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Statement as of September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
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 2,888,209,310 | ..oovverevvenerirncrrncrirnenn0 [ s 2,888,209,310 | ..ccovvnee. 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 6,752,185 | ooooucvirerircrinirienii (U IO 6,752,185 | ..oovvrireriinn) 6,430,681
3. Mortgage loans on real estate:
31 RIS ENS ..ottt | oeenianeie 402,839,427 | oo (U IO 402,839,427 | ...ovvvern. 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 ($.....(6,608,430)), cash equivalents ($.......... 0)
and short-term investments ($.......... 0.ttt enns | enrenesenaenrenes (6,608,430) | ..ovvvevrerirerererrieieinn (01 I (6,608,430) | ....ooovverrrirnne (5,177,832)
6. Contract loans (including §.......... 0 Premium NOLES).......cvireieirieieieiesieesisesesessssessessesssenss | crersssesesees 113,833,537 | ovvveeieeeeieien (0] I 113,833,537 | coovveienne 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 SECUMHIES..........ocverrrrreieeriereiei et esssssessssnnes | sessesssseessenns 1,279,341 | i) 0 [ oo 1,279,341 | oo 710,217
10.  Securities lending reinvested Collateral @SSELS............ovvrriieieircreieeceee s | cveessasseeseaas 86,698,540 | ....covvevereriieieiind (0 IR 86,698,540 | .......cocvuvene 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 3,504,606,710 | .ooovereereeereieind (0] I 3,504,606,710 | ............. 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 30,595,220 | ..ooveveveeeeeeeer e (0 I 30,595,220 | ....ovoveunee 30,395,366
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....................... ....10,182,977 ....10,182,977 ....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 123,446,365 | ..ooooovverreeeeieenan (0] I 123,446,365 | ......cooc..... 125,691,748
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt ettt | enbieesi et ees (0 TN (0 N (0 N 0
16. Reinsurance:
16.1  Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIES...........ccceevriieiereieiieiieieienies | e ses (0 SR (0 O (0 0
16.3 Other amounts receivable under reinSUrance CONMIaCtS.............couivniniiniieriiniisiinns | o 0 [ oo (O N (O N 0
17. Amounts receivable relating to UNINSUIEd PIaNS...........coveieieirieiiinine e essisssesees | ersssessesessssesessssessesnees (0 (0 O (0 0
18.1 Current federal and foreign income tax recoverable and interest thereon............cccocvvevveveee | cevevereisivceeeceesees 0 [ e 0 [ o 0 [ o 0
18.2 Net deferred taX @SSEL..........ouuirririeceesee st | eesssseesseens 107,852,589 | ...ovvverrernnn 62,703,273 | ..ovvornns 45,149,316 | oooorvrienns 48,909,104
19.  Guaranty funds receivable or 0N dePOSIt.............c.euiveievieiriesie et | eereresesseseseees 2,016,629 | ...ooovevieeee [0 [ AR 2,016,629 | ....ccoevvirnnnne 1,610,266
20. Electronic data processing equipment and SOtWAIE.............ovurerrrererreeirnernsinniressesesessesssseees | seesessessssesssessssssssssesnses (0 0 [ e 0 [ e 0
21.  Fumniture and equipment, including health care delivery assets ($.......... 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...............ccccoceverrerierieeesisiecseeeeens | e, 58,542,781 | oo [0 I 58,542,781 | oo 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 96,410 | oo (U I 96,410 | oo 80,803
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccvururierirrieieireeinrereeisesssessessesssesssssssssessssssssssssesss | sessessneens 3,839,404,138 | ..o 62,703,273 | ..coovvnve. 3,776,700,865 | ............. 3,703,740,672
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccecveees | wovviveinnace. 271,885,058 | ...ooovvveieceieenad (0] I 271,885,058 | ................ 253,233,283
28.  Total (LINES 26 @NA 27)......cuuererrrrmeeeiremeeriseessesisesssesssseesssessssesssssssssssssssssessssssssssssssssssns. | evsssesssens 4,111,289,196 | ....ooovvvrennc 62,703,273 | ..ovvevnne 4,048,585,923 | ............ 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 73410 | oo (U 73410 | 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 96,410 | oo [ IS 96,410 | oo 80,803




Statement as of September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....3,115,381,887 less §.......... 0
included in Line 6.3 (including §.......... 0 MOGCO RESEIVE)......ouiveieiciiieicteie ettt bbbt snbenaens | evsessssessessssanas 3,115,381,887 | .ooveveeinn 3,053,704,812
2. Aggregate reserve for accident and health contracts (including $ ol 85,502,928 | ... 88,874,043
3. Liability for deposit-type contracts (including §.......... 0 MOGACO RESEIVE)......cvuiiivieieciieiieieissie ettt sse st s s sssnns | essssessesssssssesnsas 105,801,184 | ..oocvveveereee 105,168,825
4.  Contract claims:
A0 LBttt Rttt nes | eebieebi ettt ees 12,393,371 | oo 13,572,751
4.2 ACCIAENE AN NEAIN........ocieiieii bbbttt | eebtent bbbttt 785,087 | 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 $.....316,516 accident and health PreMIUMS............c.covvvrveeverveeeeeeeeeeeeeeseeeeseeeseesssesssesssesssesssenssenseas | erseesssessssssessseessesssens 927,830 | covverveeeeeeries 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 $.....6,558,381 assumed and $.....6,649,790 ceded...........ccocoevuverrverevecrees | ovrverreercenieers 13,208,171 | oo 0
9.4 IntereSt MaNtENANCE RESEIVE. .........cuivieiciiieie ettt bbbt st sse st st s snbnns | suessessssessessssassesnsa 6,960,483 | ...cvovverereieies 8,158,986
10. Commissions to agents due or accrued - life and annuity contracts $.....4,031,732, accident and health $
and deposit-type contract funds §.......... 0ttt ssssessessssensessssensessessssensenses | svessessnsenessnsenenness By 033,057 | cieiveieieseeseneins
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 $.....(2,933,453) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (2,933,453) | ..o (3,414,862)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 2,226,559 | ...ocoovviereiiein 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 .6,458,725
2410 Payable fOr SECUMHES IBNAING..........rveirrerieieieiiss ettt 86,698,540
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 3,484,032,869
27.  From Separate ACCOUNES SEALEMENT.............cocvivieciiiic ettt bbbt s bbb a s nes | sntessessssssessssanes 271,885,058
28. Total liabilities (Lines 26 and 27) ..3,755,917,927
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 283,067,992 268,350,673
38. Totals of Lines 29, 30 and 37 ol 292,667,997 | ... 277,950,678
39. Totals of Lines 28 and 38 (Page 2, LN 28, COl. 3).........cvuririirmiiieiieeiieiieeiseiesissesessssssss st sss st ssssssssssesssenssnsssssssnnses | evsnessnssenessncnens 4,048,585,923 | ......cccovevunnn. 3,956,973,955
DETAILS OF WRITE-INS
25071, UNCIAIMEA fUNGS.......cooeeererireiiecirete ettt E e a e ns et nssnsts | sbsessnssessassnsssssnssansnns 468,884 | ..o 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)... 468,884 211,573
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 September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
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.............cccoueveveeerreieseeeeeseeeeeereee s | cveeveseesenns 121,349,316 | .............. 187,257,203
2. Considerations for supplementary contracts with life CONtINGENCIES..........ccuveririierirririnisnrise et ssessssssses | cnsssssessssesssnens 34,999 | .o 0
3. NEtiNVESIMENEINCOME........cvivcvicecieiice bbbt b s bbb st a s s s b ssebes s sssesensnns | sesssssesinns 120,156,743 | .............. 116,729,193
4. Amortization of Interest Maintenance Reserve (IMR) ...2,202,755
5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES.........cvurururrirrenrerrenireerneirsirenseesesseseess | oeseeesseesseseesssessessesnnes [0 0
6. Commissions and expense allowances ON reiNSUrANCE CEABM............crueieirvieeeieeieieee et sssesssnes | evssessesinaas 26,426,249 | ................ 31,898,272
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.........ouveiveiecictctet ettt bbbt b bbbt et n s bnsans | evsesssensesaneas 1,111,955 | oo 1,059,543 | .coooviii 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 14,549,320 | ....coenuees 13,816,010 | oo 19,492,348
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns .285,035,936 ...352,962,976 471,743,547
10, DEAH DENEIS.......uctiteictitic bbb bbbt bbbttt
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES)..........cccevrveeieviiieieieirieiessesess e ssnsns
12. Annuity benefits .3,612,305
13. Disability benefits and benefits under accident and health contracts 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............ccovcveiueiceeivrieceeeeeee e | eeereriereins 58,064,248 | .............. 121,013,664 | .............. 174,324,411
20. TOtalS (LINES 1010 19)...uuiuurireirierireireiseiie ettt sttt sttt essen s s st ensnsns | fansesnessees 176,415,439 | .............. 240,254,189 | .............. 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.........cvvuevreviierreieseisesessssssessssssesessssesssssesse s sssssssesssssssesssssssesssssssessessesssssssesssssssesssssssessessnses | sveeensereersn B2y L1980 | coiviiiiians 47,363,041 | .covne. 55,449,118
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES...........ccuiveireiiieieeiieieisie et | srsesssssssesneas 9,210,840 | ... ...9,919,026 ...15,312,370
25. Increase in loading on deferred and uncollected premiums v | e 2,804,608 | ......ccconeee. 2,127,516 | .cocvrere. (7,141,837)
26. Net transfers to or (from) Separate Accounts net of reinsurance.... B I (4,454,842) | ..ovvvree. (807,133) | v (1,682,105)
27. Aggregate write-ins for deductions 1,993,763 5,175,577
28. TOtAlS (LINES 20 0 27)....u.cvueirieiieeiciecieiiete ettt bbbt bbb bbbttt st | dentassassaes 260,257,294 | .............. 339,095,963 | .............. 443,349,606
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccceovvveee | vovvrrirerennen 24,778,642 | ..covvvneen. 13,867,013 | oo 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 Line 30).......c... | cecvvervienns 24,778,642 | ..covvennee. 13,867,013 | oo 28,393,941
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNs)...........ccccevevieveirieresieesiee s | cvreresinisiesenes 3,017,741 | ..o 8,260,307 | ................ 10,929,185
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105Ses) (LINE 31 MINUS LINE 32)........ceviveiirieeieiseesce ettt sses st sbes st sssss s sssss st ssssssesnsans | esessessesnsas 21,760,901 | .oovevvrerenn 5,606,706 | .......cco..... 17,464,756
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(1,298,639) (excluding taxes of $.....112,457 transferred to the IMR)..........c..coovrriueiereiinieiies e | esrsssssssenens 2,567,627 | .o (1,241,475) | oo (3,348,876)
35. NetinCOmME (LINE 33 PIUS LINE 34).....cuuevuieeiieiririsierieise ettt sttt st sssssessssssssessessassnsssessessanss | ssesssssnsseses 24,328,528 | ......cccvvuunnn 4,365,231 | oovvvrenn 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 $.....(37,391)......cceverernrrerneiese e
39. Change in net unrealized foreign exchange capital gain (I0SS)..........ccccuevriieiiiiiereeee e be s
40. Change in net deferred income tax . 3,549,716) | ...
41. Change in NONAAMIEA BSSEES.........vururrirririrrieire ittt ettt bbbttt ssens st | sbnssnssestensanens (247,463)
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.ewurerererienrireersieesneissieesssessssessssessessssssessessessssssessessssssssssssessesssssessessessssssessessenes | sessnessessessessne( 909, 431) | torvvvrrirrinens (2,997 575) | ..cvvvvrneee. )
45, Change iN trEASUNY STOCK. ... vuvererrerrisecsreeie e siesese s ess sttt s sttt
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.evuiuriurieiriree ettt
48, Change iN SUMPIUS MOLES......euvrirreiereiseisieeeeseiesseessse ettt b bR E bbb E bbbt
49. Cumulative effect of changes in acCoUNtiNG PrINCIPIES..........c.cvivieriiieiieieisee ettt
50. Capital changes:

50,1 PRI UMttt
50.2 Transferred from surplus (Stock Dividend)

50.3 TranSTEITEA 10 SUIPIUS......cvuivrieireiiieie ettt sttt s s snn
51. Surplus adjustment:
BT PAIA Nttt bRt
51.2 Transferred to capital (StOCK DIVIABNG)...........c.vivevieiieiriire et
51.3  Transferred from CAPILAL..........ccccveeveie ettt bbbttt n st en et aen
51.4 Change in surplus as a result of reinsurance
52. Dividends t0 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 I0SSES iN SUPIUS...........overurrererrerrerireeseressieesesssssssesessesssssssssessessssssssssssessesssssssssessessenssns | ssssesssssssssees 1,164,839
54. Net change in capital and surplus (Lines 37 through 53).... .. 14,717,319 ....(3,556,937)
55. Capital and surplus as of statement date (LINES 36 + 54)..........cccveueeiveeiieiieieeeeice ettt ssassaens | eevesaesassaes 292,667,997 | ....coevne 273,910,944 | .............. 277,950,678
08.301.  COICRAIGES......cuevreveriricticie sttt bbbttt s st ntensnnns | evssssssesseses 8,582,538 | ..coovveirernns 8,744,738
08.302.  SUITENAET ChaJES.......coeuiveiieireieiieieisieie ettt a bbbt s bbb s s s b b st s s s s saebesesnsesanns | sorebesssssesinns 5,812,507 5,900,804
08.303. Administrative Charges ....154,275 .(829,532)
08.398.  Summary of remaining write-ins for Ling 8.3 from OVErfloW PAGE.........ccceuieeieevcsieieseteece e esieiesesstesessensenes | eeveressessesisssesssssieseeenld | cevevesvesssssessseesesensad 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNE 8.3 GDOVE)......cuururirereirereeissrsesssssssesssssssssssessessssssssssssessanssnssnssens | osssssssssssas 14,549,320 | .o 13,816,010
2701.  Health Surrender Benefits 11,993,763 ..4,109,212
(72RO
227 T
2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......evcerurrerrureisireresressisesssssnssssssessnsssssssssssssssssssssssssnsssssssssssss | sssessessesssees 1,999, 109 | cerreserssseseenas 4,109,212 | oo 5,175,577
5301.  Amortization of COINSUIANCE GaIN........c.ceeuverrerieirrerreereireeseieeeseiseeseessessseseeessesssssssssesssssessssssssessssssssesessessssssessessensns | snessessesessessnes(0371,082) | oveerevrrunnenns (4,098,604) | ....oververnnn (3,182,918)
5302.  Prior period adjustment ..(1,767,186) .(717,726)
D303, ettt bbbt s bbbttt a st s stentn s saesssssssanssensensansnssessenssnsns | svessenseessessensensenssessens0 | cereesensensiesessensenseeseed) | eereessessesses st eees 0
5398.  Summary of remaining write-ins for Line 53 from overflow Page.........cccccevevcisieicseeiceeeseesee e | csnesssssnesssssssssseneensn0 | evevveieenieieiesisieneenen0 | e 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)........ccvereiiiiiieiisitiiiieiesiesisstesesissssssss st ssessssssssssssenes | svsesssssosssssans 1,164,839 | .o (5,865,790) | ..oocvvvrrnenns (3,900,644)
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Statement as of September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............coevcviieeiecee ettt saens | ertesensnsenes 122,749,607 | ....coooveeee 188,341,298 | ............... 253,171,236
2. Netinvestment income... .120,807,709 ...116,804,741 ...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 26,901,122 | ..o, 28,859,211 | oo 38,189,182
4. Total (LINES 1 HhrOUGN 3)....eoieriircii s | eeresnieneas 270,458,438 | ...cccovvenne 334,005,250 | ..ovvernenee 446,040,781
5. Benefit and 10SS related PAYMENLS..........cccvveiiiieeiecic ettt sse st esnaes | enaessesinsinea 99,930,045 | ....cocvvvnnd 97,680,668 | ............... 121,256,071
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........coveveeveereeererrcerieriens | coveeieisiiennns (4,936,251) | .ovovvveerrnnn. (1,724,008) | ......ccevveve. (2,812,643)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccvvviveiciriieiieiiee e | evvessesssisneas 87,458,967 | .....ccounnnd 98,046,041 | ..cocevveee 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). ....981,972 ..(997,404)] ...
10, Total (LINES 5 HIOUGN 9)......cvuiiriiici sttt sttt nns | sesesssnsssnnes 183,434,733 | v 193,005,299 | ....c.ovvenee. 241,448,093
11. Net cash from operations (Line 4 MiNUS LINE 10)........ccuvieiiniriieiirieeisseieissesessisssessesssssssessssssesssssssessssssessessess | sossessessssssee 87,023,705 | .coovvvvrenn 140,999,951 | .ovovvrvvenee 204,592,688
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS.... oottt | enbtennieneeas 263,479,348 | ...ccceenee. 216,590,601 | ..ocvoeeneee 276,450,253
12.2 Stocks. ....3,125,441 ...3,125,441
123 MOMGAGE I0BNS. ... eeeieeiirieaiiei ittt bbbttt es | frenisesisenins 46,620,953 47,326,703 | ..oovvoerenns 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 { PR (O R 0
12.8 Total investment proceeds (LINES 12.110 12.7).....c.cvcviurieiiieeieeseeetees bbb sssssnes | evsessssnnans 312,602,646 | ............... 267,042,745 | ............... 340,530,301
13.  Cost of investments acquired (long-term only):
131 BONGS.... ottt | enitennenneas 297 477,730 | coovvernnes 463,274,911 | oo 551,262,530
13,2 SHOCKS...uvvvuieeiteiteiie ittt b st s bbbttt stns | nstnssenstenseas 1,319,000 | covvvovverinnnd 6,426,300 | ..cocovvrrrrnenns 6,426,300
13,3 MOMGAGE 08NS, ....vveveeierieariaiiei ittt ent s | renineninenind 69,782,128 | ....ccoovrernns 43,705,000 | .cooovvrrrenns 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  MiSCEllaNEOUS APPIICAtIONS.........cviveevrieiieiicieieie ettt bbbt et tes s | sebessesssssnsansssans 569,124 | .oooveriirnnn. 835,364 | oo 156,283
13.7 Total investments acquired (LINES 13.110 13.8)......cuiiiierieiieieiieese ettt sessesssssssssesnaas | aevesssnsssaens 369,147,982 | ......ccouu 514,241,575 | ..o 614,920,113
14, Netincrease or (decrease) in contract 10ans and Premium NOES.........c.cueiiucirieineireieine et | rereeessesineens 5,902,162 | ..oovvveriirerns 5,832,960 | ..ccoverrvrrrinnen 5,978,986
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........c.oorieerinrinininereeeseeneeneess e seesssees | coreesesseesnnes (62,447,498) | .............. (253,031,790) | ..vrvvnenee (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. ..(764,154)] ... ....100,398,398 99,900,490
16.5  Dividends t0 SOCKNOIABTS..........c.uuevuiiririrci s 6,000,000 | ..oocorvrerrennes 7,000,000 | ..oocvvnreneene 28,000,000
16.6  Other cash provided (APPHEA)...........cuururrirrirriiiieri ittt sttt bttt ennias | enbsnsssnssennes (19,242,652) | ...vvovvennens 17,319,566 | ..ooovvrrennens 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).......... | ccoccovrerence. (26,006,806) | ....oveorerevee 110,717,964 | .oovovrinns 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 (1,430,599) | .coovvvverrrnns (1,313,875) | coovverererinas 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 (6,608,432) (13,178,989) | ....evvvnrene. (5,177,833)
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001  Change in SECUMtIES IENAING CONBLETAL...............oooosscccccrerseseseeeeesssseeseeessssseseesessssesseeessssseeeeeessssseeeeeesssseseeees | cseeesssssceee (6,458,725)] ..o (15,730,502)] .......ccoocs 19,081,705 |
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Statement as of September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

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. ........cevuevevieevcieec ettt st sse st s sssaesssnsens | sevsesssssssssesssessesnsas 312,403,337 | oo 441,269,640 | ...oovevvreereeienn 584,734,891
3. Ordinary individUal BNNUIIES.............rvvumreerriireireericeiseseses e esssessssssssesssens | ersseessesssesssesssesssesesnas 200,147 | oo 64,957 | ..o 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 17,148,825 | ..o 15,353,313 | oovorerrereerieeienen 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 ..ottt | et 329,752,309 | oo 456,687,910 | ..ooovvveriririinn) 605,720,219
12, DEPOSIt-tyPE COMIACES.......cviveieciiiieiciieicsee sttt b st | sbsssessessesssssssenssantesnsas 2,907,995 | .o 103,075,872 | oo 103,125,925
13, TOMAL ettt eneene | eeastesetnn et nnees 332,660,304 | ..o 559,763,782 | ..vvvreeerreirieieins 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

Q06




Statement as of September 30, 2017 of the OHlO NATlONAL L”:E ASSURANCE CORPORAT'ON

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

SSAP # FIS Page F/S line# September 30, 2017 December 31, 2016
Net Income
(1) Net(Loss) Income XXX XXX XXX $ 24,328,528 14,115,878
) State prescribed practices: NONE - -
3) State permitted practices: NONE - -
4) Net Income, NAIC SAP XXX XXX XXX $ 24,328,528 14,115,878
Surplus
(5) Statutory capital and surplus XXX XXX XXX $ 292,667,997 277,950,678
(6) State prescribed practices: NONE - -
@) State permitted practices: NONE - -
8) Statutory capital and surplus, NAIC SAP XXX XXX XXX $ 292,667,997 277,950,678

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 September 30, 2017 financial statements reflect a prior period adjustment relating to the recording of disability income
reserves. As of December 31, 2016, direct and ceded reserves net were overstated by $1,287,229. As a result, surplus was
understated by $836,699. The events contributing to the reserve overstatement impact surplus as follows:

Increase in aggregate reserves for life and accident and health contracts

(P4,L19,C1) $ 1,287,229
Federal and foreign income taxes incurred

(excluding taxes on capital gains) (P4, L32, C1) (450,530)
Increase in surplus (P4,L53,C1) $ 836,699

The Company’'s September 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 September 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
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Statement as of September 30, 2017 of the OHlO NATlONAL L”:E ASSURANCE CORPORAT'ON

NOTES TO FINANCIAL STATEMENTS

The Company’s September 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)

$ 406,390

Prior period adjustment surplus (P4, L53, C1)

3-4. No significant change

5. Investments

D. Loan-Backed Securities

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

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

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

Recognized Date of
Book/Adj Carry 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
CUsIP 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 $ 3,134,409

(2) 12 Months or Longer $ 1,288,013

(b) The aggregate related fair value of securities w ith unrealized losses
(1) Less than 12 Months $ 177,618,857
(2) 12 Months or Longer $ 30,580,426

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
$86,698,540.
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
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Statement as of September 30, 2017 of the OHlO NATlONAL L”:E ASSURANCE CORPORAT'ON

NOTES TO FINANCIAL STATEMENTS

N. Prepayment Penalty and Acceleration Fees

General Account Separate Account
(1) Number of Cusips 4 0
L
(2) Aggregate Amount of Investment Income $ 443,171 $ (

6 - 9. No significant change

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. Itis 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 nine months ended September 30, 2017 was $103,560 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 September 30, 2017 ONLAC had $50,864,920 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 September 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 —9/30/17

1 2 3
Separate
Total 2+3 General Account Accounts
(a8) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 4,748,368 $ 4,748,368 $ -
() 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
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Statement as of September 30, 2017 of the OHlO NATlONAL L”:E ASSURANCE CORPORAT'ON

NOTES TO FINANCIAL STATEMENTS

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
b.  Membership Stock (Class A and B) Eligible for Redemption
6 Months to  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 $ 122,464,290 $ 123,082,199 $ 100,000,000
2. Current Year General Account
Aggregate Total
Fair Value Carrying Value Borrow ing
Total Collateral Pledged $ 122,464,290 $ 123,082,199 $ 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 $ 124,391,928 $ 123,547,338 $ 100,000,000

Q07.3



Statement as of September 30, 2017 of the OHlO NATlONAL L”:E ASSURANCE CORPORAT'ON

NOTES TO FINANCIAL STATEMENTS

2. Current Year General Account
Amount Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
Total Collateral Pledged $ 124,391,928 $ 123,547,338 $ 100,000,000
3. Current Year Separate Accounts
Amount Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
Total Collateral Pledged $ - $ - $ -
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 99,999,997
(c) Other - - XXX
(d) Aggregate Total 100,000,000 100,000,000 99,999,997
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 -
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Statement as of September 30, 2017 of the OHlO NATlONAL L”:E ASSURANCE CORPORAT'ON

NOTES TO FINANCIAL STATEMENTS

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

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 September 30, 2017 are as follows:

1) @ ©) @) (5)
Description (Level 1) (Level 2) (Level 3) Total
a. Assets at fair value
Cash $ (6,608,430) $ -3 - 3 (6,608,430)
Short-term - - - -
Securities lending collateral - 86,698,540 86,698,540

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

Total Perpetual Preferred Stocks - - - -

Bonds
U.S. Governments - - ;
Industrial and Misc 651,875 - 651,875
Hybrid Securities - - - .
Parent, Subsidiaries and Affiliates - - .
Total Bonds - 651,875 - 651,875
Common Stock
Industrial and Misc - 6,752,236 - 6,752,236
Parent, Subsidiaries and Affiliates - - _
Total Common Stocks - 6,752,236 - 6,752,236
Derivative assets
Interest rate contracts - - - _
Foreign exchange contracts - - - _
Credit contracts - - - .
Commodity futures contracts - - - .
Commodity forward contracts - - - .
Total Derivatives - _
Separate account assets 271,885,058 - - 271,885,058
Total assets at fair value $ 265,276,628 $ 94,102,651 $ - $ 359,379,279

b. Liabilities at fair value
Derivative liabilities $ - $ -3 -3 -
Total liabilities at fair value $ $ $ $

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

(4) As of September 30, 2017, the reported fair value of the reporting entity’s investments in Level 3, NAIC 6, securities was $0.
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Statement as of September 30, 2017 of the OHlO NATlONAL L”:E ASSURANCE CORPORAT'ON

NOTES TO FINANCIAL STATEMENTS

B. Other Fair Value disclosures — NONE

C. Fair Values for all Financial Instruments:

1) @ (©) @) (®) (6) @)
Type of Financial Not Practicable

Instrument Aggregate Fair Value  Admitted Assets Level 1 Level 2 Level 3 (Carry Value)
Bonds $ 3,022,042,254 $ 2,888,209,310 $ 3,700,489 $ 3,012,258,612 $ 6,083,153 $ -
Cash (6,608,430) (6,608,430) (6,608,430) - - -
Common stock non-affilate 6,752,185 6,752,185 - 6,752,185 - -
Preferred stock 12,081,200 11,602,800 - 12,081,200 - -
Mortgage Loan 408,040,084 402,839,427 - - 408,040,084 -
Separate account assets 271,885,058 271,885,058 271,885,058 - - -

Liabilities at fair value:
Separate account 271,885,058 271,885,058 271,885,058 - - -

D. Not Practicable to Estimate Fair Values — NONE

21. - 23. No significant change

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination

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

25. Changein Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2016 were $69,453,227. As of September 30, 2017, $6,856,397 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 $62,649,675. 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 September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

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 September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

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: $ 58,542,781
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: $ 86,698,540
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 86,698,540
16.3 Total payable for securities lending reported on the liability page: $ 86,698,540
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 September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

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 September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

1.1 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 402,839,427
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 402,839,427
1.2 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
1.3 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
1.4 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
1.5 Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) .ovvviereisrreeisiesse ettt esssssnssesnn G 402,839,427

1.6 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

2. Operating Percentages:

2.1 ABH L0SS PEICENL......euveieitresriseisestesesstseessssssesee e ssestes s s s ssessess s ss st ess e ss s s es s s s e s s a8 ee s s A8 a8 ee 8 s eEee s seE8 e R S8 ee SRR RS e R R e R R e R bR s s R e SRiesiestestansestestentensesantentan 0.0
2.2 A&H COSt CONTAINMENE PEICENL.........iviieeiiitiie ettt sttt bbb s bbb s bbb b8 b s st b sk s bbb bbb s b b s s st en s b et s sebs | ebsetsssessesntenses et st ensebantansans 0.0
2.3 A8&H expense percent eXcluding COSt CONTAINMENE EXPENSES.........v.urureirririsrererisreseisesesseeisessessssssessessessssssessessesssssessessesssss e ssessessasssessessasssssessessessasssnssessanses  sesssssssossanssssessansassssssassssans 0.0
3.1 Do you act as a custodian for health savings accounts?....... Yes[ | No[X]
3.2 Ifyes, please provide the amount of custodial funds held as of the reporting date OO 0
3.3 Do you act as an administrator for health SAVINGS @CCOUNES?............cciiiuiieiiiieiecre ettt bbbt s b s bbb a bbbt s s s s b st sn b b naetena Yes[ | No[X]
3.4 Ifyes, please provide the balance of the funds administered as of the reporting date.. e S e 0
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Statement as of September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating

NONE
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Statement as of September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

States, Etc.

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,

Including Policy

Active | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type

Status Premiums Considerations Other Fees Considerations through 5 Contracts

1. 0
2. .0
3. Arizona... 0.
4. Arkansas 0.
5. California.....cc.vuueeeeirce .0
6. COlOrAUO. ... .o s ]
7. Connecticut 0.
8.  Delaware........... 0.
9.  District of Columbia ]
10.  Florida ]
11.  Georgia.. 0.
12.  Hawaii 0.
13.  Idaho.. 0. .
14.  lllingis.... 0. .11 123,724
15.  Indiana... 0 ..........10,090,299
16. lowa....... 0.
17.  Kansas 0.
18.  Kentucky.... 0.
19.  Louisiana... 0.
20. Maine..... 0.
21. Maryland.... 0.
22.  Massachusetts.. 0.
23.  Michigan.... 0.
24. Minnesota.. 0.
25.  Mississippi. . 0.
26, MISSOUM.....covvrerirrnrirerrirerinrineinereeennnieeenensnnensensensenene MO [l [, 5,217,353 .0
27, MONANA........ccoiiveeeieieececeeeeeeereeeese e MT Lo e 2,025,397 .0
28, Nebraska........ccocvvvrerenisineninennensenesesesennensenseneennalNE | o L. .3,408,274 0.
29, NEVada.....coveeerreiercreeeineeeeneeseeessseeensssssseenennsen NV | i L. 1,392,943 0.
30.  New Hampshire.........cocevvvvvirnerereinerernsnnnserenenennenene NH [ Leoo [ e 1,663,209 .0
31, NEW JErSEY....c.oviirericrreirernceniseieeesieninsisennesnessneneneneenea N [ i Lo e 8,395,002 .0
32, NeW MEXICO.....cuvuerrerirereereerereircineineeneeneneeeeneenneesenneennee e NM i L. ...860,867 0. .893,988
33, NEW YOK..ooceeereieeeneineeeeneneeeeeneeeeeenensssseenneeneenneelNY | i N.. ...692,528 0. ..728,783
34, North Caroling........cccccceeveeeeeeeeeeeeeeeeeeeeeeeeeneeNC Lo 8,139,906 (]
35, North Dakota.........cccevrevreenrcrncniernenicieneseenenseeneneenn e ND i [N DR 829,806 ]
36. Ohio........... LOH|...... L. ..26,914,025 0 .......28,207,102 | ..
37.  Oklahoma.. LOK]...... L. .3,829,878 0. ..4,121,694
38.  Oregon....... .OR|...... L. 6,624,038 0. ..6,833,314
39.  Pennsylvania. LPA|...... L. 11,716,131 ... 0.........12,837,839
40. Rhode Island.. LRI L. .1,208,254 0. .1,262,713
41.  South Carolina... SC e L. .3,503,278 0. ..3,612,331
42.  South Dakota. SD . L. ...459,940 0. .
43.  Tennessee..... LIN L. ..11 762,624 0| 12,267,175 | .
44,  Texas..... LTIX L. 25,188,491 0 .........26,365,961
45, Utah....... WUT L. 4,961,267 0. ..5,151,936
46.  Vermont WVT L. 415,918 0. 424,370 | .
47.  Virginia VAL L. 7,056,641 0. ..7,359,060 |..
48.  Washingt WWALL L. 5,884,138 0. ..6,220,899
49.  West Virginia.. WY L. ..770,209 0. 931,954 | .
50.  Wisconsin.. LW L. 11 415,437 0] 11,796,852 |..
510 WYOMING....oovicrrierrieeirceenninereeeessissiseseneeneneneeseeseneens WY [ i Lo e 667,395 .0
52, AMENCaN SAMOA........ et AS|..... P 0 ]
53, GUAM...iircreereeereeeeesereeeeneienseesesssneeesnsssnsenneenen QU o N.. ..55,494 0.
54.  Puerto Rico ..PR]..... L. .3,248,088 0.
55, US Virgin ISIands..........ccoverurerernceneinrieeseieeeseese e VI ...... O O 13,747 .0
56.  Northern Mariana Islands. ]
57.  Canada.......cccooureunenne. 0.
58.  Aggregate Other Alien... 0.
59.  Subtotal .0
90. Reporting entity contributions for employee benefit plans............ 0
91.  Dividends or refunds applied to purchase paid-up
additions and anNUItIES...........ccoeueriicnireeeeeee e KKK e [0 O 0 | oo (010 RN (01 ISR (O IR 0
92.  Dividends or refunds applied to shorten endowment or
premium paying period XXX s [0 I 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.. ...318,557
97. Totals (All Business)......... 314,826,685 |...............200,147 |.......... 17,531,786
98. Less Reinsurance Ceded...........c......... .199,598,584 .9,120,257 208,718,841
99. Totals (All Business) less Reinsurance Ceded 115,228,101 ....8,411,529 123,839,777
DETAILS OF WRITE-INS
58001. ZZZ Other AlIEN.........coveveeeeereeeeereeeeereeeeeeneeneeeneesesseensessnens | 10 XXX | ceiriirieieens 23,893
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 September 30, 2017 of the OHIO NAT'ONAL LlFE ASSURANCE CORPORAT'ON

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

All subsidiaries are 100% owned except as noted

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

Ohio National Financial Services, Inc. (ONFS)
(Intermediate Holding Company — OH)
FEI No. 31-1614097

A J
( The Ohio Mational Life Insurance Company
Sycamore Re, Ltd (SYRE) Financial Way Realty, Inc. . (ONLI) Fiduciary Capital Management, Inc.
(Insurer — Cayman Islands) ONTech, LLC. (ONTE) (FWRI) OF“'ElFl'\'lgmég”ﬁ-aéfgLFgu (Insurer — OH) (FCMI)
FEI No. 98-0602966 FEI No. 45-5464819 FEI No. 26-4812790 0. 31 FEI No. 31-0387080 FEI No. 06-1187459
\_ MAIC Group Code 0704
Ohio National Life Assurance Corporation (ONLA) ™\
[ ) - ~ {Insurer — COH)
ON Foreign Holdings, LLC (ONFH) Montgomery Re, Inc. (MONT) FEI No. 31-0962495
(Holding Company — DE) (Captive Insurer — VT) NAIC No. 89206
FEI No. 46-3873878 RE No go it NAIC Group Code 0704 J
Y ) NAIC No. 13575
\_ NAIC Group Code 0704 7,
I National Security Life and Annuity Company \
o ] ] ] 3 Vs ~ (NSLA)
Ohio National International Holdings Kenwood Re, Inc. (KENW) (Insurer - NY)
Cooperatief U.A. (ONIH) (Captive Insurer — VT) FEI No. 13-2740556 / \
(, (Holdey Company—Dulch). FEI No. 80-0955278 NAIC No. 85472 Sponsored mutual funds
I NAIC No. 15363 NAIC Group Code 0704 / advised by Ohio National
» - \_ NAIC Group Code 0704 Y, =Y Investments, Inc.
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
\ ) (Captive Insurer — OH) /
FEI No. 47-4249160 -Dow Target Variable Fund LLC
MNAIC MNo. 15855 (" ) ) - ) Ohio 1998
\_ NAIC Group Code 0704 y, Ohio National Equities, Inc. (ONEQ) & /
- ~ FEI No. 31-1454699
ON Global Holdings, SMLLC (ONGH) \ J
Holding C -DE 4
e Ohio National Seguros de Vida SA. | | ONSV do Brasil Participacses Ltda. s W
J (ONSF) (ONSB) The O.N. Equity Sales Company (ONES)
1 & (Insurance Company - Peru) (Holding Company - Brazil) FEI No. 31-0742113
Ohio MNational Sudamerica S.A. AN \, J
(ONSA) |
Holding Company — Chile 4
( 2 e ) J O.N. International do Brasil I
| Participacées Ltda. (OHIO)
s ~\ i _Brazi S
Ohio National Seguros de Vida S.A. et m}ﬂ'jﬂ?;:ngwgfgp_aﬂzi“irﬁilrljmCc_ Ohio National Insurance Agency, Inc. (ONIA) O et (f\gaﬁliqg)ement Company Ohio National Insurance Agency of
(ONSV) \_ FEI No. 32-0071428 FEI No. 310784369 Alabama, Inc. (ONIA)(AL)
{Insurance Company - Chile) i FEI No. 63-1202147




Statement as of September 30, 2017 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE Y

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

€10

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.. | ..coovvveree (0 0 . | Ohio National Mutual Holdings, Inc.................... OH............ UIP....ooeve. Management  |........ 0.000 [ .ottt rseeenenens | eeee N.oooo. [0 R
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 31-1614097... | coovvvrrnne (V10 (1 O Ohio National Financial Sevices, Inc.................. OH........c... UIP..ovvrnne. Ohio National Mutual Holdings, Inc.................. Management ....100.000 | Ohio National Mutual Holdings, InC........c.ccocoee. | vevue N [
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ R 98-0602966.. | .....ccoee... (01 I [0 R Sycamore Re, Ltd.......ccccoevevvicieririeiceiee CYM.......... A Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, Inc..........ccccc.e. | ... N [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 46-3873878.. | ..o (V1 I (0 Ohio National Foreign Holdings, LLC................. OH............ NIA....ccoonne Sycamore Re LTD......coveuevevereveieseieiesnins Management ....100.000 | Ohio National Mutual Holdings, Inc..........ccccces | cone. N [0 S
Ownership,
Board of
Ohio National Mutual Ohio National International Holdings Directors,
0704 |Holdings, Inc. (SO SPORTUUON [V (U1 (I Cooperatief U.A. NLD........... NIA .o Ohio National Foreign Holdings, LLC............... Management ...100.000 | Ohio National Mutual Holdings, InC..........ccccee. | e N........ [
Ownership,
Board of
Ohio National Mutual Ohio National International Holdings Directors,
0704 |Holdings, Inc. [0SR ST [T (010 (1 O ON Netherlands Holdings B.V.........ccccccovuuneenne. NLD........... NIA. ..o Cooperatief U.A. Management ....100.000 | Ohio National Mutual Holdings, InC........ccccocees | cevue N.oooowe [ -
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ R 31-1702660.. | ....ccvvveve. (0 I [0 T, ON Global Holdings, SMLLC.........cc.ccceuvvernnee. OH............ NIA....cooonn. ON Netherlands Holdings B.V........c..cccccevueaee. Management ....100.000 | Ohio National Mutual Holdings, Inc..........ccccce. | ... N..oo... [0 R
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 0o | O | e, (01 0 . | Ohio National Sudamerica S.A........c.c.cccceeveenee. CHL........... NIA.....ccc...... ON Global Holding, SMLLC Management ....100.000 | Ohio National Mutual Holdings, Inc..........ccccce. | ... N..ooooe. [0
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [0S 0uereeeeeeens | e (0 I (01 Ohio National Seguros de Vida SA................... CHL........... NIA....ccoone. Ohio National Sudamerica SAA............ccccevnnee. Management ....100.000 |Ohio National Mutual Holdings, Inc..............cc.. | ... N [0
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Statement as of September 30, 2017 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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 September 30, 2017 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
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 September 30, 2017 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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 September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

N o ok wbd

Bar Code:

A0 0O AL O A0 0 R OO
* 8 9206 20174 900000 3 = * 8 92 06 2017 4470000 3 =
A 00O O O A0 0 R0 OO
* 8 92 06 2017 3 650000 3 = * 8 92 06 2 017 4 480000 3 =
A0 0O IR LA A 00O AUARR O OO
* 8 92 06 2 017 4450000 3 = * 8 92 06 2017 44 90000 3 =
A A0 AL O A ETARR LAV AL o

* 8 92 06 2017 446 0000 3 =
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Statement as of September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
Overflow Page for Write-Ins

NONE
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Statement as of September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

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)......... | eoovivreriviersrerierinnnns 402,839,437 | oo 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, SUDLOtAl (LINE 11 PIUS LINE 12)..uucuuieriiierieieiiecisiseieesssssessesesssssessssssessesssssssssesssssesssssssssessesssssssssessessssssssessessnsssssessessanssnsns | sssssssssssssesssssssssessassanes 402,839,437 | 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).......ooveiiueieiciieieciiisieeseteseesestes e ssesis s sssssssesssssssenes | sesssssssessesssssssessssassesas 402,839,437 | 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............cverveieieciceieeicteete ettt sttt st sssess s bensesnss | evassssssssssssssaesenssnsenes 305,255,456 | .ovevvieeeeeins 557,688,830
3. ACCTUAL OF QISCOUNL........oueiriiieiciesieie stttk s sttt s bbb s s s sentens | Snbessessssentesnsntessessnsanaans 1,679,027 | oo 1,970,099
4. Unrealized valuation iNCrEASE (ABCTEASE)..........ruuruuerreeereereeseeeseeseeseesestseesessessessssssessesse st essssssessessesssessessessesssessessessessnssessesss | sessssessessssssssssssssassssnessnes (106,829) | covvoveeeeeeeeeieeeneere e 58,684
5. Total gain (I0SS) ON QISPOSAIS.........ccviriviiircieiiteietsicte ettt sttt bbb bbbt b b se bt es s bbbt s s e b bnnebens | 4ebsssebessssesessnsnsesansesessaees 1,555,916 | ovvevervieeeee s 2,824,357
6. Deduct consideration for bonds and stocks disposed of... ..265,840,472 ...279,575,694
7. Deduct amortization of premium.... ..2,391,950 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). ...2,906,564,294 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 2,906,564,294 | ........coooerviiririrnnas 2,866,413,146




Statement as of September 30, 2017 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
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 1,758,617,636 | ..evvvvrereereirereiens 22,586,205 | ..o 59,103,502 | ..oovoreirereireenns 2,274,348 | ..o 1,744,587 414 | oo 1,758,617,636 | ..oovvvcrririrenes 1,724,374,687 | .ovvevreen 1,734,871,944
NAIC 2 ()-euvvereereereeseieeseieiseis ettt st esensens | sesssesseensssssesenns 1,010,000,985 | ....covvrererreerereirens 48,097,615 | oo 37,643,767 | ..ovvveeeeeieene (1,683,271) 981,209,869 | ..oevveriririnne 1,010,000,985 | ....ccocvvvvrirrrrrenes 1,018,771,562 | ..ovvvveeriinns 957,238,127
NAIC 3 ()- v vvereeerrereieireeeeieeseeeiee sttt ssss s sssessessssensens | suessssesseenssnssesnnens 122,414,075 | oo 1,000,000 | ..oovevverreieirirrireenes 1,645,566 | ...oovvreerrercirireinines 7,965,886 | ..oooveerrrriiriieiine 124,548,854 | ....oovvevvren 122,414,075 | oo 129,734,395 | oo 121,463,309
NAIC 4 ().t essnsens | sebestessesssessessessnenes 19,458,684 | .....oovvveeireieereeceeeseiens (0 R (12,831) | v (9,009,709) | ...vvveverereireerireeeens 15,954,155 | oo 19,458,684 | ..o 10,461,806 | ...coovvvevevrcrereienne 20,432,599
NAIC B (): v vttt ssnsns | eesessessssessessessnsesseens 3,322,267 | oo [0 [P 237,641 | oo 1,017 | s 4,308,833 | ..o 3,322,267 | oo 3,085,643 | oo 7,026,564
NAIC B (): .- vvereeiereeseieeriseeeessieeseesstess ettt essessessnses | fessessssssssssessessssessenas 3,068,410 | .o [V 1,213,960 | .o [[EWAL) ] 3,093,825 | oo 3,068,410 | oo 1,781,212 | oo 5,843,922
TOtAl BONAS......ovveecrressressessssessessssse s sssse s sssesssnssenssssssnnes | senesssssnsssessesnas 2,916,882,057 2,873,702,950 | ...coovireriiiriii 2,916,882,057 | ...ovvirericriic 2,888,209,305 | ...oovirercriiin 2,846,876,464
PREFERRED STOCK
NAIC Tttt | seeestssesest s 996,800 | .vvvvvucrvermerriierreeenis s (R (OO (R | RN 996,800 | ...vvvvverrerriiierinnees 996,800 | ..ovvvvecevermeririereseeniieeenens 0
NAIC 2.ttt | sresesieese st 7,620,000 | ..ooooreeermeriirreeeennieseeenans R R | O 10,120,000 | ..ovvoouvrvermerirrrieenns 7,620,000 | .voooueveririreriiiens 7,620,000 | ..ooovvvermnnircriienns 10,120,000
10, NAIC 3ottt enssts | st 2,986,000 | ...ovucrveermrririireeieennieseennaes (R R (0 IO 2,986,000 | ..voouvveerrriririiin 2,986,000 | ..vooueveririririien 2,986,000 | ...ooouerernririeiennnes 2,986,000
1.
12, INAIC Bttt ent | e R R R OO (OO (R (R 0
130 INAIC Bttt st | e 0 [ 0 [ e 0 [ 0 [ 0 [ e 0 [ s 0 [ s 0
14, Total Preferred SIOCK..........ociuriiieiiinieiseeeseeeseieesssinies | oresnissesessnesssssneees 11,602,800 | ..o 0 [ e 0 [ e 0 [ 13,106,000 | ...ovvviriiiicinnns 11,602,800 | ..o 11,602,800 | oo 13,106,000
15.  Total Bonds and Preferred SEOCK. ... .o | serssessnsssessesensnes 2,928,484,857 | ..o 71,683,820 | ..ooviviiiiiinad 99,831,605 | ..o (524,967) | ..ovoevevirniininninns 2,886,808,950 | ...oovoiiiiiiiinnn 2,928,484,857 | ..o 2,899,812,105 | ..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.




Statement as of September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

Sch. DA - Pt. 1
NONE

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

QsSI03, QS104, QSI05, QSI06, QSI07, QSI08, QE01
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Statement as of September 30, 2017 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE B - PART 2

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

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
0125943......... MOUNTAIN BROOK ......courimuiiriiieirissesseisesiesiesesses st sssensenes AL, 091412017 ... | covvoeereeeeeieis 4450 | .o 2,700,000 | cooooverrirrereeienier s (1 [ 3,600,000
0325940......... PHOENIX ... ettt ettt AZ 09/12/2017 ... | covvoerireeeerseieiis 4.500 | .o 1,400,000 | .cooovveeererieeieeeeeiseerisei (1 R 5,810,000
0325941........ PHOENIX ...ttt ettt AZ 091212017 ... | covvoeriereeieieris 4.500 | .o 1,155,000 | vvovveenvirienieeeneseieeiine (1 2,100,000
0325942......... PHOENIX ...ttt ettt AZ 09/12/2017.... | .. 4.500 | oo 645,000 | ..oovonririeeie e (1 R 1,100,000
1025931......... TALLAHASSEE.........coouiiiiieiieeitestisseisssie st ssnees FLu e 07/2812017.... | covvovereeeeeieieris 4576 | .o 2,150,000 | cooooverrirreceiie s (1 TR 3,280,000
1325938......... IDAHO FALLS. ...ttt D 08/25/2017 ... | covvoevireireirsrisiis 4.400 | .o 2,200,000 | coooovenriieeiee s (1 R 3,020,000
1425946......... BARRINGTON.......ouririrmriairirieseses ittt nsenes IL 09/2712017.... | oo B0 [ e 850,000 | .eovevrerrernieiierieeeeni s (1 TR 1,130,000
2325924......... INEW HUDSON.......couimmiimimaitisiseese st s MI 071212017 ... | coveeereceerenn 4645 | 2,800,000 | cooooveniirrireireier s (1 R 3,900,000
3225932......... ALBUQUERQUE..........coomiimririrrernrinnriesieneiessssisssnsssssessssnsesssssssssssssessesssssssssesssnesess | NMuciinies 08/04/2017.... 2,100,000 | cooooverrirreeeieeieer s (U [T 2,800,000
3625923......... COLUMBUS......ociireireineiieeies e 07/10/2017.... 2,000,000 | coooovenriieireee s (1 R 2,670,000
3625936......... NORTH ROYALTON......coooivrmrirericrinerienirenes 08/2412017.... | cevvovevrerrecenrriennenn 790 | i, 1,400,000 | ..oooovvenrirnriesieeies i (0 1,870,000
3725944......... TULSA st sssssessssssesssssssssssssssenssenes | QKo ssissiens 09/15/2017.... 1,500,000 | ..ooooevmrireiieiieeereeiseeeieei (1 R 2,610,000
4425928......... EL PASO.....couiririieeissisesisesisesesiseisssssssnans 07/18/2017.... 5,750,000 | cooooverrirrireereieeeri s (U TR 7,770,000
4425945......... PFLUGERVILLE..........coutiiiiiiiiireissie s 09/20/2017.... [ covvvvervnerernierren 4529 | s 3,000,000 | v (V1 RN 4,000,000
4525937........ NORTH SALT LAKE........covtiiiininsissiiisnsssnsssmesssesssssssnsssnsssssssnsssssssensssssssssensssesssssssssssessssess | U s 08/2412017... | oo 31T [ 975,000 | oo [ 1,300,000
0599999. Total - Mortgages in Good Standing - Commercial MOrtgages = All DN . ... bbbt sebb bbbt bbbt | cisnes XXX oo [ XXX s | e ..30,625,000 | ..o (O 46,960,000
0899999. Total - MOrtgages iN GOOA SEANGING. ... ettt ettt ses s et s e eesee et ees e eeEees e e st e 8 o2 1o e e seEses a2 eeeeeeE st ees et e s enseeesantans | fessesssssssassessnssnsessessessnsansensesnssnsensessens | cossea D S I . O SO [P O T ..30,625,000 [ ..o [V 46,960,000
3399999, TOLAl MOIGAGES. . ... cvvererieeirtierseisetise et ee bttt Hhiebaee ettt | enia XXXovovee | e e XXX s | e 130,625,000 | ooevcvrcieeeee e (0 [ I 46,960,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
0125329....ccovercerrierieiin MOUNTAIN BROOK.......coivmrirrircrieineriessinesienesseesseinns AL o | e 06/21/2007.... | 09/14/2017.... 1,908,977 (U I 0 (V1 SR 0 (U IR (V1 I 1,820,402 | ........... 1,820,402 | ..ooovvvrrrcrircenne 0 0 0
1025349......coviiieiciei WINTER HAVEN.......cociiiiiiiieiniicceeeeeiseine FLuoiiiiiiis [ 09/28/2007.... [ 07/03/2017 ... | coovvrirrrrrirnns 429,698 (VI N 0 {0 IO 0 (VI RN (0[N [ 391,289 | ..o 391,289 | .o 0 0 0
2725366....... BOZEMAN .| MT. .1 12/20/2007.... | 07/2412017 ... | ooveoevrieinirinns 723,126 O IR 0 (01 O 0 0 ...672,874 LBT2,874 | o) 0 0 0
3625335....... COLUMBUS OH .107/31/2007.... | 07/10/2017.... 1,817,461 {01 IO 0 0 [ s 0 0 L0 .. 1,782,782 | ... 1,782,782 | v 0 0 0
4325374 HENDERSONVILLE.........ovoerieriericriieirnerisnias L1\ U D 01/24/2008.... | 09/25/2017.... | cocoovvvrerierrnnn 699,020 LU IO 0 (V1 SR 0 (U TR (V1 I 665,324 | .............. 665,324 | ...oovvvviririnne 0 0 0
4425871....... EL PASO......ovviiiierneieennisisnienns X .112/13/2016.... | 07/20/2017.... 3,500,000 (VI N 0 0 [ e 0 0 [0 | 3,415,651 | 13,415,651 | 0 0 0
5025447....... MADISON......ooovinirrimirneinsninnns | .104/20/2010.... | 08/01/2017.... | oovevvvvrseirnnninns 796,133 O I 0 {1 0 0 0. W TT3,667 | oo TT3,867 | i 0 0 0
0199999. Total - Mortgages Closed by REPAYMENL. ...t ies | cesstissniesess s 9,874,415 [ I 0 0 | 0 [V I 0 9,521,989 | .........9,521,989 | ..o 0 0 0
Mortgages With Partial Repayments
0024750........cmumrrrerircirians DOUGLASS TWP........cooovveirrris PA. o [ 09/30/1997.... [ ovvrvrvevineireiins [ v 201,102 (VI N 0 0 [ e 0 0 [ orvereeeeiniereene0 | oo 61,510 | 0 0 0
0024809........ccomevvrirerierinna COLONIAL HGTS......ooivirerireeririneiseriseeesenineenns L1\ TP D 10/30/1998.... | cooovercererinens | s 332,916 [V I 0 (V1 ST 0 0 | o0 [0 82,401 | 0 0 0
0024881....... ELKTON. ...t MD, .102/15/2000.... 1,700,195 (0 0 {0 IO 0 0 [ oereeeeieieeene0 | o0 [ i 68,470 | 0 0 0
0024884....... LOUISA. ..ottt [ S . 04/28/2000.... 673,158 (U I 0 (V1 O 0 0 | om0 [0 [ 85,045 | 0 0 0
0024913......ovvrrrrirrieris KNOX COUNTY....ccoerirrerririneiieniierienes TN | v 10/12/2007.... | oo | e 871,544 [V [T 0 (V1 SR 0 0 | e |0 | 38,244 | 0 0 0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain

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

0024922 ... | BIRMINGHAM........ 04/09/2002.... | . 3,344,845 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 L0 TOPOOPPOPOPPOPPOUR N EUOPOURPOUIRPOORPPORPOON | B OO 25,002 .0 0
0225839..... TEMPE.......cccovvve .1 07/06/2016... 1,770,888 0 .0 (V1N O 0 0 [ ooerrerereiieereeen0 | eeeeeiieeciceenn0 [ 22,557 .0 0
0325357..... LAVEEN......cooniiiniiniiccieae 11/30/2007.... | . ...638,349 0 .0 (V1 O 0 0 | coverrenienneen0 [0 | s 13,699 .0 0
0325431..... TUCSON......oririereeieieriesieeeieseesiseenns 12/05/2008.... | . 1,257,522 0 .0 (V1N O 0 0 10,281 .0 (01 0
0325771..... PHOENIX. ... 06/30/2015.... | . 1,224,737 0 .0 () 0 0 14,079 .0 0 [ oo 0
0325823..... TEMPE.......cccoovvie 04/21/2016.... | . 3,318,796 0 .0 (01 0 0 | eoveeeerenreeeieen0 [0 | e, 19,998 .0 (01 0
0325824..... PHOENIX. ... 04/26/2016.... | . ...784,997 0 .0 () 0 0 [ om0 | eiriieniienn0 [ s 6,685 .0 (V1 0
0325830..... TUCSON.....orieereeieieriesieseieseeseneenns 05/26/2016.... 1,756,981 0 .0 (01 O 0 0 [ ooerevemriierreeen0 | eeeeeceeiieenn0 [ 22,343 .0 (01 0
0325836..... PHOENIX.....corverririierriinns 06/20/2016.... | . 5,150,908 0 .0 0 [ e 0 0 | coeeeeeereenreeneen0 [0 | e, 30,516 .0 (V1 0
0325843..... TUCSON......orirereeieieriesieseeseeseneenns 07/22/2016.... | . 1,389,247 0 .0 (01N 0 0 [ oooereeerriieneeeen0 | o0 [ 8,332 .0 (01 0
0325904..... TUCSON.....iviiiinissieiscie s 05/01/2017.... | . 0 0 .0 () 0 (0 TOUUSUURRRRRORUROPRUO N USROS | I OO 7,020 .0 0 | oo 0
0425231...ccovvereerieierieii LITTLE ROCK.....oocrverricrirns 04/25/2006.... | . 1,803,226 0 .0 (010 O 0 0 | eoveeeereerreeeieen0 [0 | e, 75,281 .0 (01 0
0524994..... TUSTIN o 04/17/20083.... 1,816,120 0 .0 () 0 0 | eoeveeeereenrieeneen0 [0 | e, 60,049 .0 (V1 0
0525295......ocemeerrirerieiinn MISSION VIEJO.......coovereirerinirierienes 12/28/2006.... | . ...693,467 0 .0 (1N O 0 0 | eoveeeereenreenieen0 [0 | s 41,816 .0 (01 0
0525373..... WINDSOR.......oovvvririnrirriierininns 01/15/2008.... | . 2,959,919 0 .0 () 0 0 [0 | eiveriiniiienn0 [ e, 28,061 .0 (11 0
0525396........ceomerneirerieiinn MORGAN HILLS..... 05/22/2008.... | . 2,328,070 0 .0 (1N 0 [0 SRR 4 N OURUORRRORRN B IO 26,175 .0 (01 N 0
0525425..... CHINO.....oovviiiiriieiis 10/30/2008.... | . 2,242,977 0 .0 (1 0 0 [0 | eirinniiiinnn0 [ s 18,935 .0 0 | oo 0
0525452..... SUNNYVALE........oooooveeeeieeeseessiesrs 06/17/2010.... ...845,875 0 .0 (1N 0 0 | eoeeeeeecerreenieen0 [0 | e, 10,120 .0 (01 N 0
0525522.....c0corvvirrieriiines DANAPOINT......cooiiiirinrinniiniis 08/19/2011.... | . ...960,197 0 .0 () O 0 0 | o0 [0 | s 19,274 .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 | om0 [0 | s 74,097 .0 LV 0
0525849..... DEL MAR.....otvvrierieriineeienireenns 08/30/2016.... | . 2,332,478 0 .0 (1N 0 0 | eoeeeeerrcenreenieen0 [0 | e, 18,170 .0 (01 0
0525863........ccorvemririieriin LOS ANGELES.........cooiriiinriierierireissie s 11/01/2016.... | . 2,692,802 0 .0 [V [ 0 0 [ oooreiverriieerieen0 | evveriiesiiiennnn0 [ e, 22,206 .0 (V1 0
0625722.....coveeerrrirerieiin GREENWOOD........c.ovvvrerirrireenns 12/15/2014.... | . ...837,928 0 .0 (1N 0 0 [ ooorrereeecieeeeeen0 | o0 [ 22,514 .0 (1 0
0625761..... GOLDEN ... 05/22/2015.... | . . 3,326,404 0 .0 [V [P 0 0 [ oovriveeriinerieen0 o0 [ 30,632 .0 (V1 0
0625907.....conrernerrirerierinnes BROOMFIELD............ 04/18/2017.... | cevoeeeeerreriens 0 0 .0 (V1 O 0 0 | om0 [0 | s 11,839 .0 (11 0
0625917 ... |WESTMINISTER SOOI 06/29/2017.... | . 0 0 .0 [V [P 0 0 [0 | eieeiiesiieenn0 [ 5,005 .0 (V1 0
1025057 v |LAKELAND......ccoooririieierieeieeiienes 02/27/2004.... | . 1,286,891 0 .0 (V1N 0 0 0 [0 | 36,834 .0 LV TR 0
1025286 ...|FORT LAUDERDALE. FLoiiiiniiies i 12/18/2006.... | . 1,934,375 0 .0 [V [ 0 0 19,958 .0 LV 0
1025363 ... | CORAL SPRINGS FLoiriieiinee e 12/20/2007.... | . 1,225,424 0 .0 (V1N 0 0 .0 (V1 0
1025398..... TAMPA.......covvvnrin FLoiiiiniiies i 06/02/2008.... | . ...307,207 0 .0 [V 0 0 .0 0
1025434, ... |POMPANO BEACH.... FL .102/17/2009... ..511,354 0 .0 (V1N 0 0 .0 0
1025485 <. | GROVELAND........coovmrrririrerirrnnne FLoiiiiniiies i 01/26/2011.... | . 1,868,534 0 .0 [V [P 0 0 .0 0
1025486........ovrvverierincirnns GROVELAND.......coovveerrrirrirnes FLoiririiinee [ e 01/26/2011.... | coooeverivreirs ...260,632 0 .0 (V1 ST 0 0 .0 (V1 RO 0
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal
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 L0 IOUOURPUURRRPRRPOUN o N IUSOPURPUURRURPRRPOIN | B OOOON .0 0
1025515, KISSIMMEE..........ccomiiiiiiiieireiisese i FLoiriirirnes v 07/07/2011.... | . ...884,754 0 .0 (V1 ST 0 (0 IO RRRPOUON o N OO (11 I 17,768 .0 0
1025519..... DESTIN FLoriieiinee e 07/27/2011.... | 2,489,123 0 .0 (V18 O 0 0 0. 28,586 .0 0
1025528..... ORLANDO........cooveviiiiciiniinniiciiis FLoiiiiiies [ 09/29/2011.... | ..743,416 0 .0 LV O 0 (0 TOTOTRTRPOUON o N OO (U I 14,756 .0 0
1025565..... TAMPA......ovvvrvire FL .107/03/2012... 2,400,748 0 .0 (V1 ST 0 0 0 26,336 .0 0
1025575..... TITUSVILLE........cc.covrrerrrnes FLooiriirirnes i 09/26/2012.... | . ...568,888 0 .0 L) 0 (0 IO URRPOON 1 N OO (U I 16,248 .0 0
1025581 «. [IMARIANNA.......cooorrvirienirennne FLorirreiinee e 10/26/2012.... |. 1,272,771 0 .0 (V1N O 0 0 0. 22,772 .0 (01
1025622 | BRADENTON. ...oovvrirrireireieiiesireseies FLuriieriiins | e 05/13/2013.... | . 1,030,471 0 .0 () 0 (0 IO RRRPOON o N OO (U I 17,479 .0 0 [ oo
1025647..... OCOEE rervieeriessisssssessssssisssssssssssssssssssonns | Fluveiiesiissins | conveens 08/29/2013.... | . 1,170,370 0 .0 (01 0 (0 TR RPN 1 N ISR (V10 I 19,504 .0 (01
1025666..........0oonrverrrieeees MIRAMAR BEACH............. S FLies e 12/02/2013.... | . 1,278,264 0 .0 () 0 0 0. 39,565 .0 (V1
1025687 ......comvveerierriceinnes INDIAN HARBOUR BEACH 1 S I 05/28/2014.... ...723,136 0 .0 (01 O 0 (0 TN 1 N ISR (11 I 24,979 .0 (01
1025691..... ORLANDO........coooeririieririnriisiis FLoiiiiiiiees [ 07/23/2014.... | . 1,212,794 0 .0 0 [ e 0 0 | e [ (V10 I 10,203 .0 (V1
1025695..... NICEVILLE............ FLoiiiieiinee [ 08/08/2014.... | . ...921,452 0 .0 (01N 0 0 0 ... 6,495 .0 (01
1025698..... OCALA......ooorvnerietrisseieseiseees T IO 09/03/2014.... | . 1,567,286 0 .0 () 0 0 0 ... 22,851 .0 0 | oo
1025703......cveereriereiceienes NAPLES.......c.ccvovnne FLoiiiieiinee [ 09/19/2014.... | . 1,389,936 0 .0 (010 O 0 0 0. 20,069 .0 (01
1025736..... LIVE OAK ... FLoiriirirans v 01/20/2015.... 2,438,453 0 .0 () 0 [V IR 0 0. 23,423 .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.......ccoovmrirrererinrinersniies FLoirireiinee e 01/05/2017.... | cevorerevrerins 0 0 .0 (V1 ST 0 (0 TN 1 N ISR (V1 I 50,730 .0 (V1 R
1025885..... SHALIMAR ...t TR IO 01/30/2017.... | 0 0 .0 () O 0 (0 IO RRPORON o N OO 0 | oo 30,591 .0 (V1
1025931 ..o TALLAHASSEE...........otvoirierieiineeiesieeesesississessssssensnenes FLoirireiinee e 07/28/2017.... | . 0 0 .0 (1N 0 0 0 ... 8,332 .0 (01
1125112..... TIFTON....ooiivirrrirriereisesiinessissessiesssisesssssssssssssnnsees | G [ v 11/29/2004.... | . ...168,867 0 .0 (V1 R 0 0 .0 (V1
1125183 OAKWOOD.........cooreerierirereensniserssessssssnensssssssesesssessns | OAiiviinnniins [ v 11/01/2005.... | . 1,472,686 0 .0 (1N 0 0 .0 (01
1125338....covrreriericiins OAKWOOD........... [C7. WU RN 08/13/2007.... ...385,601 0 .0 [V [P 0 0 7,237 .0 (0
1125362 v | SAVANNAH. .....ovvirieirnninserinsrneneeesenssssisenssenssssnennnee. | Guiiiiveriiens | cvevvens 12/20/2007.... | . 1,680,696 0 .0 (1N 0 0 27,346 .0 (01
1125483 v | SAVANNAH. .....vvviririinnnnnnirerrenensnsnissssensnnenennene. | G | evviens 12/22/2010.... | . 1,055,604 0 .0 [V [ 0 0 22,952 .0 LV
1125531 oo SAVANNAH. ......ocvirieernrenerinererieseseesssessnssesssssnesnnee | Guvivinerinens | cvevenens 10/20/2011.... | ...460,611 0 .0 (1N 0 0 23,533 .0 (1
1125597..... MACON........riirrinrirerinsrienieressnsesissniensenessesesnenenes | O [ v 01/22/2013.... | . ...803,349 0 .0 [V [P 0 0 51,499 .0 L0
1125746..... ADEL.....ccooerinrierierirseernseissinensessssssensssesssssssssnssensnee. | GPueivnerinens | vevvenens 04/06/2015.... | ceoonererrrrerinns 2,078,056 0 .0 (V1 O 0 0 20,269 .0 (11
1125905..... SNELLVILLE........cccoomivririrnnnne [C7. WO RN 05/01/2017.... | . 0 0 .0 (V1 SRR 0 0 8,200 .0 (V1
1425382......covvierieririns EDWARDSVILLE.........ovoererieceeeeiseresses e I | e 02/07/2008.... |. 1,691,651 0 .0 (V1N 0 0 15,061 .0 (01
1425385 ... |BOURBONNAIS.........coovvmrrrrrrirrnnne e | s 02/28/2008.... | . ...809,307 0 .0 [V [ 0 0 7,647 .0 0 | oo
1425429 oo | LINCOLNWOOD........ooooiviiriieriiereiereieeseeieseeeeseniinees I | e 12/01/2008.... | . 1,380,213 0 .0 (V1N 0 0 13,154 .0 (0
1425458..... CHICAGO......commvveiirineriierins /SOOI PP 07/16/2010.... | . ...692,047 0 .0 [V 0 0 10,389 .0 0
1425459. ..| GURNEE........ IL .107/22/12010... ...685,026 0 .0 (V1N 0 0 15,577 .0 0
1425596..... CHICAGO......commiviririnerinrins /SOOI PP 12/26/2012.... | . ...873,373 0 .0 [V [P 0 0 9,168 .0 0
1425618 ... NORTHFIELD........... [ ESSSRRRRTS DR 05/03/2013.... | . 1,017,363 0 .0 (V1N 0 0 29,613 .0 (V1
1425631 .| FRANKLIN PARK........ovverrierinnns e | v 06/20/2013.... | . 1,037,894 0 .0 (V1 [P 0 (0 EOTORRORPORON B ISR (V1 17,316 .0 0 | o
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1425632..... CHICAGO.....commiviririnirierins /SOOI PP 06/20/2013.... | . 1,037,894 O IR 0 [V [ 0 0 17,316 .0 0
1425650. ... | LAKE ZURICH | .| 09/06/2013... 1,014,911 [0 IO 0 (U 0 0 16,280 .0 0
1425673..... CHICAGO......commivriririreiieiris I | s 01/24/2014.... |. 1,125,012 O IR 0 [V [P 0 0 10,326 .0 0
1425697 ... NORTHBROOK..... I | s 09/03/2014.... | . 1,118,921 0 | oo 0 LV O 0 0 10,161 .0 0
1425704..... CICERO s [OOSR DU 09/25/2014.... | 2,090,339 O IR 0 (V18 O 0 0 19,850 .0 0
1425750 ... INORTHFIELD............. I | s 04/30/2015.... | . ...702,937 [0 IO 0 LV O 0 0 4,534 .0 0
1425860. wee |DEERFIELD....ccoooivrrririeriinerines IL .109/29/2016... ...994,688 O I 0 (V1N O 0 0 8,211 .0 0
1425873 ...|NORTHBROOK..... I | s 12/20/2016.... | . 2,145,000 0 | i 0 (V1 O 0 0 12,548 .0 0
1525332 ... MCCORDSVILLE s 06/28/2007.... | . 1,448,366 O IO 0 (V1N O 0 0 19,533 .0 (01 0
1525371 ... | INDIANAPOLIS........ovvvrrinrirerinrirennns 12/26/2007.... | . 1,480,070 O IO 0 () 0 0 23,799 .0 0 [ oo 0
1525499......cvirrierieeiens CARMEL......oouiieiierienecesseie et ssssnsns 04/28/2011.... | . ...966,626 [V IR 0 (V1 SRR 0 0 15,430 .0 (V1 O 0
1525573..... GRIFFITH. .o 09/11/2012.... | . 1,584,998 (U IO 0 () 0 0 28,452 .0 (V1 0
1525629......ccvmivrrieriiceienes GREENFIELD.......... 06/14/2013.... 1,769,330 (O 0 (01 O 0 0 30,221 .0 (01 0
1525677 ...|MOORESVILLE . . . 02/18/2014.... |. 1,058,132 O IO 0 0 [ e 0 0 46,186 .0 (V1 0
1525696 ... |BLOOMINGTON s 08/21/2014.... | . ...712,003 (O 0 (01N 0 0 10,587 .0 (01 0
1525707 ..coooorvrierrieneens FISHERS........cccoeeee 10/10/2014.... | . 2,850,288 O IR 0 () 0 0 25,937 .0 0 | oo 0
1525718..... ZIONSVILLE ..., 11/21/2014.... | . ...863,820 O IO 0 (010 O 0 0 23,493 .0 (01 0
1525783 INDIANAPOLIS.......ovvvirrirriierineinns INGri | s 08/04/2015.... 2,830,170 (U IO 0 (V1 ST 0 0 25,279 .0 (11 OO 0
1525807 wee [FORT WAYNE.........coouiviririerinineiiesisssiessssesssssessssssiens INGceeinn | s 12/22/2015.... | . ...836,066 [V IR 0 (V1 ST 0 0 11,120 .0 (V1 O 0
1625278 «o |ELLSWORTH. ..o A | s 11/28/2006.... | . ...587,692 (O 0 () 0 0 14,594 .0 (11 0
1625419..... DES MOINES........coovemrierrrerinnns A | e 10/09/2008.... | . 1,999,350 [ I 0 (1N 0 0 28,980 .0 (01 N 0
1825599.....covviiriens MIDDLETOWN.......vvvrrinrrinriins 1S RPN IR 01/30/2013.... | . 1,490,932 [V IR 0 (V1 R 0 0 33,623 .0 0 | oo 0
1825646........oocvvriericiinns LEXINGTON.....cooovvrmrrrrerirenns LS FPORTR PR 08/22/2013.... 1,409,638 (O 0 (1N 0 0 29,738 .0 (01 N 0
1825699 ... |LOUISVILLE........... 09/05/2014.... | . 1,279,672 (O 0 () O 0 0 27,216 .0 (V1 0
1825708 v [LEXINGTON......oovvvririreiiiinnes . 10/110/2014.... | . 3,045,733 L1 I 0 (V1 S 0 0 83,878 .0 (11 0
1825780 ... |LEXINGTON 07/28/2015.... | . 1,721,943 (U [OORRR 0 (V1 R 0 0 15,466 .0 (V1 0
1825822 ... |LEXINGTON 04/07/2016.... | . . 4,023,728 (O 0 (1N 0 0 .0 (01 0
1925658........ocvvveerierinciinnes BATON ROUGE 10/30/2013... | oo ...523,970 [V [T 0 (V1 ST 0 0 .0 (V1 0
2125621 ... | ABERDEEN 05/10/2013.... | . ...652,452 (O 0 (1N 0 0 .0 (01 0
2125749 ... | DISTRICT HEIGHTS....... . 04/30/2015.... | . 1,752,520 (O 0 [V [ 0 0 .0 (V1 0
2225508........ceoeerrirerieiinn BURLINGTON 06/09/2011.... | . 1,096,471 (O 0 (1N 0 0 .0 (1 0
2225809..... BRAINTREE 12/29/2015.... | . . 2,732,896 O ISR 0 [V [P 0 0 .0 (V1 0
2325307 ..o PLYMOUTH TWP 03/01/2007.... | ceeouererevrernnns 1,105,718 (U I 0 (V1 O 0 0 .0 (11 0
2325669 ... | ST CLAIR SHORES 12117/2013.... | . ...902,283 O ISR 0 [V [P 0 0 .0 .0 LV 0
2325674 ... | CLARKSTON 01/28/2014.... | . ...950,005 (O 0 (V1 0 0 .0 .0 LV TR 0
2325679..... WARREN 03/13/2014.... | . ..916,177 (O 0 [V [ 0 0 .0 .0 LV 0
2325683.......ceeeeieiierii AUBURN HILLS 04/17/2014.... | . ...940,598 (O 0 (V1 0 0 .0 .0 LU R 0
2325725 ... |MADISON HEIGHTS...... . 12117/2014.... | . 1,370,229 (O 0 [V 0 0 .0 .0 0
2325789. ... | SHELBY TOWNSHIP. .109/09/2015... 1,781,603 (O 0 (V1 0 0 0 .0 0
2325848..... WARREN 08/30/2016.... | . ...987,851 (O 0 [V [P 0 0 .0 .0 0
2325870 e | YPSILANTE. .....ooiiirineiinniserenieeineesssisenssssssssssensseenneee | Ml v 12112/2016.... | . 1,100,000 [V IO 0 (V1 O 0 0 .0 .0 (11 0
2325887 |ROCHESTER HILLS.......ovverveeereeerneeenesseessiesnseeensneennes | Ml | e, 02/09/2017.... | . 0 (O 0 (V1 [P 0 0 .0 .0 LV 0
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2325888..... NOVL.ooiierieeiesessiesies s 02/10/2017.... | . 0 (O 0 [V [ 0 0 37,480 .0 0
2325902. ...|ROMULUS......... .1 04/19/2017... 0 [0 IO 0 (U 0 0 15,969 .0 0
2325924 vo [NEW HUDSON.......coooooririrrierirrireenns 07/12/2017.... | . 0 (O 0 [V [P 0 0 7,097 .0 0
2425080 oo [MINNETONKA.......coovvvinrrirarrinns 06/18/2004.... | . 5,707,151 0 | oo 0 LV O 0 0 80,843 .0 0
2425368 ...| ST PAUL....... 12/21/2007.... | . 2,315,958 O IR 0 (V18 O 0 0 29,630 .0 0
2425507 ... | GOLDEN VALLEY.......cccccumrrranns 06/14/2011.... | . 1,036,895 0 | i 0 (V1 0 0 11,838 .0 0
2425572. ... |MAPLE GROVE.......... .109/04/2012... 1,249,652 (O 0 (V1N O 0 0 13,646 .0 0
2425585 ...|EDEN PRAIRIE......... 11/29/2012.... | ...668,360 0 | i 0 (V1 O 0 0 13,617 .0 0
2425812 v |BUFFAL ...t 01/14/2016.... | . 2,239,397 O IO 0 (V1N O 0 0 19,041 .0 (01
2525738 | RIDGELAND......otvvniiiiciiniceisnissiisiiinns 02/05/2015.... | . ...883,208 [V IO 0 () 0 0 17,749 .0 0 [ oo
2525867..... MADISON......ovvrerrrrireriiinnes 11/21/2016.... | . 1,000,000 (O 0 (01 0 0 8,373 .0 (01
2625165........coiireiciiins LEE'S SUMMIT......ovvirinrinnieriens 08/22/2005.... | . ..456,072 (O 0 () 0 0 28,196 .0 (V1
2625408.........cocvrricrieiinn EARTH CITY ..o 07/23/2008.... 3,179,090 O I 0 (01 O 0 0 27,272 .0 (01
2625831 STLOUIS........... 05/27/2016.... | . 2,000,398 O IO 0 0 [ e 0 0 25,728 .0 (V1
2725206..... BOZEMAN.........ccvevierveeieniirerennns 02/08/2006.... | . 1,206,796 (O 0 (01N 0 0 25,726 .0 (01
2725477.... BOZEMAN........omvrvimrririiireriiiens 11/29/2010.... | . ...453,588 LU IO 0 () 0 0 9,997 .0 0 | oo
2825157 ..o OMAHA.......c.ccvvvnnee 06/29/2005.... | . ...323,486 (O 0 (010 O 0 0 21,059 .0 (01
2825293.....ciirieieii OMAHA.........ccovunne. 12/28/2006.... 1,233,239 (U IO 0 (V1 ST 0 [V IR 0 0. 53,520 .0 (11 OO
282549%..... PAPILLION. .....coevieereirerienrieninenes 04/15/2011.... | . ...700,698 (O 0 (1N O 0 0 .0 (01
2925600..... LAS VEGAS........ccovvimmrirnrinnns 01/30/2013.... | . ...875,423 0 | oo 0 () 0 0 .0 (11
3225187 ...| ALBUQUERQUE 11/09/2005.... | . 1,210,638 [V I 0 (V1 ST 0 0 .0 (U R
3225235 .|ROSWELL......... 05/04/2006.... | . 1,491,300 (U IO 0 () O 0 0 .0 0 | oo
3225664..... SANTAFE ... 11/18/2013.... 2,510,500 [ I 0 (1N 0 0 .0 (01 N
3225728.....comvvvierinri, ALBUQUERQUE 12119/2014.... | . 1,207,875 O IO 0 (V1 R 0 0 .0 (V1
3325115..... MORAVIA......ccoovererneeireriseenns 12/22/2004.... | . ...600,936 (O 0 (1N 0 0 .0 (01
3325129..... AUBURN.......coooriinnicienicis 03/22/2005.... | . ...552,325 (O 0 () O 0 0 .0 (V1
332519%4..... MINEOLA.......ovreerrnrerrireenns 11/18/2005.... | . 1,326,496 (O 0 (1N 0 0 .0 (01
3325269..... BOHEMIA.........ovirerirerierircinne 09/29/2006.... 1,588,582 (O 0 [V [P 0 0 | covverrrrnrreeneen0 [, (V1 IR 47,921 .0 (0
3325853..... DUNKIRK. ..o 09/15/2016.... | . 1,392,415 (O 0 (1N 0 (1 IO OOPORON 1 N ISR (V1 I 11,709 .0 (01
3325859.......reeiriiieiii CENTERPORT......oviviririerinerierirnenns 09/28/2016.... | . ...845,460 (O 0 [V [ 0 0 0 ... 7,015 .0 0 | o
3425239 ... | GREENSBORO.........cccovrrrirrnes 05/31/2006.... | . ...681,409 (O 0 (1N 0 (0 IO RRRPORON 1 B IO (V10 I 43,778 .0 (1
3425403 ...| GOLDSBORO......... 06/24/2008.... | . 2,217,453 O ISR 0 [V [P 0 0 0 ... 33,428 .0 LV
3425444.......ooi ROANOKE RAPIDS.........covvmrierireerieirserineins 03/01/2010.... ...191,605 (O 0 (1N 0 0 (I I 38,317 .0 (01N N
3425457 ... CHARLOTTE.......oviieeierenneesrieeniensinnesnessssesnssnssenssisneones | NCurrvverirenns | covvirs 07/13/2010.... | . 1,094,659 O ISR 0 [V [P 0 0 0 ... 33,178 .0 LV
3425487.... ASHEVILLE........cooverrirseinernneinererinseersensseisenssnsesnenines. | NCuvirnviinins | cvveens 01/26/2011.... | . 1,331,282 LI I 0 (V1 0 0 0. 29,229 .0 LV TR
3425582.......ceirieii MONROE........cccovurmerrmrniniirineinerierssensenissesesssssnsnines | NCuoviioneiines [ v 10/26/2012.... |. 1,643,908 [V TN 0 (V1 ST 0 0 0. 29,319 .0 (V1
3425640..... RALEIGH........cooveineineineinersnriinernsninseesssississnseseseennns | NCooviinsniinns [ 08/01/2013.... | . 1,503,385 (O 0 (V1 0 (0 IOPORRORPOON 1 B OO (V1 I 80,547 .0 (0
3425753..... GARNER.......oevrirrnrinernnrinerenssenseeesnsnenenenesssnenns | NCuvovvvveiines [ v 05/01/2015.... | . 1,490,115 (O 0 [V 0 0 .0 0
3425802..... ASHEVILLE .| 11/23/12015... 2,112,944 [ I 0 (V1 0 0 .0 0
3425806..... DURHAM........cooomveineeneeenreerieeniseneinnesseesssesnssnssenssssessnes | NCovorvvvervins [ vovvein 12/18/2015.... | 1,385,354 O IR 0 [V [P 0 0 . .0 0
3425846..... ALBEMARLE.........c.cooonmrrmmrirneinmrnnerneriesiseessssessennesensnns | NCuvirvrisnins | cevneens 08/11/2016.... | ceoonereerrrerrnns 2,074,313 [V [N 0 (V1 ST 0 LU I 0 0. 26,468 .0 (V1 RO
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3425862..... MADISON 09/29/2016.... | . ...597,418 (O 0 [V [ 0 0 .0 .0 0
3425881. ..|HUNTERSVILLE .101/19/2017... 0 [0 IO 0 (U 0 0 0 .0 0
3425911..... WAXHAW.......oovrvnrrinnrirerirnns 06/07/2017.... | . 0 (O 0 [V [P 0 0 .0 .0 0
3625138.....coeieiieiii VANDALIA........oovvvricrieinns 05/10/2005.... | . ...902,362 LU IO 0 (V1 ST 0 0 .0 .0 0
3625166..... COLUMBUS.......covoeieriesieeieeesissis 08/30/2005.... | . ...316,150 O IR 0 (V18 O 0 0 .0 .0 0
3625274 . [GROVE CITY ..o 10/31/2006.... | . ...676,015 0 | i 0 (V1 0 0 .0 .0 0
3625283. ... |BROOK PARK......... .| 12/05/2006... ...577,753 (O 0 (V1N O 0 0 0 .0 0
3625294 ... WEST CHESTER.......cccoovriiieni OH..oovvvvvve [ 12/28/2006.... | . ...889,692 0 | i 0 (V1 O 0 0 .0 .0 0
3625361 v+ | CINCINNATL e (0] ISP RN 12/11/2007.... | . ..971,217 O IO 0 (V1N O 0 0 0 (V1 I 54,294 .0 (01
3625388 ...|CARROLLTON...... OH..oovvvvvves [ 03/24/2008.... | . 1,068,459 [V IO 0 () 0 0 .0 0 [ oo
3625534 ... |FOREST PARK.......covvririrrirnnne (0] ISR RN 10/27/2011.... | . ...915,729 (O 0 (01 0 0 .0 (01
3625607 ... |SPRINGBORO........cccoourvrmrrianns OH..ovvvvvve [ 03/18/2013.... | . ...685,515 (U IO 0 () 0 0 .0 (V1
3625615.......ucerereinerieiii CLEVELAND.......oovoevrremerierieseienieseneenns OH.ooveeees [ 04/30/2013.... ...948,930 (O 0 (01 O 0 0 .0 (01
3625616 vor | CINCINNATL oo (] TR IO 05/01/2013.... | . ...395,466 O IO 0 0 [ e 0 0 .0 (V1
3625627 wir |CENTERVILLE. ..o OH.oovveeen [ 06/05/2013.... | . 1,649,304 O IO 0 (01N 0 0 .0 (01
3625645.........ooiiricii CINCINNATL ..o (] TR IOV 08/13/2013.... | . 1,828,622 O IR 0 () 0 0 .0 0 | oo
3625656..... MEDINA. ..ottt (0] ISR RN 10/30/2013.... |. ...464,924 (O 0 (010 O 0 0 .0 (01
3625672........cuiiiii SPRINGBORO.........cccourvuriianns OH..ooovvvvvee [ 01/09/2014.... ...729,927 (O 0 () 0 0 .0 (V1
3625694 ... |BEACHWOOD........cccommrrrrrirnes (0] ISV RN 08/05/2014.... | . 2,085,593 [V IR 0 (V1 ST 0 0 .0 (V1 O
3625714 oo |PAINESVILLE.........cocoovrrrrrene OH.ooovvvven [ 10/29/2014.... | . ...914,856 0 | oo 0 () 0 0 . .0 (11
3625726 v | CINCINNATL ..o (0] ISV RN 12/18/2014.... | . 3,002,333 [V I 0 (V1 ST 0 0 0. 27,675 .0 (V1
3625763 ... | WASHINGTON TWP. OH..ovvvvvves [ 06/04/2015.... | . 1,536,176 [V IR 0 (V1 R 0 (0 T TRSPOON | N IO 0 | oo 21,288 .0 [V R
3625785.....corererrirerieiin DAYTON......cocoirinnee (0] ISV RN 08/26/2015.... ...940,278 (O 0 (1N 0 (0 TN 1 N ISR (V1 I 12,644 .0 (01 N
3625827..... LORAIN.....coooovviiiisririiniis OH..oovvvvvve [ 04/29/2016.... | . 1,263,527 (O 0 () O 0 (0 IO RRPORON o N OO 0 | oo 16,258 .0 (V1
3625923.......ceerrierierii COLUMBUS.......oooevereeieeeeesiesiis (0] ISV RN 07/10/2017.... | 0 [ I 0 (1N 0 0 0 ... 5,107 .0 (01
3725225 03/31/2006.... | . ..476,002 (O 0 () O 0 0 0 ... 25,359 .0 (V1
3725226 03/31/2006.... | . ...280,962 (O 0 (1N 0 (0 IO OOPORON 1 B IO (11 I 14,955 .0 (01
3725532 10/20/2011.... 1,033,358 (O 0 [V [P 0 0 | covverrrrnrreeneen0 [, (V1 IR 17,885 .0 (0
3825553 05/07/2012.... | . ...832,068 (O 0 (1N 0 (1 IO OOPORON 1 N ISR (V1 I 10,859 .0 (01
3825732 12/29/2014.... | . 2,204,079 O ISR 0 [V [ 0 0 0 ... 20,414 .0 LV
3925244 06/15/2006.... | . ...405,892 (O 0 (1N 0 0 0 ... 8,001 .0 (1
3925289 v |PITTSBURGH.......ccvvriieiricieiieris 12/21/2006.... | . ...494175 (O 0 [V [P 0 0 w0 (V1 IR 21,425 .0 L0
3925557 ...ceverereirerierii PITTSBURGH.........ccoverirrireririneriniins 04/30/2012.... ...655,896 (U I 0 (V1 O 0 (U IR (V1 S (11 I 19,010 .0 (11
3925552 v |PITTSBURGH.......ccvvririricieiieris 04/30/2012.... | . ...450,959 (O 0 [V [P 0 0 .0 LV
3925682 ... | Philadelphia... . 04/17/2014.... | . ...901,047 (O 0 (V1 0 0 .0 LV TR
4125365 ... | GEORGETOWN........cccomvrenns SCvvvvveis [ 12/20/2007.... | . 2,364,987 O IR 0 [V [ 0 0 .0 LV
4125449 .| GREENVILLE...... ISCi | e 06/03/2010.... | . ...609,789 [ I I 0 (V1 0 0 .0 LU R
4125536..... FORT MILL...oovivririieeeiiesiesiins SCvvvvveis [ 10/31/2011.... | . ...972,557 O IS 0 [V 0 0 .0 0
4125742. GAFFNEY.....oooirireinerinrineiinens SC .103/17/2015... 3,357,025 [ I 0 (V1 0 0 .0 0
4125898........covvrieii CHARLESTON...... SCvvvvveis [ 03/30/2017.... | . 0 (O 0 [V [P 0 0 .0 0
4125918 cee [ CONWAY .ottt 1SRRI PN 06/28/2017.... | . 0 [V IO 0 (V1 O 0 0 .0 (11
4225864 .| BELLE FOURCHE...........cccoonuuunnes 1510 SR RN 11/08/2016.... | . 2,000,000 O IO 0 (V1 [P 0 0 .0 LV
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain

Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

4325374 ... |HENDERSONVILLE 01/24/2008.... |. ...699,020 0 .0 [V [ 0 0 | om0 [0 | s 11,401 .0 0

4325675. o [MEMPHIS ... .|02/03/2014... 1,134,196 0 .0 (U 0 0 22,607 .0 0

4325727 o | LAKELAND.......otviririniririreiiesiens 12119/2014.... | . 1,402,388 0 .0 [V [P 0 0 [ oooerrveeriienrieen0 | o0 [ e 20,586 .0 0

4325756..... FRANKLIN.....ccoveriniierinns 05/11/2015.... | . 1,189,323 0 .0 (V1 O 0 (O TOPOOPPOPOPPORPOUR | N EOOPOORPOUPOORPPUPOON | B PPN 11,851 .0 0

4425058..... ABILENE........cooonivirirrieris 02/27/2004.... | . 3,233,290 0 .0 (V1 ST 0 LU IOPOOPPOPPRSPORPOUOR 1 N IUSOPURPPUORPPOPRPORPOON | B OO 58,637 .0 0

4425107 ..., DALLAS.............. 11/116/2004.... | . ...463,196 0 .0 LV O 0 0 [ om0 | eiveiiniiienn0 [ e 25,051 .0 0

4425161. EL PASO, .1 08/10/2005... ...807,431 0 .0 (V1N O 0 0 .0 0

4425193, PASADENA 11/18/2005.... | . ...576,374 0 .0 L) 0 0 .0 0
4425222 CONRCE.......... 03/28/2006.... | . 1,271,554 0 .0 (V1N O 0 0 .0 (01
4425228..... TEMPLE......oivieiecreereeeseesssesensins 04/06/2006.... | . 1,055,361 0 .0 () 0 0 .0 0 [ oo
4425284..... LEWISVILLE.......c.covvrerrrenes 12/12/2006.... | . 1,120,655 0 .0 (01 0 0 .0 (01
4425299.......cmivir, CONRCE......... 01/19/2007.... | . ...507,028 0 .0 () 0 0 .0 (V1
4425302..... MCALLEN. ..o 01/31/2007.... ...679,566 0 .0 (01 O 0 0 .0 (01
4425369........cconiiriieii SUGAR LAND........coooviririrnns 12/21/2007.... | . 1,115,978 0 .0 0 [ e 0 0 .0 (V1
4425393..... TEMPLE ... 05/12/2008.... | . ...833,607 0 .0 (01N 0 0 .0 (01
4425415..... HOUSTON.....coovvvinrinricniis 09/26/2008.... | . ...953,834 0 .0 () 0 0 .0 0 | oo
4425427 ..... HOUSTON.......coovirrieernerines 11/21/2008.... | . 2,604,384 0 .0 (010 O 0 0 | eoveeeereerreeeieen0 [0 | e, 37,353 .0 (01
4425462.... HOUSTON......coovvvinricrirniis 09/15/2010.... ...861,069 0 .0 () 0 0 | om0 [0 | s 19,404 .0 (V1
4425493 ... | DALLAS............... 04/07/2011.... | . 1,038,864 0 .0 (1N O 0 0 24,955 .0 (01
4425511 <. |SAN ANTONIO.....coovvvvirinriiniis 06/30/2011.... | . ...894,559 0 .0 () 0 0 10,275 .0 (11
4425554........cooei PORTLAND........c.c.... 05/14/2012.... | . 1,348,354 0 .0 (1N 0 [0 SRR 4 N OURUORRRORRN B IO 25,524 .0 (01 N
4425571..... EL PASO......ocoeiimiiiiiinrinnicniins 08/28/2012.... | . 1,154,665 0 .0 (V1 R 0 0 | om0 [0 | s 16,578 .0 0 | oo
4425592.... [ = 12/20/2012.... ...759,851 0 .0 (1N 0 0 [ oorreveeeiierreeen0 | o0 [ 27,931 .0 (01 N
4425602.........oover, CARROLLTON.... 02/11/2013.... | . ...660,322 0 .0 () O 0 0 | eoveeeereenreenenn0 [0 | e, 11,288 .0 (V1
4425604..... HOUSTON. .....ccoririrnrireninnes 03/01/2013.... | . ...805,024 0 .0 (1N 0 0 [ ooerreeemeceerreeen0 | o0 [ 29,069 .0 (01
4425641..... HOUSTON.....coovvvinriciirniis 08/02/2013.... | . 1,924,052 0 .0 () O 0 0 21,351 .0 (V1
4425651..... HUMBLE.......ooveeiveeeceeeeeeeenan 09/20/2013.... | . 1,713,774 0 .0 (1N 0 0 17,874 .0 (01
4425665..... LAREDO.......virimrimeiirinrineiiesiinesienes 11/26/2013.... 1,086,873 0 .0 [V [P 0 0 [0 | evveriiesiiiieenn0 [ e, 28,812 .0 LV
4425685.......ooceeeeeiin San Antonio..........ceereveerennee 05/23/2014.... | . 1,315,910 0 .0 (V1 ST 0 LI IOPUOPPORRRPORPOUON 1 N IPPURPPUOPRRPOPOON | B OO 20,053 .0 (V1
4425715..... EL PASO.....ooivimrinirreniirinsiieiins 10/30/2014.... | . 1,097,277 0 .0 [V [ 0 0 | o0 [0 | s 13,280 .0 0 | o
4425724 ... |FREDERICKSBURG..........c.eurrnnee 12/16/2014.... | . 1,233,492 0 .0 (1N 0 0 [ ooorrereeecieeeeeen0 | o0 [ 23,176 .0 (1
4425735 <. | SAN ANTONIO....ccoovvvirirrirnri 01/09/2015.... | . ...846,598 0 .0 [V [P 0 0 0 0 22,310 .0 LV
BA25T3T oo ADDISON......c.covvvnnee 01/20/2015.... 1,009,941 0 .0 (1N 0 (U IR (V1 S (11 I 13,994 .0 (01N N
A425T4 oo NORTH RICHLAND HILLS 03/13/2015.... | . 2,081,879 0 .0 [V [P 0 0 .0 LV
4425755..... HOUSTON. ..o 05/07/2015.... | . 1,252,929 0 .0 (V1N 0 0 .0 LV TR
B425T67 ... SAN ANTONIO.....coooivrrrirriierins 06/15/2015.... | . 3,244,758 0 .0 [V [ 0 0 .0 LV
4425T774...... RED OAK.....oveieirerieeiieeienes 07/10/2015.... | . 1,308,382 0 .0 (V1N 0 0 .0 LU R

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

4425871. EL PASO .112/13/2016... 3,500,000 0 .0 (V1 O 0 0 .0 0

4425879.....covireieiis SAN ANTONIO.....oereervrirrirenne 01/11/2017.... | . 0 0 .0 [V [P 0 0 .0 0
4425891..... EL PASO.....coviiiirineieeiseinerisiins 03/06/2017.... | cevorerervrernnns 0 0 .0 (V1 ST 0 0 .0 (V1 RO
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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
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4425894 ... |ROCKWALL... 03/21/2017.... | . 0 (O 0 [V [ 0 0 11,563 .0 0
4425903. ...| VICTORIA.. .| 04/27/2017... 0 [0 IO 0 (U 0 0 15,414 .0 0
4425907 <o | SAN ANTONIO....ccoovvvirrirriinris 05/12/2017.... | . 0 (O 0 [V [P 0 0 11,301 .0 0
4425914 ..o, HORIZON CITY. 06/21/2017.... | . 0 0 | oo 0 LV O 0 0 14,224 .0 0
4425928..... EL PASO.....oviiimrieeieriieissrisinns 07/18/2017.... | . 0 (O 0 (V18 O 0 0 .0 0. 22,296 .0 0
4525163..... SANDY...o.oiiiinninissieciis 08/15/2005.... | . ...725,004 0 | i 0 (V1 0 0 .0 16,485 .0 0
4525380..... PROVO .101/31/2008... 1,724,416 (O 0 (V1N O 0 0 0 46,883 .0 0
4525637 ..., SALT LAKE CITY 06/27/2013.... | . 1,037,894 0 | i 0 (V1 O 0 0 .0 . 17,316 .0 0
4525711..... 1200 ) S 10/21/2014.... | ...866,381 (O 0 (V1N O 0 0 0 (V1 I 17,417 .0 (01
4525T44........oevvi, SALT LAKE CITY 03/26/2015.... | . 1,651,733 (O 0 () 0 0 [oorrrnrriinnninen0 | eeveriiniiiennn0 [ e 23,655 .0 0 [ oo
4625461..... BARRE........ccooimmiiriiriesriniis 08/26/2010.... | . 2,745,102 O IR 0 (01 0 0 [ ooorerereieerreeen0 | 0 [ 33,161 .0 (01
472513 STERLING............. 03/30/2005.... | . 1,352,056 (U IO 0 () 0 0 | o0 [0 | s 95,462 .0 (V1
4725134 MIDLOTHIAN........erverrrerirrireenns 04/28/2005.... | ccoouererrrnerinens ...379,491 [V [T 0 (V1 SRR 0 L0 IOPOOPPORPRRPORPOUON | N ISPPURPPURPORPOPOON | B OO 26,039 .0 (11
4725237 ... | MECHANICSVILLE 05/15/2006.... | . ...595,740 O IO 0 0 [ e 0 0 [0 | eiveriiniiienn0 [ e 23,658 .0 (V1
4725450 w. | VIRGINIA BEACH......ccoomrvicrreircrinnins 06/07/2010.... | . ...600,025 (O 0 (01N 0 (O SRRSO 4 N USRI 38,966 .0 (01
4725454 wo [MIDLOTHIAN......ovvviviririiniis 06/23/2010.... | . ...453,499 LU IO 0 () 0 0 17,408 .0 0 | oo
4725467 ... |PORTSMOUTH 10/127/2010.... | . ...920,124 (O 0 (010 O 0 0 13,500 .0 (01
A72554B.......covrecieii ROANOKE.......... 02/2712012... | cvoorrrrierirs 1,437,654 (U IO 0 (V1 ST 0 0 |0 [0 [ s 25,413 .0 (11 OO
4725634 w. | VIRGINIA BEACH.......coomvvrirrrireriniin 06/26/2013.... | . 1,055,204 (O 0 (1N O 0 0 [ ooemreremeiierreeen0 | eeeeeceeercieeen0 [ e 35,799 .0 (01
4725706 ...| WOODBRIDGE...... 09/30/2014.... | . 1,936,455 LU IO 0 () 0 0 [0 | eiveriiniiienn0 [ e, 55,024 .0 (11
4725720 vee [MIDLOTHIAN. ..c..oovvveirirerinninnne 12/03/2014.... | . ...985,984 (O 0 (1N 0 (0 TOUUSURRRURORUOPRRO o N USROS | B OO 8,980 .0 (01 N
4725721 .| YORKTOWN.....ovvourimniiiininniniiinns 12110/2014.... | . 1,108,338 [V IR 0 (V1 R 0 0 | om0 [0 | s 16,270 .0 0 | oo
4825719..... TUKWILA. ..o 112172014 . | oo 1,620,801 LU IO 0 (V1 ST 0 L0 IOUOOPPORRRPORPOUON 1 N IOPPURPPURRPPOPOON | B OO 23,992 .0 (V1 R
4825759 v |RICHLAND......ovviiiriciicirienis 05/21/2015.... | . 4,017,225 O IO 0 () O 0 0 [0 |0 [ e 36,703 .0 (V1
4825775 ..| SILVERDALE... 07/13/2015.... | . 2,870,014 [ I 0 (1N 0 0 [ ooerreeemeceerreeen0 | o0 [ 25,758 .0 (01
4825838..... AUBURN.......coooriinnicienicis 06/29/2016.... | . 1,584,404 (O 0 () O 0 0 [ om0 | eiieniienn0 [ s 9,677 .0 (V1
4825861..... TACOMA.....cooerirrinerieerienes 10/04/2016.... | . ...921,240 (O 0 (1N 0 0 | eoveeeeercenreenieen0 [0 | e, 11,583 .0 (01
4825916........coivrieri BELLINGHAM........ 06/28/2017.... 0 (O 0 [V [P 0 0 | om0 [0 | s 15,914 .0 (0
4925383..... HEDGESVILLE 02/11/2008.... | . 1,486,830 [ I 0 (1N 0 0 | eoeeeeerrcenreenieen0 [0 | e, 50,589 .0 (01
5025416..... MADISON......ovverrirerirriiniienns 09/30/2008.... | . 1,823,337 (O 0 [V [ 0 0 [ oooreiverriieerieen0 | evveriiesiiiennnn0 [ e, 26,121 .0 LV
5025447 +o [MADISON......coooeriririnrrrrrines 04/20/2010.... | . ...796,133 (O 0 (1N 0 0 0 ... 3,260 .0 (1
5025890 oo [BURLINGTON.......ovviirinniiiniinirsiiniienns 03/03/2017.... | . 0 (O 0 {0 P 0 0 0 [ [0 12,645 .0 {0 O
0299999. Total - Mortgages With Partial REPAYMENES. ... ettt sisnies eessessiessesseessssaseesss et sss et essee et ses st es et seseesanses et ansensees 360,709,891 {0 [ o 0 (L R 0 (0 P (L [ 0......l 6,993,000 .0 (U RO
0599999, TOtAl MOMGAGES. .........vvvorevrrerrerieeiiierieseiee e ess sttt eee | eeet s it et e b es ettt 370,584,306 [V [ 0 (V)] [ 0 [V [ [V [ 9,521,989 | ......... 16,514,989 .0 (V) [
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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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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 - Industrial and Mi:
00122@ AA 9 |AES SOUTHLAND ENERGY LLC SENIOR SECURED.........cccoevveririiirerinrieriniinene 08/31/2017........ P MOTGAN & €.ttt | eebtssesiesi sttt niene | cienienines 929,925 | .o 929,925 | ..o 0
00182@ AA 6 |AZ ROMULUS MI LANDLORD LLC 3.497% 10/3... . 09/01/2017........ Suntrust Robinson Humphrey......... . O [ 1,636,162 | ..o 1,636,162 | ...oovvveririnens 0
00184*  AA 6 |AZ RANDALL OH LANDLORD LLC 3.610% 03/3 . . 09/01/2017........ Suntrust Robinson Humphrey......... . e [ s 1,112,898 1,112,898 | ..o, 0
00206R EN 8 |AT&TINC 4.900% 08/14/37... . RN 07/27/2017........ J P MOMGAN & CO...vvvrvirircreieri ettt | eebeness et 3,992,880 | ..o 4,000,000 0
037833 DB 3 |APPLEINC 2.900% 09/12/27........ccooviiiiiiiiiniiniicciissiceississississiines 09/05/2017........ | Deutsche Bank Securities . 3,496,080 3,500,000 crees 0
06051G  GR 4 |BANK OF AMERICA 3.593% 07/21/28........cccovvrererirrivirerirncenns . 07/18/2017........ Bank of America............cccooeveene. FE N 2,000,000 2,000,000 | .eooeereerierereerereens 0
09256B  AJ 6 |BLACKSTONE HOLDINGS 144A 3.150% 10/02/ FEO RPN 09/27/2017........ VHOUS. ...t | sebbiesb s 1,987,950 2,000,000 | ..oooviverinniiciis 0
210518 E* 3 | CONSUMERS ENERGY COMPANY FIRST MORTGAGE........ccoovvurmirrireriniierirnnns 09/28/2017........ BarCIaYS.....couuieeieicie s | et 2,000,000 2,000,000 | ..oovvrririrrnieians 0
25389 AR 7 |DIGITAL REALTY TRUSTLP 3.700% 08/15/2. . 08/02/2017 Citi Global Markets Inc e [ 2,498,100 2,500,000 0
269246  BP 8 |E*TRADE FINANCIAL CORP 2.950% 08/24/22 . 08/15/2017........ | Credit Suisse: . s R ...998,980 1,000,000 0
269246 BQ 6 |E*TRADE FINANCIAL CORP 3.800% 08/24/27 N 08/15/2017 CrEdit SUISSE.......uvveviiieaiieiiiiii bbb | fenebesis e 1,997,040 2,000,000 0
29379V BN 2 |ENTERPRISE PRODUCTS OPERATING 5.250% 0 . 08/07/2017........ Citi Global Markets Inc O 2,000,000 2,000,000 | ..oovvrririrniins 0
37045X  CA 2 | GENERAL MOTORS FINL CO 5.750% Perpet SN 09/13/2017........ Morgan Stanley Dean Witter.... | s 1,000,000 1,000,000 | ...oooovrvnrirerirens 0
418056 AV 9 |HASBRO INC 3.500% 09/15/27........cocovviemriireiniierneiseersriesiennes 09/08/2017 Bank Of AMETICA. .......cvuiiiiriiirie st | eeberissi e 1,997,480 2,000,000 0
491386 E* 5 |KENTUCKY POWER COMPANY SENIOR UNSECURED . 09/12/2017........ | Barclays..........ccc........ 4,000,000 4,000,000 0
501044 DC 2 |KROGERCO 3.500% 02/01/26.... 08/11/2017 Bank Of AMEHICA. .......cvuieiiiiiirie st | et 1,983,780 2,000,000 | oooveeeviereieieeieenenes 2,917
521865 AY 1 |LEARCORP 3.800% 09/15/27....... 08/14/2017........ BanK Of AMETICA. .......vuiiireiiirr st | erberssss s b ...992,940 1,000,000 | ..o 0
553896 AC 5 |MVW OWNER TRUST 2017-1AC  2.990% 12/20.........ccovvuermrirerrrreineirerenissineeenes [ verveireerenes 08/08/2017........ Bank of America...........cccocuvvenen. FET RN ...999,738 1,000,000 | ..ooovorerrrerirriree 0
63636# AB 2 |NATIONAL HOCKEY LEAGUE 3.610% 08/10/27. 08/10/2017 BanK Of AMETICA. ..o vt | erbess s s 1,000,000 1,000,000 0
667274  AB 0 |NORTHWELL HEALTHCARE INC 3.391% 11/01/... 09/19/2017........ | Citi Global Markets Inc 2,000,000 2,000,000 0
67103H AF 4 |O'REILLY AUTOMOTIVE INC 3.600% 09/01/2. . 08/10/2017 Bank Of AMEIICA..........cvvuiiiiiriiiie st esienes | coires s 1,996,800 2,000,000 0
708696  BY 4 |PENNSYLVANIA ELECTRIC CO 144A 3.250% O.. . 09/05/2017........ Citi Global Markets Inc s [ s 2,496,450 2,500,000 | ..oooerrericirenirnins 0
743330  AD 3 |PROGRESS RESIDENTIAL TRUST 2017-SFR1 B s 07/13/2017........ Deutsche Bank SECUMHES..............cvuuriiiiiiicriiissiseiissiesiesisississiiens | oo ...999,970 1,000,000 | ...cooovrvnrirrerirnne 0
744320 AW 2 | PRUDENTIAL FINANCIAL INC  4.500% 09/15/.......coovereririrreiniierinrierinsisesssiesieneens [ vereeeineenenes 09/12/2017 Morgan Stanley Dean Witter.... s | s 2,000,000 2,000,000 0
883203 BY 6 |TEXTRONINC 3.375% 03/01/28. 09/11/2017........ | Citi Global Markets Inc 1,999,320 2,000,000 0
349553  AM 9 |FORTIS INC  3.055% 10/04/26.........cooivrierierniieireineiseieiesssiesse s A 07/07/2017 TaX FrE@ EXChANGE......ccoviurireiericiiieriei et | sosisessesse s eeraes 2,232,243 2,250,000 17,757
895945  D# 7 |TRICAN WELL SERVICE LTD SERIES G 8.900 ..| 09/15/2017........ DITBCE. ...t | eriee bbbt enae | eebens et 0 . B35 [ 0
895945 G@ 6 | TRICAN WELL SERVICELTD PIK  SERIES G . . ..| 09/15/2017........ DIFBCE. ...ttt | ettt | ereent et es 0 . 2459 | 0
219878 AW 8 |CODELCO INC 144A 3.625% 08/01/27 . D 07/25/2017........ BaNK Of AMETICA. .....ouveiieiriiiriee bbb | esbess s enes ...982,370 1,000,000 | .o 0
46617E AU 1 |JFIN CLO Ltd 2014-1A B2R 3.138% 04/21/.. . . D 09/15/2017........ | BNP Paribas.... O 2,000,000 .2,000,000 O 0
59284M  AD 6 |MEXICO CITY ARPT TRUST 144A 5.500% 07/ e D 09/13/2017........ P MOIGAN & CO0....vuiririeirie st nssnins | sebessesssiess st 2,981,940 3,000,000 | .cooveerierrreiereens 0
80413T  AE 9 | SAUDI INTERNATIONAL BOND 144A 3.625% 0 . ..|D 09/27/2017........ P MOIGAN & €.ttt | sebees e 2,470,775 . 2,500,000 | ..oeoerrericireninis 0
A3158#  AC 3 |HOFER FINANCIAL SERVICES GmbH 3.410% 0 . ..|D 07/25/2017........ P MOIGAN & €.ttt nsenins | sebssssessssies et 4,000,000 | .oovoeveiieec 4,000,000 | ..coerienieirreirnnes 0
G2765* AB 0 |DIONYSUS AVIATION DES ACT CO GTED SERIES..........cocoovineirririiieineieinrirenines D 07/19/2017........ Gt | ettt 4,000,000 | oo 4,000,000 | ...ocveririreririrenes 0
Q0697# AB 2 | AUSGRID FINANCE PTY LTD SENIOR SECURED N.........ccooon.... D 09/06/2017........ Commonwealth Bank of Australia st | e 5,000,000 5,000,000 | .ooiriiniiniininns 0
3899999. Total - Bonds - Industrial and Miscellaneous.... et et etetetetuetesetaetetetetsteseseetetes | tebetsesesisseiesesssesesssetesssietetassteetessstetesseeeesassetetesastetesesetet s aetetssetetessetetesaseeteteesetetesaeeetes st etetsastesensntetesnsetesensetetes | onsetetessstetessteteteseetaran . 71,683,821 | c.ooovveevceeeieeee 71,836,079 | oo 20,674
8399997, TOHAl - BONAS = PAI 3. ettt eb bt eebehe & edbeEehseheehees e eEseh oL feE e EoeE o8 eE s e 4oL E oL 1 £ E e 04 e0 888 E oL E e L8080 f L8 E oL Heh 08 L4 b oL h L E b E e h e h oL E b Eeh bt b en et rebe ket enb s en bbbt . 71,683,821 | oo 71,836,079 | o 20,674
8399999, TOtal - BOMMAS. ...ttt . . . e b . 71,683,821 71,836,079 [ i 20,674
9999999. Total - Bonds, Preferred and Common Stocks.. .. bttt etiete eeuebseeiebeseseesaees et s b LA bR S e bR b s bR LR S AR AR bR SRR AR ALt bbbt n s b b aee baebstesaesetens st esesneaes .. 71,683,821 XXX s 20,674

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:...
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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 Foreign Foreign Stock Stated NAIC
ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized |Total Gain| Dividends | Contractual | Designation
g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | in 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.........cccvvveneer .. 1 09/01/2017. | Paydown.........coevevevereeerns | cevrerrinniinens | e 114,945 | ........ 114,945 | .......... 122,686 | ..oovevrnene 122,132 | oo 0 114,945 03/01/2043. | 1....cccorrvenee
3136AA 3R 4 |FANNIE MAE 2012-149 LV 3.000% 03/25/36.........cccvrerrreererenee .. | 09/01/2017. | PaYdOWN......coouvvrererreris | cervrrrirerirens | v 43,020 | ..o 43,020 | ..cooonees 44311 | s 43,527 | oo 0 43,020 03/25/2036.
36194S PD 4 |GN AU4920 GN AU4920 3.020% 09/15/41 .. | 09/15/2017. | PaydOWN......coovrvvrererreins | cevvvreieeiiens | v 26,408 ...26,408 ...26,895 26,408 09/15/2041.
36197 ZL 2 |GOVERNMENT NATIONAL MTG ASSOC GN AZ6147. wee || 09/01/2017. | PaydOWN.......cooverveieines | o | ceri 40,593 ...42,039 03/15/2037.
36202B U9 4 |GNMA Il SF POOL# 001508 10.000% 11/20/2.......ccovvvecrenrernn .1 09/01/2017. | Paydown.........cocovevereverns | cervreierinens 22 22 11/20/2020. [ 1...conerneen.
36202B UP 8 |GNMA Il SF POOL# 001490 10.000% 10/20/2.. .| 09/01/2017. | Paydown.... 34 34 10/20/2020.
36202B VT 9 |GNMA I SF POOL# 001526 10.000% 12/20/2.. ... |.. [ 09/01/2017. | Paydown.... - 22 22 23 12/20/2020.
36235* AB 7 |CANTON LEASE FINANCE TRUST-GSA US GOVT L....cc.ovvvrneee .| 09/15/2017. | Redemption ~ 100.0000 | ........cccvvnee 69,225 06/15/2030.
38373M  2F 6 | GNMA 2008-80 10 1.419% 04/16/50. .. 09/01/2017. | Paydown.... ....649 . 04/16/2050.
38373V PY 0 |GNMA 2002-64 ZH 6.000% 09/16/32.... .| 09/01/2017. | Paydown.... .119,769 ...500 09/16/2032. | 1..
38376G F4 7 |GNMA2011-16 C 3.792% 09/16/46..........c.oococuvmrrreririiriinnis .1 09/01/2017. | Paydown.........cccooevverees | crvcvviivciiiens | 000 709,996 | ......... 709,996 | ......... 785211 | ool 777,552 | iiicnnl0 | ii(67,556) | o0 [ (67,556) 09/16/2046. | 1................
383766 ZU 7 |GNMA2011-9C 3.515% 09/16/41.... .| 09/01/2017. | Paydown.... (65,471)] ... 09/16/2041. | 1..
38377T GE 5 |GNMA2011-2HG 4.000% 01/20/41. .. 09/01/2017. | Paydown.... (12,359) [ cvvevirennn0 | 233,701 [0 [0 [ 0 [ 01/20/2041. | 1..
38378X VL 2 |GNMA2014-155VA 3.000% 03/16/37.......cvvvrrevereercrrnerierirenns .| 09/01/2017. | Paydown.........ccccoeverneen. 03/16/2037. | 1.....cvvrrenee
831641 EM 3 |SMALL BUSINESS ADMIN 2008-10B 5.944% 0........ccccovvurinnns .. 1 08/10/2017. | Redemption  100.0000 | ... 0 0 0 08/10/2018. [ 1....covvvnienes
0599999. Total - Bonds - U.S. GOVEIMMENL.........ocueiiiiiriieiieieisseceisseseisesseessesersnssssessssnsesssnssesns snsessesssssssessesssssssssssssesssssssessessessssenessenas | o002y 39 1,408 | wernenn2,391,463 | .......2,675,215 | ..........2,605,509 | ................. 0 ... (156,095) | .eovevennnn 0 XXX XXX
Bonds - U.S. States, Territories and Pc
130333 CA 3 |CALIFORNIA HOUSING 2013 SERIES A 2.900 .| 09/01/2017. | Redemption  100.0000 | ... . 0 0 0 02/01/2042.
246395 YC 5 |DELAWARE ST HSG AUTH REV 2013-1 2.750%... ... | .| 09/01/2017. | Redemption ~ 100.0000 |... ...50,000 0 0 0 12/01/2041.
25477P  NF 8 |DIST OF COLUMBIA HSG FIN AGY 2014-A A......ovvvmrrrierins .| 09/15/2017. | Redemption  100.0000 8,301 0 0 0 06/15/2045. | 1FE...........
45201Y YJ 0 [ILLINOIS ST HSG DEV AUTH REV 2012-A 2 ..| 09/01/2017. | Redemption ~ 100.0000 | .......ccoorrvers | e 140,025 .140,025 0 0 0 . 12/01/2042.
49130T PS 9 |KENTUCKY ST HSG CORP HSG REV 2013 SERIES... .| 09/01/2017. | Redemption ~ 100.0000 | .....ccovvvvrere | weeenns 55,000 ...55,000 0 0 0 v 1,150 | 11/01/2041.
54627R  AH 3 |LOUISIANA LOC GOVT ENVRNMNTL 2014-EGSL A..........cco...c. .. 08/01/2017. | Redemption ~ 100.0000 | .......ccccvrers | woreead 84,511 | .........84511 | ... 84,490 0 1 0 | v e [ e 84,506 | 0 [ | B | 31,102 | 08/01/2028. | 1FE............
57563R JN 0 |MASSACHUSETTS EDL ING AUTH ED LN REV SER.. ..| 07/01/2017. | Redemption ~ 100.0000 | .....ccoovrrrrene | evens 435,000 436,088 | ............. 435,566 | .cooivinnnne (V18 I [G16) ) —— 0 | cooververrerena(56) [ o0 | 435,509 |0 [ i (509) | .. (509) | ... 23,925 | 07/01/2026.
57563R KE 8 |MASSACHUSETTS EDL ING AUTH ED LN REV SER.. ..| 07/01/2017. | Redemption ~ 100.0000 | .......ccoorevers | e 145,000 .145,000 0 0 0 | cooveemreerceenn0 [0 | 145,000 [ o0 [0 [ e [ 6,960 | 07/01/2027.
60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIESE..........ccovvvrnnrnnne .| 09/01/2017. | Redemption ~ 100.0000 | .....ccovvverere | weveenad 30,000 | ..o 30,000 | oo 30,000 0 0 0 | o0 0 | iii00030,000 | o0 [0 [ i [ 1,409 |07/01/2031. | 1FE............
60637B CN 8 |MISSOURIHOUSING 2013 SERIESA 2.650%... .| 09/01/2017. | Redemption ~ 100.0000 | .......ccocvrere | worreeas 55,000 ...55,000 0 0 0 0 55,000 11/01/2040.
60637B CP 3 |MISSOURI HOUSING 2013 SERIESB 2.650%... .| 09/01/2017. | Redemption ~ 100.0000 | .....ccovevvrere | woveeead 65,000 0 0 0 0 65,000 11/01/2041.
644690 WP 2 |NEW HAMPSHIRE HOUSING 3.855% 07/01/30........cccorvvuvnnen. .| 09/01/2017. | Redemption ~ 100.0000 | ......cccevemrrs | wovrirerns 5,000 0 0 0 07/01/2030. | 1FE............
646080 MV 0 |NEW JERSEY ST HIGHER ED ASSIST 2011-1 ..| 07/03/2017. | Redemption ~ 100.0000 | .....cccovvrrers | evens 140,000 0 40 0 12/01/2024.
647200 W8 3 |NEW MEXICO ST MTGE FIN AUTH 2012B-3 3.. w.. .. [09/01/2017. | Redemption ~ 100.0000 | .......cccevrrere | vornes 45,000 0 0 0 09/01/2032.
83712T DA 6 |SOUTH CAROLINA ST HOUSING FIN 2013-1 2.....cccovvvrerinnccs .. 09/01/2017. | Redemption ~ 100.0000 | .....ccovvvvrere | wereenas 55,000 0 0 0 01/01/2041. | 1FE............
88271H FL 8 |TEXAS ST AFFORDABLE HSG CORP 2013A 2.7 .| 09/01/2017. | Redemption ~ 100.0000 | .......ccoevvrere | weeeead 80,000 0 0 0 09/01/2041.
928120 Q4 3 |VIRGINIA HOUSING DEV AUTH 2014-AA 3.5.... .| 08/01/2017. | Paydown.........cccceverneen. ceereeeenins | s 93,911 0 0 0 10/25/2037.
928120 Q4 3 |VIRGINIA HOUSING DEV AUTH 2014-AA 3.5 .| 09/01/2017. | Redemption ~ 100.0000 | .......ccovvvrere | weeeens 50,145 0 0 0 10/25/2037.
92812V MA 1 | VIRGINIA ST HSG DEV AUTH 3.125% 11/25/. .| 09/25/2017. | Redemption  100.0000 c0rn99,752 0 0 0 11/25/2039.
1799999. Total - Bonds - U.S. States, Territories & Possession: .1...1,675,230 | .......1,675,230 | ......1,675,167 | ....... 1,575,267 [ .cocoorvrrrrnrcd (U] I (1)) [ 0 XXX XXX
Bonds - U.S. Special R ue and Special A t
31358P HV 2 |FNMA REMIC G92-35 EB 7.500% 07/25/22. .| 09/01/2017. | Paydown 1,677 0 6 0 07/25/2022. | 1..
31358Q EU 5 |FNMAREMIC 1992-162D 7.000% 09/25/22.... ... |.. | 09/01/2017. | Paydown.... .9,693 .9,909 0 94 0 09/25/2022. | 1..
3136A1 NZ 4 |FANNIE MAE 2011-96 NB  4.000% 09/25/40..........cocvorevernivnrinne .1 09/01/2017. | Paydown........ccccovevermvene | vevvvrrennrinens | +0.100,235 | .......... 100,235 | .......... 103,086 | ....ccvouvene 101,439 | oo 0| e (1,204) | v 0 09/25/2040. | 1.....cooovvvenee
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3136A6 P9 9 |FNR2012-76 VG 4.000% 03/25/29 .| 09/01/2017. | Paydown.... ...29,859 ...28,766 (1L,19)] ... 1,119)| ... 03/25/2029.
3136A8 DP 2 |FANNIE MAE 2012-104 V' 3.500% 02/25/38...........ccoecvvermrrrernnns .. | 09/01/2017. | Paydown.... ...57,967 ...55,095 02/25/2038.
3136AE  TT 4 |FANNIE MAE 2013-54 BA 3.000% 06/25/43............c.ccoovvveernnerne .. 1 09/01/2017. | Paydown 06/25/2043.
3136AG HV 7 |FANNIE MAE 2013-94 CV  3.500% 07/25/33.........ccouvvvermrrrirannnens .. 1 09/01/2017. | Paydown.... 07/25/2033.
3137AR WS 1 |FHR4073HC 3.500% 03/15/35. .. | 09/01/2017. | Paydown.... 03/15/2035.
3137B3 4W 5 |FHR4215LV 3.500% 04/15/33 .1 09/01/2017. | Paydown 04/15/2033.
3138L4 J3 8 |FANNIE MAE AM3881 3.830% 08/01/25.. .. | 09/25/2017. | Paydown.... 6,868 08/01/2025.
313920 2B 7 |FNMA2002-59 ZB 6.000% 09/25/32 .| 09/01/2017. | Paydown.........ccccocuveveens | ceverivcnniinens | e 121,472 | ... 121472 | ... 116,766 09/25/2032.
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32 . .. [09/01/2017. | PaydOWN............ovveirrics | oereriiriiiens | ceviina 33,101 29,866 08/15/2032.
31393A 5P 8 |FNMA 2003-43 PE 5.500% 05/25/33...........ccoovvveriiniinciiicnis .1 09/01/2017. | Paydown.........cccoveveveies | covvivniiciiens | v 26,239 ...25,768 05/25/2033.
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33 .. | 09/01/2017. | PaYdOWN......ccvvmvirrerceis | cervverirerirens | e 99,446 ...98,669 03/15/2033.
31405W QT 5 |FNMA POOL 801566 5.000% 01/01/20.........occveemrvverrrrinrii .1 09/01/2017. | Paydown.........ccccocvverines | covnrieniinnns | v 2,820 2,836 01/01/2020.
33803W AA 7 |FISHERS LANE ASSOC LLC US GOVT LEASE BAC.................. .. | 09/05/2017. | Redemption ~ 100.0000 | ......ccccocvevs | wovernae 74,272 ..75,827 08/05/2030.
36230T B2 7 |GN 758157 4.550% 05/15/38.. . v || 09/01/2017. | Paydown.........ccccovvuurrenee v | s 39,973 ...44,470 05/15/2038.
841215 AA 4 |SOUTHAVEN CMBD CYCLE GEN LLC 3.846% 08.................... .. | 08/15/2017. | Redemption  100.0000 | ......ccccocveee | coveenas 80,733 | .........80,733 | ............ 80,733 08/15/2033.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES..........cuuuiiiiiiiiiiiiiiniis weiiisniiissississsissesssssssesssesssssssssssessssenes | e 886,950 | ..........886,950 | .......... 899,937 XXX
Bonds - Industrial and Miscellaneous
00206R CN 0 |AT&TINC 3.400% 05/15/25... .| 07/28/2017. | Goldman Sachs & Co...... | .c.cccverrrin ...3,955,040 | ....... 4,000,000 | ....... 4,005,150 | ........... 4,005,489 05/15/2025.
00214M  AA 1 |ARL SECOND LLC 2014-1A A1 2.920% 06/15.... .. | 09/15/2017. | Paydown............cc.cueneee. e | e 154,736 154,736 .149,955 .150,276 06/15/2044.
00228# AA 0 |AVCINGULAR LLC CINGULAR WIRELESS LLC.. w. | .1 09/15/2017. | Redemption ~ 100.0000 | .......ccocvrere | wovveeae 70,968 ...70,968 ...74,516 ..72,268 08/15/2021.
008414 AA 2 |AGATE BAY MORTGAGE LOAN TRUST 2013-1 At.....cccocoevvveenae .. [09/01/2017. | PaydOWN. ... | v | oo 44,604 | ........... 44,604 | ... 42,667 | ..oovven 43,367 07/25/2043.
023778 AB 2 |AMERICAN AIRLINES 2015-2 AA  3.600% 03/. .. 09/22/2017. | Redemption  100.0000 | ... | 49,736 ...50,062 50,040 50,023 | .0 | e (287) | e (287) | wovrvene 1,791 | 09/22/2027.
025816 AX 7 |AMERICAN EXPRESS 6.150% 08/28/17 .. | 08/28/2017. | Maturity...........cccccouvvvrnnce . |..-2,000,000 ,001,490 ..2,000,127 2,000,000 0 [0 | s 0. 123,000 | 08/28/2017.
02581F YE 3 |AMERICAN EXPRESS CENTURION BK 6.000% O..........cccconee. .| 09/13/2017. | MatUrity.......coooevvveveirinns | v ....2,000,000 | ....... 2,000,000 | ....... 1,995,100 | ........... 1,999,558 | ...covvvrinnnd0 | o2 | 0 [ 842 [0 | e 2,000,000 | ..ooviveninnes (V1N IR (VI IR 0. 120,000 | 09/13/2017.
02660T BU 6 |AMERICAN HOME MORTGAGE INV TR 2004-3 6A5 .. | 09/01/2017. | Paydown.... ...34,598 ...34,598 10/25/2034.
026650 AA 3 |AMERICAN HOMES 4 RENT 2014-SFR2 A 3.78 ... | .| 09/01/2017. | Paydown.... ...15,505 ...15,499 10/17/2036.
02666A AA 6 |AMERICAN HOMES 4 RENT 2015-SFR1A 3.46........ccccoouvveunae .. [ 09/01/2017. | PaydOwn...........ccoveevvveres | covrvrvenicrans | e 14,789 | L 14789 | L 14,788 | oo 14,785 | o0 | i3 | 0 | i3 |0 | i 14,789 04/17/2045.
034620 AB 0 |ANGEL OAK MORTGAGE TRUST 2017-1 A2 3.0... .. | 09/01/2017. | Paydown.........cccvevemrerns | cevvvmvivmninens | e 128,145 128,144 ...128,145 01/25/2047.
04542B MS 8 |ASSET BACKED FUNDING CERT 2005-AQ1 A4 .. [09/01/2017. | PaydOWN...........ccvverrries | e | e 60,263 ..59,472 59,959 06/25/2035.
05606U AA 8 |BXG RECEIVABLES NOTE TRUST 2012-AA 2....cccovvvevviiniinns .1 09/02/2017. | Paydown.........cccovevererens | cevvmriririens 23,899 23,899 | cooiieern23,899 | o0 | 0 [0 [ o0 0 | e 12/02/2027.
05607B  AA 9 |BXG RECEIVABLES NOTE TRUST 2017-AA 2. .. 1 09/02/2017. | Paydown.... [V W 76,441 ...76,439 10/04/2032.
060505 DH 4 |BANK OF AMERICA CORP 6.000% 09/01/17 .. 1 09/01/2017. | Maturity . |..-2,000,000 ,995,500 09/01/2017.
07332B  AA 7 |BAYVIEW OPPORTUNITY MASTER FUN 2017-RT1..............c.... .. [ 09/28/2017. | PaydOwn...........ccooeemvvees | covrevreriirans | oo 147474 | ... 4T AT | ... 148,473 03/28/2057.
073914 VK 6 |BEAR STEARNS MTGE SEC INC 1997-4 A4 2... .. [09/01/2017. | PaydOwn............ccoovvmviies | covmevieneiians | e 10,502 ..10,135 10/25/2025.
09228Y AB 8 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AA 4.. .. [ 09/15/2017. | PaydOWN............covveeerires | oerevireniirins | ceviona 23,438 ..23,437 12/16/2041.
09228Y AC 6 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AB 5 .. [ 09/15/2017. | Paydown............c...cueeeee. e | e 11,719 12/16/2041.
099738 AA 4 |BORGER ENERGY ASSOCIATED LP 7.260% 12/.. .| 07/01/2017. | Redemption ~ 100.0000 .(12,831)] . 06/30/2022.
12479R  AD 9 |CAPITAL AUTOMOTIVE REIT 2017-1A A1 3.8........ .. | 09/15/2017. | Paydown 04/15/2047.
1248P8 AH 2 |CREDIT-BASED ASSET SER & SECUR 2006-MH1.. .. 1 09/01/2017. | Paydown.... 10/25/2036.
12502Y AP 8 |CCRINC MT100 PYMT RIGHTS MAST 2012-CA C.. .1 09/10/2017. | Paydown 71,429 71,429 07/11/2022.
125634 AN 5 |CLIFUNDING LLC 2014-1 A 3.290% 06/18/. wee | | 09/18/2017. | Paydown........covevrvveenies [ e | s 76,611 ...76,579 06/18/2029.
12642M  AQ 3 |CREDIT SUISSE MORT CAPITAL CER 2009-12R............ccccooeouec .. | 08/01/2017. | Paydown...........ccooovvrviies | covrvvianiiians | v 22,851 23,108 05/27/2037.
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12646W AH 7 |CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A. .. [ 09/01/2017. | PaydOwN............covvemvviies | ovreviriiiens | e 54,297 ...54,297 LBABTE | 0 | et (BT9) | 0 [ e (B79) 0 | 54,297 |0 (U I 0 04/25/2043. | 1FM....
12667F R5 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2... .. | 09/01/2017. | Paydown.... P JOVR 100,556 132,837 .118,968 . . 0 | (20,186) | ..(20,186) | ......... 02/25/2035. | 1FM...........
12667F VF 9 |COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4C................. .. [09/01/2017. | Paydown...........cccoovumeeies | conmvveriiians | o 164,964 | .......... 164,964 | ... 147,746 | ............. 160,084 | .....ccccevevnn (VN 4,881 | oo 0 [ 4,881 |0 | 164,964 | ................ LV O (U I 0 | 6,682 | 10/25/2034. | 1FM...........
12667F YF 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB 1... .. 1 09/01/2017. | Paydown.... ..581,995 | ... X 01/25/2035. | 1FM....
12668A MN 2 | COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A... .. | 09/01/2017. | Paydown.... 11/25/2035. | 1FM...........
126694 CV 8 |COUNTRYWIDE HOME LOANS 2005-21 A17 5.5.......ccccovevvnneee .. 09/01/2017. | Paydown 10/25/2035. [ 1FM...........
12669G C8 2 |COUNTRYWIDE HOME LOANS 2005-13 A8 5.50 .. 1 09/01/2017. | Paydown.... 06/25/2035. | 1FM....
139750 AF 2 |CAPITAL AUTO REC ASSET TRUST 2013-3 C.... ..| 07/20/2017. | Paydown.... 10/22/2018.
16164A AC 9 |Chase Mortgage Finance Corpora 2016-2 M2..........cccovvvvereineennes .. 1 09/01/2017. | Paydown 02/25/2044.
16165T AJ 2 |CHASEFLEX TRUST 2005-1 2A4 5.500% 02/2 .. 09/01/2017. | Paydown.... 02/25/2035.
172973 2R 9 |CITICORP MORTGAGE SECURITIES 2005-6 1A5... .. 1 09/01/2017. | Paydown.... . . . . . 0. . . 09/25/2035.
172973  5F 2 |CITICORP MORTGAGE SECURITIES 2006-1 2A1........ccccceevunece .| 09/01/2017. | Paydown 2,627 02/25/2021.
17309N AD 3 |CITICORP RESIDENTIAL MORT SEC 2006-1 A4 .. | 09/01/2017. | Paydown.... e 85,871 .0 X I 07/25/2036.
17312D AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3... .. 09/01/2017. | Paydown.... e . .0 . X o 09/25/2037.
17321L AA 7 |CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A......cccccovvnnen. .. 1 09/01/2017. | Paydown 30,953 10/25/2043.
17322N  AA 2 | CITIGROUP MORTGAGE LOAN TRUST 2014-JL A1... .. | 09/01/2017. | Paydown.... e ...44,965 . ORI 0 X s 06/25/2044.
173237 AC 4 |CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 A.. ... | .. [ 09/01/2017. | Paydown.... 01/25/2053.
19260M AA 4 |COINSTAR FUNDING, LLC 2017-1A A2 5.216.......ccccvvrrvrrinenn .| 07/25/2017. | Paydown 04/25/2047.
202670 AA 7 |COMMONBOND STUDENT LOAN TRUST 2016-B A1.. .. | 09/25/2017. | Paydown.... 10/25/2040.
207597 DY 8 |CONNECTICUT LT &PWR CO 5.750% 09/01/1 «.. | .| 09/01/2017. | Maturity e <. |...3,000,000 09/01/2017.
22540A AJ 7 |ASSOCIATES MANUF HOUSING 1997-1B1 7.6.....ccccccovvvvnnnn. .. | 09/15/2017. | Paydown 113,218 06/15/2028.
22540A CP 1 |ASSOCIATES MANUF HOUSING 1997-2 CLASS M. .. 07/15/2017. | Paydown.... 03/15/2028.
22541N 52 8 |CSFIRST BOSTON MTG SEC CORP 2003-10 2A1.. .. | 09/01/2017. | Paydown.... o 1,649 11,649 0 3 0 3. .0 .. ..1,649 05/25/2018.
22541Q VG 4 |CS FIRST BOSTON MORTGAGE 2003-23 1A4.......ccccoevvvurinnc .. | 09/01/2017. | Paydown.........ocveeveneeins | covvrriveirens | v 61,359 | ... 61,359 | ... 60,549 | oo 60,983 | ..cvvrvcri 0 | e 376 | oo 0 [ o 376 | .o (V1 IR 61,359 10/25/2033.
225458 AY 4 |CSFIRST BOSTON MORTGAGE SECUR 2005-1 1A... .. [09/01/2017. | Paydown...........ccoocmmvveres | covmerireriirans | oo 127,208 | ........1127,208 | ......... 125,033 | oo 125,033 0 0 0 02/25/2035.
2254W0 KD 6 |CS FIRST BOSTON MRTGE SEC 2004-7 6A1 5 .. 09/01/2017. | Paydown.... - 8,897 9,097 | ........ 8,917 (V18 (D] 0 10/25/2019.
226829 AA 7 |CROCKET COGENERATION 144A 5.869% 03/30..................... .. | 09/30/2017. | Redemption ~ 100.0000 | .......ccccoocvees | covernae 13,749 | ....cccco... 13,749 | oo 13,749 | oo 13,749 0 0 0 03/30/2025.
22970* AA 8 |BGS BNSF Series 2015-1 CTL PT 4.070% 0 .| 09/15/2017. | Redemption ~ 100.0000 | .......ccocvrers | wereend 26,341 26,341 26,341 0 0 0 0 26,341 05/15/2034.
233046 AC 5 |DB MASTER FINANCE LLC 2015-1A A2l 3.26.... .. | 08/20/2017. | Paydown............cc.oeueveee. [V 12,500 | ............12,500 | .....cc..... 12,405 12,418 0 82 0 82 12,500 02/20/2045.
23340L AB 0 |DRB PRIME STUDENT LOAN TRUST 2015-B A2..........ccoccmmunene .. | 09/25/2017. | Paydown.........ccoovevermverns | cevvmvvmninens | e 224575 | .......... 224575 | .......... 224435 | .............. 224,445 | ................. 0| v 130 | v 0 07/25/2031.
24736X AA 6 |DELTA AIR LINES 2015-1 AA 2015-1 AA 3. .. | 07/30/2017. | Redemption ~ 100.0000 | .......cccocvees | crvernec 21,916 ...21,916 ..21,916 ..21,916 0 0 0 07/30/2027.
24736Y AA 4 |DELTA AIR LINES 2015-1 A2015-1 A 3.87.. ... |.. | 07/30/2017. | Redemption ~ 100.0000 |... o | e 21,916 ...21,916 ...21,916 ..21,916 0 0 0 X 07/30/2027.
25272V AA 7 |DIAMOND RESORTS OWNER TRUST 2015-1 A 2.......c.cocceeen. .. 109/20/2017. | PaydOwn...........ccooeemvveres | covrevireriirans | oo 579,487 | ......... 579,487 | .........583,109 | ......c....... 582,881 | .oovvvverenn0 | eieina(3,394) | 0 [ i(3,394) | 0 | i BT9,487 | 0 07/20/2027.
26875P AA 9 |EOG RESOURCES INC 5.875% 09/15/17 .. | 09/15/2017. | Maturity . 1..-3,000,000 | ....... 3,000,000 0 09/15/2017.
27034) AB 7 |EARNEST STUDENT LOAN PROGRAM 2016-B A2. .. | 09/25/2017. | Paydown.... e JOVR O 445771 | ......... 445,771 0 05/25/2034.
29977) AB 2 |EVERBANK MTGE LOAN TRUST 2013-1A2 25.... .. | 09/01/2017. | Paydown.... P o | e 24,313 ..24313 0 03/25/2043.
29977K AA 1 |EVERBANK MTGE LOAN TRUST 2013-2A 3.00 .| 09/01/2017. | Paydown.... . ......100,021 .100,021 100,021 0 06/25/2043.
30217V AC 1 |ENBRIDGE ENERGY PARTNERS LP 144A 7.3.... .. | 07/01/2017. | Redemption ~ 100.0000 | ... IO (16,112) ..(16,112) | .... 0 12/31/2017.
30291D AB 2 |FRSLLC2013-1AA2 3.080% 04/15/43 .. | 09/15/2017. | Paydown.... 6,057 0 04/15/2043.
320588 AE 9 |FIRST INVESTORS AUTO OWNER TR 2013-3A C .. | 09/15/2017. | Paydown ......157,256 .157,256 157,219 0 01/15/2020.
33767C AD 9 |FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.50.... ... | .. [ 09/01/2017. | Paydown.... P POV IV 52,265 ...52,265 ...53,278 . 0 . 0. . e 1,160 | 03/25/2045. s
337932 AH 0 |FIRSTENERGY CORP 3.900% 07/15/27.......ccoovurviirrriinriins .. 1 08/03/2017. | J P Morgan & Co.......cccc.. | coovvvvariiinnns ...3,045,450 | ....... 3,000,000 | ....... 2,990,010 | o0 |0 7 0 [ 71 0] 102,990,081 | 0 ... 55,369 |...55,369 | ....... 15,275 | 07/15/2027. | 2FE............
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341099 CG 2 |FLORIDA POWER CORP 5.800% 09/15/17 .. | 09/15/2017. | Maturity . |...1,000,000 1,000,000 |...ccocccene0 |0 | eiiein0 | 58,000 |09/15/2017. | 1FE.
35104V AB 8 |FOURSIGHT CAPITAL AUTO REC 2016-1 A2 2. .. [ 09/15/2017. | PaydOwN...........ccvvemrveres | v | oo 979,412 2979412 |0 [0 | 0 | 18,795 | 10/15/2021.
36157R D9 3 |GE CAPITALMTG 1999-HE M 6.705% 04/251...........ccooccevvverenee .. [ 09/01/2017. | PaydOwN............coowervviies | v | e 16,743 04/25/2029.
391164 AJ 9 | GREAT PLAINS ENERGY INC 3.900% 04/01/2... .. | 07/19/2017. | Call ~ 100.0000............. . |..-2,000,000 04/01/2027.
39121J A* 1 |GREAT RIVER ENERGY 2009B 5.810% 07/01/.. ... |.. | 07/01/2017. | Redemption ~ 100.0000 |.......ccccoowrs | v 348,837 07/01/2021.
40432B AA 7 |HSI ASSET LOAN OBLIGATION 2007-2 1A1 5.....cccoovvvvvirerrrenn. .. [09/01/2017. | PaydOWN...........cvvverrries | ovrevieniiirens | e 21,798 09/25/2037.
42770Q AA 0 |HERO FUNDING TRUST 2014-2A A 3.990% 09.. .. [09/20/2017. | Paydown............ccoomvvveies | conmvvirirniians | v 191,244 09/21/2040.
42771T  AA 3 |HERO FUNDING TRUST 2015-3A A 4.280% 09.. v | -1 09/20/2017. | Paydown.........cccoecvimiies | crveniiniiinns | s 406,360 09/20/2041.
452547 PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 AG................. .. [ 09/01/2017. | PaydOWN............cvoeivriies | v | e 14,687 08/25/2034.
45660N QF 5 |RESIDENTIAL ASSET SEC TRUST 2003-A5 A7 .| 09/01/2017. | Paydown.........ccccocuvereies | ceveriicniiiccns | v 165,787 | .......... 165,787 .163,559 06/25/2033.
459200 GJ 4 |IBMCORP 5.700% 09/14/17 oo |- [ 09/14/2017. | Maturity..........ccccoovervcvens | covvvrrenenans | -..1,000,000 | ....... 1,000,000 .996,540 09/14/2017.
46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3AA 3. .. [ 09/15/2017. | PaydOWN..........ccvvverrrries | oerevieniirens | crvienae 29,387 | oo 29,387 | oo 29,203 12/15/2048.
46639G AL 0 |JP MORGAN MTGE TRUST 2013-1 1A2 3.000%.... .. [ 09/01/2017. | PaydOWN..........covverries | v | e 45,307 ...45,307 ..46,342 03/01/2043.
46640B AC 8 |JP MORGAN MORTGAGE TRUST 2013-2A2 3.5... ... | .. 09/01/2017. | Paydown.... ...94,880 05/25/2043.
46641C AA 9 |JP MORGAN MORTGAGE TRUST 2014-1 1A1 3......ccccoocvvvcneen. .. [ 09/01/2017. | Paydown............cc..cueneee. 83,714 01/25/2044.
46648C AB 0 |JP MORGAN MORTGAGE TRUST 2017-1 A2 3.5 .| 09/01/2017. | Paydown.........cccovevuvnne. ...54,283 01/25/2047.
47715*  AA 5 |JETBLUE AIRWAYS 2013-1 CLASSAEETC 4... ... | .. | 09/05/2017. | Redemption . .246,021 .246,021 03/05/2023.
494368 BB 8 |KIMBERLY-CLARK 6.125% 08/01/17.......cooovvvimirierinriierirninne .. | 08/01/2017. | MatUrity.......c..evvveveerinns | crvvrriririens ....3,350,000 | ....... 3,350,000 | ....... 3,339,850 | ..ccvvenee 3,349,225 08/01/2017.
49725V AB 8 |KIOWA POWER PARTNERS LLC 144A SNR SECURE .. | 09/30/2017. | Redemption ~ 100.0000 | ......ccccocvevs | vovernae 78,226 ...18,226 ...78,682 ..78,325 03/30/2021.
50075N AS 3 |KRAFT FOODS INC 6.500% 08/11/17 .. | 08/11/2017. | Maturity..........coceovveerrienns e | e 850,000 .850,000 .845,019 .849,663 08/11/2017.
50543L AA 0 |LABRADOR AVIATION FINANCE LTD 2016-1A AT......c..cccvvvveneee .. [ 09/15/2017. | PaydOWN...........ccvveirries | ovrevieneiiens | e 15,625 | ............ 15,625 | ............ 15,322 | v 15,324 01/15/2042.
52177F  AF 1 |LEAF Il RECEIVABLES FNDG LLC 2016-1 C .| 08/15/2017. | Paydown.........cccooevuvnne. . |....4,000,000 ..3,998,918 4,000,000 10/17/2022.
52465# AD 7 |LEGG MASON CAPITAL CORP HUNTINGTON NATL.. .. | 09/05/2017. | Redemption ~ 100.0000 | .......ccccoocvers | coveread 65,435 65,435 65,435 12/05/2020.
52520M  AE 3 |LEHMAN MTG TRUST 2005-1 2A2 5.500% 11/.....ccvvvunrrenrranes .. | 09/01/2017. | Paydown.........ovveevenines | covveriveiirens | v 30,555 | .covrinen 29,409 | ............ 27,085 | ...ccovvrrinee 27,085 11/25/2035.
52520M AG 8 |LEHMAN MTG TRUST 2005-1 2A4 5.500% 09/... .. [ 09/01/2017. | Paydown............cc.ooueveen. [ESTOTOORRTRORN OV 57,953 ...55,778 ...50,846 ...50,846 09/25/2035.
53688T AA 2 |LITIGATION FEE RESIDUAL FUND 2015-1 A w.. | .| 07/29/2017. | Redemption ~ 100.0000 | .......ccoevrere | woeeeas 50,388 ...50,388 ...50,388 ...50,388 04/29/2022.
543190 AA 0 |LONGTRAIN LEASING Il LLC 2015-1A AT 2. .. [ 09/15/2017. | PaydOwn...........cccocmevveres | covmevririirans | oo 128,644 | ......... 128,644 | ......... 125398 | ..ocooveeene. 125,577 01/15/2045.
548661 CN 5 |LOWES COMPANIES INC 6.100% 09/15/17.... .| 09/15/2017. | Maturity 09/15/2017.
55265K 2X 6 |MASTR ASSET SEC TRUST 2003-11 10A1 5. .. 1 09/01/2017. | Paydown.... 12/25/2018.
553896 AC 5 |MVW OWNER TRUST 2017-1AC 2.990% 12/20........cccoovuvernee .| 09/20/2017. | Paydown.........ccc.oevuvnnen. 12/20/2034.
57165A AA 6 |MARRIOTT VACATION CLUB OWNR TR 2012-1AA.... .. 1 09/20/2017. | Paydown.... 05/20/2030.
57165A AB 4 |MARRIOTT VACATION CLUB OWNR TR 2012-1AB.... ... | .. 09/20/2017. | Paydown.... 05/20/2030.
57643M JK 1 |MASTR ASSET SEC TRUST 2004-11 5A3 5.75......c.ccocvvemurneene .. [09/01/2017. | Paydown............cc.coceveen. 12/25/2034.
59048@ AA 6 |MESAAIRLINES 2015-1 AEETC 4.750% 07/ .. | 07/15/2017. | Redemption ~ 100.0000 | ... . 0 01/15/2028.
59549W AA 1 |MID STATE TRUST SERIES 11 A1 4.864% 07... .. [ 09/15/2017. | Paydown............cc..cceeveee. ...25,893 0 07/15/2038.
59560U AA 9 |MID-STATE TRUST 2004-1 A 6.005% 08/15.. .. | 09/01/2017. | Paydown.... 28,976 29,651 0 08/15/2037.
59560W AC 1 |MID-STATE TRUST 2010-1 M 5.250% 12/15/.. .. 1 09/01/2017. | Paydown.... . 46,454 ...46,389 0 12/15/2045.
62963%# AJ 0 |NRP (OPERATING) LLC SERIES | (No RI-16)... .. | 08/31/2017. | Redemption ~ 100.0000 | ... . .5,698 5,698 .0 12/01/2026.
65473Q AQ 6 |NISOURCE FINANCE CORP 5.250% 09/15/17. .| 09/15/2017. | Maturity . |...4,000,000 | ... 4,000,000 | ...... 3,719,360 0 09/15/2017.
67400A AC 6 |OAKS MORTGAGE TRUST 2015-2A3 3.500% 1 .. 1 09/01/2017. | Paydown 128,278 128,278 128,538 .128,359 0 10/25/2045.
68268B AA 7 |ONEMAIN FINANCIAL ISSUANCE TRU 2014-2A A.. coe |1 09/18/2017. | PaydOown........ovvervviiens | e | o 329,549 .329,549 .329,548 0 09/18/2024.
685049 AA 6 |ORANGE LAKE TIMESHARE TRUST 2012-AAA......cccccoiinriinnns .. 109/10/2017. | PaydOwn...........ccoocemrvees | covrvviiniiians | e 36,947 | .cooeeeene. 36,947 | ..........36,945 | ..., 36,945 0 03/10/2027.
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685049 AB 4 | ORANGE LAKE TIMESHARE TRUST 2012-AA B .. [09/10/2017. | PaydOwn...........cccocmmvviies | covreviriiians | e 27,710 ..21,710 ..27,708 ceveen.901 [ 03/10/2027.

69144V AA 1 |OXFORD FINANCE FUNDING TRUST 2014-1AA.... .. | 09/15/2017. | Paydown.... B 159,255 .159,255 158,927 ...159,255 .....3,652 | 12/15/2022.

72447X  AC 1 |PITNEY BOWES INC 5.750% 09/15/17........ccovvvvarviarnririnnii .| 09/15/2017. | Maturity.........coooerveeris [ e ...1,000,000 | ....... 1,000,000 | .......... 988,030 | ..covvvvvnne 998,919 | o0 | e 1,081 | 0 [ 1,081 | 0 | 1,000,000 09/15/2017.

73316P HP 8 |POPULAR ABS MORTGAGE PASS-THRO 2005-D A.. .. [09/25/2017. | PaydOwn..........ccovemvverns | covrevireriirens | oo 159,981 | .......... 159,981 | .......... 150,788 154,919 ...155,525 01/25/2036.

74160M BP 6 |PRIME MORTGAGE TRUST 2003-2 1A10 5.00 ... |.. | 09/01/2017. | Paydown.... - 33,254 | ...... 33,254 31,789 ...32,600 0 .. 33,254 10/25/2033.

74730  AJ 1 |QUAD GRAPHICS INC 8.000% 09/01/20..........cooveeerreerrrrirnnnes ..109/01/2017. | Redemption ~ 100.0000 | .......cccocrers | coveee 547,368 | ........ 547,368 | ......... 547,368 | ...coovonne 547,368 0 0 0 (U O (VI 547,368 09/01/2020. | 3................

74927D AL 0 |RBSSP RESECURITIZATION TRUST 2010-4 6A1.... .. 1 09/01/2017. | Paydown.... 45,126 46,328 | i 0 [ o 1,336 | oo 0 [ 1,336 47,664 02/26/2036.

749580 AH 1 |RESIDENTIAL FUNDING MTG SEC | 2006-S10 2 ... |.. | 09/01/2017. | Paydown.... e 5,804 .5,804 5,518 5,703 0 8 0 8 .0 .. L5711 10/25/2021.

75952A AF 4 |RELIANT ENERGY MID-ATLANTIC PW SERIES B..................... .. | 07/02/2017. | Redemption ~ 100.0000 | .......cccocvevs | woeene 194,109 | .......... 194,109 | ......... 195,757 | oo 194,236 | oo (U I (127) | oo (U I (127) [ oo (VN 194,109 07/02/2017.

760985 7E 5 |RESIDENTIAL FDG SEC CORP 2004-RS7 Al5. .. 09/01/2017. | Paydown.... . 1....3,362,005 | ....... 3,362,005 | ...... 2,919,228 ..2,891,028 07/25/2034.

760985 L6 6 |RESIDENTIAL FDG SEC CORP 2003-RS11 Al6B. .. [09/01/2017. | PaydOwn............ccocmvvvees | covrerreriiians | oo 108,029 | .......... 108,029 | .......... 108,027 17,810 | o0 | oiee(943) | 0 | ie(943) | a0 | e 116,867 |0 [ (8,839)| ....(8,839) | ......... 4,050 |12/25/2033.

76110H TW 9 |RESIDENTIAL ACCREDIT LOANS INC 2004-QS7..........ccoovvvennee .. [09/01/2017. | PaydOWN...........orvverrrries | e | e 32,264 | .o 32,264 | ............ 31,407 | oo 31,952 05/01/2034.

76112B EN 6 |RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3. .. [09/01/2017. | Paydown............ccocmevveres | covrevreriirans | o 320,329 .320,329 315,972 09/25/2034.

78446D AB 5 |SLM STUDENT LOAN TRUST 2011-AA2 4.370 .. | 09/15/2017. | Paydown.........ccccvevvevirns | veveriiinniinens | v 101,998 .101,998 .101,998 04/17/2028.

78446V AB 5 | SLM STUDENT LOAN TRUST 2012-A A2 3.830........cccccouurenen. .. [ 09/15/2017. | PaydOwn............cooomevveres | covrevrerniians | oo 115,396 | .......... 11539% | .......115,3%4 | ... 115,395 01/17/2045.

78447B  AB 8 |SLM STUDENT LOAN TRUST 2012-C A2 3.310 .. | 09/15/2017. | Paydown.........ccovvevverenns | vevvvnviinninens | e 239,026 .239,026 .238,995 .239,024 10/15/2046.

78471D AA 5 |SOFI CONSUMER LOAN PROGRAM 2016-1A A 3. .. [09/25/2017. | PaydOwn............ccomvvveies | covvevreriiians | oo 391,180 .391,180 .391,137 .361,649 . 0. 08/25/2025.

784888 AA 0 |SVO VOIMORTGAGE CORP 2012-AA A 2.000%........cvvvenrvene . [ 09/01/2017. [ Paydown............ccvveerienes [ ovrirnrvicnnins | e 20,663 | ........... 20,663 | ............ 20,660 | ...cooovirineee 20,649 0 1) 0 ()] [ (V1 IO 20,648 09/20/2029.

805564 PA 3 |SAXON ASSET SECURITIES TRUST 2003-3 AF5... .. | 09/01/2017. | Paydown.... | e 122,013 | .......... 122,013 | oo 122,013 122,013 0 0 0 0 ..122,013 12/25/2033.

80851Q DA 9 |CHARLES SCHWAB CORP 6.375% 09/01/17 .| 09/01/2017. | Maturity . 1....3,000,000 | ....... 3,000,000 | ....... 2,991,570 2,999,253 | oo 0 | e TAT | s (U I 747 3,000,000 09/01/2017.

81744T AB 3 |SEQUOIA MORTGAGE TRUST 2012-12A1 3.47......cccccovvenenn. .. [09/01/2017. | PaydOWN...........ocvverrrics | v | e 10,984 | ........... 10,984 | ........... 10,984 | oo 10,972 0 (1) LU EPURSRUPOON () I [OUUSPOUOPOOO 0 I (SO 10,971 01/25/2042.

81745A AB 3 | SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000.... .| 09/01/2017. | Paydown.........ovveevenreins | covvrnriveiirens | v 46,493 | ........... 46,493 | ............ 47,301 47,263 | oo (V18 IO ()] 0 46,493 05/25/2043.

81783R  AA 1 |SETTLEMENT FEE FINANCE LLC 2013-1AA 3 ... | .. | 07/25/2017. | Paydown.... 53,921 | ... 53,921 53,921 53,921 0 0 0 0 53,921 01/25/2044.

822804 AA 8 |SHELLPOINT ASSET FUNDING TRUST 2013-1 At......cccovervrneee .. | 09/01/2017. | Paydown.........ovveevenines | covveriveiirens | v 39,715 | v 39,715 | ............38,845 | ..ccoccennnen 37817 | e (V18 IO 1,898 | oo 0 07/25/2043.

82280R AA 7 |SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1 .. [09/01/2017. | PaydOWN...........cvverrries | e | e 33,866 ...33,866 . .0 0 11 0 04/25/2044.

82280R AU 3 |SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1 .1 09/01/2017. | Paydown.........ooveevenrees | covveniveiirens | v 33,866 ...33,866 . w0 | 0 | e A3 | 0 04/25/2044.

82652W AA 6 |SIERRA RECEIVABLES FUNDING CO 2016-2A........cccccocoumvvennae .. 109/20/2017. | PaydOwn...........ccoocmevvees | covmerririirans | oo 332,316 | .......... 332,316 | ......... 332,248 | oo 332,252 0 6 0 07/20/2033.

844741 AS 7 |SOUTHWEST AIR 95 A4 7.640% 01/01/18 .. 08/01/2017. | Redemption  100.0000 | ... .275,841 0 0 0 0 ...275,841 01/01/2018.

846502 AA 0 |SPARC EM SPC LEGAL STLMNT HLDG 2015-1A A. .. .. 1 08/01/2017. | Paydown..........ccccevernes ..77,831 . 0 0 0 0 77,831 08/01/2031.

85209B AA 3 |SPRUCE ABS TRUST 2016-E1 4.320% 06/15/..........cocvvrvernne. .| 09/15/2017. | Paydown.........ccccvevererens | cevvviicniiivens | +....286,835 | .........286,835 | .......... 286,79 | ...ccooonee. 286,794 0 40 0 06/15/2028.

86359A X7 3 |STRUCTURED ASSET SECURITIES 2003-29 A2 .. [09/01/2017. | PaydOWN...........ocvveerries | o | e 75,879 ..75,879 ...68,552 273196 | (U S 130 09/25/2033.

86359B 3A 7 | STRUCTURED ASSET SECURITIES 2005-1 5A1 .. | 09/01/2017. | Paydown.... ...11,933 ...11,306 ..11,851 0 82 02/25/2020.

86359B E3 1 |STRUCTURED ASSET SECURITIES 2004-19XS AS...............cc. .| 09/01/2017. | Paydown 175,190 | ...ccooe.. 174731 | oo 175,877 | oo (VN IO (93) 09/25/2034.

86359B J8 5 | STRUCTURED ASSET SECURITIES 2004-20 8A2... .. | 09/01/2017. | Paydown.... 253,974 | 55,351 | (VN S 241 11/25/2034.

86359D GT 8 |STRUCTURED ASSET SECURITIES 2005-10 5A9.. .. 1 09/01/2017. | Paydown.... ...13,353 0 1 12/25/2034.

86359D JT 5 |STRUCTURED ASSET SECURITIES 2005-14 2A1.. .. | 09/01/2017. | Paydown.... 56 07/25/2035.

86365L AB 7 |STRUCTURED RECEIVABLES FINANCE 2010-B B. .| 09/15/2017. | Paydown ceerrn35,329 - (947)] ... 08/15/2036.

867914 AZ 6 |SUNTRUST BANKS 6.000% 09/11/17 .. [ 09/11/2017. | Maturity . |..-3,000,000 21 09/11/2017.

87342R  AA 2 |TACOBELL FUNDING, LLC 2016-1A A2 3.8...... .. [ 08/25/2017. | PaydOWN...........cvvverrrries | oerevieniiiens | e 12,500 0 05/26/2020. | 2AM....

87407P AE 0 |TALADVANTAGE LLC 2013-2A A 3.550% 11/ .| 09/20/2017. | Paydown 62,500 24 11/20/2038.

87407P AJ 9 | TALADVANTAGE LLC 2014-1AA 3.510% 02/.... .1 09/20/2017. | Paydown.........cocevvvemmeves | o | el 62,500 | ...........62,500 | ...........63,594 | .....cc......63,281 | o0 | (781) 02/22/2039.
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Statement as of September 30, 2017 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized |Total Gain| Dividends | Contractual | Designation
g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | in 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)
879868 AL 1 | TEMPLE INLAND INC 6.625% 01/15/18 .. | 08/11/2017. | Call ~ 100.0000............. . 13,000,000 | ....... 3,000,000 | ........ 2,981,370 ..3,009,067 (5,276) | .... 5,276) | ... 3,003,791 O (3,791)| ...(3,791)| .....278,853 | 01/15/2018. | 2FE.
88031J AB 2 | TENASKA GEORGIA PARTNERS SENIOR SECURED .. | 08/01/2017. | Redemption ~ 100.0000 | .......cccocrees | coeene 121,893 | .......... 121,893 | ... 127,980 125,271 2125155 |0 [ (3,262) | ....(3,262) 02/01/2030.
88031Q AA 8 | TENASKA VIRGINIA PARTNERS 144A 6.119%........cccccovunenen. .. | 09/30/2017. | Redemption ~ 100.0000 | .......cccocvees | voverras 74,608 | ... 74,608 | ... 74,608 | ....ccoooeveee 74,608 | ..cooovcieenn0 | a0 [0 | 0 [0 | i 74,608 | 0 | (U I 0 03/30/2024.
88031R  AA 6 |TENASKA ALABAMA Il PARTNERS 144A SENIOR.. .. [ 09/30/2017. | Redemption ~ 100.0000 | .......ccccocrees | covene 175,778 | .......... 175,778 176,49 A76,050 | o0 | ieicend(38) [ 0 | (38 [0 [ 176,012 | 0 [ (235) | veooue (235) 03/30/2023.
887317 BA 2 |TIME WARNER INC 2.950% 07/15/26 ... | .. | 07/28/2017. | Citi Global Markets Inc.... | ......ccccccccees | oeeee 953,280 | ....... 1,000,000 .987,020 987,771 | o0 | 859 | 0 | 859 [ 0| 988,430 | 0 ] (35,150) | ..(35,150) 07/15/2026.
89172P AA 7 |TOWD POINT MORTGAGE TRUST 2016-2 A1 3.....ccccoevvvennnes .. [09/25/2017. | PaydOwn...........ccovemrvvees | covrevirernirens | oo 134,341 | ......... 134,341 | .......... 135,393 | oo 135,266 | oo | oiiierenn(925) | o0 | iiei(925) | 0 | e 134341 |0 [ (U I 0 08/25/2055.
89656C AA 1 |TRINITY RAIL LEASING LP 2010-1A A 5.19.... .. | 09/16/2017. | Paydown.... 19,741 19,741 0 0 | o0 e | i 19,741 |0 [ 0 | v 0. 10/16/2040.
90263B HE 1 |UCFC HOME EQUITY LOAN 1998-D MF2 7.750. ... |.. [ 09/01/2017. | Paydown.... e ...88,010 0 0 | cooveemriverieenn0 [0 | 88,010 [0 [ (88,010) | ..(88,010) | .... 04/15/2030.
90919@ AA 7 |UNIPAC VI SENIOR SECURED NOTES 5.000%.........ccccmrvvennee .. 109/29/2017. | Redemption ~ 100.0000 | ................. ...1,720,000 | ....... 1,720,000 | .......... 452,140 0 0 ..1,267,860 (1,267,860 05/31/2020.
90919@ AA 7 |UNIPAC VI SENIOR SECURED NOTES 5.000%. .| 09/29/2017. | Security Withdraw........... JSUPOURPUPOOORN INOPPUORRROPPROON | B IO 1,407,400 .369,966 0 0 ....(369,966) | .(369,966) 05/31/2020.
90932Q AA 4 |UNITED AIR 2014-2 APTT 3.750% 09/03/2 .. 109/03/2017. | Redemption ~ 100.0000 | ......ccccocvers | woeene 199,424 | ........ 199,424 .199,745 0 0 | cvverrerrereene(8) [0 | 199,670 | o0 [ (246)| ....... (246) 09/03/2026.
918290 AA 5 |VSE VOI Mortgage LLC 2016-A A 2.540%........cvveeervvenrrrirns .. [09/01/2017. | PaydOWN...........crvverrrries | ovrevireniiiens | v 71,809 | oo 71,809 | oo 71,801 0 0 [ 13 0 | e 71,809 |0 | (U I 0 07/20/2033.
92257L AB 6 |VELOCITY COMMERCIAL CAPITAL LN 2017-1 AF........c.ccoovevene. .. [ 09/01/2017. | Paydown............cc..cueneee. e | e 106,591 | .......... 106,591 | ..cvoveee 106,563 0 28 0 28 106,591 [ o0 | e (R — 0 05/25/2047.
92553P AZ 5 |VIACOMINC 4.850% 12/15/34. .| 08/07/2017. | Citi Global Markets Inc.... | ....cccocevrevers | e 966,800 | ....... 1,000,000 | ....... 1,012,640 | .........1,012,547 | ..cccovicrnnnn (V1N I [V215) 1 I LU (286) 1,012,261 |..coovveeenl0 | (45,461) | ..(45,461) 12/15/2034.
949456 AA 5 |WELKRESORTSLLC 2013-AA 3.100% 03/15.........cccoovvvmnnnenne .. [ 09/15/2017. | PaydOwn............cooomevveres | covrevrerniians | oo 127,595 | .......... 127,595 | ......... 127,578 0 03/15/2029.
94978# JF 5 |ZC AVIATION 2014 CLASS A-1 3.620% 09/2.. .| 09/20/2017. | Redemption  100.0000 | ... 58,376 | ...... 58,376 58,376 0 09/20/2024.
94978# JH 1 |ZC AVIATION 2014 CLASS A-1 3.620% 09/1.. .. | 09/16/2017. | Redemption ~ 100.0000 | .......cccoocvees | woveruas 58,791 | .coovvnenn. 58,791 | coovvveennn 58,791 0 09/16/2024.
94982W AZ 7 |WELLS FARGO MB TRST 2005-9 2A6 5.250%.........ccccevvvmrrenecs .. | 09/25/2017. | Paydown.........cocveevenreins | covvrriveirens | v 98,547 | ..o 98,547 | ..o 94,118 0 09/25/2035.
94982W BB 9 |WELLS FARGO MB TRST 2005-9 2A8 5.500.... .. [ 09/25/2017. | PaydOWN............ccvveerries | ovrevieneiiens | e 94,646 ...94,646 89,884 93,536 0 10/25/2035.
94984F AV 1 |WELLS FARGO MBS 2006-11 A20 6.000% 09... .| 09/01/2017. | Paydown.... 0 09/25/2036.
95058X AA 6 |WENDYS FUNDING LLC 2015-1A A2l 3.371%.....ccccoorurvrrarnnen. .. | 09/15/2017. | Paydown............cc..cueneee. 0 06/15/2045.
96033C AB 8 |WESTGATE RESORTS 2016-1AB 4.500% 12/2 .. | 09/20/2017. | Paydown.........ccoveveererns | cevvvmvvmniinens | e 158,758 12/20/2028.
97652P AA 9 |WINWATER MORTGAGE LOAN TRUST 2014-1 A1. ... |.. | 09/01/2017. | Paydown.... [P0 USSP [V 37,270 . .0 06/27/2044.
G0620B AB 4 |ATLAS 2014-1 A 4.875% 12/15/39......cvvvvviirircinirirerierirnens .1 09/15/2017. | Redemption ~ 100.0000 | ......cccccoveee | verres 47,100 | ..o 47,100 | .o 47,100 | .o 47,100 0 01/15/2031.
009090 AA 9 |AIR CANADA 2015-1A 3.600% 03/15/27.. 09/15/2017. | Redemption ~ 100.0000 | .......ccovevves | wevnece 24,125 ..24125 ...24,125 ..24,125 0 03/15/2027.
009090 AB 7 |AIR CANADA 2015-1B 3.875% 03/15/23.. 09/15/2017. | Redemption ~ 100.0000 | ... P 38,434 ...38,434 ...38,434 ...38,434 0 03/15/2023.
349553 AL 1 |FORTIS INC 144A 3.055% 10/04/26.............ocoomurrrrerrriirrriians A | 07/07/2017. | Tax Free Exchange......... | .cccccocvunenen. ...2,250,000 | ....... 2,250,000 | ........ 2,250,000 | ........... 2,250,000 0 10/04/2026.
895945 D# 7 |TRICAN WELL SERVICE LTD SERIES G 8.900.. . |A[09/15/2017. | Redemption ~ 100.0000 | .......cccovrere | verrece 22,134 0 04/28/2021.
895945 G@ 6 |TRICAN WELL SERVICELTD PIK  SERIES G... ... |A|09/15/2017. | Redemption ~ 100.0000 | .......cccocuwers | covrreee 11,239 0 04/28/2021.
05330K AA 3 |AUTO METRO PUERTO RICO AUTOPISTAS LLC 14................. C| 09/30/2017. | Redemption ~ 100.0000 | ................. 0 06/30/2035.
200447 A* 1 |COMISION FEDERAL DE ELECTRICID SENIOR NO... .. | D{ 09/29/2017. | Redemption ~ 100.0000 | ... 0 09/29/2036.
26971H AC 6 |EAGLELTD 2014-1AB 5.290% 12/15/39. ... |D| 09/15/2017. | Paydown...........cccoeuvvunns v | 31,250 | 31,250 | 31,445 | 32 | 0 12/15/2039.
29100X AA 3 |EMERALD AVIATION FINANCE LIMIT 2013-1 A.......oovvverarri D[ 09/15/2017. | PaydOwn...........ccoocvevvees | ovrvrireriiis 0 10/15/2038.
29268B AE 1 |ENEL FINANCE INTL SA 144A 5.125% 10/07 ...| D] 08/02/2017. | Call ~ 100.0000... . |...4,000,000 | ... 4,000,000 | ....... 3,982,400 | ..........3,994,208 | ................. 0 10/07/2019.
379520 AD 5 |SEACO CONTAINER 2014-1AA1 3.190% 07/.... .. | D[ 09/17/2017. | Paydown | e 150,000 | .......... 150,000 | .......... 150,110 0 07/17/2029.
448414 AC 6 |HUTCHISON WHAMPOA FIN 144A  7.450% 08/0 .. | C|08/01/2017. | Maturity..........ccccocouruvennce .1..10,000,000 | ..... 10,000,000 | ..... 10,218,150 | .........10,013,492 | ................ 0 08/01/2017.
51817T AB 8 |LATAMAIRLINES 2015-1 A 4.200% 11/15/2... D | 08/15/2017. | Redemption  100.0000 ceenn 42,564 42,564 41,142 0 11/15/2027.
65504L AJ 6 |NOBLEHOLDING INTLLTD 3.950% 03/15/22.... ...| D] 09/20/2017. | Deutsche Bank Securities | ............cc... | ..... 825,000 | ..... ,000,000 | ... ,037,340 | ..........1,021,846 | ................. 0 .(194,050) 03/15/2022.
68278# AB 4 |ONESTEEL US INVESTMENTS 9.330% 07/09/1. .| D|09/22/2017. | Redemption ~ 100.0000 | .......ccoeevres | v 489,818 | .........489,818 | ......... 391,854 0 ...97,964 07/09/2018.
92914R  AJ 1 |VOYACLOLTD 2014-4AA2B 4.370% 10/14/.. D | 07/14/2017. | Paydown.... . ,000,000 ,000,000 ..3,000,000 0 10/14/2026.
G7572L AB 5 |RISE 2014-1 A ASSET BACKED SECURED TERM.. ... | D] 09/15/2017. | Redemption ~ 100.0000 | ......ccccorrers | covevecd 61,570 ...62,879 62411 | o 0 02/15/2021. .
P7077@ AF 1 |NASSAU AIRPORT DEVELOPMENT CO 7.000% 1........ccccouuunue D | 09/30/2017. | Redemption ~ 100.0000 | ................. 22,500 22,500 | ......... 22,500 0 11/30/2033. | 2FE............




9'G03D

Statement as of September 30, 2017 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized |Total Gain| Dividends | Contractual | Designation
g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | in 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)
Q5516 AB 4 |LEIGHTON FINANCE (USA) PTY LTD GURANTD S. .. | D 07/21/2017. | Maturity..........ccovereerernns «e |...1,000,000 | ....... 1,000,000 | ....... 1,000,000 ..1,000,000 0 0 0 0 .0 ....1,000,000 .0 20 | s 52,200 | 07/21/2017.
Y3915@ AA 7 |INDIAN OIL CORPORATION LIMITED 6.120% ....|D| 08/01/2017. | Redemption  100.0000 | ... ... |...1,000,000 | ....... 1,000,000 | ....... 1,000,000 ..1,000,000 0 0 0 0 .0 | ...........1,000,000 . L0 L0 [ 61,200 | 08/01/2018.
3899999. Total - Bonds - Industrial and Miscellaneous.. OO PO PO PO PPOS PP POPOPPPOON ..95,949,960 | ..... 97,761,942 | ..... 94,640,065 | ......... 89,154,788 | oo, 0] . 133,457 | o 0 | 133,457 | i [V 94,875,705 ..1,074,249 11,074,249 | ..5,013,305 XXX
8399997. Total - BONAS = PAM 4. s ....| 100,903,593 |....102,715,575 | ..... 99,790,384 | ......... 94,132,307 0 (29,959) 0 (29,959) R 99,831,602 ..1,071,986 1,071,986 | ..5,190,767 XXX
8399999. TOtAl = BONMAS....eoeieiie s ....| 100,903,593 |....102,715,575 | ..... 99,790,384 | ......... 94,132,307 0 (29,959) 0 (29,959) .0 99,831,602 |.... .0 |..1,071,986 |1,071,986 | ..5,190,767 XXX
9999999. Total - Bonds, Preferred and Common Stocks OO OO OB 100,903,593 XX | 99,790,384 | ......... 94,132,307 0 (29,959) 0 (29,959) 0| 99,831,602 |...cccoorrennc 0 ]..1,071,986 1,071,986 | ..5,190,767 XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.




Statement as of September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

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

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

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

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

QE06, QE07, QE08, QE09



Statement as of September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE DL - PART 1
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

Other Invested Assets (Schedule BA Type)
11 0 [MOUNT VERNON LIQUID ASSETS PORTFOLIO LLC......ccctiiiiiiiiiiiiisisseieniseisesns s Curvirovrnens [ | v, 86,698,540 | ....ocovrernrns 86,698,540 | ...oooviiiiiiininns

8899999.  Total - Other Invested Assets (Schedule BA Type) 86,698,540 86,698,540 XXX
9999999, TOtalS..... eoveiveiiiiiie e 86,698,540 | ......c.c..ce.u 86,698,540 XXX
General Interrogatories:
1. The activity for the year: Fair Value $.....86,698,540  Book/Adjusted Carrying Value $.....86,698,540
2. Average balance for the year: Fair Value $.....91,356,285  Book/Adjusted Carrying Value $.....91,356,285
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....86,698,540 NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §........ ONAICS: §........ ONAICE: §......... 0

QE10




Statement as of September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

NONE

QE11



Statement as of September 30, 2017 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month
Open Depositori
US Bank NA Cincinnati, OH coo..0.000 0 0 (7,669,321) (6,822,122) (6,608,430)
0199999. Total Open Depositorie: XXX XXX 0 0 (7,669,321) (6,822,122) (6,608,430)
0399999. Total Cash on Deposit. XXX XXX 0 0 (7,669,321) (6,822,122) (6,608,430)
0599999. Total Cash XXX XXX 0 0 (7,669,321) (6,822,122) (6,608,430)

QE12
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Statement as of September 30, 2017 of the OHIO NAT'ONAL LlFE ASSURANCE CORPORAT'ON
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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