - 3,000,000 . 3,000,000

G6363# AB 3 |NAC AVIATION 29 DAC SENIOR UNSECURED NOT . D 06/29/2017........ Gl | Sebee e 7,000,000 | ..o 7,000,000

Q7160# AL 3 | ORICA FINANCE LIMITED GUARANTEED SENIOR s D 05/03/2017........ G| enbre ettt | ereeenneenes 1,000,000 | oo 1,000,000

3899999. Total - Bonds - Industrial and Miscellaneous.... e eetettet ettt et ets et et ess et ebeeeestessess | ebsessetessessessststessessetetastessetsee et esses e b e e et e s ees et e e eet e b e R et et Ao e s e s e R et b Ae L e et e Rt b e A et b e s et en s et et s et et e st et et st essessensete | etetessesiesntenteseesrtenea .. 127,498,874 127,031,080 | ............. ...257,917 XXX.
8399997, TOtAl = BONGS = PAI 3.ttt s sk ee ek ehEs oeEseEE o8 ehE o EE 18R E R E e EE R e E R e E LRt fbineeent et . 137,823,471 137,326,080 ...265,052 XXX.
8399999, TOtAl = BONGS........ooiiuiieieiiis itttk s o044 S8 L L0 E L E L E L L0 E oL EEE L E L E LSk kbbb s . 137,823,471 137,326,080 ...265,052 XXX.

Preferred Stocks - Industrial and Mi
74460W 68 5 | PUBLIC STORAGE PREFERRED... . | | 05/23/2017........ Brean Capital........coeriiiiie s . 40,000.000 996,800 | ..oueirniiseisnieierinina 0.00 | .o, 0 |PILFE
8499999. Total - Preferred Stocks - Industrial and Miscellaneous....... e eeEeEeeeE R erEenE  fEerseeEeeierseeeesieeEeerserioerserieisiesieeresieriersesirsiersesiieriessieiiesserierseriierierieeiieriiereriiceersesiesiesiieiesiierierieiiiesiinoioni oo ...996,800 XXX s 0 XXX.
8999997, TOtAl - PTEIEITEA STOCKS = PAIt 3..........cooeviviteieeiii ittt ettt ettt sttt ess et ebesaee  fessessesssssssesssssessesessessesasssssesseesesessessessessesessessetsesessesseeseseeseeses et e s essessee et et es e b s eesesses et et ensesses e sessensessesansessessessess | essstessessessnsantessessnsnsas ...996,800 XXX 0 XXX.
8999999. Total - Preferred StOCKS.......oviiiiiieisrsieisrssssessnenes OO OO OO OO OO OO OO OO OO OO PO PO PO OO PO O PO PSP PO PPO PSP PP PP PP PPSOPO ...996,800 XXX 0 XXX.
Common Stocks - Industrial and Mi

000000 00 4 | FEDERAL HOME LOAN BANK - CINTI . . . | | 04/04/2017........ DIFBCE. e . 3,222.000 ...322,200 XXX 0

9099999. Total - Common Stocks - Industrial and Miscellaneous..... .. et eeeteeteetebeteieeaesiesseteeeetess et et et ee s e b s et s R s Ao b et s RS E R e b AR e R LA s R A e A b s st R et et et s R st bt b bt n s st e s ebentes  tesestessessseseentessesentes ...322,200 XXX e 0 XXX.
9799997,  Total - COMMON STOCKS = PAM 3..........oouiveiititeiictcie ettt ettt et saetetese  etetsssetesssassesassesesesssesesssseesessesesessssesesesesebsassesansesetesssaesesanseeesessssetesasseses s sesetesassesassesetesessssetessesetesnsetesansssesessnsete  bevassesessssesessessesassssess ...322,200 XXX 0 XXX.
9799999. Total - Common Stocks.... OO PP PP PP PR PPRPRPRPOOON . ...322,200 XXX 0 XXX.
9899999. Total - Preferred and Common Stocks....... . ettt ettt et s ees etevetuetetoteetet et et et et ea et et s aet et s et et et s te bt s e et et e et et s e et et e s et et s st et ananeens et ereete ettt ettt 1,319,000 XXX 0 XXX.
9999999. Total - Bonds, Preferred and Common Stocks.. .. ettt et etiets eeuebsesiebsaesiesaee et s At e a et s eSS b e s AR RS A AR bR s AR b AR bR R ettt n s b b tee baebstesaesietens st et snaes .. 139,142,471 XXX ...265,052 XXX.

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Total Foreign Foreign Stock Stated NAIC
ei Number of Prior Year Valuation Year's Temporary | Changein | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Shares of Book/Adjusted | Increase |(Amortization)| Impairment | B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value | (Decrease)| /Accretion | Recognized| (11+12-13) | B.A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
3132H3 7A 5 |FREDDIE MAC GOLD POOL U90889 3.500% 03........... .. | 06/01/2017. | PaydOwn........cvvvrvrerineins [ vverseieniiseiienns | cvvreernn066,422 | .....66,422 | e 70,895 66,422 0 0 0| 1,044 [03/01/2043. [ 1....cocoovevenes
3136AA 3R 4 |FANNIE MAE 2012-149 LV 3.000% 03/25/36.................. .. | 06/01/2017. | Paydown.........vvveevererernees [ v | cvrverernnn 42,699 | i 42,699 | Lo 43,980 42,699 0 0 0 534 | 03/25/2036.
36194S PD 4 |GN AU4920 GN AU4920 3.020% 09/15/41.......cccvvvvrnnces ..| 06/15/2017. | Paydown.... 26,672 26,190 0 0 0 330 |09/15/2041.
36197 ZL 2 |GOVERNMENT NATIONAL MTG ASSOC GN AZ6147..... | .. | 06/01/2017. | Paydown........ccccevevrerermeene | cvereveeneriennrnens | vvvenereen 071 | i 40471 | 41,602 40,171 0 0 0 264 | 03/15/2037.
36202B U9 4 |GNMA Il SF POOL# 001508 10.000% 11/20/2................. .| 06/01/2017. | Paydown........oovvvrreereneenns [ oneinerineireniiens [ evverinrcnnenen1 |21 | 21 21 0 0 (1 1 | 11/20/2020.
36202B UP 8 |GNMA Il SF POOL# 001490 10.000% 10/20/2.. .. | 06/01/2017. | PaYdOWN.......couvrverierircen e | v 184 | i 184 | s 183 184 0 0 10/20/2020.
36202B VT 9 |GNMA Il SF POOL# 001526 10.000% 12/20/2.. ..| 06/01/2017. | Paydown.... 244 240 0 0 12/20/2020.
36235* AB 7 |CANTON LEASE FINANCE TRUST-GSA US GOVT L..... .| 06/15/2017. | Redemption ~ 100.0000.... | ...cooevrmrrvmmrrens | corveerenad 68,413 | .ocvonnes 68,413 68,413 68,413 0 0 06/15/2030.
38373M  2F 6 | GNMA 2008-80 10 1.410% 04/16/50. ..| 06/01/2017. | Paydown.... 36,032 0 0 0 04/16/2050.
38373V PY 0 |GNMA 2002-64 ZH 6.000% 09/16/32.... v | | 06/01/2017. | PaydOWN.......coovererrrineries | e | e 170,794 | 170,794 | e, 169,368 170,794 0 0 09/16/2032.
38376G F4 7 |GNMA2011-16 C 3.770% 09/16/46.............ccocovvrrvrrrrnc .| 06/01/2017. | Paydown.........ccocevuvevinnees [ ovvinrienicnniiicns | cvreeeneen 7,278 | i AT,278 | 52,287 47,278 0 0 09/16/2046.
38376G ZU 7 |GNMA2011-9C 3.521% 09/16/41.... ..| 06/01/2017. | Paydown.... ...101,901 95,179 0 0 09/16/2041.
38377T GE 5 |GNMA2011-2HG 4.000% 01/20/41. ... | ..|06/01/2017. | Paydown.... ceeenn. 159,484 142,795 0 0 01/20/2041.
38377T GE 5 |GNMA2011-2HG 4.000% 01/20/41.........cvoovvvercrrnrrnns ..| 04/01/2017. | Redemption ~ 100.0000.... | ...cocovrrrverrerrnee | verrnen. 133,574 | i 133,574 | ..ccooone. 149,185 | ..o 140,637 | 0 | ciieireed(833) | eieinnd0 | iieiene(533) | 0 [ 140,105 | .cvoovvrnrennd 0 | (6,531) 01/20/2041.
38378X VL 2 |GNMA2014-155VA 3.000% 03/16/37 .| 06/01/2017. | Paydown (47,460 . 47,460 0 0 03/16/2037.
831641 EM 3 |SMALL BUSINESS ADMIN 2008-10B 5.944% O0.. ... |.. | 05/10/2017. | Redemption  100.0000.... 12,820 | ... 12,820 | ... . 12,820 0 0 08/10/2018.
0599999. Total - Bonds - U.S. Government . et e | e 894,240 | i 894,240 | .......... 981,645 | ..o 918,778 | ..o 0] (59,811 [ covovvrires 0 | (59,611) [ oo [V [P 900,771 | oo 0 | (6,531) XXX
Bonds - U.S. States, Territories and Pc
130333 CA 3 |CALIFORNIAHOUSING 2013 SERIES A 2.900.............. ..| 06/01/2017. | Redemption  100.0000.... 0 0 0 (V[ I 0 45,374 0 02/01/2042.
246395 YC 5 |DELAWARE ST HSG AUTHREV 2013-1 2.750%.......... ..| 06/01/2017. | Redemption  100.0000.... 0 0 0 (V18 I 0 25,000 0 12/01/2041.
25477P  NF 8 |DIST OF COLUMBIA HSG FIN AGY 2014-A A .| 06/15/2017. | Redemption ~ 100.0000.... | ... 0 0 0 7,608 0 06/15/2045.
341271 AB 0 |FLORIDA ST BRD OF ADMIN TAX 2.638% 07/... .| 06/07/2017. | FTN Financial...........c........ 13,000,000 | ... 0 (2,812) 0 3,026,866 0 07/01/2021.
45201Y YJ 0 [ILLINOIS ST HSG DEV AUTH REV 2012-A 2................. .. | 06/01/2017. | Redemption ~ 100.0000.... | ..ccvvverrrrerernne | wrvrrrernnns 81,992 | ..o 81,992 | v 81,992 0 0 0 81,992 0 12/01/2042.
452227 FN 6 |ILLINOIS ST SALES TAX REVENUE 3.081% O.............. .. | 06/06/2017. | Citi Global Markets Inc........ 1,515,375 | ....... 1,500,000 1,500,000 0 0 0 0 {0 [ s 1,500,000 |...ccrvvrnneens 0 06/15/2023.
49130T PS 9 |KENTUCKY ST HSG CORP HSG REV 2013 SERIES...... ..| 06/01/2017. | Redemption  100.0000.... 0 0 0 45,000 0 11/01/2041.
57419P MC 0 |MARYLAND ST CMNTY DEV ADMIN 2007 SERIES........ .| 05/08/2017. | Call ~ 100.0000..........cccever | rvverrerrrnrrrncrinens | verrern.875,000 | ..........875,000 | ..........879,375 | .............875,151 | ... 0 | oo (151) | veververeenne 0 875,000 0 03/01/2043.
60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIESE... ..| 06/01/2017. | Redemption  100.0000.... ...110,000 ...110,000 0 0 0 110,000 0 07/01/2031.
60637B CN 8 |MISSOURI HOUSING 2013 SERIES A 2.650%... ..| 06/01/2017. | Redemption ~ 100.0000.... 35,000 | ... 35,000 0 0 0 35,000 0 11/01/2040.
60637B CP 3 |MISSOURIHOUSING 2013 SERIESB 2.650%.............. ..| 06/01/2017. | Redemption ~ 100.0000.... | ...cccovrevrcmrrivens | corrrern.45,000 | ...........45,000 | ........... 45,000 0 0 0 45,000 0 11/01/2041.
644690 WP 2 |NEW HAMPSHIRE HOUSING 3.855% 07/01/30.. ..| 06/01/2017. | Redemption  100.0000.... ...125,000 ...125,000 0 0 0 125,000 0 07/01/2030.
647200 W8 3 |NEW MEXICO ST MTGE FIN AUTH 2012B-3 3.. ..| 06/01/2017. | Redemption  100.0000.... 0 0 0 40,000 0 09/01/2032.
76221R  RB 1 |RHODE ISLAND HSG & MTG FIN COR SERIES 63........ .| 06/23/2017. | Redemption ~ 100.0000.... | ...ccoevrervrermernens | crrenern95,000 | ............95,000 | .......... 100,679 | ..cc0orerrn 98,217 | oo 0 | oo (224) | oo 0 97,994 0 10/01/2040.
83712T DA 6 |SOUTH CAROLINA ST HOUSING FIN 2013-1 2 ..| 06/01/2017. | Redemption  100.0000.... 0 0 0 65,000 0 01/01/2041.
88271H FL 8 |TEXAS ST AFFORDABLE HSG CORP 2013A 2.7... ..| 06/01/2017. | Redemption  100.0000.... 0 0 0 55,000 0 09/01/2041.
92428C JD 7 |VERMONT STUDENT ASSISTANCE COR 3.625%. ..| 06/15/2017. | Redemption  100.0000.... 0 50 0 | everreeeB0 |0 [ i 113,957 | oo 0 06/15/2025.
92812U Q4 3 |VIRGINIA HOUSING DEV AUTH 2014-AA 3.5 .| 06/01/2017. | Paydown.... . revnren - 0 0 0 136,218 0 10/25/2037.
93978X EM 8 |WASHINGTON ST HSG FIN COMMN 2011 SERIES .. | 04/01/2017. | Redemption 220,000 | ..........220,000 220,000 | ....... 220,000 0 0 0 220,000 0 0 0].....5060 | 10/01/2033.
1799999. Total - Bonds - U.S. States, Territories & Possession: OO OO OO PO PO PP OUOPORPPRPRORRTON PSTOOON 6,664,287 | ....... 6,621,192 | ...... 6,664,211 | ........... 6,653,145 0 (3,137) 0 | [CNKT4] P—— 0 [ e 6,650,009 |...cooivrinnnd 0 [ 14,278 | ... 14,278 | ..... 162,372 XXX
Bonds - U.S. Special Revenue and Special Assessment
076523 AA 7 |CITY OF BEDFORD VIRGINIA LESSEE - APPALA.......... ..| 05/01/2017. | Redemption ~ 100.0000.... | ...covverrremrrnens | corereinnns 55,000 | ..ocoonnee. 55,000 | ..ocvvrnees 55,000 | .ooovreirnnes 55,000 0 0 0 (V10 I 0 55,000 0 0 0| e 2,148 | 05/01/2026. | 2................
31358P HV 2 |FNMA REMIC G92-35 EB 7.500% 07/25/22.................... .| 06/01/2017. | PaydOWN......coourvrrerirrirninis | v | v LI | LI | 1775 | i 1,764 0 7 0 YA I 0 1,771 0 0 (U [ 57 | 07/25/2022. | 1......cvvunee.
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1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Total Foreign Foreign Stock Stated NAIC
ei Number of Prior Year Valuation Year's Temporary | Changein | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Shares of Book/Adjusted | Increase |(Amortization)| Impairment | B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value | (Decrease)| /Accretion | Recognized| (11+12-13) | B.A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
31358Q EU 5 |FNMA REMIC 1992-162D 7.000% 09/25/22 ..| 06/01/2017. | Paydown.... 0 54 0 5,742 0 0 0 .161 | 09/25/2022.
3136A6 P9 9 |FNR2012-76 VG 4.000% 03/25/29 ... |.. | 06/01/2017. | Paydown.... 0| e (1,108) | voocvvrerirec 0 27,373 0 03/25/2029.
3136A8 DP 2 |FANNIE MAE 2012-104 V 3.500% 02/25/38...........cccooune. .. | 06/01/2017. | Paydown.........evveeverereneens [ rvvevernerinerinens | cvrenern 53,083 | 1.in.53,083 | ... 57,463 | oo 54,616 | oo LV IO (V24 ) - 0 [ @7) [0 [ s 54,589 | ...ccovvrrnn 0 02/25/2038.
3136AE  TT 4 |FANNIE MAE 2013-54 BA 3.000% 06/25/43.... ..| 06/01/2017. | Paydown.... 0 (2,705) 0 119,151 0 06/25/2043.
3136AG HV 7 |FANNIE MAE 2013-94 CV 3.500% 07/25/33.... vee | -+ | 06/01/2017. | PaydOWN......vourverirerirneien [ v | cvviererren 24,868 | i 24,866 | 24,709 | 24,762 | o (U I 104 | o 0 24,866 0 07/25/2033.
3137AR WS 1 |FHR4073HC 3.500% 03/15/35........cvomrererrrirnrirreins .| 06/01/2017. | PaydOown........cvvevevrereneins [ ovreneinniirneinens | cvveneee 1,182 | i 41,182 | i 44,554 | 42,599 | 0| e (1,417) | v 0 41,182 0 03/15/2035.
3137B3 4W 5 |FHR4215LV 3.500% 04/15/33 ..| 06/01/2017. | Paydown.... 0 88 0 30,013 0 04/15/2033.
3138L4 J3 8 |FANNIE MAE AM3881 3.830% 08/01/25.. .. | 06/26/2017. | Paydown.... 6,711 0 08/01/2025.
31392D 2B 7 |FNMA 2002-59 ZB 6.000% 09/25/32..........cccrvverrerirnnne .| 06/01/2017. | Paydown 89,289 0 09/25/2032.
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32. ..| 06/01/2017. | Paydown.... 39,370 0 08/15/2032.
31393A 5P 8 |FNMA 2003-43 PE 5.500% 05/25/33. ..| 06/01/2017. | Paydown.... 79,531 0 05/25/2033.
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33..........ccocovvvvrrircrirnns ..| 06/01/2017. | Paydown 137,169 0 03/15/2033.
31405W QT 5 |FNMA POOL 801566 5.000% 01/01/20. ..| 06/01/2017. | Paydown.... . . ..2,798 2,781 0 01/01/2020.
36230T B2 7 |GN 758157 4.550% 05/15/38, ... |.. | 06/01/2017. | Paydown.... 39,493 | ... 39,493 | ... 43,936 | ... 43,595 39,493 0 05/15/2038.
452151 LD 3 |ILLINOIS STATE 4.350% 06/01/18......ccosirvvrrnnnirnnercens .. | 06/01/2017. | Redemption  100.0000.... [ ..ccovvrevrrnnreens 333,333 | ........333,333 | ... 318,537 | oo 330,339 | o0 | o855 | 0 855 |0 [ 331,194 | 0 06/01/2018.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........vuiiiriiins  wivrnmissessssisssssssesessssssssesssssssnssssssssssssessssssses | aseee 1,085,896 | ....... 1,085,896 | ....... 1,079,301 | ........... 1,090,153 | ..o | oieerenn(4,930) | o0 | (4,930) [0 | s 1,085,225 |................ 0 XXX
Bonds - Industrial and Miscellaneous
00214M AA 1 |ARL SECOND LLC 2014-1A A1 2.920% 06/15............... .| 06/15/2017. [ PaydOWN........ovvvrvrirniernns [ covrieinniininniiens | overenins 159,684 | .......... 159,684 | .......... 154,750 | .oovvvennee. 155,081 159,684 0 06/15/2044.
00228# AA 0 |AV CINGULAR LLC CINGULAR WIRELESS LLC ..| 06/15/2017. | Redemption  100.0000.... 68,944 . 72,392 70,207 | o0 | vieieeen(90) [ 0 [ (90) [ 0 | (A 0 08/15/2021.
008414 AA 2 | AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1. .| 06/01/2017. | Paydown 45127 | ... 45127 | ... 43,167 | ... 43,876 44,574 0 07/25/2043.
01885@ AB 2 |ALLIANCE RESOURCE OPERATING PARTNERS LP..... .| 05/11/2017. | Redemption ~ 100.0000.... | ...coovvreervmerrens | crvrene 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 | .ooovvreeen0 [ 0 | i |0 0 [ e 1,000,000 0 06/26/2018.
023770 AA 8 |AMERICAN AIRLINE 15-1 B PTT 2015-1A 3... .| 05/01/2017. | Redemption ~ 100.0000.... | ...ccceerevrcmrrivens | cererereen 75,906 | e 75,906 | oo 76,191 | oo 76,182 76,171 0 05/01/2027.
023770 AB 6 |AMERICAN AIRLINE 15-1 B PTT 2015-1B 3... ... | .| 05/01/2017. | Redemption  100.0000.... 50,757 | ...... 50,757 50,757 0 05/01/2023.
02377A AA 6 |AMERICAN AIRLINES 2014-1 APT TRUST 3........cc...... ..| 04/01/2017. | Redemption  100.0000.... 96,474 0 0 0. 1,785 | 10/01/2026.
025932 40 1 |AMERICAN FINANCIAL GROUP 6.375% 06/12............. .| 06/26/2017. | Redemption  100.0000.... 2,000,000 0 0 0. 68,708 | 06/12/2042.
02660T BU 6 |AMERICAN HOME MORTGAGE INV TR 2004-3 6A5....... .| 06/01/2017. | Paydown 15,402 0 0 0 358 | 10/25/2034.
02665U AA 3 |AMERICAN HOMES 4 RENT 2014-SFR2 A 3.78............ .. | 06/01/2017. | PaYdOWN.......ccvurvrrrrrireenns [ e 15,550 0 0 0 249 | 10/17/2036.
02666A AA 6 |AMERICAN HOMES 4 RENT 2015-SFR1 A 3.46 ..| 06/01/2017. | Paydown.... 13,462 0 0 (O I 194 | 04/17/2045.
034620 AB 0 |ANGEL OAK MORTGAGE TRUST 2017-1 A2 3.0... ..| 06/01/2017. | Paydown.... 97,408 0 0 0 904 |01/25/2047.
04542B  MS 8 |ASSET BACKED FUNDING CERT 2005-AQ1 A4............ .. | 06/01/2017. | PaYdOWN......ovovvrrirerirerirs [ vvrneinniiinninnns | cvvireerennn 44,609 | i 44,609 | ........... 44,023 | .o 44,364 44,376 0 06/25/2035.
05366# AG 8 |AVIATION CAPITAL GROUP CORP SERIESB 6 .. | 04/08/2017. | Maturity 1,000,000 | ....... 1,000,000 1,000,000 1,000,000 | .oooveeeen0 [0 | 0 |0 0 [ e 1,000,000 0 04/08/2017.
05377R  BA 1 |AESOP FUNDING II LLC 2012-2AB 3.887% .. | 05/20/2017. | Paydown.... ..500,000 | .......... 500,000 | .........499,992 | ... ...499,969 500,000 0 05/20/2018.
05606T AA 1 |BXG RECEIVABLES NOTE TRUST 2010-AA 5............. .. | 04/20/2017. | PaydOown.........vvvvrverneernneins [ overrrnriinerieninee | v 251,265 | ... 251,265 | ... 251,073 | oo 250,767 250,757 0 03/02/2026.
05606U AA 8 |BXG RECEIVABLES NOTE TRUST 2012-AA 2............. .| 06/02/2017. | Paydown.... 22,961 | ...... 22,961 22,961 0 12/02/2027.
07332B  AA 7 |BAYVIEW OPPORTUNITY MASTER FUN 2017-RT1....... .. | 06/28/2017. | Paydown.........coevrveeneenneis [ overrrniiineriennnee | verennnnn 120,086 | .........120,086 | .......... 120,899 | ..o 0 120,086 0 03/28/2057.
073914 VK 6 |BEAR STEARNS MTGE SEC INC 1997-4 A4 2... v | [ 06/01/2017. | PaydOwN........covvvvvrinirireres [ v | e 10,431 | 10,431 | e 10,066 | ..cooovernneee 10,356 10,431 0 10/25/2025.
09228Y AB 8 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AA 4.. ..| 06/15/2017. | Paydown 23,437 23,437 23,438 0 12/16/2041.
09228Y AC 6 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AB 5.. .| 06/15/2017. | Paydown.... 11,719 0 12/16/2041.
09247X AC 5 |BLACKROCK INC 6.250% 09/15/17. .| 04/19/2017.| Call  100.0000.........ccccever | oreerserrrnrersernens | ......5,000,000 | .......5,000,000 | .......4,959,800 | ..........4,996,293 | ...cccce.0 | v 1,549 | 0 [ 1,549 [0 | 4,997,842 |...ccooovvenne 0 09/15/2017.
099738 AA 4 |BORGER ENERGY ASSOCIATED LP 7.260% 12/.. .| 06/30/2017. | Redemption  100.0000.. 227,594 0 06/30/2022.
10623* AA 4 |BRAZOS SANDY CREEK ELEC COOP 6.540% 06........ ..| 06/30/2017. | Redemption  100.0000.... 0 45,833 0 0 0......1,499 | 06/30/2024.
111337  AA 1 |BROADRIDGE FINANCIAL SOLUTIONS 6.125%........... .| 06/01/2017. | MALUIItY......ovvvevrerrirriies [ v (V10 O [V 1,000,000 0 0 0. 30,625 | 06/01/2017.
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116663 AC 9 |BRUCE MANSFIELD 6.850% 06/01/34.... ..| 06/01/2017. | Barclays 0 0 0 0 406,518 | ..o | e 121,955 | ....... 121,955 | ....... 47,700 | 06/01/2033. | 5FE.
116663 AC 9 |BRUCE MANSFIELD 6.850% 06/01/34.... ..| 06/01/2017. | Redemption  100.0000.... 0 0 0 0 ...10,491 06/01/2033.
120569 AA 6 |BUNGE NAFINANCELP 5.900% 04/01/17......cccoovvvvnnce. .. | 04/01/2017. | MatUrity.......coooevvrrerrrrirerenns 0 48 (V1 I 48 | . [V I 1,350,000 04/01/2017.
12479R  AD 9 |CAPITAL AUTOMOTIVE REIT 2017-1A A1 38............... | .. | 06/15/2017. | Paydown.... 0 1 0 1 3,333 04/15/2047.
1248P8 AH 2 |CREDIT-BASED ASSET SER & SECUR 2006-MHT1.......... | .. | 06/01/2017. | Paydown.........cccoveverererneens | rvvenerrniriverinens | vereernn 287,378 | ... 287,378 | .....0.290,252 | .ooierenn288,507 | o0 [ e (B9) | e | e (9) [0 | 288,457 10/25/2036.
12502Y AP 8 |CCR INC MT100 PYMT RIGHTS MAST 2012-CAC......... .. | 06/10/2017. | Paydown 71,429 07/11/2022.
125634 AN 5 |CLIFUNDING LLC 2014-1 A" 3.290% 06/18/. ..| 06/18/2017. | Paydown.... 78,393 06/18/2029.
12642M AQ 3 |[CREDIT SUISSE MORT CAPITAL CER 2009-12R. ..| 06/01/2017. | Paydown.... 133,075 05/27/2037.
12646W AH 7 |CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A......... .| 06/01/2017. | Paydown 42,820 04/25/2043.
12667F R5 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2...... ..| 06/01/2017. | Paydown.... 148,825 | ... 123547 | 133,287 | 0| 1128 | 0 1128 | 0 | 134,410 02/25/2035.
12667F VF 9 |COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4C....... ..| 06/01/2017. | Paydown.... 30,204 27,052 | ... 29,311 30,204 10/25/2034.
12667F YF 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB 1...... .| 06/01/2017. | Paydown.........cccovevenrivniis [ onriceniienivennans | e 401,245 | L 401,245 | .......... 396,935 | ....cccoouue 399,461 401,245 01/25/2035.
12668A MN 2 | COUNTRYWIDE ALTERNATIVE LOAN 2005-49CBA...... ..| 06/01/2017. | Paydown.... 64,747 | ... .67,670 55,104 | ...... 60,815 | o0 | 146 [ 0 | 146 |0 [ 60,961 11/25/2035.
126694 CV 8 |COUNTRYWIDE HOME LOANS 2005-21 A17 5.5.......... ..| 06/01/2017. | Paydown.... A7786 | ... 19,057 | e 16,613 | oo 17,160 17,200 10/25/2035.
12669G C8 2 |COUNTRYWIDE HOME LOANS 2005-13 A8 5.50.......... .. | 06/01/2017. | PaYdOWN.......ccourveerirerireenn [ rvvererneeinsrinens | cerveerines 22,524 | ..o 22,524 20,532 | ...... 20,963 | o0 | 20 [ 0 20 |0 [ 20,983 06/25/2035.
13975D AF 2 |CAPITAL AUTO REC ASSET TRUST 2013-3 C. .. | 06/20/2017. | Paydown.... 2,389,805 | ....... 2,389,805 | ....... 2,389,479 389,710 2,389,805 0 0 0. 27,600 | 10/22/2018.
15137 AC 6 |CENT CLO LP 2015-23A A2B  3.900% 04/17/... w. | .. | 06/15/2017. | Paydown.... 102,500,000 | ....... 2,500,000 | ....... 2,500,000 | ... 500,000 2,500,000 0 0 0. 64,458 | 04/17/2026.
152314 MV 9 |CENTEX HOME EQUITY LOAN TRUST 2005-B AF5....... .. | 04/101/2017. [ PaYOWN. ....ovcvrervrerirreinns [ v | v 21,764 | ... 21,764 | oo 21,764 | oo 21,687 21,764 0 0 (O I 421 |03/25/2035.
16164A  AC 9 |Chase Mortgage Finance Corpora 2016-2 M2.... ..| 06/01/2017. | Paydown.... 57,372 57,372 58,853 | ...... 58,779 57,372 0 0 0 910 | 02/25/2044.
16165T AJ 2 |CHASEFLEX TRUST 2005-1 2A4 5.500% 02/2 ... | .. 06/01/2017. | Paydown.... 76,835 | ... 76,835 | ............ 64,541 02/25/2035.
165167 CQ 8 |CHESAPEAKE ENERGY CORP 8.000% 12/15/22.......... .. | 04/20/2017. | Barclays...........ccceereeevernns | eovervmrrverireninnee | veverneens 593,250 | ......... 565,000 | ......... 274,025 12/15/2022.
165167 CQ 8 |CHESAPEAKE ENERGY CORP 8.000% 12/15/22.......... .. | 04/20/2017. | Security Withdraw. ...435,000 ...210,975 12/15/2022.
172973 2R 9 |CITICORP MORTGAGE SECURITIES 2005-6 1A5.......... | .. | 06/01/2017. | Paydown . 82,145 78,427 . 09/25/2035.
172973  5F 2 |CITICORP MORTGAGE SECURITIES 2006-1 2A1.......... .. | 06/01/2017. | Paydown.........c.cocevernrrernns 2,864 0 02/25/2021.
17309N AD 3 |CITICORP RESIDENTIAL MORT SEC 2006-1 A4 ..| 06/01/2017. | Paydown.... 108,028 0 07/25/2036.
17312D AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3.......... |.. | 06/01/2017. | Paydown.... 17,232 0 09/25/2037.
17321L  AA 7 |CITIGROUP MRTGE LOAN TRUST INC 2013-J1A......... .| 06/01/2017. | Paydown.........ccccreverveerennns 21,191 0 10/25/2043.
17322N AA 2 | CITIGROUP MORTGAGE LOAN TRUST 2014-JL A1....... ..| 06/01/2017. | Paydown.... 40,686 .0 40,521 0 06/25/2044.
17323T AC 4 |CITIGROUP MORTGAGE LOAN TRUST 2015-RP2A...... ..| 06/01/2017. | Paydown.... ...192,023 20 | (B [ 0 [ (8A) 0 | e 191,747 | oo 0 01/25/2053.
20267U AA 7 |COMMONBOND STUDENT LOAN TRUST 2016-B A1..... .. | 06/25/2017. | Paydown.........c.oovevvernrreinns 0 41,450 0 10/25/2040.
209115 A* 5 |CONSOLIDATED EDISON INC 8.710% 06/30/2.. .| 06/30/2017. | Redemption  100.0000.... 0 12,344 0 06/30/2022.
21036P AS 7 |CONSTELLATION BRANDS 3.500% 05/09/27.... .| 05/17/2017. | Barclays.........ccccoeveevenvenns [ covvenervnrinniinens | 1,510,245 | L. 1,500,000 | ... . 0 0 10 (V1 T 10 0 [ 1,496,500 |......ccooune. 0 05/09/2027.
21075W BF 1 |CONTIMTGE HOME EQUITY 1995-2 A5 8.100............. ..| 04/01/2017. | Morgan Stanley Dean Witter (73) (70| ..... (71) 0 0 0 (V10 I 0 .(71) 0 08/15/2025.
21075W BF 1 |CONTI MTGE HOME EQUITY 1995-2 A5 8.100.. .| 04/01/2017. | Paydown .13 0 0 0 71 0 08/15/2025.
210795 QB 9 |CONTINENTAL AIRLINES 2012-2 AEETC 4.0............... | .. | 04/29/2017. | Redemption ~ 100.0000.... 90,823 | 92,185 | 91,926 | e (U IO (X0 ) - 0 [ o8 [0 [ s 91,875 | .o 0 10/29/2024.
22540A AJ 7 |ASSOCIATES MANUF HOUSING 1997-1B1 78............ | .. | 06/15/2017. | Paydown.... 0 110,511 0 06/15/2028.
22540A CP 1 |ASSOCIATES MANUF HOUSING 1997-2 CLASS M. ..| 06/15/2017. | Paydown 0 91,768 0 03/15/2028.
2254IN  5Z 8 |CSFIRST BOSTON MTG SEC CORP 2003-10 2A1 ..| 06/01/2017. | Paydown.... 0 1,627 0 05/25/2018.
22541Q VG 4 |CSFIRST BOSTON MORTGAGE 2003-23 1A4............... ..| 06/01/2017. | Paydown.... 0 82,190 0 10/25/2033.
225458 AY 4 |CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A, .| 05/01/2017. | Paydown . 0 66,283 0 02/25/2035.
2254W0 KD 6 |CS FIRST BOSTON MRTGE SEC 2004-7 6A1 5............ ..| 06/01/2017. | Paydown.... .16,092 0 (8) 0 16,120 0 10/25/2019. o
226829 AA 7 |CROCKET COGENERATION 144A 5.869% 03/30......... ..| 06/30/2017. | Redemption ~ 100.0000.... | ...ccovvvervrremmrirens | correrennn 13,749 | s 13,749 0 0 0 13,749 0 03/30/2025. | 3FE............
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22970* AA 8 |BGS BNSF Series 2015-1 CTL PT 4.070% 0. ..| 06/15/2017. | Redemption  100.0000.... .24,681 .24,681 24,681 0 0 (U I 421 |05/15/2034.
233046 AC 5 |DBMASTER FINANCE LLC 2015-1A A2| 3.26.... ... | .. | 05/20/2017. | Paydown 12,500 | ... . . 12,418 12,500 0 0 0 204 | 02/20/2045.
23340L AB 0 |DRB PRIME STUDENT LOAN TRUST 2015-B A2............ .. | 06/25/2017. | PaydOWN........oovvvrrerneerreins [ v | e 318,086 | .......... 318,086 | .......... 317,888 | .o 317,902 318,086 0 0 0 | 4,151 | 07/25/2031.
25272V AA 7 |DIAMOND RESORTS OWNER TRUST 2015-1 A 2. .. | 06/20/2017. | Paydown.... ..520,111 ...520,111 523,361 | ....... 523,157 520,111 0 0 0| e 5,896 | 07/20/2027.
254709 AD 0 |DISCOVER FINANICAL SVS 6.450% 06/12/17. oo | .. | 06/12/2017. | Maturity .......5,000,000 | .......5,000,000 | ....... 5,009,702 | ...ccooue 5,000,626 5,000,000 0 0 0 ... 161,250 | 06/12/2017.
27034) AB 7 |EARNEST STUDENT LOAN PROGRAM 2016-B A2......... .. | 06/25/2017. | PaydOWN........oovvvvmrereirneins [ e | e 449,687 | .......... 449,687 | .......... 449,600 | .............. 449,609 449,687 0 0 0| e 5,659 | 05/25/2034.
278265 AC 7 |EATON VANCE CORP 6.500% 10/02/17. .| 05/06/2017. | Call ~ 100.0000.........ccccever | rvverrerermrrrerrens | <.....3,000,000 | .......3,000,000 | .......3,030,000 | ...........3,002,950 | ..occoeee.0 | vovrerene(1,332) | o0 [ eiieeec(1,332) [0 | 3,001,618 | ..oovvvvnenad 0 | (1,618) | .oovvvnve (1,618) | ..... 179,457 | 10/02/2017.
29977 AB 2 |EVERBANK MTGE LOAN TRUST 2013-1 A2 2.5 ... .. 106/01/2017. | Paydown 36,604 0 0 0 373 | 03/25/2043.
29977K  AA 1 |EVERBANK MTGE LOAN TRUST 2013-2A 3.00........... .| 06/01/2017. | Paydown.........ccccvevereernnnns 129,871 0 0 0| 1,817 | 06/25/2043.
30165Q AB 6 |EXETER AUTO RECEIVABLES TRUST 2014-1AB.. .. | 04/15/2017. | Paydown 25,248 | ... 25,249 25,249 0 0 0 204 |01/15/2019.
30217V AC 1 |ENBRIDGE ENERGY PARTNERS LP 144A 7.3........... |.. | 06/30/2017. | Redemption ~ 100.0000.... 89,912 | ...... 89,912 89,912 0 0 0 | e 4,048 | 12/31/2017.
30291D AB 2 |FRSLLC 2013-1A A2 3.080% 04/15/43............ccocooecvnunce .. | 06/15/2017. | Paydown.........c.cccvveereernn 4,658 0 0 0 | 67 | 04/15/2043.
31953* AL 6 |BNSF RAILWAY COMPANY SERIES A 5.960% 1... .| 05/15/2017. | Redemption  100.0000.... 42,101 0 0 0 10/15/2027.
31953* AM 4 |BNSF RAILWAY COMPANY SERIESB 5.960% 1... ..| 05/15/2017. | Redemption  100.0000.... . . 4,271 0 0 0 10/15/2027.
31953* AN 2 |BNSF RAILWAY COMPANY SERIESC 5.960% 1.......... .| 05/15/2017. | Redemption ~ 100.0000.... [ ...cooevrmcrrmerrens | corveerenee 26,651 | ..ocvvveee. 26,651 26,651 | ...... 26,651 26,651 0 0 0 10/15/2027.
31953* AP 7 |BNSF RAILWAY COMPANY SERIESD 5.960% 1... .| 05/15/2017. | Redemption  100.0000.... 10,758 0 0 0 10/15/2027.
31953  AQ 5 |BNSF RAILWAY COMPANY SERIESE 5.960% 1... .| 05/15/2017. | Redemption  100.0000.... . 14,393 0 0 0 10/15/2027.
33767C AD 9 |FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.50............ .. | 06/01/2017. | PaydOown.........cevvervienireiins [ e [ v 84,194 | ............ 84,194 | ..........85,825 | .ooierinn85,230 | o0 | i (90) | a0 e en(90) [ O [ 85,140 | .o [ I (Y0 — (947) | ..o 1,311 | 03/25/2045.
35104V AB 8 |FOURSIGHT CAPITAL AUTO REC 2016-1 A2 2............ .| 06/15/2017. | Paydown.........cccoeverevernnnns 1,192,067 | ....... 1,192,067 0 0 0. 14,052 | 10/15/2021.
35671D BL 8 |FREEPORT-MCMORAN COPPER & GOLD 4.550%...... .| 05/31/2017. | Morgan Stanley Dean Witter| ... v 942,500 | .. 1,000,000 2999218 | cviiienn0 | 36 [0 [ 36 |0 | 999,254 | e 0 ... (56,754) | ........ (56,754) | ....... 25,404 | 11/14/2024.
36157R D9 3 |GE CAPITAL MTG 1999-HE M 6.705% 04/25/................ .| 06/01/2017. | PaYAOWN.......ccourveerirerereens [ revereenerinernens | cvvireris 13,872 | oo 44175 | ...........37,601 | ...... 39,786 | .ovvveren0 | e8| 0 |87 |0 | 39,873 | 0 ... (26,001) | ........ (26,001) | cvvvvenne 783 | 04/25/2029.
378272 AH 1 |GLENCORE FUNDING LLC 144A 4.625% 04/29. .| 06/02/2017. | Various 4,000,000 3,989,791 | coviiven0 | ciiirennd65 | 0 [ 465 | 0] 103,990,256 |0 | e 180,444 | ....... 180,444 | ..... 106,632 | 04/29/2024.
40432B  AA 7 |HSIASSET LOAN OBLIGATION 2007-2 1A1 5.... ..| 06/01/2017. | Paydown.... e v 5,843 | 5,318 | 5,662 0 7 0 T {0 | i 5,6689 [0 [ e 174 | e 174 | ............138 | 09/25/2037.
406216 AV 3 |HALLIBURTON CO 5.900% 09/15/18.........ccorvvvererernnnns .| 06/01/2017. | Call 0.0000......00cverrees | e (V] R {0 [ TR | I IO 0 0 0 0 0 0 0 0 0 |..2,157,849 | 09/15/2018.
421915 ED 7 |HCPINCREITS 5.625% 05/01/17. .| 05/01/2017. | MALUIItY.......cvvrrerernircires [ oveineriseiiissinens | 21,750,000 | .o 1,750,000 | ......1,742,738 | ..........1,749,729 | ............. (1 I 271 | e (V1 I 271 [0 | s 1,750,000 0 05/01/2017.
42771T  AA 3 |HERO FUNDING TRUST 2015-3A A 4.280% 09............ |.. | 06/20/2017. | Paydown rereeen 178,679 | e 178,679 | ..........178,667 0 0 0 0 178,667 0 09/20/2041.
436893 AA 9 |HOME BANCSHARES INC 5.625% 04/15/27................. .. | 04/03/2017. | SANDLER O"NEILL.....ccoovve | worvrvmrrnerirerinee | e 511,250 | .coovee 500,000 | ......... 499,985 0 0 0 (V18 I (V10 499,985 |.....cocovnnvn 0 04/15/2027.
45254T PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A6..... ..| 06/01/2017. | Paydown.... 10,712 10,712 10,531 10,590 0 1 0 I OO | I IS 10,591 | oo 0 08/25/2034.
45660N QF 5 |RESIDENTIAL ASSET SEC TRUST 2003-A5 A7.............. .| 04/01/2017. | Paydown.... v 428770 | ... 428,770 | .........423,008 | ... 426,154 | ........... (U I 2,616 | oo 0 428,770 0 06/25/2033.
46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3AA 3........... .. | 06/15/2017. [ PaYOWN......ooevrrvreririieinns [ v | v 28,054 | ..oovvnne. 28,054 27,879 | ...... 27,943 (V8 I K (T 0 28,054 0 12/15/2048.
46639G AL 0 |JP MORGAN MTGE TRUST 2013-1 1A2 3.000%.... ..| 06/01/2017. | Paydown.... 0 31,352 0 03/01/2043.
46640B AC 8 |JP MORGAN MORTGAGE TRUST 2013-2A2 3.5... .. | 06/01/2017. | Paydown.........cvveveveerenens | ovrenervnrrncninens | v 117,188 | 117,158 | 118,641 | i 117,869 | 0 [ iceecn(26) | 0 [ oeieeerene(26) | covririeenn0 [ i 117,843 | oo 0 05/25/2043.
46641C AA 9 |JP MORGAN MORTGAGE TRUST 2014-1 1A1 3.......... .. | 06/01/2017. | PaYdOWN.......coorvrnrrrrrirneens [ oveerneriinrineinens | e 49,844 | 49,844 | 51,098 | 50,583 | o0 [ e (38) | 0 [ oerrerreenn(38) [ o0 [ s 50,545 | ..ccovvrinnn 0 01/25/2044.
46648C AB 0 |JP MORGAN MORTGAGE TRUST 2017-1 A2 3.5.......... .| 06/01/2017. | Paydown 0 55,976 . - 01/25/2047.
49725V AB 8 |KIOWA POWER PARTNERS LLC 144A SNR SECURE... | .. | 06/30/2017. | Redemption ~ 100.0000.... 0 78,310 . (2] — (84) | .........2,244 | 03/30/2021.
50187V AF 8 |LEAF Il RECEIVABLES FNDG LLC 2013-1C .| 04/15/2017. | Paydown.... 0 0 0. 16,349 | 09/15/2021.
50543L AA 0 |LABRADOR AVIATION FINANCE LTD 2016-1A A1... . | 06/15/2017. | Paydown.... 0 0 01/15/2042.
52465# AD 7 |LEGG MASON CAPITAL CORP HUNTINGTON NATL..... .| 06/05/2017. | Redemption  100.0000.... 0 0 12/05/2020.
52520M AE 3 |LEHMAN MTG TRUST 2005-1 2A2 5.500% 11/... ..| 06/01/2017. | Paydown.... 0 [ o0 [0 [ 37,953 |0 | 3,256 11/25/2035.
52520M AG 8 |LEHMAN MTG TRUST 2005-1 2A4 5.500% 09 .| 06/01/2017. | Paydown.... 0 . 20 ] 6,910 09/25/2035.
53688T AA 2 |LITIGATION FEE RESIDUAL FUND 2015-1 A .| 04/29/2017. | Redemption  100.0000.... 0 0 49,737 0 0 04/29/2022.
543190 AA 0 |LONGTRAIN LEASING Il LLC 2015-1A AT 2...ccoovvvennce .. | 06/15/2017. | Paydown.........cvveverevenins | ovrenervnnrinerinens | vereeenn 127,182 | 0000000 127,182 | 00000123972 | 124,149 | L0 ] 103,033 | (V1N I 3,033 | .o 0 127,182 0 0 01/15/2045.
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55265K 2X 6 |MASTR ASSET SEC TRUST 2003-11 10A1 5............... ..| 06/01/2017. | Paydown.... ..5,149 0 0 0 0 5,149 12/25/2018. [ 1FM....
57165A AA 6 |MARRIOTT VACATION CLUB OWNR TR 2012-1AA....... .| 06/20/2017. | Paydown.... 50,820 0 3 0 3 50,823 05/20/2030.
57165A AB 4 |MARRIOTT VACATION CLUB OWNR TR 2012-1AB....... .. | 06/20/2017. | Paydown......c..oeveeverncernveins | overvvnrrverirerrnee | ceerenn..50,823 | ............50,823 | ............50,819 | ...... 50,822 0 1 0 LI I 0 50,823 05/20/2030.
57643M JK 1 |MASTR ASSET SEC TRUST 2004-11 5A3 5.75.. ..| 06/01/2017. | Paydown.... 12/25/2034.
59022C CS 0 |MERRILLLYNCH&CO 5.700% 05/02/17 .. | .. | 05/02/2017. | Maturity 05/02/2017.
59549W AA 1 |MID STATE TRUST SERIES 11 A1 4.864% 07.............. .. | 06/15/2017. | Paydown 38,958 07/15/2038.
59560U AA 9 |MID-STATE TRUST 2004-1 A 6.005% 08/15/.. ..| 06/01/2017. | Paydown.... 28,673 08/15/2037.
59560W AC 1 |MID-STATE TRUST 2010-1 M 5.250% 12/15/.. w.e| . | 06/01/2017. | Paydown.... 67,174 12/15/2045.
60040# AA 0 |MILLENNIUM PIPELINE LLC SENIOR SECURED N........ .| 06/30/2017. | Redemption ~ 100.0000.... | ...ccovvrmerrmmrrens | corveerenes 29,488 | ............ 29,488 29,488 29,488 06/30/2027.
60871R  AG 5 |MOLSON COORS BREWING CO 3.000% 07/15/2.. .| 05/16/2017. | Barclays............ccccovevunrians [ covvinriiniicnniiiens | 200000.963,070 | L. 1,000,000 ..998,450 | ............998,519 | oiiiiinnl0 | i 52 |0 |52 | 0| 998,671 0] (35,501 ... (35,501) | ..o 26,000 |07/15/2026.
629568 AQ 9 |NABORS INDUSTRIES INC 6.150% 02/15/18......... ... | ..| 05/24/2017. | Call  100.0000... rerenenn224,000 | e 224,000 | ..........225,569 vevenerenene(158) [ i 18,203 | 02/15/2018.
63730 AB 1 |NATIONAL RAILROAD PASSENGER SENIOR SECUR... | .. | 05/15/2017. | Redemption ~ 100.0000.... | ...ccorerrrrerrermrns | corrreirenes 42,848 | ........... 42,848 | .......... 42,848 42,848 0 0 0 681 | 11/15/2033.
645767 AW 4 |NJBELL TEL DEBENTURES 7.850% 11/15/29... .| 06/01/2017. | Call 0.0000 (V1 TR 0 0 0 0 11/15/2029.
651229 AG 1 |NEWELL RUBBERMAID INC 6.250% 04/15/18... o | [ 04/13/2017. | Call  100.0000........ccoeuwe | worrrrirerirriiriiens | v 1,500,000 | ....... 1,500,000 | ....... 1,495,515 | ......... 1,499,272 | .oooiiin0 | o183 | 0 [ 183 [0 | 1,499,425 0 04/15/2018.
66416T AF 2 |NORTHEAST GENERATION CO SENIOR SECURED S.. | .. | 04/15/2017. | Redemption ~ 100.0000.... | ...cvvemervrmrrmerers | woverirs 178,125 | .coovenee 178,125 | ........e. 178,125 178,125 0 10/15/2026.
67400A AC 6 |OAKS MORTGAGE TRUST 2015-2A3 3.500% 1.... ..| 06/01/2017. | Paydown.... 95,761 95,955 95,797 0 10/25/2045.
68268B AA 7 | ONEMAIN FINANCIAL ISSUANCE TRU 2014-2A A......... | .. | 06/18/2017. | Paydown.... cverener 400,060 | ..........399,998 400,060 0 09/18/2024.
685049 AA 6 | ORANGE LAKE TIMESHARE TRUST 2012-AAA............. .. | 06/10/2017. | Paydown.........ccovvevrereneens [ vvrinriveicnninens | cvreeeeen 37,194 | i 37194 | e 37,192 37,194 0 03/10/2027.
685049 AB 4 | ORANGE LAKE TIMESHARE TRUST 2012-AA B ..| 06/10/2017. | Paydown.... 27,890 | ...... 27,893 0 3 0 27,895 0 03/10/2027.
69144V AA 1 |OXFORD FINANCE FUNDING TRUST 2014-1AA.... ..| 06/15/2017. | Paydown.... vernrn.556,982 | ..........556,982 | .......... 554,893 | .....ccooune 555,838 | ......c...... (V1 I 1144 | 0 556,982 0 12/15/2022.
74112W AG 4 |PRESTIGE AUTO REC TRUST 2013-1AB 1.74............. .. | 04/15/2017. | PaydOown.......c..vvveererneernenns [ overenernernennnee | e 243,211 | i 243211 | ... 243155 | .o 243,208 0 3 0 243,211 0 05/15/2019.
74160M BP 6 |PRIME MORTGAGE TRUST 2003-2 1A10 5.00.. .| 06/01/2017. | Paydown.........ccvveveerennnis [ ovrivniveninenirens | ovrievereeenn 7,842 | i 7,842 | v 7,497 7,842 0 10/25/2033.
745867 AX 9 |PULTEGROUPINC 5.000% 01/15/27 .. | 05/04/2017. | Mizuho Securities.. 11,012,500 | ... 1,000,000 | .......1,000,000 | ..........1,000,000 | ...ccocccee.0 [ v | i [0 0 | 1,000,000 |...ccovvernees 0 01/15/2027.
74927D AL 0 [RBSSP RESECURITIZATION TRUST 2010-4 6A1........... .. | 06/01/2017. | PaydOown.........ovvvervienirniins v | v 48,902 | ............ 48,902 | ............ 46,297 48,902 0 02/26/2036.
749580 AH 1 |RESIDENTIAL FUNDING MTG SEC | 2006-S10 2............ .. | 06/01/2017. | Paydown 5,552 | .......... 5,552 5,278 5,459 0 10/25/2021.
755111 AU 5 |RAYTHEON CO DEBENTURES 6.400% 12/15/18......... |..| 05/12/2017.| Call ~ 100.0000.........ccceows [ rvrerrrrrmmrrmmirans | crvrs 5,000,000 | ....... 5,000,000 | ....... 5,404,800 | ..........5,073,761 | ..ccccoeecn0 | ceerene(13,021) | o0 | ecn(13,021) [ o0 [ 5,060,740 | ....cccoovernnad 0 12/15/2018.
760985 7E 5 |RESIDENTIAL FDG SEC CORP 2004-RS7 Al5................ .. | 06/01/2017. | PaYdOWN......coomvrrrereerreins [ eorerimeineeireninee | e 190,007 | .ovvvenee 197,384 | ......... 171,388 | oo 169,733 | 0 | 1,656 | 0 | 1,656 |0 | 171,388 | covvoenad 0 07/25/2034.
760985 L6 6 |RESIDENTIAL FDG SEC CORP 2003-RS11 Al6B ..| 06/01/2017. | Paydown.... 98,853 98,851 | 1.oereerrn 107,803 | v [ s (478) | 0 | e (B78) [0 | 107,325 | oo 0 12/25/2033.
76110H RW 1 |RESIDENTIAL ACCREDIT LOANS INC 2004-QS4.... .| 05/01/2017. | Paydown.... ....5,986,584 | .......5,986,584 | .......5,739,637 5,986,584 0 03/25/2034.
76110H TW 9 [RESIDENTIAL ACCREDIT LOANS INC 2004-QS7........... .| 06/01/2017. [ PaYOWN......oocvrrvririnieinns [ v | v 22,578 | oo 22,578 21,978 22,362 0 05/01/2034.
76112B EN 6 |RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3........ ..| 06/01/2017. | Paydown ...141,468 ...141,468 L A41467 | 139,544 | 0] 10,770 | 0] 10,770 | 0 | e 150,314 | oo 0 09/25/2034.
784030 AC 4 |SBATOWER TRUST 144A 3.129% 12/15/42................. ..| 04/17/2017. | Redemption  100.0000.... rerernere 100,000 | ..........700,000 | ..........700,000 700,000 0 12/15/2042.
78446D AB 5 |SLM STUDENT LOAN TRUST 2011-AA2 4.370............ .. | 06/15/2017. | PaydOWN........oovrvvrerereirnnins [ everreneineerieninee | e 107,333 | ovvennee 107,333 | oo 107,332 107,333 0 04/17/2028.
78446V AB 5 | SLM STUDENT LOAN TRUST 2012-A A2 3.830. .| 06/15/2017. | Paydown.... ...121,803 121,804 0 01/17/2045.
78447B  AB 8 |SLM STUDENT LOAN TRUST 2012-C A2 3.310 ... | .. | 06/15/2017. | Paydown.... ...247,268 247,300 0 10/15/2046.
78471D AA 5 |SOFI CONSUMER LOAN PROGRAM 2016-1A A 3....... .. | 06/25/2017. | Paydown.... 379,995 0 08/25/2025.
784888 AA 0 |SVO VOI MORTGAGE CORP 2012-AA A 2.000% .| 06/01/2017. | Paydown 19,285 0 09/20/2029.
805564 PA 3 | SAXON ASSET SECURITIES TRUST 2003-3 AF5... ..| 06/01/2017. | Paydown.... 53,522 0 12/25/2033.
81744T AB 3 |SEQUOIA MORTGAGE TRUST 2012-1 2A1 3.47.... ..| 06/01/2017. | Paydown.... 9,601 0 01/25/2042.
81745A AB 3 | SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000 .| 06/01/2017. | Paydown 42,512 0 05/25/2043.
81783R AA 1 |SETTLEMENT FEE FINANCE LLC 2013-1AA 3 . | 04/25/2017. | Paydown.... 53,384 0 01/25/2044.
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822804 AA 8 |SHELLPOINT ASSET FUNDING TRUST 2013-1 Af......... .. | 06/01/2017. | Paydown.........evveeverereneens [ rvvenerverinerinens | cvriereen 39,718 | 100 35,718 | 134,935 | 34,011 | (VN I 1,707 | v (V1N I 1,707 .0 35,718 0 0 07/25/2043. | 1FM....
82280R AA 7 |SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1........ ..| 06/01/2017. | Paydown.... 0 8 0 8 .0 24,566 0 0 04/25/2044.
82280R AU 3 |SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1........ .| 06/01/2017. | PaydOwN.......covvvvevirererneens [ rvreverirerisennens | cvvverereeen 24,566 | i 24,566 | e 24,267 | 0 | s (U I 299 | e (V1 IS 299 | 0 24,566 0 0 04/25/2044.
82652W AA 6 |SIERRA RECEIVABLES FUNDING CO 2016-2A.. .. | 06/20/2017. | Paydown.... 0 5 0 5 .0 425,028 0 7 07/20/2033.
82838U AA 7 |SILVERLEAF FINANCE LLC 2012-D A 3.000%... .. | 04/15/2017. | Paydown.........ccvveveveererncens | crvvererseiiinerinens | v 207,803 | .........207,803 | ..........207,238 | .............207,607 | ...cccoouce (U I 196 | oo 0 207,803 0 0 03/17/2025.
82838U AB 5 [SILVERLEAF FINANCE LLC 2012-DB 4.450%.............. .. | 04/15/2017. | Paydown 0 6 0 83,121 0 0 03/17/2025.
82894* AT 4 |JR SIMPLOT COMPANY 6.210% 05/08/17. .. | 05/08/2017. | MatUrity.......c...evvvreverrererinns 0 0 0 2,000,000 0 0 05/08/2017.
83416W AB 9 |SOLAR STAR FUNDING LLC 144A 3.950% 06/.. .. | 06/30/2017. | Redemption ~ 100.0000.... 12,582 0 0 06/30/2035.
84314# AB 7 |SOUTHERN ILLINOIS POWER COOP SENIOR SECU.... |.. | 06/15/2017. | Redemption ~ 100.0000.... 35,714 35,714 0 0 06/15/2040.
84314# AC 5 |SOUTHERN ILLINOIS POWER COOP SENIOR SECU.... |.. | 06/15/2017. | Redemption ~ 100.0000.... 38,462 38,462 0 0 06/15/2025.
844741 AS 7 |SOUTHWEST AIR 95 A4 7.640% 01/01/18........corvvennce. ..| 06/15/2017. | Redemption  100.0000.... oy 274,148 0 0 01/01/2018.
846502 0 | SPARC EM SPC LEGAL STLMNT HLDG 2015-1AA........ .| 05/01/2017. | Paydown.........ccocevueerineies [ ovrinricniicseiicns | e 76,945 | 76,945 | Ll 76,945 76,945 0 0 08/01/2031.
848580 AA 6 |SPIRIT AIR 2015- A PASS THRU TRUST 4.1.. ..| 04/01/2017. | Redemption  100.0000.... 36,287 36,287 0 0 10/01/2029.
852098 3 | SPRUCE ABS TRUST 2016-E1 4.320% 06/15/ .| 06/15/2017. | Paydown 276,975 0 0 06/15/2028.
86359A X7 3 |STRUCTURED ASSET SECURITIES 2003-29 A2............ .| 06/01/2017. | Paydown.........ccccevereernnnns 9,055 0 321 09/25/2033.
86359B 3A 7 |STRUCTURED ASSET SECURITIES 2005-1 5A1............ ..| 06/01/2017. | Paydown.... 16,132 0 0 02/25/2020.
86359B E3 1 |STRUCTURED ASSET SECURITIES 2004-19XS AS....... ..| 05/01/2017. | Paydown.... v 241,518 | ...241,518 | ..........240,886 | ... ..242,466 | ... .0 .. . 0. . 242,408 0 (890) 09/25/2034.
86359B J8 5 | STRUCTURED ASSET SECURITIES 2004-20 8A2.......... .. | 06/01/2017. [ PaYOWN......oucvrrvrerirreinns [ v | v 90,289 | .oovrrne. 90,289 87,662 | ...... 89,897 (V0 I 195 | s (0] I 195 [ (01 IO 90,093 | .o 0 | 196 11/25/2034.
863590 GT 8 |STRUCTURED ASSET SECURITIES 2005-10 5A9.. ..| 06/01/2017. | Paydown.... 35,173 35173 | e 34,425 | i 34,673 0 1 0 | e 0 [ i 34,675 |0 [ 498 12/25/2034.
863590 JT 5 |STRUCTURED ASSET SECURITIES 2005-14 2A1.. ..| 06/01/2017. | Paydown.... 56,482 | ... .58,862 56,957 | ...... 58,275 0 28 0 [ovverennn28 |0 | 58,303 |0 | (1,821) 07/25/2035.
86365L AB 7 |STRUCTURED RECEIVABLES FINANCE 2010-B B........ .| 06/15/2017. | PaYAOWN.......cceurvererererieen [ rerereeieeineinens | cvrvererinns 33,415 | oo, 33,415 | v 34,480 | oo 34311 | 0 | oo (896) | vvreerreene 0 0 0 08/15/2036.
87342R  AA 2 |TACOBELL FUNDING, LLC 2016-1A A2I 3.8...... .. | 05/25/2017. | Paydown.........ccoovevverenrens [ cvvrverivnninirinens | cvreneenn 12,500 | 012,500 | e 12,500 | oovoverrires 12,500 0 0 0 12,500 0 0 05/26/2020.
87407P AE 0 |TAL ADVANTAGE LLC 2013-2A A 3.550% 11/.... .| 06/20/2017. | Paydown.... 62,473 | ...... 62,476 0 24 0 62,500 0 0 11/20/2038.
87407P AJ 9 |TAL ADVANTAGE LLC 2014-1A A 3.510% 02................ .. | 06/20/2017. | Paydown.........ccovevererenrens [ covrenrivniiniiinens | e 62,500 | ...........62,500 | ............63,594 | ..............63,281 | ............ (VI IO (UL 1) — 0 62,500 0 0 02/22/2039.
88031Q AA 8 | TENASKA VIRGINIA PARTNERS 144A 6.119% .| 06/30/2017. | Redemption  100.0000.... 0 0 0 74,608 0 0 03/30/2024.
88031R AA 6 | TENASKA ALABAMA Il PARTNERS 144A SENIOR.. .| 06/30/2017. | Redemption ~ 100.0000.... | ....ccoervvremurirens | voreeer 175,778 | o AT5778 | ... 176,496 | ... 176,050 | ... (V1 I (28) | v 0 176,023 0 (245) 03/30/2023.
89172P AA 7 |TOWD POINT MORTGAGE TRUST 2016-2 A1 3........... .. | 06/25/2017. | Paydown.........covvvreveererneenns [ covveverinniiseinens | v 127,989 | .. 127,989 | ... 128,991 | ... 128,870 | ..o 0 | oo (130 N 0 127,989 0 0 08/25/2055.
893830 AF 6 | TRANSOCEAN INC 7.500% 04/15/31 .. | 06/08/2017. | Barclays............ccoeeeerenrvens [ covreverivniiniiivens | cvrennnnn80,750 | ...........75,000 | ............88,675 | ...cooee..e..84,915 | Lo 0 | oo (198) | evovvernrne 0 [ cevreeeene(198) [ o0 [ s 84717 | v 0. (23,967) 04/15/2031.
89656C AA 1 |TRINITY RAIL LEASING LP 2010-1A A 5.19 ..| 06/16/2017. | Paydown.... . 0 0 0 19,321 0 0 10/16/2040.
902638 HE 1 |UCFC HOME EQUITY LOAN 1998-D MF2 7.750............ .| 06/01/2017. [ PAYOWN. ....covvrrvrirrireriens | v | e (1 [ I 20,402 | oo 19,076 0 0 0 [0 |0 | s 19,076 | ..oovvvenad 0. (19,076) 04/15/2030.
918290 AA 5 |VSE VOI Mortgage LLC 2016-A A 2.540% ..| 06/01/2017. | Paydown.... . 72,527 72,520 | ... 0 13 0 72,527 0 0 07/20/2033.
92257L AB 6 |VELOCITY COMMERCIAL CAPITAL LN 2017-1 AF......... | .. | 06/01/2017. | Paydown.... 37,654 | ... 37,654 | ... 37,644 | ... 0 10 0 37,654 0 0 05/25/2047.
949456 AA 5 |WELKRESORTS LLC 2013-AA 3.100% 03/15.............. .. | 06/15/2017. | PaydOWN........oovrvvrerereirnnins [ everreneineerieninee | e 113,294 | .o 1132% | .......... 113279 | oo 113,294 0 0 0 113,294 0 0 03/15/2029.
94973V AM 9 |WELLPOINT INC 5.875% 06/15/17 .. | 06/15/2017. | MatUrity..........oeverreveerirrinns [ vvrirriveriinniinens | 001,000,000 | ..o 1,000,000 1,040,350 1,002,823 0 (2,823) 0 [ een(2,823) | o0 | e 1,000,000 0 0 06/15/2017.
94978# JF 5 |ZC AVIATION 2014 CLASS A-1 3.620% 09/2.. ..| 06/20/2017. | Redemption  100.0000.... 0 0 0 0 57,850 0 0 09/20/2024.
94978# JH 1 |ZC AVIATION 2014 CLASS A-1  3.620% 09/1 ..| 06/16/2017. | Redemption  100.0000.... 0 0 0 0 58,262 0 0 09/16/2024.
94982W AZ 7 |WELLS FARGO MB TRST 2005-9 2A6 5.250% . | 06/25/2017. | Paydown 0 0 0 0 .105,346 0 09/25/2035.
94982W BB 9 |WELLS FARGO MB TRST 20059 2A8 5.500.... .. | 06/25/2017. | Paydown.... 0 50 0 10/25/2035.
94984F AV 1 |WELLS FARGO MBS 2006-11 A20 6.000% 09/... .. | 06/01/2017. | PaydOwN........cvvvvnerrereneins [ oveeneriieniineinens | cvveerernn56,634 | 063,374 | 10 n.55,672 | oo B7,750 | e (1 I 145 | o 0 [ e 145 [0 [ s 57,896 09/25/2036.
95058X AA 6 |WENDYS FUNDING LLC 2015-1A A2| 3.371% .| 06/15/2017. | Paydown 0 5 0 5,000 0 0 06/15/2045.
96033C AB 8 |WESTGATE RESORTS 2016-1AB 4.500% 12/2. ... | .. | 06/20/2017. | Paydown.... ..158,446 | ............ (1 I 593 | oo 0 159,038 0 0 12/20/2028. R
96950F AJ 3 |WILLIAMS PARTNER LP 3.350% 08/15/22................... .. | 05/31/2017. | Morgan Stanley Dean Witter | ...........cccocevees | +......2,030,100 | .......2,000,000 | ....... 2,007,240 | ........... 2,004,357 | ...ocoornnes (U [ (<0 N (V1N IR (<0 R [V 2,004,053 |....ccoovrnne 0. 26,047 08/15/2022. | 2FE............
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97652P AA 9 | WINWATER MORTGAGE LOAN TRUST 2014-1 A1. .. | 06/01/2017. | Paydown 146,062 46,902 | ............. (V1 I ((15) I 0 [ eoieeenne(88) | o0 | e 46,847 | 0 | e (785) [ e (785) | e 783 | 06/27/2044. | 1FM....
G0620B AB 4 |ATLAS 2014-1 A 4.875% 12/15/39. .. |.. | 06/15/2017. | Redemption ~ 100.0000.... 146,800 146,800 0 0 0 951 | 01/15/2031.
707064 AA 9 |PENGROWTH CORPORATION 6.350% 07/26/17.......... A | 06/02/2017. | Redemption ~ 100.0000.... | .....cccccorerevreenne | +..... 1,000,000 | ....... 1,000,000 | .......1,000,000 | ........... 1,000,000 0 0 0 [ oo [ eiveiierieennn0 [ 0000001,000,000 | vvvcieieen0 | |0 | 61,415 | 07/26/2017.
86722T AA 0 |SUNCOR ENERGY INC 6.100% 06/01/18 . 04/26/2017. |Call ~ 100.0000................. ..250,000 | ..o 250,000 ..246,600 | .............. 249,377 | v (V) IO 135 | o 0 | o135 |0 | 249,511 | 0 | 489 | 489 | 18,815 | 06/01/2018.
034863 AD 2 |ANGLO AMERICAN CAPITAL 144A 4.450% 09/. ... | D] 04/03/2017. | Morgan Stanley Dean Witter | ..........cccccevuee | -......1,042,500 | ....... 1,000,000 ..999,760 | ....... 999,898 0 7 .0 ). 42,596 | .......42,59 | ....... 23,363 | 09/27/2020.
05330K AA 3 |AUTO METRO PUERTO RICO AUTOPISTAS LLC 14..... C|06/30/2017. | Redemption ~ 100.0000.... | .c.ccrvrrrerrvrnrre | crrreernnn 15,000 | o 15,000 | .ocvonvnee 15,000 0 0 0 506 | 06/30/2035.
26971H AC 6 |EAGLELTD 2014-1AB 5.290% 12/15/39 D| 06/15/2017. | Paydown.... . 31,250 | e 31,445 | 31412 | 0 0 689 | 12/15/2039.
29100X AA 3 |EMERALD AVIATION FINANCE LIMIT 2013-1 A ....|D| 06/15/2017. | Paydown.... 21,981 | ... .21,981 22,283 0 . 0 [0 [0 | 426 | 10/15/2038.
37952U AD 5 [SEACO CONTAINER 2014-1AA1 3.190% 07/.............. D 06/17/2017. | PaydoWn.........ccvvvvernrirernns [ v | oveienne 150,000 | .......... 150,000 | .......... 150,110 0 () ) 0 150,078 0 ((£)] [— (78)] evenee 1,994 | 07/17/2029.
51817T AB 8 |LATAMAIRLINES 2015-1 A 4.200% 11/15/2 . |D| 05/15/2017. | Redemption ~ 100.0000.... | ...ccovvrriecmricnnis | crvvrriinas 39,918 | .o 39,918 | oo 38,585 0 (01 I 43 |0 [ 38,655 | ..o 0. e 1,263 | ........... 1,263 | .o 838 | 11/15/2027.
705010 AB 2 |PEARSON DOLLAR FINANCE PLC 144A 6.250%......... | D | 06/01/2017. | Call 0.0000 (1 I 0 0 0 0 0 0 0 |..2,106,082 | 05/06/2018.
83363R AA 5 |SOCIEDAD CONC AUTOPISTA CENTRA 144A SENI..... C|06/15/2017. | Redemption ~ 100.0000.... | ...ovvvrrrervrrire | verereenee 205,625 | .......... 205,625 | .......... 205,625 0 205,625 0 0 0| e 6,398 | 12/15/2026.
88314R AA 4 |TEXTAINER MARINE CONTAINERS 2013-1A A... .| C|04/20/2017. | Paydown.... ...650,000 | .......... 650,000 ...646,669 .0 650,000 0 0 0 | 8,450 | 09/20/2038.
88314R AC 0 [TEXTAINER MARINE CONTAINERS 2014-1A A... ... | D] 04/20/2017. | Paydown.... .1,895,833 | ... 1,895,833 | .......1,895,191 L0 | e B 0 BT 0 1,895,833 0 0 0. 20,665 | 10/20/2039.
89675* AN 7 | TRITON CONTAINER INVEST LLC SERIES A-1.............. D| 04/30/2017. | Redemption ~ 100.0000.... | ...covvrrrrerererens | worerrnns 428,571 | ......... 428,571 | .......... 428,571 0 428,571 0 0 0] 13,007 | 04/30/2020.
F6519# AG 6 |NEOPOST SA SENIOR NOTES SERIESD 4.500.......... | D| 04/24/2017. | Redemption ~ 100.0000.... | ....cevvrvvrrcmmivens | crvene 1,000,000 | ....... 1,000,000 | ....... 1,000,000 1,000,000 0 ..1,000,000 0 0 0] 15,500 | 06/20/2022.
G6177# AA 1 |INCHCAPE PLC 5.940% 05/23/17 v | D{ 05/23/2017. | MALUFIY......oovvrreieirrciins | corereiieeirenennes | eveene 1,671,429 | ....... 1,571,429 | ....... 1,571,429 1,571,429 0 .1,571,429 0 0 0. 46,671 | 05/23/2017.
G7572L AB 5 |RISE 2014-1 A ASSET BACKED SECURED TERM......... D| 06/15/2017. | Redemption ~ 100.0000.... | ...cccovrrvrcmrrirens | correrennn 63,418 | i 63,418 | oo 64,766 | ...ooooeren04,285 | o0 | e (TO) [ e [ (T0) [0 | 64,215 | .o 0 02/15/2021.
H4777*  AA 3 | SBM DEEP PANUKE SA SNR SEC NOTES 3.500......... | D|06/15/2017. | Redemption  100.0000.... ...200,000 ...200,000 200,000 0 12/15/2021.
N3386# AP 4 |FUGRON.V.SERIES C 5.880% 08/17/23. ... | D] 05/26/2017. | Redemption  100.0000.... e 126,827 | 000 126,827 | 126,953 | 0 [ e (B) | 0| i (B) [0 | 126,947 | oo 0 08/17/2023.
P7077@ AF 1 |NASSAU AIRPORT DEVELOPMENT CO 7.000% 1....... D| 06/30/2017. | Redemption ~ 100.0000.... | ...ccovvrrrerrrvrrens | woverernni22,500 | covevneen 22,500 22,500 22,500 0 11/30/2033.
QO0455# AF 5 |APT PIPELINES LTD AUSTRALIAN PIPELINE LT........... | D| 05/15/2017. | Maturity.. 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 2,000,000 0 0 [V 58,900 | 05/15/2017.
Q2759# AP 2 |CONSOLIDATED PRESS FINANCE LTD SERIES N. D] 06/09/2017. | Maturity.. +.2,500,000 | ....... 2,500,000 | ....... 2,500,000 | ... 2,500,000 2,500,000 0 0 0. 71,500 | 06/09/2017.
3899999. Total - Bonds - Industrial and Miscellaneous i s | ce 85,922,331 | ..... 87,073,171 | ... 85,542,365 | ......... 83,066,200 | ............. 0. 193,048 | ..o 0. 193,048 | ..o 0] s 85,625,168 | ....cccrvvnn. 0]... 297,161 | ....... 297,161 | ..7,402,723 XXX
8399997. Total - Bonds - Part 4. s 94,566,754 | ... 95,674,499 | ..... 94,267,522 | ......... 91,728,276 | ..coocoeel0 | e 125370 | oo [ i 125370 | .0 [ 94,261,173 | .0 | 305,578 | ....... 305,578 | ..7,606,656 XXX
8399999. TOtal = BONAS. ... s 94,566,754 | ..... 95,674,499 | ..... 94,267,522 | ......... 91,728,276 | ..........0 | ....125370 | .coooceenl0 | Lo 125,370 | .0 | i 94,261,173 | .0 | e 305,578 | ....... 305,578 | ..7,606,656 XXX
Preferred Stocks - Industrial and Miscellaneous
49446R 74 5 |KIMCO REALTY CORP SER K 5.625% REITS.. .. | 06/08/2017. | Incapital.............cooeevrreerneene 1,500,000.000 | ....... 1,499,967 | ...............0.00 | ....... 1,500,000 1,500,000 0 0 0 0 21,500,000 | .coovvcercen0 | eieieen(33) | e (33) | e 42,187 XXX
78407R 20 4 |SCETRUSTIIPFD 5.1% ... |.. | 05/30/2017. | Wells Fargo Securities........ |..... 40,000.000 | ....... 1,002,378 | ... .0.00 | ... 1,000,000 | ... 1,000,000 0 0 0 0 ..1,000,000 |..oovviienn0 | 002,378 | 2,378 | i 12,750 XXX
8499999, Total - Preferred Stocks - Industrial and MISCEHIANEOUS................ccoveviveiiiieiiis ceriiiieieieie e ssessenesesenes | eveene 2,502,345 XXX | 2,500,000 | ........... 2,500,000 0 0 0 0 2,500,000 |.............0 | ......2,345 | .........2,345 | ... 54,937 XXX
8999997. Total - Preferred Stocks - Part 4........oviiiiiisiscnsn s v 2,502,345 XXX | 2,500,000 2,500,000 0 0 0 0 2,500,000 |..cooienn0 [ 2,345 ] 2,345 | 54,937 XXX
8999999. Total - Preferred SIOCKS.......c.iiiiriiisiiisieni s seeeas s XXX 2,500,000 | ... 2,500,000 0 0 0 0 2,500,000 |..cooceenn0 | 2,345 ] 2,345 | 54,937 XXX
9899999. Total - Preferred and Common Stocks.......... O OO OO PO PO PO OO OO PP P PO PO PP PP PPTOPSYRPPURPOTRPPOR) INUPPOON 2,502,345 XXX | 2,500,000 | .....cooue 2,500,000 0 0 0 (V] 0] s 2,500,000 |...coooeenn0 02,345 | 2,345 | 54,937 XXX
9999999, Total - Bonds, Preferred and Common Stocks... et e | s 97,069,099 XXX ] 96,767,522 | ......... 94,228,276 | ............. 0] ... 125,370 | ..o 01... 125,370 |................. 0. 96,761,173 | .........c...... 0].. 307,923 | ....... 307,923 | ..7,661,593 XXX

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




Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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

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

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

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

QE06, QE07, QE08, QE09



Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC Designation 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 Curvivvrnens [ | v, 96,665,400 | ....oooorirnras 96,665,400 | ...oooriiiirniinns
8899999.  Total - Other Invested Assets (Schedule BA Type) 96,665,400 ...96,665,400 XXX
9999999, TOtalS..... eovvrivieiiieeii s 96,665,400 | ................. 96,665,400 XXX
General Interrogatories:
1. The activity for the year: Fair Value $.....96,655,400  Book/Adjusted Carrying Value $.....96,655,400
2. Average balance for the year: Fair Value $.....90,422,043  Book/Adjusted Carrying Value $.....90,422,043

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: $.....96,655,400 NAIC 2: §.......... ONAIC3: §.......... 0 NAIC4: §.......... ONAIC5: §.......... 0NAIC6: §.......... 0

QE10




Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

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

NONE

QE11




Statement as of June 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

Month End Depository Balances
2 3 4

SCHEDULE E - PART 1 - CASH

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month

Open Depositori
US Bank NA, Cincinnati, OH vorenener.0.000 0 0 (8,398,418) (9,215,245) (9,421,008) [ XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (8,398,418) (9,215,245) (9,421,008) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (8,398,418) (9,215,245) (9,421,008) | XXX
0599999. Total Cash XXX XXX 0 0 (8,398,418) (9,215,245) (9,421,008) | XXX

QE12
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Statement as of June 30, 2017 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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