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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS ..ottt | st 6,657,786,007 | ....coorvvvenrrrnrerrcrrnnnn0 [ o 6,657,786,007 | ............. 5,924,260,683
2. Stocks:
2.1 Preferred SHOCKS. ..ottt enseess | cereeneseeseenes 20,292,234 | ..o (U IO 20,292,234 | ....coovvvvennen 20,292,234
22 COMMON SIOCKS.......cvvurrirceerrrierisesieerisess st esst st essssensans | eoseenissessns 391,132,939 | oo (U IO 391,132,939 | .o 391,069,982
3. Mortgage loans on real estate:
31 FIISEENS ..ottt | coeenienesi 836,056,783 | ...oouvrerreerrriririeninns (U IO 836,056,783 | ....coovvvvuvs 804,802,022
3.2 Other than firSt IENS........cvuueiueiieiiieieicieeee st ssseses | etsieesieesieess s ssesseeenes (01 OO [0 TN (01 O 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... veveeeneeseeseeseeeeeeseeseesseeseeesse st essssssessessesssessessessesssssssssessssssssssessessans | sesessssssssssssessessnssnessesan (01 O [0 O (01 O 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES).......ovuiviiicieiie ettt st bbb es s bensens | sevsesssessasanes 24,468,760 | ...cooooveeeeeeeeeeee (1 24,468,760 | .......coo....... 24,850,978
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......cvvvvecveiieiciieieseisiseisieniens | evreissiesissssies e ssssese s (0 R (0 R (0 TR 0
5. Cash ($.....181,986,341), cash equivalents ($.....174,893,149)
and short-term investments ($.....20,000,002)...........ccoumrevmmmermmressnerissesssesesssssssesens | onsereseseeees 376,879,492 | ..o (U I 376,879,492 | ...oovvvennes 443,294,368
6. Contract loans (including §.......... 0 Premium NOLES).......cvireieiiieieieiesieesisesesesssssssessesssenss | cressssesesees 584,458,529 | ....ccccovevrenne. 1,275192 | oo 583,183,337 | .ovvverrn 542,700,859
7o DEIIVALIVES......occvereeieerireeieresiess sttt enssnes | eensseeseeneens 77,034,184 | oo (U IO 77,034,184 | ..o 64,053,794
8. Other iNVESEA @SSELS.........cuvuerreriereieerirei it eess st essssasssnsss | svssseesssesssans 75,384,288 | ....ccoovviiiis (U1 I 75,384,288 | ... 75,000,000
9. Receivables fOr SECUMHIES..........ocverrrrreieeriereiei et esssssessssnnes | sessesssseessenns 1,696,456 | ...coovvvvii 0 [ oo 1,696,456 | ......cococvvnnnes 2,539,887
10.  Securities lending reinvested collateral @sSets............ccvverevreeeireiierieeeiceeeiesee e ssseeseens | eveevsseesenan 296,016,067 | ..covvvererrercreriereeeienns [0} I 296,016,067 | ..oocevererernne. 532,954
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).......cvcvcueeeieiieeieceeeeeeee e | cveevnienens 9,341,205,738 | ....coevevirernne 1,275,192 | ..o 9,339,930,546 | ............. 8,293,397,761
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 ACCTUEM.............ccuevevieeriiceeeeeeee et snntens | everesesenaesened 62,113,746 | ..ovvveeeeeeeeead (0 I 62,113,746 | .....c.eoceeee. 56,377,786
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....................... ....10,823,205 ....10,823,205 ....14,901,720
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccoeererrivns | revverrisiienns 58,386,849 | ..cooereieen [0 I 58,386,849 | ...ccoovvrrnnn 58,635,492
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt ettt | enbieesi et ees (0 TN (0 N (0 N 0
16. Reinsurance:
16.1  Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIES...........ccceevriieiereieiieiieieienies | e ses (0 SR (0 O [0 I 11,943,630
16.3 Other amounts receivable under reinSUrance CoONMracts.............coueinivniiniiniissiiniiinns | ceveeiiesiesieiiesiieins 139 | oo [0 139 | e 139
17. Amounts receivable relating to UNINSUIEd PIaNS...........coveieieirieiiinine e essisssesees | ersssessesessssesessssessesnees (0 (0 O (0 0
18.1 Current federal and foreign income tax recoverable and interest thereon............cccccvvvcevees | cevveeviveennnnn, 23,098,492 | ....coovvieeecen [0 IR 23,098,492 | ......ccoovuvee 29,531,985
18.2 Net deferred taX @SSEL..........ouuirririeceesee st | eesssseesseens 187,504,118 | ..oovvviirnnes 57,995,568 | ......ccooernn 129,508,550 | .....cvovnvenn. 129,612,360
19.  Guaranty funds receivable or 0N dePOSIt.............cceuiveievciriesie et | eereresessenesenes 1,752,135 | oo [0 I 1,752,135 | o 1,747,276
20. Electronic data processing equipment and SOfWAE.............ourrerrurrereenrerrenirnreneineieesssesssnens | seeseessesesessnnennes 874,458 | ..o [0 IO 874,458 | ..o 179,872
21.  Fumniture and equipment, including health care delivery assets ($.......... (1) SRR IS 10,349,042 | ..o 10,349,042 | oo [0 O 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............oovvrurrirenenees | veeverreeeneireieeseeneseeees (01 N [0 SN (01 OO RO 0
23. Receivables from parent, subsidiaries and affiliates................cccoceverrerieriereesisieecseeeeens | e, 27,264,008 | ..cocoverereeean [0 I 27,264,008 | ......ccoocvuee 29,905,285
24. Health care (§.......... 0) and other amounts receivable............cccuceieieirisieeseeseeseeens | v 22,380,779 | oo 22,380,779 | oo (0 TR 0
25.  Aggregate write-ins for other than invested aSSets...........ccvviiieieceieeeeeeesse s | ceeissiesenns 134,771,315 | oo 3,449,081 | ..o 131,322,234 | ... 144,263,053
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccvururierirrieieireeinrereeisesssessessesssesssssssssessssssssssssesss | sessessneens 9,898,465,485 | ....ccvvvvnenn 95,449,662 | ............. 9,803,015,823 | ............. 8,780,755,052
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoocveeees | wvvnnee. 21,696,824,087 | .....coocvevieriirerend (0] - 21,696,824,087 | ........... 22,895,981,431
28, Total (LINES 26 @NA 27).......uurermrrreeeieremeeeieeeseesieessesssssesssesssssessesssssssssssssesssssssnssssssssnns | seessesnns 31,595,289,572 | .ooovvvernenn. 95,449,662 | ........... 31,499,839,910 | ......nco. 31,676,736,483
DETAILS OF WRITE-INS
1100, ettt | ees ettt (O R (O R (O R 0
1102, ottt | et (O O (O R (O R 0
1103, e

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

1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)........ccuivreereriiieisiciciessieieresieensns | erersiessssesesesssesessssenens 0 ] o 0 | o 0 | e 0
2501. Annuity rider charges reCeIVabIE.............ccceuieviveiceiiecte et | sbeseaesesnans 112,673,340 | oo (01 I 112,673,340 | ..o 125,406,699
2502, KEYMAN INSUFANCE........cevevieceeteiiseeeisesete sttt sssss s st sssse st s s s s ssssebesssssessssstessnnns | ssessssesesesinns 11,383,943 | oo (0 IR 11,383,943 | oo 10,683,489
2503. FUNA reVENUE FECEIVADIE. ........c.cvciiecreiicsice ettt es st snsssens | srssessssssesssnans 6,491,168 | ...ooovericeeend [0 I 6,491,168 | ......ccoovnennd 6,704,931
2598. Summary of remaining write-ins for Line 25 from overflow Page...........cccecueeevevenieeiniens | ceeveeieeveienns 4,222,864 | ....coovvven 3,449,081 | .ooevevierie T73,783 | oo 1,467,934
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........overrurrrrarermerreersnesnessessissessnesnesne | cossessessesnnes 134,771,315 | oo 3,449,081 | oo 131,322,234 | .o 144,263,053




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....6,859,387,101 less §.......... 0
included in Line 6.3 (including $.....196,932,678 MOACO RESEIVE)...........ccuevueeveeeeeeeieeeeeeie e seee e sses s sses s sasssssssasssans | eevseessenssenssnnss 6,859,387,101 | cocvcvevrene. 6,533,013,714
2. Aggregate reserve for accident and health contracts (including $ ol 28,321,457 | ... 28,749,893
3. Liability for deposit-type contracts (including §.......... 0 MOGACO RESEIVE)......vuieiviiieeiiesiie sttt sse st sssessessssenss | essssessesssssssesnsa 698,053,985 | .....cccerrrrernnn 686,573,558
4. Contract claims:
L T OO OO OO O TP PE TP OPPUOTOORPTR ESPPOTPUPPPRTTORRORION 17,843,323 | oo, 13,473,833
4.2 ACCIABNT ANG NEAIN.........ouieiecii bbbttt | bt sttt 82,339 | .o 201,874
5. Policyholders' dividends $.....3,959,487 and coupons §.......... 0 due and UNPAIA............ceuriiveiniieeeee e ses e sssens | evisesesssesessssesesenes 3,959,487 | .o 3,428,341
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including §.......... 0 MOGCO)..o.evecvre ettt sse st s sssaesnsans | esssssssssssensesnnas 104,426,708 | ...ocoovvererrrerenn 97,277,560
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 $.....88,238 accident and health premiums
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES...........c.ccueiueiierieie ettt ettt bbbt s st essesnaas | sbessesssassessesssssssessesessessesnsan 0 | oo 0
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SErvice ACt............ceveuiveieiciieieiceesieies | e s 0 | oo 0
9.3 Other amounts payable on reinsurance, including $.....29,907,655 assumed and $.....(4,786,281) ceded..........ccccocuerrerreris | ovrreeveereereernane 25,121,374 | oo 27,870,414
9.4 INtereSt MaINTENANCE RESEIVE. ..ottt bbb bbb b bbbt enbes | febseesentessssbnensnsaa 31,116,776 | oo 33,283,245
10. Commissions to agents due or accrued - life and annuity contracts $.....5,686,010, accident and health $
and deposit-type contract funds §.......... L0 P TP PR PUPTRPUPPSPPUPUPPSRRN IDPOPOPURRRTORURRROURURI o o I 1 (7 2 KDV
11.  Commissions and expense allowances payable on reinsurance assumed.
12, General EXPENSES QUE OF ACCTUBM.........evueuiierseisiieisesseessesseees sttt bbb s s s bbb bbb bbbttt
13.  Transfers to Separate Accounts due or accrued (net) (including $.....(220,891,736) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (220,891,736) | ...cvovvrererirernns (251,475,178)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 2,205,932 | oo 4,225,984
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 $.....4,537,690 agents' credit balances.
19.  Remittances and iteMS NOL AIOCAIEA. ...........cuieuriiicieicce et s bt s s sens
20. Net adjustment in assets and liabilities due to foreign eXChange ratES...........cv et nes
21.  Liability for benefits for employees and agents if not included above .
22.  Borrowed money §.......... 0 and interest thereon §......... 0 ettt ettt ettt st en st et neesa s nennsanane | stentesietensesetensenassertenseseesntal (01 OO 0
23. Dividends to stockholders declared @nd UNPAIG..............ccururiuiuierririieiineinei ittt eb st bbb enns | 4nbesbansessessens s bses st st e nnseed 0 | oo 0
24. Miscellaneous liabilities:
24,01 ASSEE VAIUGLION FESEIVE.......cucvureeieiecirieisetse ettt bbb f bbbttt
24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES......ocvviviiveiieiiisire sttt nbneas
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. ...28,774,424
24,04 Payable to parent, subsidiaries and affiliates...........ccccceieirririeiiec st 160,766,002
24,05 Drafts OUESTANAING........cevveveiiiieiieiiisec e s bbbttt
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIVALIVES........cvurirerieiiierieese ittt 18,027,558 | ...covvvvvrrirrinen 35,815,055
24.09 Payable for securities ..18,939,273 | ... ...20,143,165
2410 Payable for SECUNtIES IBNAING.........cririrrieieieisrice st sssssssesssssessssssessessesssssssssessessssssessessenssnssnses | onssessnnssesensnnssss 230,016,087 | tovvireirerinrinrireirsiinnenns 532,954
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt sttt n et a et an st et neneens
25.  Aggregate write-ins for liabilities . ...55,607,493
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25).........ovurvereerruririenrirrisiseeseinsisssesese st sssssssssesssssesenns 7,679,210,368
27.  From Separate ACCOUNES SEALEIMENT.............cocviviciiiicccte ettt se s ss st saeses | sstessessssesaesas 21,696,824,087 | ........c.......... 22,895,976,008
28. Total liabilities (Lines 26 and 27) ....30,575,186,376
29, COMMON CAPHAI STOCK.....vuvecerireiseeuceeieiseei et se et ee bbb E 82 h bbb bieen
30.  Preferred CAPItal SEOCK...........coveieiiieieiciis ettt bbbt bbb ettt
31.  Aggregate write-ins for other-than-special surplus funds
32, SUMIUS NOES.....vueuiaircireise ittt b ees bbb £ 8 £EEEs bR E bbb bbbttt nbt | sebsebsessenbebinesnes 309,660,360 | ....oorvrreeirennns 309,622,214
33, Gross paid in and CONLHDUIE SUMPIUS........c.cvevuivieirciiisiieisiscies ettt bbb b bbb s sensenns | sebantesssnsessesanes 283,297,154 | cocovereee 283,297,154
34. Aggregate write-ins for special surplus funds.. ol (11,141,958)| ... (11,532,171)
35, UNASSIGNEA fUNAS (SUIPIUS).....cvevuiireeireiseiesieieisiesse ettt b s bbbt s bbbt s st es e tensensnnns | sebentessesntessesanes 461,824,596 | ...ccoovvvererrernnn 510,162,909
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 $.....(423) in Separate Accounts Statement)...........cccceveeeeeverrvererseiens | covvreerieniennennens 1,043,640,152 1,091,550,106
38. Totals of Lines 29, 30 and 37 e 1,053,640,152 | ... 1,101,550,106
39. Totals of Lines 28 and 38 (Page 2, LN 28, COL. 3).........ccovuieiriiiiiineiseiseiseistiseissessissisei s sssssssssnns | connessnssssssnnees 31,499,839,910 | ...ocovvrerrrenne 31,676,736,482
DETAILS OF WRITE-INS
2501, Liability fOr CASH CONAIETAL...........ccveveevcvceei ettt sttt bbbt s st s st seesnsessenenns | esnsissessssssessesanes 46,170,000 | .oovvrerrreere 33,489,950
2502. Liability for plan benefits.. ...20,103,573 ...20,273,684
2503. Unclaimed funds...........cccvveueeeeieieinieeceece e 1,749,458 .1,843,859
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)... 68,023,031 55,607,493
3007, ettt E SRR RS E £ £ AR E 4R £ £ £ SRR E LS £ e RE SRR A £ RS £ E R R LR R RS E e bR e e b bt st st e tens | Shnbetet st en bt bs et L0 OO 0
3102. . .0 .0
3103. ... .0 .0
3198. .0 .0
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 DOVE). ... .uuuuiuriuureriiiiseeserseessesseessesessssesessesesssss s it nensenses | chssbsssssssensssssessensessensssssnssenes 0 [ e 0
3401. 11,141,958) 11,532,171)
BA02. oSSR E bR E bbbttt ens | £heb bbb [0 SR 0
3403. ... .0 .0
3498. Summary of remaining write-ins for Line 34 from overflow page.... | s 0 [ oo 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 BDOVE)........uuuiuriuuieriiiiiisieserssisssisessse s st nenssnses | snsssesensesssssnsnssesas (11,141,958) | .oovoivcrieiriicinas (11,532,171)
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

1. Premiums and annuity considerations for life and accident and health Contracts............ccccvevvervcveeerceieesie e
2. Considerations for supplementary contracts with life CONtINGENCIES............everirriinrirrirrieisinrse et
3. NEtINVESIMENEINCOME......oiiiiiicici ettt s bbbt b b s bbb st s st st e
4. Amortization of Interest Maintenance Reserve (IMR) ...2,882,015
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances ON reiNSUrANCE CEABM.............c.iueiercieieeieeieiee et ssssssesssnes | evesessesinsas 49,682,579 | ..ccoovvernne 20,911,401 | oo 57,903,310
7. Reserve adjustments 0N reiNSUrANCE CEABM...........coeiireirieicieiiee ettt sss s snse e es s snsesenns | esessssssesenad 61,457,683 | ..ccvvevneee. 40,991,693 | ...ccoevuce. 76,934,103
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAtE ACCOUNLS.........ooiveieieiiceeeeictcte ettt bbb bbbt b bbb snnensens | svestessssanes 142,026,317 | covovene 137,578,151 | ............. 280,002,781
8.2 Charges and fees for depoSit-type COMIACES............ccevcviveiciiieic ettt ssnans | sebessessssssssssessssessesnsa [0 TR [0 T 0
8.3 Aggregate write-ins for MISCEIlANEOUS INCOME..........civuiiriiireiieiieie ettt entens | ersnsessesanes 163,867,850 | ....ccouue.. 153,146,293 | ....cccvuvee. 322,110,905
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns .1,419,992 467 1,478,409,870 ..2,922,882,312
10, DEaAth DENEIS.....c..cvveeiciisieeee ettt s ens e sssssnsesssssntensessssenesessnsenns | enenennerense D0, 200 1B0 | v 45,516,715
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES).........c.cuiurireiriiiiriieiinsiee e eessessessssssesesens | svessssesesssnssens 208,682 | oo 224,369
12. Annuity benefits
13. Disability benefits and benefits under accident and health contracts vee| s 974,616 | .covvevernee. 1,080,127
14. Coupons, guaranteed annual pure endowments and Similar DENEILS...........ccueeicieeiieicce e | eveee s aeaens [0 OO 0
15. Surrender benefits and withdrawals for life contracts
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..............ccveveievcieieeiciccsecceeeeeeeee e | v 329,001,493 | ............. 289,071,912 | .............. 660,765,324
20. Totals (LINES 1010 19)......iuiveieieeiiiireieietete ettt bbbt bbb s e b st s st s s bensesannns | evssesens 2,097,589,010 | ........... 1,447,895,353 | ........... 2,903,881,266
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 173,596,371
22. Commissions and expense allowances on reinSUrance aSSUMET.............cvueicuiveieveinieeiseisesesseesssesse s ssssssessessssessesinss | svsessssessesienns 2,038,192
23, GENETal INSUTANCE EXPENSES........ucvuivvecisitesseietesse e sse sttt bbb sa s b st s bbb bbb st ss st ent st st sebansns | sbsssessessssans 81,023,638
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..11,055,397 | ... ..17,953,743
25. Increase in loading on deferred and uncollected premiums v | e (2,963,694) | .....ccevnee. (2,466,922) | ...oovvvrrnn 3,777,160
26. Net transfers to or (from) Separate Accounts net of reinsurance.... B (1,008,174,395) | ............. (286,851,683) | ............. (668,908,416)
27. Aggregate write-ins for deductions 6,645,245 | ... 1,156,549 2,179,320
28, TOtalS (LINES 20 10 27)....u.cveiieeveieeiieieie ettt bbbt bttt ensnnas | dessanianes 1,360,809,764 | ........... 1,399,026,688 | ........... 2,730,288,112
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28)..........ccceovvveee | vovvrvirerrennns 59,182,703 79,383,182 | ooevernne 192,594,200
30. Dividends t0 POCYNOIAETS. .........c.evvreeircieieite ettt bbbt ...52,990,397 | ... 50,140,903 .102,665,087
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Ling 30).........c. | voecveervennnad 6,192,306 | .....ccovvneen 29,242,279 | .coveene. 89,929,113
32. Federal and foreign income taxes incurred (excluding tax on capital gains)...........cccevevviereireeresieesiee s | cvreresinisesenes 2476747 | ..o (2,422,745) | ............... (22,489,066)
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).......cccveviiereiiereee ettt tes e ssas s sssss s sses s sssaessssssessess | svsesesssssesnsas 3,715,559 | .cveverernnns 31,665,024 | .............. 112,418,179
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(241,645) (excluding taxes of $.....122,739 transferred to the IMR)...........ccc.oevuerveiireiiisiisie s | sreesssssessseans (2,254,418) | ooovvvenne. (12,995,859) | ...ovvrerrenes (41,403,606)
35. Netincome (LINE 33 PIUS LINE 34).......covuevceieeeeetie ettt ettt sttt et s bt s b sssse s ssssessnnns | avsessssssesnnas 1,461,141 | oo 18,669,165 | ........co..... 71,014,573
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIHHOT YEAT........cvuiieireiiirireieisissie sttt sssassesssssnsessens | essssanees 1,101,550,106 | ........... 1,082,090,601 | ........... 1,082,090,601
37. Netincome (Line 35) ...711,014,573

38.

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

39. Change in net unrealized foreign exchange capital gain (I0SS)..........ccccuevriieiiiiiereeee e be s
40. Change in net deferred income tax .
41. Change in nonadmitted assets........c..coeurvrrrerrirrernirnrennen.
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........ccvvervrrrrrrirririreinrireseerese e sseseeenes
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change iN aSSEt VAlULION TESEIVE. .......c..uurerrireereieieeeeeseeseeeseesessees sttt s st s st et s s s s et n b ensnen
45, Change iN trEASUNY STOCK. ... vuvererrerrisecsreeie e siesese s ess sttt s sttt
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.evuiuriurieiriree ettt
48, Change iN SUMPIUS MOLES......euvrirreiereiseisieeeeseiesseessse ettt b bR E bbb E bbbt
49. Cumulative effect of changes in acCoUNtiNG PrINCIPIES..........c.cvivieriiieiieieisee ettt
50. Capital changes:
50,1 PRI UMttt
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITEA 10 SUIPIUS......cvuivrieireiiieie ettt sttt s s snn
51. Surplus adjustment:
B0 PAIA UMttt
51.2 Transferred to capital (StOCK DIVIABNG)...........c.vivevieiieiriire et
51.3  Transferred from CAPILAL..........ccccveeveie ettt bbbttt n st en et aen
51.4 Change in surplus as a result of reinsurance
52. Dividends t0 STOCKNOIABTS............ceveiiiciiicicieistce ettt bbb bbbttt b e a s b b n et s 35,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUMPIUS.........c.evurererrrrerinrernieiresrsseseessessssessssesessesssssssssssessessssssessessssssssessessensans | ssssesssssssssesssss O DO4 | tarearessersesans (2,925,932)
54. Net change in capital and surplus (Lines 37 through 53).... . ....(46,123,245)
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccoveviveieeiciieeeiee e saessssnaens | evenaenens 1,053,640,152 | ........... 1,035,967,356
DETAILS OF WRITE-INS
08.301.  PONCY ChAIGES.....v.veuereueresriaiesiesesesesesesesestsesss st ess st s bbbttt nt st | enbasnsenincs 124,918,727 | ... 126,754,995 | .............. 255,218,778
08.302.  FBEINCOME. ....uvuuiiuirneireiieiseise s s bbbttt st | sebseisseiseen 39,052,378 | ....oocvvennne 26,976,929 | ....cocooveennn 67,063,354
08.303. Miscellaneous gain/(losses) ..(103,255) | ... ..(171,227)
08.398.  Summary of remaining write-ins for Ling 8.3 from OVEIflOW PAGE.........c.cceviviiericiieeeiceeeesce et sssaes s sssenes | eeveveesssssssssesssssssesesad
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.  Netinvestment earnings on funds withheld by ceding company...
2702.  Health SUITENAET DENEMILS..........cveveevcveeiccse ettt sttt et
2703, e st s s S SRS S SRR R SRR R E R R AR ARttt
2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......cuueruriereireisiiarsseessesesesssesesssessesssssnssssssssssesssssssssssssssssessas | sssssssssssssens 6,645,245 | ..oooovvvnnn 1,156,549
5301.  Benefit plan @dUSIMENL...........cuvuiiciieee ettt bnns | seberenaesnees 1,735,754 | oo 1,703,998
5302.  Voluntary reserve ...390,213 | ... ..(4,982,215)
5303.  Prior period adjUSIMENt............ccoeuviveieiieieeeese st sessesssssssssessssssesessssesessnns | enrenenenienens(1,288,433) | cvieiiiiiiiiian 352,285
5398.  Summary of remaining write-ins for Line 53 from overflow Page.........ccoccveieirieicieieiceeieeesee e | cnvensssssesssssssssensens0 | e 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 BDOVE). .......rivirieiiiiirisisisieisisisssisseisssissssssssssssssssssnsssesssssssssssssssssssnes | cossssssssssssssns 837,534 | oo (2,925,932) | ..vvvvierienas (1,536,249)
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............coevcviieeiecee ettt saens | ertesensnsenes 896,420,046 | ............ 1,003,631,062 | ............ 1,892,905,150
2. Netinvestment income... 166,819,039 ....162,812,078 ...341,714,423
3. MISCEIIANEOUS INCOME.........uevvieicieiisciei ettt a bttt b s bt st s et s s snses s nsesennsnsns | srsnsesessssens 163,705,791 | ..covvnene 157,903,921 | ............... 337,734,864
4. Total (LINES 1 thrOUGN 3).......cvuieriiiiiicrieiieieie st | seineninena 1,226,944 877 | ............ 1,324,347,061 | ............ 2,572,354,437
5. Benefit and 10SS related PAYMENLS..........coieicviieiciee ettt bbbt snaes | esaeseeens 1,114,483,204 | .............. 974,918,407 | ............ 1,922,098,659
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........covevvevrveeveeeesveieesnes | coererans (1,038,757,837) | ........c..... (299,235,837) | ....ovveve. (701,733,446)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccovviveiiviiieicicee e | e 278,463,137 | oo 224,068,940 | ............... 476,365,588
8.  Dividends paid t0 POICYNOIABTS............cucvieireiriieisicte ettt st b s ssetennssnns | sbebnsesesinanes 45,310,103 | ..coccvcvee 41,315,295 | .....ccvevnee. 92,022,273
9.  Federal and foreign income taxes paid (recovered) net of §..........0 tax on capital gains (losses). ....(4,769,424) | ... .(7,673913)] .... ..(6,078,807)
10, Total (LINES 5 HIOUGN 9)...euveieceieie ettt sttt sttt st ens s nssennns | sressessansanes 394,729,183 | .ovvvennn 933,392,892 | ............ 1,782,674,267
11, Net cash from operations (Line 4 MiNUS LINE 10)........ccueiiiiiniiieiisieisiseeeissese s sessssssseessssssessessssessesnss | esesesnssens 832,215,694 | ....cvvennne 390,954,169 | ............... 789,680,171
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS..cuiieciesees ittt R R bRttt | freniesiniees 442,148,316 | ......occone.. 361,585,099 | ....ccovvenee. 706,249,216
12.2 Stocks. ...4,026,962 | .... ...9,038,189
12,3 MOMGAGE I0BNS.........ocveiicicieiieicti sttt s s sttt bttt 56,964,140 | ....ccoovveve. 134,515,809
12,4 REAIESIALE. .....veeceec ettt sttt nnns | Senenties sttt (0 (0 0
12.5  Other INVESIEA @SSELS........cuucvuriciiiciiee sttt | ebeieniessnsbenanesa 30,682 | oo 3,342,840 | ..ooovvrvrne 3,342,840
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS...........ccoeeerrrrinrinineenencininens | e (0 [0 T 0
12.7  MISCEIANEOUS PIOCEEAS........c.cvuieiveviiieeriieietessie sttt bbb ae bbb s s sn b n st ss s s b st esessnsesenns | eresessssssessnserens 843431 | oo 1,012,286 | oo 0
12.8 Total investment proceeds (LINES 12.110 12.7).....c.cviviurieiiieieesee ettt sssesse s sssssnes | evsessssnnans 509,491,156 | .....ccooc.e. 426,931,327 | oovevrvrne 853,146,054
13.  Cost of investments acquired (long-term only):
1301 BONAS...ceteeceeeite bbbttt | ebeieriees 1,177,710,748 | ............... 541,364,714 | ........... 1,155,559,403
13,2 SHOCKS. . vvuerieieeeiete ettt sttt sttt ntententn | seeesestenientntinneas 76,425 | oo (V1 IS 2,029,425
13,3 MOMGAGE I0BNS.... ..ottt | erieesenineiae 95,930,000 | w.oovereveenees 57,720,000 | ....c.ccvonee. 157,526,772
134 REAIESTALE........eeeeeeeeeceeeee ettt ettt ettt ettt e e e e et et et s e e et et eeeeeeeteseeseeeeeeeeseteteteseeeeeseeseeeeeeaeeneates | sererererenirenenenen et enenenana () TR (1 11,587
13.5  Other INVESIEA @SSELS........cvvureeuiiciieiiiiiieiei bbb bbb bbbttt | etbsessinsbeneseneees 414,970 | oo (0 O 0
13.6  MiSCEllaNEOUS APPIICAtIONS.........cvveeiriiiiieiicieieie ettt bbbttt s st s e | sntessesssssnsans 14,184,282 | ..o 29,070,321 | oo 23,812,962
13.7 Total investments acquired (LINES 13.110 13.6)......ccueviviireeeiceie ettt sssseesns | sesessssanes 1,288,316,425 | ............... 628,155,035 | ............ 1,338,940,149
14.  Netincrease or (decrease) in contract 10ans and Premium NOES...........cccieviueiereinisieeisse e ssessssens | rssessessssnneas 41,356,867 | ...coocvvrennnn 43,769,497 | .cooovvvrvrne. 77,163,511
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........c.corrrrurrurrirenineireieeneneeseesssseseseesssssssssees | eeeessesneens (820,182,136) | ..vevvervennes (244,993,205) | .......onvne. (562,957,606)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI NOLES..........veivieiecicicctte et bbb bbb saes | sevssbssessesssssssessessnsene 0 [ o [0 T 0
16.2 Capital and paid in SUPIUS, 1€SS trEASUNY SOCK.........ovurverireriririieieciesirs sttt sssssssesss | ssessssssessessssssnssessessasens {1 0 [ e 0
16.3 BOITOWED fUNGS.......cvvveiriiiicic ettt st ssssentesies | cnentesinssnenessensnssnesnenindd | boeesssnssseenessnsssssseseeaa (01 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities. (52,406,493)] .... ....(46,933,952)
16.5 Dividends t0 SOCKNOIAENS............ovevmcreiiriieicirinireeeseeeenissneenesssnieneensesnesenesssssssnsesesessssessesns | oennenneenersen 39,000,000 | woviiviininninns 35,000,000 | ...ocvvvrnenee 70,000,000
16.6  Other cash provided (APPHEA).........vueururirriireireieiiieei ettt sb st ens | snsseessssssians (44,560,737) | ..oovvvirnnnns (94,858,594) | ...oovvvurrenns (3,582,942)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccoccovrerence. (78,448,434) | .............. (182,265,087) | ..ocvvonenns (120,516,894)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).....c.cccovvvvevens | coverrvrrirnnnes (66,414,876) | ................ (36,304,123) | ...cocvvvee. 106,205,671
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YBAI.......vuieitrieiieeieisesse bbb bbbt | oreniessnninens 443,294,368 | ............... 337,088,697 | ....cocvvenee. 337,088,697
19.2  End of period (Line 18 plus Ling 19.1).......ccoerinenrirrnieiecncreis 376,879,492 300,784,574 443,294,368
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Change in securities [ending COlIAtETAL. ..ottt essensnsns | sesessessanens (295,483,113) | covveverrvrenne (60,139,638) [ ...oovvvnvene 189,282,908
20.0002  Funds held under fixed indexed annuity reinsurance agreement, NEt..........cocoversrenrissremssesissssessesssssssensss | eosseseseesens (472,051,418) | cooverensrreie s (O P 0
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

1o INAUSHTAL B, vttt

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

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

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

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

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

7o A&H = GrOUD..ccececeece et

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

9. A&H - Other..eicceiec s

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

11, SUBLOtAL..c. e

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

13, TOtal s

................ 1,510,710,661

..................... 71,002,588

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

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

........................... 2,173,857,223

.............................. 197,926,333

................ 1,581,713,249

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

........................... 2,371,783,556

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices

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

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

| SSAP# | FISPage | F/SLine# | June30,2018 | December 31,2017
NET INCOME
(1) OHIO NATIONAL LIFE INSURANCE COMPANY Company
state basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 1,461,141 |$ 71,014,573
(2) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
0 0
(3) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
0 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 1,461,141 |$ 71,014,573
SURPLUS
(5) OHIO NATIONAL LIFE INSURANCE COMPANY Company
state basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX $§ 1,053,640,152 |$ 1,101,550,106
(6) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
0 0
(7) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
0 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX § 1,053,640,152 |$ 1,101,550,106
C. Accounting Policy

(6) Basis for Loan-Backed Securities and Adjustment Methodology

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

D. Going Concern
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.

Note 2 — Accounting Changes and Correction of Errors
The Company's June 30, 2018 financial statements reflect a prior period adjustment relating to the recording of swap interest income. As of December 31, 2017, net

investment income was overstated by $1,982,205. As a result, surplus was overstated by $1,288,433. The events contributing to the adjustment impact surplus as
follows:

Net Investment Income (P4, L3, C1) $ (1,982,205)
Federal and foreign income taxes incurred (excluding taxes on capital gains) (P4, L32, C1) 693,772
Decrease in surplus (P4, L53, C1) $ (1,288,433)

Note 3 — Business Combinations and Goodwill
No significant change
Note 4 — Discontinued Operations
No significant change
Note 5 - Investments
D. Loan-Backed Securities

(1) Description of Sources Used to Determined Prepayment Assumptions

Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from broker dealer survey values or internal

estimates.

(2) OTTI Recognized - NONE
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(3)

Recognized OTTI securities

1 2 3 4 5 6 7
Book/Adjusted
Carrying Value Recognized
Amortized Cost Present Value of Other-Than- Amortized Cost After Date of Financial
Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
12669G C8 2 |$ 1,030,227 |$ 948,629 |$ 81,597 |$ 948,629 |$ 993,790 06/30/2018
Total $ 81,597

(4)

All impaired securities (fair value is less than cost or amortized cost) for which an 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 $ 17,509,186
2. 12 Months or Longer $ 11,917,970
b.  The aggregate related fair value of securities with unrealized losses: 1. Lessthan 12 Months $ 954,543,441
2. 12 Months or Longer $ 211,275,700

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

Cash flow modeling was performed on all of these securities using current and expected market based assumptions which showed that the investor will

receive cash flow the percent of value of which is equal to the adjusted statement value.

other-than-temporary.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(5)

(3)Collateral Received

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

Therefore, any impairment is considered not

|b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged |$ 296,016,067 |
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
H. Repurchase Agreements Transactions Accounted for as a Sale - NONE

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale -NONE

M. Working Capital Finance Investments - NONE

N. Offsetting and Netting of Assets and Liabilities - NONE

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

Note 7 - Investment Income

No significant changes

Note 8 - Derivative Instruments

H. Total Premium Costs for Contracts

The aggregate, non-discounted total premium cost for 1 put option contracts for 2018 is $1,497,487 and zero in the years thereafter. As of June 30, 2018, the
aggregate fair value of these puts excluding the impact of the deferred premiums is $105,797.

Note 9 — Income Taxes

No significant changes

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

B. Transactions

The Company's investment income reflects dividends of $6,000,000, $0, $0, $0, $0, $0, $0 and $924,000 as of June 30, 2018 from its wholly owned
subsidiaries, Ohio National Life Assurance Corporation (“ONLA”), National Security Life and Annuity Company (“NSLA”), Ohio National Equities Inc.
("ONEQ"), Ohio National Investments, Inc. ("ONII"), Montgomery Re, Inc. ("MONT"), Kenwood Re, Inc. (‘'KENW?), Camargo Re Captive Inc. (‘CMGO”) and the
0. N. Equity Sales Company ("ONES"), respectively.

Dividends to the Company's parent, ONFS, are summarized below:

Dividends declared and unpaid (P3, L23,C1)
Dividends paid in cash (P5, L16.5, C1)

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

Dividends to stockholders (P4, L52, C1)

2018
$ 0
35,000,000
0
$ 35,000,000
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 11 — Debt

A

Material Management or Service Contracts and Cost-Sharing Arrangements

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 cash pooling agreement. 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. ONLA). Settlement is made
daily for each party's needs from or to the concentration account. It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term

highly liquid investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or charge interest on

any negative balances. The parties agree to indemnify one another for any losses of any nature relating to a party's breach of its duties under the terms of the

agreement. At June 30, 2018, ONLIC held the following balances for the participating entities in Page 3 Line 24.04 payable to parent, subsidiaries and
affiliates in the general account as of the quarterly statement:

Ohio National Life Assurance Corporation

Ohio National Financial Services
Sycamore Re, Ltd
Ohio National Investments, Inc.
Montgomery Re, Inc.
Ohio National Mutual Holdings, Inc.
ONFlight Inc.

ON Global Holdings, LLC

Kenwood Re, Inc.
OnTech, LLC

Financial Way Realty, Inc
ON Foreign Holdings, LLC
Camargo Re Captive, Inc.
Fiduciary Capital Management, Inc.
Total

$

2018

24,875,805

17,590,016
18,212,476
10,098,322
738,035
743 589
457,069
253
10,159,551
2,612,524
531,196
(1,031)
6,870,395
80,137

92,968,337

The amount of automatic revolving credit facilities the Company has access to increased $325,000,000 from $575,000,000 as of December 31, 2017 to
$900,000,000 as of June 30, 2018.

FHLB (Federal Home Loan Bank) Agreements

(1)

Information on the Nature of the Agreement
The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, and by purchasing FHLB stock, the
Company can enter into deposit contracts. The Company had outstanding deposit contracts of $350,000,000 and $350,000,000 as of June 30, 2018 and
December 31, 2017, respectively. The table below indicates the amount of FHLB of Cincinnati stock purchased, collateral pledged, and additional
funding capacity available related to the agreement with FHLB of Cincinnati.

FHLB Capital Stock

a.

b.

Aggregate Totals
1. Current Year
1 2 3
Total General Separate
2+3 Account Accounts
(a) Membership Stock — Class A $ 0 |$ 0 0
(b) Membership Stock — Class B 25,000,000 25,000,000 0
(c) Activity Stock 11,552,300 11,552,300 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (atb+c+d) $ 36,552,300 |$ 36,552,300 0
(f)  Actual or estimated borrowing capacity as
determined by the insurer $ 577,615,000 XXX XXX
2. Prior Year
1 2 3
Total General Separate
2+3 Account Accounts
(a) Membership Stock — Class A $ 0 |$ 0 0
(b) Membership Stock — Class B 25,000,000 25,000,000 0
(c) Activity Stock 11,552,300 11,552,300 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $ 36,552,300 |$ 36,552,300 0
() Actual or estimated borrowing capacity as
determined by the insurer $ 577,615,000 XXX XXX
Membership Stock (Class A and B) Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Membership | Current Year Total | Not Eligible for Less than 6 Months to Less 1to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3105 Years
1. ClassA |$ 0% 0$ 0% 0 |$ 0 0
2. ClassB |$ 25,000,000 |$ 25,000,000($ 0% 0 |$ 0 0
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Collateral Pledged to FHLB

Amount Pledged as of Reporting Date

(4) Borrowing from FHLB

a.

1 2 3
Fair Value Carrying Value Aggregate Total Borrowing
Current Year Total General and Separate Accounts
Total Collateral Pledged (Lines 2+3) 395,769,781 401,341,429 |$ 350,000,000
Current Year General Account
Total Collateral Pledged 395,769,781 401,341,429 |$ 350,000,000
Current Year Separate Accounts
Total Collateral Pledged 0 0 |$ 0
Prior Year Total General and Separate Accounts
Total Collateral Pledged 392,252,942 387,415,139 |$ 350,000,000
Maximum Amount Pledged During Reporting Period
1 2 3
Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
Current Year Total General and Separate Accounts
Total Collateral Pledged (Lines 2+3) 404,638,117 408,075,273 |$ 350,000,000
Current Year General Account
Total Collateral Pledged 404,638,117 408,075,273 |$ 350,000,000
Current Year Separate Accounts
Total Collateral Pledged 0 01($ 0
Prior Year Total General and Separate Accounts
Total Collateral Pledged 407,871,647 396,267,940 |$ 350,000,000
Amount as of the Reporting Date
1. Current Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(@) Debt $ 0 1|$ 0 0 XXX
(b) Funding Agreements 350,000,000 350,000,000 0% 349,999,970
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) |$ 350,000,000 |$ 350,000,000 0% 349,999,970
2. Prior Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(@) Debt $ 0 |$ 0 0 XXX
(b) Funding Agreements 350,000,000 350,000,000 0% 349,999,995
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) |$ 350,000,000 |$ 350,000,000 0% 349,999,995
Maximum Amount During Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ 0% 0% 0
2. Funding Agreements 350,000,000 350,000,000 0
3. Other 0 0 0
4. Aggregate Total (Lines 1+2+3) $ 350,000,000 |$ 350,000,000 |$ 0

FHLB - Prepayment Obligations

Does the Company have Prepayment Obligations under the

Following Arrangements (YES/NO)

1. Debt NO
2. Funding Agreements NO
3. Other NO
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Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan

(4)

Components of Net Periodic Benefit Cost

Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
2018 2017 2018 2017 2018 2017
a.  Service cost $ 1,206,000 |$ 2,430,000 |$ 22,000 |$ 59,000 |$ 01$ 0
Interest cost 1,997,000 4,144,000 131,000 299,000 0 0
Expected return on plan
assets (2,363,000) (4,375,000) 0 0 0 0
d.  Transition asset or
obligation 0 0 0 0 0 0
e. Gains and losses 1,637,000 3,156,000 28,000 75,000 0 0
f. Prior service cost or
credit 77,000 260,000 (7,000) (13,000) 0 0
g.  Gain or loss recognized
due to a settlement
curtailment 0 0 0 0 0 0
h.  Total net periodic benefit
cost $ 2,554,000 |$ 5,615,000 |$ 174,000 |$ 420,000 |$ 01$ 0
Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant changes
Note 14 - Liabilities, Contingencies and Assessments
No significant changes
Note 15 — Leases
No significant changes
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes
Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. (2) Servicing Assets and Servicing Liabilities - NONE
(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales - NONE
C. Wash Sales - NONE
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes
Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant changes
Note 20 - Fair Value Measurements
A Fair Value Measurements
(1) Fair Value Measurements at Reporting Date
Net Asset Value
(NAV) Included in
Level 1 Level 2 Level 3 Total Level 2
Assets at Fair Value
Cash & Cash equivalents $ 239,930,035 |§ 116,949,457 |$ 0 |$ 356,879,492 |$ 0
Short-term 0 20,000,000 0 20,000,000 0
Securities lending collateral 0 296,016,067 0 296,016,067 0
Bonds - Industrial and Misc 0 245,922 0 245,922 0
Common stock - Industrial and Misc 0 38,777,929 0 38,777,929 0
Equity put options 0 180,560 0 180,560 0
Equity call Options 0 30,853,296 0 30,853,296 0
Options on swaps 0 31,729,301 0 31,729,301 0
Swaps 0 882,700 0 882,700 0
Futures contracts 13,388,327 0 0 13,388,327 0
Separate account assets 21,696,824,087 0 0 |21,696,824,087 0
Total $21,950,142,449 |$ 535,635,232 |$ 0 |$22,485,777,681 |$ 0
Liabilities at Fair Value
Equity put options $ 01$ 1,492,146 |$ 0 |$ 1492146 |$ 0
Total Equity Return Swaps 0 16,535,412 0 16,535,412 0
Total $ 0[$ 18,027,558 |$ 0 |$§ 18,027,558 |$ 0
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D.

(2)
(3)

()

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy - Not applicable

Policies when Transfers Between Levels are Recognized
Transfers between level 2 and 3 are recognized at the beginning of the period.

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

Included in various investment related line items in the statutory financial statements are certain financial instruments carried at fair value. Other financial
instruments are periodically measured at fair value, such as when impaired, or for certain bonds and preferred stock when carried at the lower of cost or
market.

Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability (exit price) in an orderly transaction between market
participants at the measurement date. In determining fair value, the Company uses various methods including market, income and cost approaches. The
market approach utilizes prices and other relevant information generated by market transactions involving identical or comparable assets and liabilities.
The income approach uses discounted cash flows to determine fair value. When applying either approach, the Company maximizes the use of
observable inputs and minimizes the use of unobservable inputs. Observable inputs reflect the assumptions market participants would use in valuing a
financial instrument based on market data obtained from sources independent of the Company. Unobservable inputs reflect the Company's estimates
about the assumptions market participants would use in valuing financial assets and financial liabilities based on the best information available in
circumstances.

The Company is required to categorize its assets and liabilities that are carried at estimated fair value on the statutory statements of admitted assets,
liabilities, and capital and surplus into a three level hierarchy based on the priority of the inputs to the valuation technique in accordance with SSAP No.
100, Fair Value Measurements. The fair value hierarchy gives the highest priority to quoted prices in active markets for identical assets or liabilities
(Level 1) and the lowest priority to unobservable inputs (Level 3). If the inputs used to measure estimated fair value fall within different levels of the
hierarchy, the category level is based on the lowest priority level input that is significant to the fair value measurement. The levels of the fair value
hierarchy are as follows:

- Level 1 - Fair value is based on unadjusted quoted prices for identical assets and liabilities in an active market at the measurement date. The types of
assets and liabilities utilizing Level 1 valuations generally include cash and short-term investments, separate account assets and exchange traded
derivatives.

- Level 2 - Fair value is based on significant inputs, other than quoted prices included in Level 1 that are observable in active markets or that are derived
principally from or corroborated by observable market data through correlation or other means for identical or similar assets and liabilities. The types of
assets and liabilities utilizing Level 2 valuations generally include U.S. government agency securities, municipal bonds, foreign government debt, certain
corporate debt, asset-backed, mortgage-backed, and private placement securities, derivatives, common stocks, securities lending reinvested collateral
and cash equivalent securities.

- Level 3 - Fair value is based on unobservable inputs for the asset or liability for which there is little or no market activity at the measurement date.
Unobservable inputs used in the valuation reflect management's best estimate about the assumptions market participants would use to price the asset or
liability. The types of assets and liabilities utilizing Level 3 valuations generally include certain corporate debt, asset-backed or mortgage-backed
securities, and derivative securities.

Fair Value Disclosures
See schedule of Fair Value Measurements for derivative assets and liabilities on a gross basis.

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Derivatives - The Company enters into long term investments comprised of equity futures, currency futures, equity index put options, equity index call options,
equity swaps and interest rate swaptions to economically hedge liabilities embedded in certain variable annuity and fixed indexed annuity products. The equity
futures and currency futures are exchange traded derivatives and the fair value is based on an active market quotation. The Company has classified the fair
values of the exchange traded derivatives as Level 1. The equity index put options, equity index call options, equity swaps and interest rate swaptions are
valued using pricing models with inputs that are observable in the market or can be derived principally from or corroborated by observable market data. These
derivative assets are classified as Level 2 assets.

Fair Value Level

Not Net Asset
Practicable |Value (NAV)

Aggregate Fair (Carrying | Included in

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value) Level 2
Bonds $ 6,704,152,388 |§ 6,657,786,007 |$ 10,532,784 |$  6,653,466,047 |$ 40,153,556 |$ 0/$ 0
Cash & cash equivalents $ 356,879,492 |[§ 356,879,492 |§ 239,930,035 |§ 116,949,457 |$ 0% 0[$ 0
Short-term $ 20,000,000 |$ 20,000,000 |$ 0% 20,000,000 |$ 0% 0[$ 0
Common stock non-affilate $ 38,777,929 |$ 38,777,929 |$ 0% 38,777,929 |$ 0% 0($ 0
Preferred stock $ 20,780,054 |$ 20,292,234 |$ 0% 20,780,054 |$ 0% 0[$ 0
Mortgage Loan § 841,748,057 |$ 836,056,783 |$ 0% 0|$ 841,748,057 |$ 0[$ 0
Derivatives- equity put options $ 180,560 |$ 180,560 |$ 0l$ 180,560 |$ 01l$ 0l$ 0
Derivatives- equity put options $ (1,492,146)|$ (1,492,146) |$ 0% (1,492,146)|$ 0% 0[$ 0
Derivatives- options on swaps $ 31,729,301 |$ 31,729,301 |$ 01$ 31,729,301 |$ 01$ 0|$ 0
Derivatives- call options $ 30,853,296 |$ 30,853,296 |$ 0% 30,853,296 |$ 0% 0[$ 0
Derivatives- swaps $ 882,700 ($ 882,700 |$ 0% 882,700 |$ 0% 0($ 0
Derivatives- total equity return swaps|$  (16,535412)|$  (16,535412) |$ 0|8 (16,535412)|% 0% 0[$ 0
Derivatives- futures contracts $ 13,388,327 |$ 13,388,327 |$ 13,388,327 |$ 0% 01l$ 0l$ 0
Separate account assets $ 21,696,824,087 |$ 21,696,824,087 |$ 21,696,824,087 |$ 0% 01l$ 0l$ 0
Separate account liabilities $ (21,696,824,087)|$ (21,696,824,087) | $(21,696,824,087)|$ 0l$ 0% 0$ 0

Not Practicable to Estimate Fair Value - NONE
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Note 21 - Other Items

No significant changes

Note 22 — Events Subsequent

No significant changes

Note 23 - Reinsurance

No significant changes

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

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

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A Change in Incurred Losses and Loss Adjustment Expenses
Reserves and Loss Adjustment Expenses as of December 31, 2017 were $10,350,140. As of June 30, 2018, $637,732 has been paid for incurred claims and
claim adjustment expenses attributable to insured events of prior years. Reserves and Loss Adjustment Expenses remaining for prior years are now
$9,344,132. 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.

B. Information about Significant Changes in Methodologies and Assumptions - NONE

Note 26 - Intercompany Pooling Arrangements

No significant changes

Note 27 - Structured Settlements

No significant changes

Note 28 - Health Care Receivables

No significant changes

Note 29 - Participating policies

No significant changes

Note 30 — Premium Deficiency Reserves

No significant changes

Note 31 - Reserves for Life Contracts and Deposit-Type Contracts

No significant changes

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

No significant changes

Note 33 — Premium and Annuity Considerations Deferred and Uncollected

No significant changes

Note 34 — Separate Accounts

No significant changes

Note 35 - Loss/Claim Adjustment Expenses

No significant changes
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

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

as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
2.1 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]
2.2 Ifyes, date of change:
3.1 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.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.
3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
4.2 Ifyes, 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
5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAT[]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2015
6.2 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
6.3 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
6.4 By what department or departments?
Ohio Department of Insurance
6.5 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]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
7.1 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]
7.2 Ifyes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
8.4 Ifthe 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 ON Equity Sales Company Cincinnati, OH YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the 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).
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
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: $ 3,850,267
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 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 350,440,630 352,355,011
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) $ 350,440,630 $ 352,355,011
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[X]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 296,016,067
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 296,016,067
16.3 Total payable for securities lending reported on the liability page: $ 296,016,067

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, IIl - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
US Bank NA P.0. Box 2054, Schilitz Park, Suite 300, Milwaukee, WI 53201
Wells Fargo Securities, LLC 301 South College Street, 7th Floor, Charlotte, NC 28202-4200

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

17.4 If yes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle
securities"].

1 2
Name of Firm or Individual Affiliation

Paul Gerard |
Tim Biggs |
Philip Byrde |
Gary Rodmaker |
Annette Teders |
|
|
|
|

Erin Daughtery
Christopher Carlson
Jeffrey Weisman
Nick Trivett

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[ ]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[ ]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

Q08.1



Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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
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:

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5*Gl securities? Yes[ ] No[X]
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3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

1A FaIM MOMGAQES. ....oooveeveeeeee et s bbb bbb bbb bbb bbb bbb bbb bbb G 0
112 RESIABNHAI MOMGAGES. .......vvoiveeiveciriescii ittt sttt bbb s bbbt 8888888888888ttt B 0
113 COMMETCIAI MOMGAGES. .. vurveirveieiieiseiseiesseiss ettt ettt s s s e bbb s s s s s ent s s s s b2 88828 b £ e b e e s b st s s E bbb bbb s st B 836,056,783
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 836,056,783

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

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

1,31 FaIM MOMGAQES. .....ooeveeveeiiesiees ettt bbb bbb bbb bbb bbb bbb bbb bbb bbb bbb eeen G 0
1,32 RESIABNHAI MOMGAGES. ... .vvervveieriisitiiis ittt sttt st bt b st st 8 8888888888888ttt B 0
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three months...

Long-term mortgage loans in process of foreclosure

141 FaIM MOMGAGES. .....oeocveeereeeeeeeees et s et s bbb s bbb bbb bbb bbb bbb bbb bbb bbbt nnen G 0
I T 10 = o (0PTSRS G 0
143 COMMETCIAI MOMGAGES. ... vurveiririeiieiseiseieiseesete et st sse s st esee st esse s s e s s s s s s s s s s eeE e s e e s b e RS seEe s e 8 e £ et s s R R e bbbt n st G 0
144 Total MOrtgages iN PrOCESS OF fOMECIOSUE..........ururuurirreeee e et ts sttt ee st f s8££ E bbbttt e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..ocvieierieeee ettt ss bbbt seneaes G 836,056,783

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

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

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH L0SS PEICENL......euveieiereriseiieesesisstseesessssesse e ssestes s s ssessess e ssessees e ss e s ee s s s EsesEee s s A8 e84 e 8 e SEee s8R E RS Eee SRR e AR R e AR e Rt s s R e SRieEiestestassiestestentansesantantas 35

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

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?....... Yes[ | No[X]
If yes, please provide the amount of custodial funds held as of the reporting date OO 0

Yes[ | No[X]
If yes, please provide the balance of the funds administered as of the reporting date.. e S e 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least tWo StAtES?..........cc.ovevrinrrrirninnre e Yes[X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
or the reporting entity?......

Qo9



Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 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
Life & Annuity - Affiliates
00000...... | AA-0056843........ |01/01/2018 | Sycamore Re, LTD.......o.ocoooo [TCA.........| ACOFWI....| Unauthorized...........00........... [

Q10



Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlADAMA.......cocoeceeeeeceeeeeeeeee s s AL | e L | 4,602,084 .l 1,136,201 ) 90,776 1,045,324 6,874,475 | ..coveuuee. 1,797
2. Alaska.....
3. Arizona....
4. Arkansas.
5. California
6.  Colorado.....
7. Connecticut. .
8. Delaware................. ....1,523,526 | .
9.  District of Columbia. 6,392,743 | 3 TTT 59,854
10.  Florida......cccocoveueenns 125,796,304 |...
11.  Georgia... .. 18,731,543 | ...
12. ii
13.
14.
15.
16.
17, KaNSaS......oooirceeeeeeenereeeeneineeneessessssneesessessssssesssesssssssssnessess O | veven b [ c000002.6,703,018 | ......... 43,513,485 | ............. 127,735 | ..........624,734 | .......... 50,968,972
18, KeNUCKY....cooevreieerreeeseessenessssesessssnessssssesseennsenne KY | ool [ 002,280,863 | ......... 16,631,787 | ................64,346 | ............888,385 | .......... 19,865,381
19.  Louisiana. LAl 7,400,318 8,715,833 | ...
20. Maine...... .4,548,368 | ...
21.  Maryland......... . ...67,548910 |...
22.  Massachusetts.... WMA]..... L..[. ..22,713,133
23.  Michigan..... LM L. ...83,706,202 |...
24.  Minnesota... MN{...... L.
25.  Mississippi... .MS|..... Lo| 1,729,746 | ...
26, MiISSOUM....coveeveceercrerierciseiesesseresseseesssssessssssessessssssseseeseesesnMO [ i L.
27, MONEANA.......ceiiieice e MT]...... L] viieirnnnn835,826 | ...
28, NEDrasKa........ccoorierrerriireireeieeee ettt NE[...... L.
29. Nevada........ NV L..|.
30. New Hampshire.. NH]...... L.
31, New Jersey..... NI L..[.
32.  New Mexico NM]...... Lol 450,863 | ...........
33, NEW YOrK...oocveeercreeieeeeseeerereeeseeesesesesessessssssssssseneeneenes NY [ e N
34, North Caroling..........cccoevrereieerieieesienesessiesessessessiennenenns NG [ o L
35.  North Dakota...
36, ONi0...ccicrericieerseeessesss s siesssssssssssesssssseseneesOH [ oL | 00000..20,535,635 | .........77,773,849 | .............611,453 |......25,882,936 | ......... 124,803,873
37, OKIahOMA.......covvrierereeeecneirereieeneineiseeeesneneeseessssessseenenneenes OK [ o Lo | 14,845,962 | ......... 9,728,558 | ................72,893 | .........6,122,703 | ........... 20,770,116
38.  Oregon........ ..12,278973 |...
39. Pennsylvania... 105,697,013 | ...
40. Rhode Island..
41, South CaroliNa.........c.cceeeieeriesiieiesie e
42, South Dakota.......c.cceverererrrrreinnsnisnsesssesssisssesssssssessssensssOD [ vovenc b | e 1,292,710 | oo
43. Tennessee......
44,  Texas......
45.  Utah.......
46, VEIMONL. ..ottt
AT, VIFQINIA...ceeeeeirieieiseieie sttt nnns
48.  Washington. ...1,413,580 |.
49.  West Virginia... ...4,485632 |.
50. Wisconsin.... .23,544133 |.
51.  Wyoming.........
52.  American Samoa........cccceeveererrerseensersesnensenssenenssssesseens A | el Nee | el 0 [
53, GUAM....oeeeecreeereeeeeeeeesseseesssesesssssesesessesssssssssssssssssenees s GU | e dNee | il 0 [
54.  Puerto Rico.....
55, US Virgin Islands.........ccccoevvnrrrrrenennenernenneneneessessesneseessenseee V[ Net | 010,648 [ e
56.  Northern Mariana Islands....
57.  Canada.......cccoereurrenn.
58.  Aggregate Other Alien
59.  Subtotal .
90. Reporting entity contributions for employee benefit plans.............. XXX ] 0 [
91. Dividends or refunds applied to purchase paid-up
additions and ANNUILIES.........ccvrveererenrieieiesessseese s ssesses XXX ] 81,009,076 | e |0 | 0 041,009,076 | e 0
92. Dividends or refunds applied to shorten endowment or
Premium paying PEHOU.........oveerrrrnrerereeeresreeeeesessesesseesesseseeens 10,9, G I (0] (U1 IS [V [ (0] IO (O [ 0
93.  Premium or annuity considerations waived under disability
or other contract ProViSIONS............oerereenrerrenerernreeesesssesseseeeenees XXX i 540,313
94.  Aggregate other amounts not allocable by State XXX ] ..2,751,633
95.  Totals (Direct BUSINESS).......crvvurvereereerereirneenes XXX 340,174,894 |...1,049,706,173 | ...........6,172,317 |..... 122,485,148 |...... 1, 518 538 532 |.... 71,002,588
96. Plus Reinsurance Assumed e XXX [ 46,285,164 [RTSRRRRRTROR 0 ) [FTOTORRRRR (L) I 47,833,301 | .o 0
97.  Totals (All BUSINESS).......c.euureereeieeeieieeisetesie e sssesseees XXX 386,460,058 |....1,051 254 310 ........... 6,172,317 |..... 122,485,148 |...... 1,566,371,833 |..... 71,002,588
98. Less Reinsurance Ceded.......ccovrmrnrrnrnrneninrnsseiesssessseeenes XXX ] 105,703,861 | ....... 619,841,012 | ........... 3,062,524 | .o 0] 728,607,397 [ .o 0
99. Totals (All Business) less Reinsurance Ceded............ccccccoviunnneee. XXX 280,756,197 |....... 431,413,298 | ........... 3,109,793 |..... 122,485,148 | ......... 837,764,436 |..... 71,002,588
DETAILS OF WRITE-INS
58001. ZZZ Other AlIEN.......ceeeerreeirrirrere e ssesssens XXX e IOV K Y/ [ | I IS 10,760 | ovvvevvrcrrrirene 0
0
0
. Summary of remaining write-ins for line 58 from overflow page.....[..XXX.. .0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX, 0
9401. Dividends accums used to purchase paid-up additions.................. XXX, 0
0
. XXX.. 0
9498. Summary of remaining write-ins for line 94 from overflow page..... [.XXX.. 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX, 0
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG 51 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ................... 0 Q - Qualified - Qualified or accredited reiNSUrEr.........ooovvvvvevvennann 0
N - None of the above - Not allowed to write business in the state 6
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

All subsidiaries are 100% owned except as noted

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

1
Ohio National Financial Services, Inc. (ONFS)

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

\

#

4 The Chio National Life Insurance Company
Sycamore Re, Ltd (SYRE) Financial Way Realty, Inc. . (ONLI) Fiduciary Capital Management, Inc. Princeton Captive Re, Inc.
(Insurer — Cayman Islands) ONTech, LLC. (ONTE) (FWRI) ON Flight, Inc. (ONFL) (Insurer — OH) (FCMI) (PRIN)
All No. AA-0056843 FEI No. 46-5464819 FEI No. 26-4812790 EEENGE IR FEI No. 31-0397080 FEI No. 06-1187459 FEI No. 822868171
\_ NAIC Group Code 0704
I Ohio National Life Assurance Corporation (ONLA) ™
[ ) {Insurer — OH)
ON Foreign Holdings, LLC (ONFH) ( Montgomery Re, Inc. (MONT) N FEl No. 31-0962495
{Holding Company — DE) (Captive Insurer — V/T) NAIC No. 89206
FEI No. 46-2872878 FELHg 63/t 80 NAIC Group Code 0704 J
\_ Y, NAIC No. 13575
NAIC Group Code 0704
I % 2 - Mational Security Life and Annuity Company \
T ) ) . N (NSLA)
Ohio National In_ternatlonal Holdings 4 Kenwood Re, Inc. (KENW) N\ (Insurer - NY)
Cooperatief U.A. (ONIH) (Captive Insurer — VT) FEI No. 13-2740556 /
{Holding Company — Dutch) ) FEl Mo. 80-0955278 MAIC Mo. 85472 Sponsored mutual funds
I MAIC Mo. 15383 NAIC Group Code 0704 / advised by Chio National
- \_ MAIC Group Code 0704 ) = Investments, Inc.:
ON Netherlands Holdings B.V. (ONNH) r Ohio National Investments, Inc. (ONII) -Ohio National Fund, Inc.
(Holding Company — Dutch) (~ Camargo Re Captive, Inc. (CMGO) ) L FEI No. 31-1454603 Maryland 1980
\ ) (Captive Insurer — OH) /
FEI No. 47-4249160 -Dow Target Variable Fund LLC
NAIC No. 15855 ) Ohio 1998
ke NAIC Group Code 0704 y, Ohio National Equities, Inc. (ONEQ) \
- ~ FEI No. 31-1454699
ON Global Holdings, SMLLC (ONGH) » -
e Ohio National Seguros de Vida SA. | | ONSV do Brasil Participacées Lida. Y
\_ (ONSP) (ONSB) The O.N. Equity Sales Company (ONES)
p | | (Insurance Company - Peru) (Holding Company - Brazil) FEI Mo. 31-0742113
Ohio Mational Sudamerica S.A. " J
(ONSA) |
(Holding Company - Chile) O.N. International do Brasil I
| . Participaces Ltda. (OHIO)
( Ohio National Seguros de Vida S.A. S cw(ﬂlj{oﬂl?gg‘ Corﬂr;p_anyT_Brazn) o Ohio Mational Insurance Agency, Inc. (ONIA) O.N. Investment (I'gagliqg)ement Company Ohio National Insurance Agency of
(ONSV) FEI No. 32-0071428 FEI No. 31.0784359 Alabama, Inc. (ONIA)(AL)
{Insurance Company - Chile) : FEI No. 63-1202147
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S. 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. [ 31-1614095.. | ..cveveieeenn0 [0 s Ohio National Mutual Holdings, Inc................... OH............ UIP .o Lt Management | ....... 0.000 | .ocviiiiiciieieeirceeessereeesesessereensessneeeens | eeeneNuvii [ Qv
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 31-1614097.. | cocveveeeeee0 [0 | Ohio National Financial Sevices, Inc................. OH............ UIP...coirs Ohio National Mutual Holdings, Inc................. Management ...100.000 | Ohio National Mutual Holdings, InC.........cccccce. | eoeNuvoeiis [ O
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. [ AA-0056843. | ....cccoceeee0 [0 [, Sycamore Re, Ltd.........cccoveevviereieeeeieenns CYM......... A Ohio National Financial Services, Inc.............. Management ...100.000 | Ohio National Mutual Holdings, InC.........cccccce. | eoeNuvoeiis [ O
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ S 46-3873878.. | .oevvvveeeen0 [0 Ohio National Foreign Holdings, LLC................ DE............ NIA ..o Sycamore Re LTD......ccoevvevieerneeerieennns Management ...100.000 | Ohio National Mutual Holdings, Inc..........cccccoe | eo.Neeiiiis | O
Ownership,
Board of
Ohio National Mutual Ohio National International Holdings Directors,
0704 |Holdings, Inc. (S [0 JSURSTURURUIN USRPSRORRRIO | ISURURUURROTORON | B PUSORURRRRO Cooperatief U.A. NLD.......... NIA...coooe Ohio National Foreign Holdings, LLC.............. Management ...100.000 | Ohio National Mutual Holdings, Inc..........c.ccco. | eo.Noeiiiis | O
Ownership,
Board of
Ohio National Mutual Ohio National International Holdings Directors,
0704 |Holdings, Inc. (S Ouevereeeeees fevrrrreereeend0 o0 ON Netherlands Holdings B.V...........cccccceevnnne NLD.......... NIA...cooe Cooperatief U.A. Management ...100.000 | Ohio National Mutual Holdings, Inc..........c.ccco. | eo.Noeiiiis | O
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [0 31-1702660.. | ..cocoeveeeeeee0 |0 | e ON Global Holdings, SMLLC.........c.ccceovrviennne DE............ NIA............... ON Netherlands Holdings B.V..........cccccouvunnee Management ...100.000 | Ohio National Mutual Holdings, Inc..........c.ccco. | ceoe.Neeiiiis | O
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [0 0ueeeeeereeens | ereeeieieeeen0 o0 | e Ohio National Sudamerica SAA.............cc.......... CHL.......... NIA............... ON Global Holding, SMLLC..........ccccerirrrnnen. Management ...100.000 | Ohio National Mutual Holdings, Inc..........c.ccco. | ceo.Neeiiiis | O
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [0 (0SSR USSR 0 OSSR 0 OSSR Ohio National Seguros de Vida S.A................. CHL.......... NIA............... Ohio National Sudamerica SAA..........c.cccc.c..... Management ...100.000 | Ohio National Mutual Holdings, Inc..........c.ccco. | ceo.Noeiiiis | O




L'€Ll0

Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S. 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 [(NSPUPURTRRPOPORS PURPPRPPORPORPOR | I DUUPPORPORPURROOOR | B OTTORORPOTRRO Ohio National Seguros de Vida SAA.................. PER.......... A ON Netherlands Holdings B.V.........cccccccvvunee. Management ...100.000 | Ohio National Mutual Holdings, Inc..........cccc... | coce.Nuccc. [ -
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. (S ((NPUPOURTURPUPORS PURPURPPORPORPOR 0 I DUUPPURPOUPURROOOR | B UPTTORORPOTOO ONSV do Brasil Participagdes Ltda................... BRA......... NIA. ..o ON Netherlands Holdings B.V...........ccccocevuuc.. Management ...100.000 | Ohio National Mutual Holdings, Inc..........cc.... | .....Noccc. [ -
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. [ ((NPUPOURPURORPORS PURPPRTPORPORPOR o I FUUPPORPORRURPOOOR | B OTTPORPORPOTRRO O.N. International do Brasil Participagdes Ltda. | BRA.......... NIA ..o ONSV do Brasil Participages Ltda. ............... Management ...100.000 | Ohio National Mutual Holdings, Inc..........ccccc.. | coc.Noccc [
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. (S 06-1187459.. | .... Fiduciary Capital Management, Inc CTeve NIA. ..o Ohio National Financial Services, Inc.............. Management ...100.000 | Ohio National Mutual Holdings, Inc..........cccc... | coce.Neccc. [ -
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 82-2868171.. | v [0 [ Princeton Captive Re, INC......c.vvvvvvrciririninnnns OH...ccoeveee NIA...oonne. Ohio National Financial Services, Inc.............. Management ...100.000 | Ohio National Mutual Holdings, Inc...........ccco. | eo..Nocco [ S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 67172... | 31-0397080.. | ...cccovevreenc0 | | The Ohio National Life Insurance Company...... OH...cooevven RE...ccciiinn. Ohio National Financial Services, Inc.............. Management ...100.000 | Ohio National Mutual Holdings, Inc...........ccce. | co..Nocc [ S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 89206... | 31-0962495.. | .... Ohio National Life Assurance Corporation........ OH...ccoeeeee A The Ohio National Life Insurance Company.... | Management ...100.000 | Ohio National Mutual Holdings, Inc...........ccce. | oo..Noco [ S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 85472... | 13-2740556.. | ...cccoveveenc0 | | National Security Life and Annuity Company.... [NY............ A The Ohio National Life Insurance Company.... | Management ...100.000 | Ohio National Mutual Holdings, Inc...........ccc.. | ....N...oo [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. 13575... | 26-3791519.. | .0 |0 [ Montgomery Re, INC.......cccovvvivvivnricicinnns VT A, The Ohio National Life Insurance Company.... | Management ...100.000 | Ohio National Mutual Holdings, Inc...........cc... | .o...N..c. [




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

2’¢lo

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S. 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. 15363... [80-0955278.. | ........cccnc.. (V18 O [V O Kenwood Re, INC........coeveeieneierrinereieninene VT A The Ohio National Life Insurance Company.... | Management ...100.000 | Ohio National Mutual Holdings, Inc.........c.ccc.. | vouu. [\ [ -
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. 15855... [47-4249160.. | ................ (V1 O [V O Camargo Re Captive, InC........ccocvvvvririrrrieienns OH............ A The Ohio National Life Insurance Company.... | Management ...100.000 | Ohio National Mutual Holdings, Inc............ccc.. | w.... Nooooee [ -
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. [ 31-1454693.. | .......cconee. (V1 PN (V1 O Ohio National Investments, InC..........c.cccoevenee. OH....cccone. NIA ..o The Ohio National Life Insurance Company.... | Management ...100.000 | Ohio National Mutual Holdings, Inc.........c.cccc.. | ... Yoo [
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. (S 31-1454699.. | .... Ohio National Equities, Inc The Ohio National Life Insurance Company.... | Management ...100.000 | Ohio National Mutual Holdings, Inc.........c.cccc.. | ... Yoo [ -
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 31-0742113.. | v (V1 IS (018 The O.N. Equity Sales Company............cccc..... OH...ccoeveee NIA...oonne. The Ohio National Life Insurance Company.... | Management ...100.000 | Ohio National Mutual Holdings, InC.........cccccce. | ... Yoo [ S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 32-0071428.. | ...ovvvrrennnd (V1 I (018 Ohio National Insurance Agency, Inc................ OH...cooevven NIA...ooone. The O.N. Equity Sales Company............cc...... Management ...100.000 | Ohio National Mutual Holdings, InC.........ccccoce. | vone. N...... [ S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 31-0784369.. |.... O.N. Investment Management Company.......... OH...ccoeeeee NIA....ccrrnne. The O.N. Equity Sales Company............cc...... Management ...100.000 | Ohio National Mutual Holdings, InC.........cccccce. | voue. N....... [ S
Ownership,
Board of
Ohio National Mutual Ohio National Insurance Agency of Alabama, Directors,
0704 |Holdings, Inc. [ 63-1202147.. | cvvvvvernnd (01 IO (018 Inc. AL............. NIA...ccoene. The O.N. Equity Sales Company............cc...... Management ...100.000 | Ohio National Mutual Holdings, InC.........cccccce. | v.u.. N...... [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. [ 31-1684349.. | ................ [V [ (0 I ON Flight, INC...oovoevivrieieieieieeeeeieiessiens OH............ NIA........c...... Ohio National Financial Services, Inc.............. Management ...100.000 | Ohio National Mutual Holdings, InC.........cccccce. | ... N....... (V-
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S. 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.. | ccvovvvreeenn0 |0 e Financial Way Realty, INC.........cccocrvrvrerirrirnc. OH....ccconc. NIA. ..o Ohio National Financial Services, Inc.............. Management ...100.000 | Ohio National Mutual Holdings, Inc.........c.ccc.. | vouu. Nevooe | O
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. (S 46-5464819.. | ..o |0 [ ON Tech, LLC......oovoieieirreeerereeenes DE........... NIA. ..o Ohio National Financial Services, Inc.............. Management ...100.000 | Ohio National Mutual Holdings, Inc............ccc.. | w.... Neoooe | O




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

N o ok wbd

Bar Code:

T 00 00D RO 00000 0E 5 00 O
* 6 717 2 2 0184 900000 2 = *= 6 717 2 2 018 4470000 2 =
T 00000 DO 0 O 00000 0E 0 5 0 0O
* 6 717 2 2 018 3650000 2 = * 6 717 2 2 018 4480000 2 =
T 00 A0 0 R0 O T 00 A0 E R0 0O
* 6 717 2 2 018 4450000 2 = * 6 717 2 2 01844 90000 2 =
T 00000 A0 0O

* 6 717 2 2 018 4460000 2 =

Q14



Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. State taxes recoverable....
2505. Gooduwill
2506. Pension fee income recoverable
2507. NSCC deposit
2508. Prepaid expenses......
2509. Surplus note issuance costs..
2597. Summary of remaining write-ins for Line 25

..3,374,426
...74,655
4,222,864

..3,374,426
...T4,655
3,449,081

.0
1,467,934

Q15




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........ccveieeieieeecieeiesite ettt esss ettt sstes s bes s ssanes | sesesessssessessssssssssssnsasees 24,850,979 | ..ocveeeeee e 25,603,828
2. Cost of acquired:
2.1 Actual cost at ime Of ACGUISIION.........cvurererirrrierirsieirsesssieissee et ss st s st en s essenna 0
2.2 Additional investment made after acquisition. .0
3. Current year change in encumbrances............. .0
4. Total gain (loss) on disposals............ .0
5. Deduct amounts received on disposals.............ccceereerieereininn .0
6. Total foreign exchange change in book/adjusted Carrying ValUE..............ccceuieveiriereniieceeee e 0
7. Deduct current year's other-than-temporary impairment FECOGNIZEM.............coiuieviiieeieeieieee sttt eses | seevssese s s ssa st b st s s sans 0
8. Deduct CUIrent YEar's AEPIrECIAtION. ..o ettt s et s s s et essesnts | fnssesssssssssssessssnsessnssnsessensnes 382,219 | oot 764,436
9. Book/adjusted carrying value at end of current period (LINes 142+3+4-5+8-7-8).........cccccvrererierieierisiesessesessensessssenss | cevsesessssesesssssssesssssssenns 24,468,760 | ..oovvevverrereireeieieiaes 24,850,979
10.  Deduct total NONAAMItEEA AMOUNTS..........ccciieueiicieiiice ettt ea s s bt se b st et s ssesesnsesesssnse | 4ssesesessesessssssesansnsesessnsesesansetennsens 0 | oo 0
11. Statement value at end of current period (Line 9 MINUS LINE 10).......cuivereiieierieriiresiersiesseesssssssessesssssssessessssassessssassesssssssanss | sressessssassesssssssessassssassans 24,468,760 | ..oovovieireeieereeians 24,850,979
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 PHiOr YEAI ..ot | coreeversssessesssese s 804,802,022 | ...cocovverereeeeee 782,244,165
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION............cceveiireriicicieiece ettt a bbb s s s st | sbessebessssssebessssesessnasbasans 95,930,000 | .cvovevvererierereereieiens 157,124,315
2.2 Additional investment made after aCQUISIION. ...........ccviviiieiicicisie ettt st esaens | ssbssesse s s s sttt s s bbbt nans 0 | oo 402,457
3. Capitalized deferred iNtErESt @NA ONET...........cveieiierieie ettt sttt ettt st ensns | sbsessessessessessans e s e st essensanssessententans
4. Accrual of discount...........ccoeveeererriiriiennes
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals.................. )
7. Deduct amounts received 0N diSPOSAIS..........c.euierireeriereinreinieneineseereesessseeseinnens
8. Deduct amortization of premium and mortgage interest points and commitment fees..........
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment recognized.............cceeveenivenivcceiesee e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | oovovvrericiircrcscienians
12, TOtal VaAIUGLION GIOWANCE. .........oeveeieieireieieie ettt s st s e n s en s s sntens | £rebssssssensessssansessnssnsessessnsassensnssnnns
13, SUbtotal (LINE 11 PIUS LINE 12)...euvuiveieiiieiiiieieisetete ettt st bbbt ensenns | asebsessssesssssssassessntansenas
14. Deduct total NONAAMItEEA AMOUNTS..........ccciiiuiiicieiriees ettt b e s ettt se bt e s s sssesessnsesessese | sssesessssesessssasesessssesessnsesessnserensene
15. Statement value at end of current period (LiNe 13 MINUS LINE 14).....c.iiiiiiiieiisiiseisiisissesisissiesessssessessssssssssesssssssessessnsenss | sressessssessessssassessssassenas
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 PHIOT YBAI.........cvveierririrrineisieissiesissisesess st sssssssssessesssssssssessessassssssnssens | ssessssssssssssessssssssessansanes 75,000,000 | ..oovevrreiereineeireeneeenes 81,041,125
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. ...........criveveriiieieicrcee ettt sttt s e sssnsans | sebsesssssssessessssestes s b s sees A14970 | oo 0
2.2 Additional investment made after @CQUISIION............cc.c.ciuiiiieieiics ettt s s s | sbesssesesssese b s b et ss s b s ae s s et sans 0 | e 0
3. Capitalized deferred INtEreSt ANG Ot ...........cuieir ettt ettt s st stensnsaes | 2esessestessessessests s e st es s st e b s sent st 0 [ o 0
4. ACCIUAL OF QISCOUNL.......u.cvuveieiicicise ittt ettt bbb bbb bbbt s s st s s s senta | Saestessasssessessess s s s st st s s s s baees 0 | e 0
5. Unrealized valuation INCIEASE (HECIEASE)..........cceveviueieeiieiiisiie ettt b s bbbt b st essesans | saebissessssssssssesses st st e s s b st s st nans 0 [ o 3,952,083
6. Total gain (I0SS) ON QISPOSAIS.........ccevevieeieeieisieeis ittt st s bbb s st s s st s s st es s s b s s sasssssnssessnsanss | seebissessessssssessssssassessetansessesenssnens {0 T (6,650,368)
7. Deduct amounts reCEIVEd ON QISPOSAS.............ceiurreriiiieieiseiese ettt bbb ss s sb st s s sstensessnses | sisbessesssesses e sesses e st ensessesaes 30,682 | oo 3,342,840
8. Deduct amortization of premium and depreCiation.............ewerererinirnrerreninsrseiees s sssse st ess s ssess s snes
9. Total foreign exchange change in book/adjusted Carrying ValUE................c.cveveiicieiereieiieece et
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-849-10).........ccccorvirrerirresreiieiseesiesesiesissines | ceressesssesissessesssssesenns 75,384,288 | ..o 75,000,000
12.  Deduct total NONAAMItEEA AMOUNLS............civiieeieciiieiectce ettt b s s st s st sntenss | 4sebistsssessessssass et st st esseb st s nssssnaans 0 | e 0
13. Statement value at end of current period (Line 11 MINUS LINE 12).......civeicuiiiieiiiiisiesisissiesessesssesssssssssssssssssssesssssssesssssnes | sressesssssssessssssessasssssnsns 75,384,288 | ..o, 75,000,000
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEA..........ccveicveeeieveiee e essesesens | sereressesseseesssesesseeeand 6,335,622,909 | ....ccoveierririereins 5,888,928,660
2. Cost of bonds and stocks aCqUIrEd...........ccueevrieieienisieesee s ...1,186,218,889 1,177,731,993
3. Accrual of discount.........cccoevrerrrrirnnenne 1,725,848 | .. 4,035,618
4. Unrealized valuation increase (decrease). .(6,338,190) | .. 6,565,979
5. Total gain (loss) on disposals...........ccccceuerrivererrirenenne ......1,493,381 ...1,511,874
6. Deduct consideration for bonds and stocks disposed of... ..447,816,768 ...120,167,765
7. Deduct amortization of premium.... 13,836,327 | .. ..8,172,547
8. Total foreign exchange change in book/adjusted carrying value... ....(240,800) | .. ..1,017,100
9. Deduct current year's other-than-temporary impairment FECOGNIZE...........ocuevreiiueieieieieisie e sesssiens | essessessssesses s sesses s sseses 81,597 | oo 15,828,003
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fEes...........ovvernrreirrinenrnns | cersrsressisrsssseseessesneseens 2,463,845 | oo 0
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10).........cccrerirrierienieiiesieessenessienns | seresssissenssnsesesees 7,069,211,190 | oo 6,335,622,909
12. Deduct total NONAAMItIEA AMOUNLS............cciuiieeiciciiei ettt ettt bbb st snsessesss | ssebssssssesssssssesses st esses et sntesessnsenaans 0 | e 0
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.ieieiiieieiisiisisieisissieseessisssessssssssssesssssnsssssssssessessssenss | srassessssessessssssessasanes 7,069,211,190 | oo 6,335,622,909




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE D - PART 1B

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

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC T ():euvvrereeereereereieeseieesessrseeee st ss st esesnens | senssesseenessssesneens 4,127,923,988 | oo 324,798,323 | ..o 150,921,897 | ..o (48,067,985) | ...oovvvrrerirrrene 4,127,923,988 | ..o 4,253,732,429 | ..o | e 3,690,742,233
NAIC 2 ():euvvereereeeiseiecseieesesssseeseses ettt ss st etensens | sesssesseenssssseseens 2,250,482,470 | coovovverrririnenns 153,079,663 | ....ovvvvrereererrireirenns 97,214,612 | oo 33,360,200 2,250,482,470 | c.ovvvreririieinns 2,339,707,721 2,096,827,784
NAIC 3 ()- v vvereeerrereieireeeeieeseeeiee sttt ssss s sssessessssensens | suessssesseenssnssesnnens 177,419,438 | ..o, 8,018,891 | oo 11,440,524 | oo (8,398,829) | ..vvvvrrereiririine 177,419,438 | oo 165,598,976 [ ....ovrevererreieirereeeiersereseenninnes | erveesessssnensenseeneens 163,457,357
NAIC 4 ().t st sssnsens | sebsstessesssessessessnees 35,908,844 | ..o O IO 9,315,167 | ovoeverierreereieeenn 4,480,023 | ..o 35,908,844 | .....ocovvervvrirenns 31,073,700 | ..o | e 34,545,917
NAIC B (): v vttt ssnsns | eesessessssessessessnsesseens 5,771,336 | oo (O [P 22,506 | oo (2,074,856) | ..o 5,771,336 | oo 3,673,974 | oo | s 3,706,507
NAIC B ()-vuvvereeerereeeiecreiseieeseseesee st sss s snsessesssssssesesensens | snsssssesssssssessessssssassenas 947680 | v [0 OO 0 [ O 947,680 | oo 947 680 | .ovverereirrerierssiesererssessensenes | s snenaes 2,950,847
TOtAl BONAS......ovveccrrescriesessssesses s sssne s ssssesssnssensssssnnnes | senesssssnnsssessesnas 6,598,453,756 6,598,453,756 | ...ovvrrerucriiind 6,794,734,480 |....ccoocrrnnnerinnnnnnnnnrioneneens0 | v 5,992,230,645
PREFERRED STOCK
NAIC Tttt | sreses st R (R (OO (R (R 0 [ coveereermrereerseeeninresereni s | s 0
NAIC 21ttt ssn s | sesesteeses et nenenes 12,292,234 | covoorieereseresinens R | I 3,000,000 | .ooouevermriirncrreenae 12,292,234 | oo 15,292,234 | oovoonrvieeriesriineesnisessiiees | e 12,292,234
10.
1.
12, INAIC Bttt ent | e R R R OO (OO 0 [ coveereerirerrerneeesi s | s 0
130 INAIC Bttt st | e 0 [ 0 [ e 0 [ 0 [ 0 [ e 0 [ oo e | s 0
14, Total Preferred SIOCK..........ociuriiieiiirieiseeeseeneseiesssinies | eresnissesessnessssensees 20,292,234 | ..o 0 [ e 0 [ e 0 [ 20,292,234 | .o 20,292,234 | ..o 0 [ 20,292,234
15.  Total Bonds and Preferred SEOCK. ... .o | sersessnsssessenensens 6,618,745,990 | ..o 485,896,877 | ..oovovreriiniirrinns 268,914,706 | ....ooovvviriiinnns (20,701,447) | .oovvivviririnin 6,618,745,990 | ..ovvviiiiiinnad 6,815,026,714 | ..o [0 6,012,522,879

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 18....91,971,390; NAIC 2§....44,978,067; NAIC3§........... 0; NAIC4S... 0; NAIC5S........ 0; NAICBS........... 0.




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.....c0oveiiereieeeeeenens | e 20,000,000 | ..o D, ,0 RN IO 20,000,000 | ...ovvvrerreiriereiniereninreneeenne0 | v 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAT.........ccieiiiieieiieieie et ssse s essessnans | esesssessesssssssessessssessessnean 20,000,000 | .ovveerereirieieseieneeeins 121,323,048
2. Cost of short-term INVESIMENS ACAUITED. .........cvuiviieieicteie ettt bbb bns | saessssssessessssesses b s s s benes 20,000,000 | .oooovveerererrieieiernen 10,967,921,395
3. ACCIUAN OF GISCOUNL......o.ooiiii bbbt | eebiss bbb 0 [ oo 79,050
4. Unrealized valuation iNCrEASE (ABCTEASE)..........evueviurireiiiiirerseisetesse sttt s bbbttt bbbt st s st ssessnsensesans | sebessessesassessesssssssessessnbess e s s b st s benes 0 | e 0
5. Total gain (I0SS) ON GISPOSAIS..........rveeeueerrerrireieerereireeseesssesseeesessess e ese s sesse e st ess e ssessess e s st ess s ssessessnssessestessans | sssessssssssnssassssssssessassansnnssessassnsnnsnn 0 | oo 0
6. Deduct consideration received 0N dISPOSAIS..............ccevicuiiiieireiriiee sttt bbbttt b b b et ss s bns | ebaebesesseaete sttt en et et naerens 20,000,000 | ..ooorierereiieriieinens 11,069,323,492
7. Deduct amOrtization Of PIEIMIUM. .........cu ettt s bbb bbbttt st | 458esbaes e bsessen b et s st st s s e s st st 0 | o 0
8. Total foreign exchange change in book/adjusted Carmying VAIUE.............ccccevicueieiiresiee e ssseas | svesesesssssebsssssesss s bbb ea s b bessesens 0 [ oo 0
9. Deduct current year's other-than-temporary impairment rECOGNIZED............ciueireiiieieieieiese st ses | sbssessessessssesseesssessesssssnsessesssssssensseand 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cocovurrrrirrurrenineineereissesssseneies | seereeseesssssssssessssesssssssseenns 20,000,000 | ..o 20,000,000
11. Deduct total NONAdMItIEd @MOUNLS..........cc.ciuiiiii bbb | ettt 0 [ oo 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuvueiiiiieiiiicieieicieesi ettt ssssssssessses | ansessssessesssssssessssssssssessssaes 20,000,000 | ..oovvrerrirerrercreeee, 20,000,000

QsSl03




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (Line 9, prior year) 38,318,533
2. Cost paid/(consideration reCeived) ON AUIIONS...........c.cceiiiiiieiiiiii ettt s bbb s bt b bbb s s ettt b bbbt 22,385,188
3. Unrealized valuation INCIEASE/(AECIEASE)..........vurerrurrereerrerreseeseseeesseaseesesssseseeseesessessssssessessasssesses st esssessesseesassssses st aessessessessaessesses st eesae s ssess st e sses st st nsestensensessessa (7,671,334)
4. Total gain (10SS) 0N tErMINALION FECOGNIZEM...........cceveiietiiiciee ettt bbbt b bbbt ae b b s A bbb s s bt b et b et et e bbbt s A bbb st b st b st tans (1,460,118)
5. Considerations received/(Paid) ON tEIMINGLONS. ... ..ottt eseese st ee et ss s see et es et s e E e E 4882 E £ E bR E bbb sttt 6,194,770
B, AMIOTHZALION. ... vt s sttt £ s8R R RS eEER £ R AR RS E e E AR R Rt ettt R et 0
7. Adjustment to the book/adjusted carrying value Of NEAGE HEM..........coviiiiiecce ettt bbb a bbbt ses 0
8. Total foreign exchange change in book/adjUSLEd CAMTYING VAIUE..........c.vurierirririeiesiesiss sttt n bt 240,800
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 6+ 7 4 8)..cuiuiiieiiieiieceisesnsse ettt ennes 45,618,299
10, DEdUCE NONAAMILEEA @SSELS..........cvivieciiiiecie ettt bbb st a st s bt bt s b s s a4 88 bbb bbb et s st s et s bbbt ns 0
11.  Statement value at end of current period (LiNE 9 MINUS LINE 10).......c.veviiiriieiiceisicteeisee sttt a bbb s bbb bbbt s b b st s s st nantena 45,618,299
Futures Contracts
1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI)..........cveveuieerieiieeesesstesee e sesss s ssssssse st stes bbb s s s s ssa s st s s benssssssssassessssastessnsas (10,079,794)
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColumN)..........c.cocuiveieiiinieciciseeeeeiee e 23,468,121
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus...............ccc.euueeee 0
3.12 Section 1, Column 15, PrOr YEAI........ccvvvereerrieieereisrieisesssseseneenns 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..........ccccvvevneee 13,388,327
3.14 Section 1, Column 18, PriOr YEAI.........ccvvvvererrrierreireiesiersesesseseseens (10,079,794) 23,468,121 23,468,121
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..............cccoccvue.e. 0
3.22 Section 1, Column 17, PriOr YEaT........c.evrererrereeereriesisessesessessseeens 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.............ccccovveunee 13,388,327
3.24 Section 1, Column 19, Prior YEar.........cc.everveerereriesiseieiessessesienns (10,079,794) 23,468,121 23,468,121
3.3 Subtotal (Line 3.1 minus Line 3.2)..... 0
4.1 Cumulative variation margin on terminated contracts during the Year............cccccocceeviveenicceereeseenes 0
42 Less:
4.21 Amount used to adjust basis of hedged item...........c..cocvvrrrvrnrnnnes 0
4,22 AMOUNL TECOGNIZEM. ......ouevevrierieiiieie et nas 0 0
4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2).......oovriereeireieeeiseeeeseesseesssse e ssessssese e ssess et et e s a8 e s a8 s 28282842 E 8RS8 828Rt n bbb nen 0
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termiNGtONS IN PHIO YEAI..........cccveiiveiicicieiie ettt ettt bbb s s ettt bbb b ns st anes 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations N PHOT YEAI............cuririiiirirerise sttt nes 0
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 -4.3 - 5.1 = 5.2) ...ttt 13,388,327
7. DEdUCE NONAAMITIEA @SSELS..........cvcveiircieiicieieicets ettt s ettt a s s e s e s s st a s e s b8 a8 E s e s b2 s E s e s s 2 e RS e s b s s A s e st bR b et bbb sttt b s s b s 0
8. Statement value at end of current period (LINE 6 MINUS LINE 7)..........cceuiiieiiictiieiiies ettt sttt b st bbb bbb s bbbt s bt s et naes 13,388,327

QSl104



Statement as of June 30, 2018 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

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

Sch.DB -Pt.C -Sn. 2
NONE
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4. ..ottt ettt b st bttt ses e 45,618,299
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............c.cccoceeeieveeenierernerrerennen. 13,388,327
3. TOMAI (LINE 1 PIUS LINE 2).....veieeereireieeeeseieis st tsses ettt s s8££ 88245842 E 428828 E 842 £ s8££ 8 £ £ E bbbttt 59,006,626
4. PartD, SECHOn 1, COIUMN B........oiiuiiiiiiiie st 77,034,184
5. PartD, SECHON 1, COIUMN B.......ooveviriciices ettt bbb s bbb bbbt (18,027,558)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cucvuiiiiiriieiiiisiieieiseiese ittt sttt s b8t bbb s b bR bbb bbb bbbt 0
Fair Value Check
7. Part A, SECtON 1, COIUMN 6. 45,618,299
8. Part B, SECHON 1, COIUMN 13.....uioiceieces ettt ettt et s ettt s bt s b nans 13,388,327
9. TOLAI (LINE 7 PIUS LINE 8)....vureueririeieseeie ettt st ess sttt s8££ 8 2 E £ s8££k E Rt 59,006,626
10, Part D, SECHON 1, COIUMN B..........oeiiiieeiciteieetet ettt bbbttt bbbt nes 77,034,184
11, Part D, SECHON 1, COUMN ...ttt ettt ettt ettt ettt ettt et ettt et et et et et et et et et et et et et et et et et et et et st sn st et eeen et et enensnenana (18,027,558)
12, Total (Line 9 MIinUS LiNe 10 MINUS LINE 11).....cueiueiiteiieicieiieie ettt st 88t bbb st s bbbt e 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27 894,334
14, Part B, SECtion 1, COIUMN 20..........cuiiiiiiiiriiini i 37,678,247
15, Part D, SECHON 1, COIUMN 11 ..ottt 38,572,581
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15)......cuuiuuririeeeeiieiseiseeeseeesisessssese s sessssssesesse st sssse s ssess s st st sss s s a8 es st ss et s et ssee s s s en st en et ess st et nsne 0
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI.........ciiiererieirinrirrieissrses s ssesssssssesessssssssssssssessans | sssessessssssesssssassssnssessasssssessns 814,726 | oo 0
2. Cost of cash eqQUIVAIENES ACQUITEA............ccvueveeiiieie ettt sttt s bnans | ebsssssssssessssessesessesses s snsenan 1,359,691,002 | ..ooovevereereeeeeee s 786,810,260
3. ACCIUAN OF QISCOUNL.........eeeecee ettt ettt ettt et et e e et et et et esesesesesesesesasesesesesesesssasesesesesesesasasass | seetsssssssssssssessssssssssssssssessssssssnaees 931,692 | oo 327,895
4. Unrealized valuation INCEASE (HECIEASE)..........ciueieiciiieieieisiieie sttt sttt b s s ssess | sbestesssstes e bt e s sse s s s ss s s st bbb s bees 0 | e 0
5. Total Gain (I0SS) ON QISPOSAIS........c.vuevrieiieiieiiieieisiesse ettt bbbt et s bt es s essessesnsans | sebessessssessesssssssassesssantes e bensessessnsensassesned 0 | oo 0
6. Deduct consideration received 0N ISPOSAIS............cccvieueiriireiriieesiceet et saebensens | sesesissesessteses e s ea e eee 1,266,844,270 | ..oovcvvecreveeeeeee s 706,023,429
7. Deduct amOrtization Of PIEMIUM..........cvierririreinseeeeissiesess et sse st ss s bs st ss st sse st s st estes | oessestesssssessessassanssessestess st ssess st s ssnssenee 0 [ oot 0
8. Total foreign exchange change in book/ adjusted CarrYiNg VAIUE...........ccruueierirrirririreireersieeiesiss e ssssissesesses | seesessesssssssssesssssssssesessesssssessessesssssseseses 0 | oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............ururerurirrieeieeireiere e seeeeseesees | seesessensssessss e sns s es st sns e enes 0 ] et 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccceuerrerrierierieeieiieinin | cvrrerieiiesesesessesessesessesenas 174,893,149 | oo 81,114,726
11. Deduct total NON@dMItIEd @MOUNTS...........ccuuiiiiiiiiici e | bbbt bbb 0 | o 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).........ccciiiiiiiieiiiieiieeeeeseessesveieseiessnens | coreresieessesssscresssessesesssesessnans 174,893,149 | ..o 81,114,726

QSI08
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Statement as of June 30, 2018 of the OH'O NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE A - PART 2

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

NONE
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

SCHEDULE B - PART 2

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
0326000......... ORO VALLEY ...ttt sttt AZ 05/23/2018.... | ccvoovererererererririeneenen 592 | i, 3,325,000 | cooourerrireeei s U TR 6,620,000
0525988......... SAN DIEGO.......oouiruieaeiaeissesesee st CA 04/06/2018.... | cocoovvvrererseirnrrirnerenen 650 | o, 7,400,000 | oo (1 I 24,000,000
0625990......... LAKEWOOD.......ccutieuriirireeieissisese s ess sttt Cco 04/26/2018.... 2,150,000 | coooovorrirrieeiee s [0 TR 4,200,000
1425998......... WHEELING ...ttt IL 05/14/2018.... 3,000,000 | coooovenrirrireereieri e [0 TR 5,070,000
312599......... WILLINGBORO. ...ttt [\ RN 05/11/2018.... | covvevvvrerererenrrirnerenen 380 | o, 6,100,000 | ooooverrirrireeienieeri s (U I 11,560,000
3625992......... MENTOR ...ttt OH 05/02/2018.... 2,000,000 | coooovenrinrieiree s [0 T 4,025,000
4125991....... BLYTHEWOOD.........couueimimiiniiieesesssesessessessse st esssssssessssanes SC 05/02/2018.... 2,400,000 | cooooverrirrece s U TR 3,500,000
4425993......... HOUSTON. ...ttt X 05/08/2018.... | cocoovvrerereeirrrinnne 4842 | 1,600,000 | ..ooouvvniriieiieeieeise i [0 T 6,160,000
4425995......... CORPUS CHRIST....occvuuvirrireerneeneriesiesesseesesisssssessesssessessssssesssssessssns X 05/10/2018.... 3,300,000 | ovooverrirrereei s (U TR 5,760,000
4426002......... HOUSTON. ...ttt X 06/20/2018.... 3,175,000 | oo [0 T 6,100,000
4526004......... ST. GEORGE. ...ttt (U1 PO 06/22/2018.... | ccoovvrrerreciririennenen 220 | o, 2,800,000 | ooouverrirrereer s U TR 9,100,000
4726006......... CHESTER ...t VA 06/28/2018.... 4,965,000 | ..o (U 8,150,000
50259%4......... MILWAUKEE ...ttt Wi 05/10/2018.... | covvovvrrerernrernernnnesenhiB00 [ i +22:10,600,000 [ oo 0 [ 15,900,000
0599999. Total - Mortgages in Good Standing - Commercial MOrGages = All OHNET. ...kt sebbess st bbbt | cisnes XXX oo [ XXX s | s 252,815,000 [ v 0 | 110,145,000
0899999. Total - MOrtgages iN GOOA SEANGING. ...ttt ettt ses s e st seeses e see et e es e eeE e s ee e st 428 e e e e s sesee s e eeeeE st eesee e s eneeeeantees | fessssssssesassessnsnsessessessnsansessessnssnsensessnns | cossea XXX...o.o 10.52,815,000 | ..oviiiiee s 0 110,145,000
3399999, TOLAl MOIGAGES. . ... cvvevveeeeirtieiseiserisi et b bbbt b et Shiebaee ettt | enia XXX....... 152,815,000 | coovvieeiereeeee e 0 110,145,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
0024779.....cocomimriiciciiinis HEMPFIELD TWP.....cccovvviinee PA. o [ 03/25/1998.... [ 04/03/2018.... | ..ovvrererirerriins 19,345 (VI TN 0 0 [ e 0 (0 RN {11 O 4,853 | ... 4,853 | o 0 0 0
0024789........ceoevrrrirerieiins ANDERSON.......ccvourimerinrirsereesssisessesssensesssssesssssssnseens SCeveiens .1 07/22/11998.... [ 05/31/2018.... | ..overrrererrrirnnes 27,589 [V I 0 (V1 ST 0 L0 [OOSR 1 N ISV 17,210 | oo 17,210 [ oo 0 0 0
1025399....... TAMPA. ..o FL .| 06/02/2008.... | 06/27/2018.... ...155,825 0 | oo 0 [V P 0 0 22,555 | ... 22,555 | cooveorririieninns 0 0 0
1325526... ..| COEUR D'ALENE.........ccocomvrrmrrrnns [0 .109/28/2011.... | 04/02/2018.... 2,474,732 LU IR 0 0 0 | o0 | i 2,444 84T | i 2444847 | oo 0 0 0
3425676 .. | KILL DEVIL HILLS NC .102/04/2014.... | 06/20/2018.... 2,860,434 0 0 0 [ coeeereeeeeeeenen0 [ 2,765,424 | ... 2,765,424 | oo 0 0 0
3624999... .. | WASHINGTON TWP.....ovirmrirererireireenns OH .| 05/27/2003.... | 06/01/2018.... | ..oooovverrin 69,343 O IR 0 0 0 [ eooeereremriienreeen0 | oo 11,600 [ 11,600 | e 0 0 0
3625816... .. | CINCINNATI .102/19/2016.... | 06/21/2018.... ...996,418 (0 [ IO 0 0 0 LOTTAAT | e, 0 0 0
4325001 ..| KINGSPORT..... .| 05/30/2003.... | 06/13/2018.... ..63,306 0 0 0 10,604 | 0 0 0
4425330... ..| SAN ANTONIO .106/25/2007.... | 06/05/2018.... 1,705,080 (VI RN 0 0 0 1,603,628 | ..coovvvvirecinnes 0 0 0
4425644.........oeeei CORPUS CHRISTI .| 08/12/2013.... | 05/10/2018.... 2,566,654 [ I 0 0 0 2,517,405 2,517,405 | oo 0 0 0
4725407....... CHESTER.....ccviiiiniiieiisiriisninns .107/29/2008.... | 06/28/2018.. 4,631,616 0 0 0 4,513,229 4,513,229 | .o, 0 0 0
0199999. Total - Mortgages CloSed DY REPAYMENL. ...t essiieine resesssesseesessssssesssesesssssssesssssssesssssessssansessesssssnsessesens | sresssssssnsanes 15,570,342 (O I 0 0 0 .14,888,602 | ..o 0 0 0
Mortgages With Partial Repayments
0024739 CHILLUM. .c..ovvvrirriiinnee .|MD .108/18/1997... 1,755,956 0 0 0 | o0 [0 | e 77721 | 0 0 0
0024789.......corverriirieriens ANDERSON.......covomriuirieririierinieiiessiesiesessessssesniens SCevvviens .107/22/1998.... 27,589 [V IR 0 0 0 | om0 [0 188 | 0 0 0
0024816........cooeerrrireirerinnn OHIO TWP..c.ouiiiriiierineeise e PA oo e 11/23/1998.... | oo ...510,440 LU [N 0 (V1 ST 0 0 | om0 |0 | 126,638 | o 0 0 0




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

1'2030

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal
0024834 v | STANLEY ..o 02/24/1999.... | . ...271,035 0 .0 [V [ 0 0 0 ... 53,330 .0 0
0024876. ... |INDEPENDENCE..........cccconurunnee .| 11/29/1999... ..443,710 0 .0 (U 0 0 0. 52,658 .0 0
0024941..... ELLENTON.....coomivriniriniieniienienes 09/19/2002.... | . ..779,074 0 .0 [V [P 0 (0 TR PORPOOON N ISP (V1 I 45,905 .0 0
0024944 ...|HEMPSTEAD.......... 10/04/2002.... | . ...722,463 0 .0 LV O 0 (0 IO RRRPOUON o N OO (U I 31,219 .0 0
0024953 ... |TROUTVILLE..... 11/08/2002.... | . ...830,741 0 .0 (V18 O 0 0 0. 36,661 .0 0
0024957 ..o BOYLSTON......cvvoninriciicciiens 11/26/2002.... | . 1,486,754 0 .0 LV O 0 (0 TOTOTRTRPOUON o N OO (V1 I 64,338 .0 0
0024958. OGDEN .| 11/26/2002... 1,444,845 0 .0 (V1N O 0 0 .0 0
0024965..........cvvvrrirriiciiinns CALUMET CITY...... 12/19/2002.... |. 1,013,329 0 .0 (V1 O 0 0 .0 0
0024966 v |AMARILLO....ccvvvrrcrirriirs 12/19/2002.... | . 1,735,022 0 .0 (V1N O 0 0 .0 (01 0
0024970 ... |BEVERLY HILLS..... 12/23/2002.... | . 2,586,780 0 .0 () 0 0 .0 0 [ oo 0
0024971 .. |VISALIA............... 12/23/2002.... | . 2,361,840 0 .0 (01 0 0 .0 (01 0
0125516 ... |HUNTSVILLE.... 07/20/2011.... | . . 1,800,336 0 .0 () 0 0 .0 (V1 0
[UPESK 1 RN TUSCALOOSA.......oeemrimerierirsireessssseriesseeessssssssssessnees /307201 .. | oo 1,736,920 0 .0 (V1 SRR 0 0 .0 (11 0
0125617 ... | GREENVILLE...... 05/02/2013.... | . ...967,350 0 .0 (V1 O 0 0 .0 (V1 0
0125814 ... | BIRMINGHAM........ 01/29/2016.... | . 3,010,505 0 .0 (01N 0 0 .0 (01 0
0125841.....coovrvirrieriis BIRMINGHAM........ 07/08/2016.... | . 4,776,814 0 .0 () 0 0 .0 0 | oo 0
0325344...... GLENDALE.........ooovvveeercercerres 08/30/2007.... | . . ...833,217 0 .0 (010 O 0 0 .0 (01 0
0325345..... TUCSON......iviriiinisiciicienieas 08/30/2007.... | cevouvvriirins ...890,693 0 .0 (V1 R 0 0 .0 [V R 0
0325410..... TUCSON......oiriiereereieriesiesesessesiseenns 08/29/2008.... | . 2,881,770 0 .0 (1N O 0 0 .0 (01 0
0325424..... TUCSON......oiviiiinrisrieiesceienieas 10/30/2008.... | . 1,911,437 0 .0 () 0 0 .0 (11 0
0325559..... PHOENIX. ... 05/22/2012.... | . ...682,157 0 .0 (1N 0 0 .0 (01 N 0
0325730..... TUCSON.....oiviiiininieisicie s Ao | i 12122/2014.... | . 2,537,335 0 .0 () O 0 0 .0 0 | oo 0
032579%..... TUCSON......oiririeerseierieriesiessesiseenns [V A B 10/29/2015.... 6,236,612 0 .0 (V1 ST 0 0 .0 (V1 R 0
0325808..... TEMPE.......cccovviinnee [V AT B 12/123/2015.... | . 2,337,833 0 .0 () O 0 0 .0 (V1 0
0325813..... TUCSON.....ootriireerseiseniesieseessesiseenns [V AT DO 01/19/2016.... | . 2,090,634 0 .0 (1N 0 0 .0 (01 0
0325939..... TUSCON.....oiviiiininsieisicsieeas A | 08/30/2017.... | . 1,160,947 0 .0 () O 0 0 .0 (V1 0
0325955..... PHOENIX. ... [V A DO 11/09/2017.... | . 2,290,936 0 .0 (1N 0 0 .0 (01 0
0325987..... PHOENIX. ... [V AT B 03/29/2018.... 0 0 .0 [V [P 0 0 .0 (V1 0
0326000.........comermrirerierinnas ORO VALLEY.....coovtrvmrrmerrerirneenns [V A B 05/23/2018.... | . 0 0 .0 (1N 0 0 .0 (01 0
0425045..... ROGERS......covivirirrinrieniienns AR et | e 12/05/2003.... | . 4,048,348 0 .0 [V [ 0 0 .0 (V1 0
0425509 wo |LITTLE ROCK......ovvvrrrrrirnenne 12 SR D 06/29/2011.... | . 1,848,188 0 .0 (1N 0 0 .0 (1 0
0425874 oo | SPRINGDALE............covvrrveiresrienrin AR et | e 12/21/2016.... | . 3,980,926 0 .0 [V [P 0 0 .0 (V1 0
0524998........ccmverrrirerieiis SANTA ROSA.......covmreeririrseeiinrins CA.oovvnees [ 05/15/2003.... ...700,000 0 .0 (1N 0 0 .0 (01N N 0
0525147 o [TEMECULA......coooiviiriiririnrineiis CA.oovvvevvs [ v 06/15/2005.... | . ...559,606 0 .0 [V [P 0 0 .0 (V1 0
0525175 wo |HAYWARD.....oovviirnriiniis CA.ovvvvnes [ 09/30/2005.... | . ...606,187 0 .0 (V1N 0 0 .0 (V1 0
0525238..... ONTARIO.....ccverririrririiens CA.oovvvevves [ v 05/25/2006.... | . ...603,411 0 .0 [V [ 0 0 .0 (V1 0
0525346..... CLOVIS .o CA oo [ 09/14/2007.... | . 1,330,513 0 .0 (V1N 0 0 .0 (V1 0
0525413 wo |ALTADENA.......cooorrrnrinrrines CA.ovvvenes [ v 09/09/2008.... | . 4,012,132 0 .0 [V 0 0 .0 0
0525441. ...|MONTEREY PARK s .112/29/2009... 2,751,375 0 .0 (V1N 0 0 .0 0
0525471 «o [SAN DIEGO.......coovrverieniierirerirrinne 10/28/2010.... | . . ...625,018 0 .0 [V [P 0 0 .0 0
0525498........ccmeerrrieiierins COSTAMESA. ...ttt CA oo | i 04/26/2011... | coooererivreinns 2,583,645 0 .0 (V1 ST 0 0 .0 (V1 RO 0




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

2’2030

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal
0525527..... GLENDALE 09/28/2011.... | 1,369,578 0 .0 [V [ 0 0 .0 0
0525530. ...| YUCCA VALLEY . 10/18/2011... 1,867,995 0 .0 (U 0 0 .0 0
0525557 ... |HUNTINGTON BEACH 05/17/2012.... | . 5,416,303 0 .0 [V [P 0 0 .0 0
0525574 ... | BAKERSFIELD...... 09/25/2012.... | . 1,239,159 0 .0 (V1 O 0 (O TOPOOPPOPOPPORPOUR | N EOOPOORPOUPOORPPUPOON | B PPN 14,968 .0 0
0525580 ... | CAMARILLO........ 10/23/2012.... | 1,777,781 0 .0 (V18 O 0 0 35,300 .0 0
0525588 ... | BERMUDA DUNES 12/03/2012.... |. 1,256,998 0 .0 (V1 0 0 | o0 [0 | s 45,328 .0 0
0525598. ... | SAN PEDRO. .101/29/2013... 2,426,613 0 .0 (V1N O 0 0 33,781 .0 0
0525639 ... | CARLSBAD 08/01/2013.... | . 2,637,043 0 .0 (V1 O 0 0 29,800 .0 0
05256671.......ocvvnereerrcricrinnes SACRAMENTO 11/06/2013.... |. 5,140,507 0 .0 (V1N O 0 0 50,577 .0 (01
0525689..... DINUBA 07/10/2014.... | . 1,343,052 0 .0 () 0 0 | om0 [0 | s 86,157 .0 0 [ oo
0525690 ... | CARDIFF BY THE SEA.. 07/15/2014.... | . 3,344,684 0 .0 (01 0 0 33,467 .0 (01
0525716 ... | SAN LEANDRO 11110/2014.... | . 2,164,672 0 .0 () 0 0 | coeveeeeeeenreenee [0 | e, 21,360 .0 (V1
0525765........cevmereirericiinnas DOWNEY............ 06/10/2015.... 4,602,057 0 .0 (01 O 0 0 | eoveeeererreenieen0 [0 | s 44,111 .0 (01
0525790 ...| SEASIDE.............. 09/11/2015.... | . 2,482,769 0 .0 0 [ e 0 0 .0 (V1
0525801 ... |BARSTOW 11/20/2015.... | . 2,842,076 0 .0 (01N 0 0 40,929 .0 (01
0525811 ...|HOMEWOOD 01/05/2016.... | . 5,231,211 0 .0 (U 0 0 46,202 .0 0 | oo
0525828 ... | SACRAMENTO 04/29/2016.... | . 3,160,784 0 .0 (010 O 0 0 220,406 .0 (01
0525884.........onvvvrririiciiins SCOTTS VALLEY 01/2712017.... 3,435,621 0 .0 () 0 0 .0 (V1
0525895 ... |LOS ANGELES.. 03/22/2017.... | . 1,126,196 0 .0 (1N O 0 0 .0 (01
0525900 <. [ONTARIO....cooricrinirireris 04/06/2017.... | . 8,831,216 0 .0 () 0 0 .0 (11
0525972 ... | CUPERTINO. 01/11/2018.... |. 0 0 .0 (1N 0 0 .0 (01 N
0525980 ... |LYNWOOD 03/08/2018.... | . 0 0 .0 () O 0 0 .0 0 | oo
0525988........ccoeerrirerierii SAN DIEGO 04/06/2018.... 0 0 .0 (1N 0 0 .0 (01 N
0625177..... AURORA 09/30/2005.... | . 2,359,991 0 .0 (V1 R 0 0 .0 (01 RN
0625310.....coucermereirerierinnes COLORADO SPRINGS 03/19/2007.... | . 2,405,286 0 .0 (1N 0 0 .0 (01
0625990........c0mrvvrririieiiinns LAKEWOOD 04/26/2018.... | . 0 0 .0 () O 0 0 .0 (V1
0825978..... NEWARK 02/15/2018.... | . 0 0 .0 (1N 0 0 .0 (01
OR24396.........ccverrvrirircrirns WHITMORE LAKE.......comiieriierrinnienieseienissisesiessneens Mo [ 08/26/1999.... 1,949,146 0 .0 [V [P 0 0 .0 LV
0R24431.... ... | WHITMORE LAKE RN M [ 08/26/1999.... | . ...175,208 0 .0 (1N 0 0 .0 (01
1025390 ..| PENSACOLA BEACH............ FLoiiiieiines [ 04/11/2008.... | . ...769,294 0 .0 [V [ 0 0 .0 LV
1025399..... TAMPA.......oovvirrie FLoiiiririinee e 06/02/2008.... | . ...155,825 0 .0 (1N 0 0 .0 (1
1025400..... ODESSA......cccovvnene FLoiiiieiines [ 06/09/2008.... | . 2,293,237 0 .0 [V [P 0 0 .0 LV
1025520......ccuurrnriereiceines ORLANDO........cooomrverrrinrieeiesriessins FLoiiiririinee e 08/09/2011.... 3,337,970 0 .0 (1N 0 0 .0 (01N N
1025541......covrrerericis JACKSONVILLE.......oooocvireviiesceesissssisssisssis s FLoiiiieiines [ 12/20/2011.... | 1,550,842 0 .0 [V [P 0 0 .0 LV
1025549..... APOPKA......cooorieieiierineeieeiseenns FLoiriieiinee e 03/28/2012.... | . ...733,908 0 .0 (V1N 0 0 .0 LV TR
1025653..... TAMPA.......oovvvnrin FLoiiiiniiies i 10/11/2013.... | . 3,030,371 0 .0 [V [ 0 0 .0 LV
1025655.......comvveerieriineiines SPRING HILL. ...t eiesieesesiseesenissises FLoiriieiinee e 10/28/2013.... |. 1,526,579 0 .0 (V1 SR 0 0 .0 (V1
1025668..... DESTIN FLoiiiiniiies i 12/16/2013.... | . 1,402,687 0 .0 [V 0 0 .0 0
1025734, SANFORD........coomeirrieirerins FL .101/06/2015... 2,411,776 0 .0 (V1N 0 0 .0 0
1025748.......covvvrerierinciins NAPLES.......ccoovv FLoiiiiniiies i 04/14/2015.... | . 4,571,942 0 .0 [V [P 0 0 .0 0
1025758 ... INAPLES.......cccooo. FLoiririiinee [ 05/20/2015.... | . ...705,525 0 .0 (V1N 0 0 .0 LU TR
1025772 .| ROCKLEDGE...... B 15 ST I 06/30/2015.... | . 1,056,197 0 .0 (V1 [P 0 0 .0 LV
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1025777 1ot | JACKSONVILLE..........oorvverervinevisssiissnsissnsissssisssssssnssns | Fluviiiesniiinns | e 07/16/2015.... | . 2,097,045 0 .0 [V [ 0 0 .0 0
1025800. ..| TALLAHASSEE... .| 11/19/2015... 2,487,676 0 .0 (U 0 0 .0 0
1025810..... HALEAH. ... FLoiiiriiines e 01/06/2016.... | . 5,732,420 0 .0 [V [P 0 0 . .0 0
1025854 ... | CAPE CANAVERAL................. FLoiriirirnes v 09/19/2016.... | . 7,134,636 0 .0 LV O 0 (0 IO RRRPOUON o N OO (U I 94,121 .0 0
1025855 ..| CAPE CANAVERAL................. FLoriieiinee e 09/19/2016.... | . ...408,297 0 .0 (V18 O 0 0 0. 23,623 .0 0
1025872 L | e 12119/2016.... | . 1,274,905 0 .0 LV O 0 (0 TOTOTRTRPOUON o N OO (V1 I 16,961 .0 0
1025880. FL .101/18/2017... 3,895,681 0 .0 (V1 ST 0 0 0 32,438 .0 0
1025920..... FLoiiiiiies [ 07/06/2017.... | . 5,956,511 0 .0 (V1 O 0 0 .0 0
1025925 FLorirreiinee e 07/13/2017.... | . 1,284,920 0 .0 (V1N O 0 0 .0 (01
1025934 ..| PANAMA CITY BEACH.. FLuriieriiins | e 08/10/2017.... | . 1,587,585 0 .0 () 0 0 .0 0 [ oo
1025935..... WHARTON......cvveririerieirnerneensenensenessenssssssensensnesennee. | Nduoennenniinns | v 08/11/2017.... | . 1,654,332 0 .0 (01 0 0 .0 (01
1125052.....coevverrrirrineens FT OGLETHORPE........ccooveirinricnricnnnineiveniesisenisninnns | GAuiiiiiciins [ 01/20/2004.... | . ...751,605 0 .0 () 0 0 .0 (V1
11257071 s LAWRENCEVILLE.... [C7. WU PR 09/18/2014... | coooeverrrrerins 2,915,344 0 .0 (V1 SRR 0 0 .0 (11
1125929..... MACON.......oiiinrinniierinnienienssiessissiesenissssennnnns | O [ 07/20/2017.... | . 1,132,820 0 .0 0 [ e 0 0 .0 (V1
1325086........oovverrirereiceinnes POCATELLO.......cvovverrrinnincrierineenenissesenssssnnsnsssnnennnee. | IDaveinviiiniiines [ 07/30/2004.... | . ...228,793 0 .0 (01N 0 0 .0 (01
1325109..... IDAHO FALLS.......ovvverrererreeries 11/18/2004.... | . ...201,428 0 .0 () 0 0 | covrerernrrennnen0 [ (U I 24,255 .0 0 | oo
1325752..... MERIDIAN........ovvmrirrereeieineriessierienes . 05/01/2015.... | . 1,004,628 0 .0 (010 O 0 0 0 ... 9,901 .0 (01
1425512 WAUKEGAN.......... I | s 06/30/2011.... | cooovvrrirrirns 1,514,854 0 .0 (V1 ST 0 (0 IO PRTRPRON N OO (11 18,481 .0 (11 OO
1425518 +o [WOODRIVER......ocvrimiieriseiseiisiis I | s 07/2712011.... | . ...925,344 0 .0 (1N O 0 0 0. 32,182 .0 (01
1425562 ... |CHICAGO HEIGHTS.........cccoo.uu. I | s 06/28/2012.... | . 3,354,331 0 .0 () 0 0 .0 (11
1425589.......covvreriericiins BUFFALO GROVE.........ooooieriirierieeeenissiessesesensssens I | s 12112/2012.... |. 5,863,599 0 .0 (V1 ST 0 0 .0 (V1
1425821..... CHICAGO........ovreieiieiseriniis I | s 03/30/2016.... | . 1,191,928 0 .0 (V1 R 0 0 .0 0 | oo
1425882......ccovvveriericiines SCHAUMBURG I | s 017192017 ... | cevveiveriens 1,118,599 0 .0 (V1 ST 0 0 .0 (V1 R
1425919 NAPERVILLE........ooiuiiiiieriiin e sieseeseissessessssisesssenes I | s 06/29/2017.... | . 1,209,132 0 .0 (V1 ST 0 0 .0 (11 RO
1425921..... CHICAGO......coomrereireirneriniis I | s 07/07/2017.... | . 1,750,855 0 .0 (1N 0 0 .0 (01
1525339 ... | INDIANAPOLIS. 08/15/2007.... | . 1,003,552 0 .0 () O 0 0 .0 (V1
1525348 ... | INDIANAPOLIS. 09/21/2007.... | . 1,044,013 0 .0 (1N 0 0 .0 (01
1525418....c.vrreriericiins GREENFIELD........ 10/01/2008.... 2,839,584 0 .0 [V [P 0 0 .0 LV
1525470 ... | INDIANAPOLIS. 10/28/2010.... | . 1,727,429 0 .0 (1N 0 0 .0 (01
1525497 ... | INDIANAPOLIS 04/19/2011.... | . 1,818,062 0 .0 [V [ 0 0 .0 LV
1525500......cveererrieriincennes CARMEL......... 04/28/2011.... | . 1,846,905 0 .0 (1N 0 0 .0 (1
1525586..... FISHERS........cccoenes 11/29/2012.... | 1,080,035 0 .0 [V [P 0 0 .0 LV
1525593 INDIANAPOLIS. 12/121/2012.... 1,560,292 0 .0 (1N 0 0 .0 (01N N
1525642 ... | WEST LAFAYETTE 08/07/2013.... | . 1,289,047 0 .0 [V [P 0 0 .0 .0 LV
1525663 ... |FISHERS................. 11113/2013.... | 1,001,548 0 .0 (V1N 0 0 .0 .0 LV TR
1525684 ... | INDIANAPOLIS.........covvivirrirriiiriens 04/29/2014.... | . ...821,286 0 .0 [V [ 0 0 .0 .0 LV
1525700 we [ CARMEL ...ttt 09/05/2014.... | . 2,733,162 0 .0 (V1 SR 0 0 .0 .0 (V1
1525791 ... |BROWNSBURG.........cccoomrrverranns 09/22/2015.... | . 1,160,274 0 .0 [V 0 0 .0 .0 0
1525829. ... | INDIANAPOLIS........ooovvrerrrireirerins .| 05/04/2016... 4,742,180 0 .0 (V1N 0 0 0 .0 0
1525832 ... | INDIANAPOLIS.........oovvevirrirnriirins 06/02/2016.... | . 1,042,678 0 .0 [V [P 0 0 .0 .0 0
1525837 ..o INDIANAPOLIS........ccvvrererieiereirenes 06/29/2016.... | . . 2,839,873 0 .0 (V1N 0 0 .0 .0 LU TR
1525856..... FISHERS........cccoon. 09/19/2016.... | . B [P 11,432,358 0 .0 (V1 [P 0 0 .0 .0 LV
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1525897 ... | INDIANAPOLIS 03/29/2017.... | . 2,580,787 0 .0 [V [ 0 0 0 ... 32,601 .0 0
1525910. ...|CARMEL......... .| 06/02/2017... ...786,216 0 .0 (U 0 0 0. 8,513 .0 0
1525918 .| FORT WAYNE....... 06/29/2017.... | . 3,922,333 0 .0 [V [P 0 (0 TR PORPOOON N ISP (V1 I 47,877 .0 0
1525930..... BATESVILLE 07/2712017.... | . 2,707,923 0 .0 (V1 O 0 0 0. 32,388 .0 0
1525958..... FT. WAYNE 11116/2017.... | . 3,150,000 0 .0 (V18 O 0 (0 TP RRPORON N ISR (V1 I 24,618 .0 0
1625524 ...| WEST DES MOINES. 09/26/2011.... | . 1,179,031 0 .0 LV O 0 (0 TOTOTRTRPOUON o N OO (V1 I 14,535 .0 0
1725590. . |WITITA...... .1 12/13/2012... 1,959,762 0 .0 (V1N O 0 0 0 22,644 .0 0
1725818 ... |LAWRENCE..... 03/11/2016.... | . 2,553,878 0 .0 (V1 O 0 0 0. 23,101 .0 0
1825019 ... |FERN CREEK..... 08/27/2003.... | covoovverireiiiens [ e 84,514 0 .0 (V1N O 0 0 0. 28,241 .0 (01
1825386 ... |LOUISVILLE........... 03/14/2008.... | . 1,047,660 0 .0 () 0 (0 IO RRRPOON o N OO (V10 I 24,639 .0 0 [ oo
1825479 ... |LOUISVILLE........... 12/14/2010.... | . 2,874,012 0 .0 (01 0 0 .0 (01
1825608 ... |LOUISVILLE........... 03/19/2013.... | . 1,349,139 0 .0 () 0 0 .0 (V1
1825624.......covvverierceis LEXINGTON....cccoorvrerirrirennns 05/17/2013.... | cevoeverirrerins 1,996,281 0 .0 (V1 SRR 0 0 .0 (11
1825635 ... |LOUISVILLE........... 06/27/2013.... | . 1,536,110 0 .0 0 [ e 0 0 .0 (V1
1825709 v [LEXINGTON......ovvvrririiniinnns 10/110/2014.... | . 2,030,712 0 .0 (01N 0 0 .0 (01
1825723 v |LEXINGTON. ..o 12/16/2014.... | . 2,882,288 0 .0 (0 S 0 0 0. 20,140 .0 (18 T
1825793 ... |RICHMOND 10/01/2015.... | 1,550,965 0 .0 (010 O 0 (0 IR RPN N ISR (V10 I 14,629 .0 (01
1825866.........crvverirrirriis LEXINGTON.....coovvvrrmrrreririnns 11/2172016... | oo 4,833,196 0 .0 (V1 ST 0 (0 IO PRTRPRON N OO (11 I 43,178 .0 (11 OO
1825913 ...| CRESTWOOD 06/13/2017.... | . 2,685,137 0 .0 (V1 ST 0 0 0. 33,358 .0 (V1 O
1825956 ... |LOUISVILLE........... 11/10/2017.... | . 2,300,000 0 .0 () 0 0 0. 27,597 .0 (11
1925392....coveirrerierieeines LAFAYETTE 05/01/2008.... | . ...701,183 0 .0 (1N 0 0 0. 22,853 .0 (01 N
1925561..... KENNER 06/11/2012.... | . 2,298,756 0 .0 () O 0 0 0 (U I 42,433 .0 0 | oo
2025968..... LEWISTON 1212002017 ... | oo 1,600,000 0 .0 (V1 ST 0 (U IR (V1 S (V1 I 18,824 .0 (V1 R
2125430..... LAUREL 12/02/2008.... | . 1,982,871 0 .0 () O 0 0 .0 (V1
2125457 ..o GAITHERSBURG............. 06/10/2010.... | . 2,727,893 0 .0 (1N 0 0 .0 (01
2125607 ... BETHESDA........cccccouvvvirinns 01/30/2013.... | . 2,500,209 0 .0 () O 0 0 .0 (V1
2125731..... FULTON 12/22/2014.... | . 1,383,129 0 .0 (1N 0 0 .0 (01
2125769......oveericieiin HYATTSVILLE...... 06/23/2015.... | cooovverrriirins 1,514,965 0 .0 (V1 ST 0 0 .0 (V1
2125949..... BELTSVILLE 10/13/2017.... | 6,984,184 0 .0 (1N 0 0 .0 (01
2225747..... SPENCER 04/07/2015.... | . 1,909,300 0 .0 [V [ 0 0 .0 LV
2225971 ... | SPENCER 01/04/2018.... | . 0 0 .0 (1N 0 0 .0 (1
2325186 ..| ANN ARBOR 11/01/2005.... | . ...996,083 0 .0 [V [P 0 0 .0 LV
2325216..... NOVI 03/01/2008.... | ccvoureerrrrerenns 4,464,535 0 .0 (V1 O 0 0 .0 (11
2325533..... WYOMING 10/26/2011.... | . 1,382,898 0 .0 [V [P 0 0 .0 LV
2325544 ... KALAMAZOO. 02/09/2012.... | . 1,145,703 0 .0 (V1N 0 0 .0 LV TR
2325609 ... | CLARKSTON 03/28/2013.... | . 1,275,017 0 .0 [V [ 0 0 .0 .0 LV
2325619 ... |EAST LANSING.... 05/07/2013.... | . 1,208,916 0 .0 (V1N 0 0 .0 .0 LU R
2325620 ... | SOUTHFIELD 05/07/2013.... | . 3,459,537 0 .0 [V 0 0 .0 .0 0
2325678. .| INDEPENDENCE TWP.. .103/07/2014... 3,091,513 0 .0 (V1N 0 0 0 .0 0
2325681..... LANSING 04/16/2014.... | . 2,476,209 0 .0 [V [P 0 0 .0 .0 0
2325743 SHELBY TOWNSHIP......coriiiiirierireeiseiseseserses e 03/26/2015.... | coooererieernns 2,490,397 0 .0 (V1 ST 0 LU I 0 .0 (V1 RO
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2325770..... SALINE......ovmrieeiiireiinsiesiienes 06/26/2015.... | . ...744,996 0 .0 [V [ 0 0 .0 .0 0
2325815. .| EASTPOINTE........cooimrrmrrineirinrins .|02/01/2016... 3,290,068 0 .0 (U 0 0 0 .0 0
2325844..... NOVL.oovierieeiessiessissiesiienes 07/26/2016.... | . 4,669,887 0 .0 [V [P 0 0 .0 .0 0
2325899 ... | CLINTON TOWNSHIP 04/04/2017.... | . 1,954,404 0 .0 LV O 0 0 .0 .0 0
2325954 ... |LAKE ORION......... 11/09/2017.... | . 1,000,000 0 .0 (V18 O 0 0 .0 .0 0
2325985 ... |MADISON HEIGHTS...... 03/29/2018.... | . 0 0 .0 (V1 0 0 .0 .0 0
2425314. ... | VADNAIS HEIGHT .1 04/09/2007... 1,881,275 0 .0 (V1N O 0 0 0 .0 0
2425517 ...|EDEN PRAIRIE......... 07/21/2011.... | . 3,378,430 0 .0 (V1 O 0 0 .0 .0 0
2425578 ...| ST CLOUD................ 10/15/2012.... |. 1,564,132 0 .0 (V1N O 0 0 .0 .0 (01
2425638 v [MINNETONKA.......oovrrirriiarriinns 07/16/2013.... | . 2,430,121 0 .0 () 0 0 .0 .0 0 [ oo
2425766 ... |BLOOMINGTON 06/12/2015.... | . 1,882,927 0 .0 (01 0 0 .0 (01
2425858 ... | VADNAIS HEIGHTS 09/29/2016.... | . ...924,815 0 .0 () 0 0 .0 (V1
2525927 ..o OLIVE BRANCH...... 07/14/2017.... 1,363,183 0 .0 (01 O 0 0 .0 (01
2625625..........oierieiiin STLOUIS......... 05/24/2013.... | . 2,306,358 0 .0 0 [ e 0 0 .0 (V1
2725476..... KALISPELL......cvvnvvrrenrierererienireenns 11/23/2010.... | . 2,221,771 0 .0 (V1 SR 0 0 .0 (V1
2925245..... LAS VEGAS........cccovvivnrinirians 06/20/2006.... | . ...798,476 0 .0 () 0 0 .0 0 | oo
2925798..... LAS VEGAS........ccoovirererrnerienes 11/18/2015.... | . 2,662,955 0 .0 (V1 TR 0 0 .0 (11
2925950..... LAS VEGAS........ccovvimmrirmrrinns 1012412017 .. | oo 4,092,287 0 .0 (V1 ST 0 0 .0 (11 OO
2925951..... LAS VEGAS.......cccoverrrerrnerienes 10/24/2017.... | . 2,046,143 0 .0 (1N O 0 0 .0 (01
3125306........ccnivvrieieiins OAKLAND.........cco..c. 03/01/2007.... | . 1,229,743 0 .0 () 0 0 .0 (11
3125558.......cereerrinerieiii WILLIAMSTOWN........cvvrerrrrrrrireenne 05/18/2012.... | . 1,580,445 0 .0 (1N 0 0 .0 (01 N
3125603..... KEARNY.....oorvirriirniinniiineiieseieeseienns 02/13/2013.... | . 2,447,112 0 .0 () O 0 0 0 ... 27,278 .0 0 | oo
3125654..... OLD BRIDGE........ccccoovverrrnes 10/22/2013.... ...900,180 0 .0 (1N 0 0 0. 27,649 .0 (01 N
3125862 ... [WILLINGBORO........ccocoomrririranns 10/112/2016.... | . 1,504,293 0 .0 () O 0 0 0 ... 20,514 .0 (V1
3125889 ... | BARRINGTON. 02/28/2017.... | . 2,795,230 0 .0 (1N 0 (0 IR OPOUON 1 N IO (V1 I 61,974 .0 (01
3225781 ... |ALBUQUERQUE 07/29/2015.... | . ...641,628 0 .0 (V1 R 0 0 18,074 .0 (V1
3225788 ..|ALBUQUERQUE 09/03/2015.... | . 3,705,945 0 .0 (V1 O 0 0 .0 (V1 O
3325219..... CLAY e 12/01/2010.... 1,482,353 0 .0 [V [P 0 0 .0 LV
3325538..... LATHAM......ovvvrrrenresiesrins 11/28/2011.... | 2,011,707 0 .0 (1N 0 0 .0 (01
332574 WEST ISLIP....coovvvrericriirs 10/14/2015.... | . 2,299,604 0 .0 (V1 SR 0 0 .0 (V1
3425105 ... |MATTHEWS.......... 11/08/2004.... | . ...520,467 0 .0 (1N 0 0 .0 (1
3425106 ..| WINSTON-SALEM 11/08/2004.... | . ...533,872 0 .0 [V [P 0 0 .0 LV
3425474..... GRAHAM........cooooevrerrerirs 11/17/2010.... 1,354,113 0 .0 (1N 0 0 .0 (01N N
3425482........coovivii CARRBORO........ 12/20/2010.... | . 3,307,322 0 .0 [V [P 0 0 .0 LV
3425504..... (0713 O 05/31/2011.... | . 1,725,317 0 .0 (V1N 0 0 .0 LV TR
3425529.....cviiiiriniieii GREENSBORO.......cccovverrrierianns 09/29/2011.... | . 1,048,680 0 .0 [V [ 0 0 .0 .0 LV
3425579..... DURHAM. ... 10119/2012.... |. 1,738,791 0 .0 (V1N 0 0 .0 .0 LU R
3425584 ... | INDIAN TRALL....... 11/27/2012.... | . 2,589,075 0 .0 [V 0 0 .0 .0 0
3425591. ...|MONRCE............ .1 12/18/2012... 1,372,567 0 .0 (V1N 0 0 0 .0 0
3425594 ... |MOORESVILLE 12/21/2012.... | 2,288,421 0 .0 [V [P 0 0 .0 .0 0
3425643 ... |HILLSBOROUGH................... 08/07/2013.... | . 3,399,215 0 .0 (V1N 0 0 .0 .0 LU TR
3425676 .| KILL DEVIL HILLS 02/04/2014.... | . 2,860,434 0 .0 (V1 [P 0 0 .0 .0 LV
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3425751 v |FAYETTEVILLE......viieerieericeniserserissesssiessisssiensseniens | NCoiiveriienis | v 05/01/2015.... | . 2,094,126 O IR 0 [V [ 0 0 .0 0
3425754. 1. |CONCORD......coorrieriiirriieniienns .| 05/07/2015... 3,665,011 (U N 0 (U 0 0 .0 0
3425768 | KERNERSVILLE........covvvervvvererensriessiissesissessssssissnsiisnns | NCorrviivesii | s 06/18/2015.... | . 3,401,010 O IR 0 [V [P 0 L0 IOUOURPUURRRPRRPOUN o N IUSOPURPUURRURPRRPOIN | B OOOON .0 0
3425875..... RALEIGH........cccoeiiiiiiiinrinciiniiicciienisnisnicssissinesenienns | NG [ 12/22/2016.... | . ..922,923 (O 0 LV O 0 (0 IO RRRPOUON o N OO (U IO 21,677 .0 0
3624999........ccirierieiii WASHINGTON TWP. OH..oovvvveees [ 05/27/2003.... | coooovveerrienens [ o 69,343 (O 0 (V18 O 0 0 0. 23,277 .0 0
3625022.....coceriiieiieiii COLUMBIA TWP........coovvenne (0] ISUUURIIIN RN 09/05/2003.... | . ...232,748 LU IO 0 (V1 O 0 (0 TOTOTRTRPOUON o N OO (11 I 69,652 .0 0
3625044. COLUMBUS.......oooevereeieeeeesisiis OH .| 11/24/2003... ...107,439 O I 0 (V1N O 0 0 0 26,704 .0 0
3625100 OH..oovvvvvve [ 10/14/2004.... | . ...141,507 (O 0 L) 0 0 .0 0
3625130 (0] ISP RN 03/29/2005.... | . ...707,625 (O 0 (V1N O 0 0 .0 (01
3625201 S PLAIN CITY oo OH..oovvvvvves [ 12/29/2005.... | . ...698,788 [V IO 0 () 0 0 .0 0 [ oo
3625300........c0omcernrirerieiiines FAIRBORN..........cocvvrrrnerinn (0] ISR RN 01/23/2007.... | . 1,153,143 [V IR 0 (V1 SRR 0 0 .0 (V1 O
3625422.... ELYRIA..cooooievieesiereis (] TR IO 10/29/2008.... | . 2,822,708 [0 IO 0 () 0 0 0. 25,498 .0 (V1
3625443.......coeiei MARYSVILLE...... A OHe s e 02/18/2010.... | cevoureerrrrerinns 1,328,031 [V [T 0 (V1 SRR 0 (U IR 0 0 e 222,914 .0 (11
3625445........oevvri, WADSWORTH.......ooconrinrins OH..oovvvvvee [ 03/09/2010.... | . 1,349,552 (O T 0 0 [ e 0 0 .0 (V1
3625484..... WESTLAKE.......coomrvemrierrrenriesiannnas OH.oovveeen [ 12/27/2010.... | . 1,781,924 O IO 0 (01N 0 0 .0 (01
3625547 ... LIBERTY TOWNSHIP........ovvvirriirriieniieeieesisesiieeenns (] TR IOV 02/29/2012.... | 3,102,967 O IR 0 () 0 0 .0 0 | oo
3625566..... COLUMBUS.......ooovereereeeessiesiis (0] ISR RN 07/13/2012.... | 1,698,434 O IO 0 (010 O 0 0 .0 (01
3625605........eocerririiriiinn BROADVIEW HEIGHTS........... (0] ISV RN 03/14/2013.... | cooovrvrrierirs 3,048,834 (U IO 0 (V1 ST 0 0 .0 (11 OO
3625606..........oueenrirrieiiina WASHINGTON TOWNSHIP. | OHees | 03/15/2013.... | . 3,193,504 [ I 0 (1N O 0 0 .0 (01
3625626..... WESTLAKE.......cooiireiierireneieeieinns (] TR IO 05/29/2013.... | . . 1,617,220 0 | oo 0 () 0 0 .0 (11
3625671....covrerereirerieiii MONTGOMERY... | OHeees | s 12/26/2013.... |. B [P 24,001,582 (O 0 (1N 0 0 . .0 (01 N
3625680..... HUDSON......oooviiiinniciieniinns OH..ovvvvvves [ 03/21/2014.... | . 1,358,808 (U IO 0 () O 0 0 . ....16,457 .0 0 | oo
3625688 (0] ISV RN 06/09/2014.... | coooererrrrerrnens 1,950,642 LU IO 0 (V1 ST 0 0 (V10 32,205 .0 (V1 R
3625764 OH..oovvvvvve [ 06/10/2015.... | . 3,418,303 O IO 0 () O 0 0 0 ... 53,063 .0 (V1
3625773 . (0] ISV RN 07/09/2015.... | . 2,028,564 L1 I 0 (V1 S 0 (0 IR OPOUON 1 N IO (V1 I 30,977 .0 (11
3625786 ...|PERRYSBURG... JOH. e | e 08/27/2015.... | . 2,167,224 O IO 0 () O 0 0 0 ... 39,608 .0 (V1
3625816 o | CINCINNATL oo (0] ISV RN 02/19/2016.... | . ...996,418 [ I 0 (1N 0 0 0 ... 9,531 .0 (01
3625835......ourereiriiienii DAYTON......cocunrrin OH..ooovvvveve [ v 06/17/2016.... | covoorrerrreirins 1,106,741 [V [T 0 (V1 ST 0 0 .0 (V1
3625845.......ceerrierieiii WELLINGTON...... (0] ISV RN 08/02/2016.... | . 5,039,648 [ I 0 (1N 0 0 .0 (01
3625850..... MORAINE...........coovrreririrrrnrirnns OH..oovvvvvvne [ v 09/09/2016.... | . 1,250,027 O ISR 0 [V [ 0 0 .0 LV
3625851 ... |SPRINGBORO........occomrrrrrrnnes (0] ISV RN 09/09/2016.... | . 1,250,027 (O 0 (1N 0 0 .0 (1
3625883 o | CINCINNATL .o OH..ooovvvvvee [ v 01/19/2017.... |. 2,206,038 O ISR 0 [V [P 0 0 .0 LV
3625886..... MENTOR......cooirrrinrrreeirnereenns (0] ISV RN 02/07/2017.... 3,391,710 [ I 0 (1N 0 0 .0 (01N N
3625909 v [COLUMBUS......oevoerrierienseisiiin OH..oovvvvvvne [ v 05/16/2017.... | . 1,150,737 O ISR 0 [V [P 0 0 .0 LV
3625922 .|BLUE ASH.....ccccoonee. (0] ISP BTN 07/07/2017.... | . B [P 24,213,011 (O 0 (V1 0 0 .0 LV TR
3625933..... GAHANNA.......covoeririnirinniiesis OH..oovvvveves [ v 08/08/2017.... | . 1,901,360 (O 0 [V [ 0 0 14,002 .0 0 | oo
3625961..... HILLIARD.....coovvieerireririneenns (0] ISV BTN 11/29/2017.... | . 3,700,000 [ I I 0 (V1 0 0 19,822 .0 (0
3625986 | HILLIARD.....vvoiviriierieries OH..ooovvvvvne [ v 03/29/2018.... | . 0 (O 0 [V 0 0 [0 | everiiesiiiieenn0 [ 26,859 .0 0
3725792. .109/29/2015... 2,659,969 [ I 0 (V1 0 0 17,218 .0 0
3725834 06/15/2016.... | . ...971,869 (O 0 [V [P 0 0 0 0 23,967 .0 0
3825455.......cerieieii 07/01/2010.... | ceooeverrvrernns 1,347,910 [V [N 0 (V1 ST 0 LU I (V1 O (V1 50,831 .0 (V1 RO
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal
3825521 MCMINNVILLE... 08/17/2011.... | . 6,678,755 0 .0 [V [ 0 0 .0 0
3825692. SALEM .| 07/25/2014... 1,774,829 0 .0 (U 0 0 .0 0
3825787 ... FLORENCE........... 08/31/2015.... | . ...808,454 0 .0 [V [P 0 0 .0 0
3825842........coiicii TUALATIN....ccocvve 07/14/2016.... | . 3,098,515 0 .0 LV O 0 0 .0 0
3825869..... SALEM 12/02/2016.... | . 1,672,268 0 .0 (V18 O 0 0 .0 0
3825915 ... | MCMINNVILLE... 06/23/2017.... | . 2,590,734 0 .0 LV O 0 0 .0 0
3825967. ... |PORTLAND... .112/20/2017... 1,500,000 0 .0 (V1N O 0 0 .0 0
3925757 .|LANGHORNE....... 05/15/2015.... | . 1,097,021 0 .0 L) 0 0 .0 0
3925776..... MERCER 07/15/2015.... | . 1,278,877 0 .0 (V1N O 0 0 .0 (01
3925908........cnririiciiins ASTON TOWNSHIP....... 05/12/2017.... | . 2,039,337 0 .0 () 0 0 .0 0 [ oo
3925926 ...|DOYLESTOWN 07/14/2017.... | . 1,377,944 0 .0 (01 0 0 .0 (01
3925976 ... | CRANBERRY TOWNSHIP 02/01/2018.... | . 0 0 .0 () 0 0 .0 (V1
4124976.......cooeci LEXINGTON....cccoorvrerirrirennns 01/14/2003.... | coooererrrrerinns ...534,066 0 .0 (V1 SRR 0 0 .0 (11
4125311 ... |CHARLESTON.... 03/28/2007.... | . 5,590,164 0 .0 0 [ e 0 0 .0 (V1
4125480 ..| CHARLESTON.... 12/14/2010.... | . ...425,703 0 .0 (01N 0 0 .0 (01
4125556..... ROCK HILL 05/17/2012.... | . 3,993,132 0 .0 () 0 0 .0 0 | oo
4125576 SPARTANBURG... 10/05/2012.... |. 1,969,503 0 .0 (010 O 0 0 .0 (01
4125712..... ROCK HILL 10/23/2014.... | oo 1,524,241 0 .0 (V1 ST 0 0 | om0 [0 | s 24,407 .0 (11 OO
4125782 ... |FLORENCE........... 07/30/2015.... | . 4,682,561 0 .0 (1N O 0 0 70,658 .0 (01
4125797 woo [LEXINGTON.....ovvirririniinns 11110/2015.... | . ...985,881 0 .0 () 0 0 14,490 .0 (11
4125896 ... |PAWLEY'S ISLAND... 03/29/2017.... | . 1,077,572 0 .0 (1N 0 (O SRR 4 N SOURRORRRORRN | I IO 8,696 .0 (01 N
4125979 .| PAWLEYS ISLAND.... 02/26/2018.... | . 0 0 .0 (V1 R 0 LU TPOOTPOPPPPOPPOUR | N IOUPPORPOORPOORPPORPOON | B IOOON 55,343 .0 0 | oo
4324986..... SEVIERVILLE 03/21/2003.... | coooererrvrernnens ...598,947 0 .0 (V1 ST 0 L0 IOUOOPPORRRPORPOUON 1 N IOPPURPPURRPPOPOON | B OO 23,792 .0 (V1 R
4325001 KINGSPORT. 05/30/2003.... | . ....63,306 0 .0 (V1 R 0 0 | eoveeeereenreenenn0 [0 | e, 21,245 .0 (V1
4325031..... MEMPHIS 09/30/2003.... | . ...77,239 0 .0 (1N 0 0 [ ooerreeemeceerreeen0 | o0 [ 23,195 .0 (01
4325078 ...|BRISTOL........ 06/04/2004.... | . ...370,266 0 .0 () O 0 0 [0 | eeiveriiniiiennn0 [ e 56,963 .0 (V1
4325577 ..| CHATTANOOGA. 10/09/2012.... |. 1,759,801 0 .0 (1N 0 [0 TOUUSRUUURORROPRRN o N IUSPUUUPSRRRRRRUONN | I IO 35,815 .0 (01
4325739..... NASHVILLE 02/25/2015.... | cooovrerirerins 1,903,958 0 .0 (V1 ST 0 0 | om0 [0 | s 57,871 .0 (V1
4325820..... KNOXVILLE.......cooevrrrrrrnees 03/23/2016.... | . ...600,735 0 .0 (1N 0 0 | eoeeeeerrcenreenieen0 [0 | e, 15,576 .0 (01
4425029..... EL PASO, 09/30/2003.... | ..ooovverrieinens [ o 86,082 0 .0 [V [ 0 0 [ oooreiverriieerieen0 | evveriiesiiiennnn0 [ e, 25,802 .0 LV
4425033..... EL PASO 10/08/2003.... |. ...603,624 0 .0 (1N 0 0 | eoveeeeereereenenn0 |0 [ s 163,831 .0 (1
4425173..... EL PASO, 09/28/2005.... | . ...644,277 0 .0 [V [P 0 0 0 ... 53,641 .0 LV
BA252TT .o SAN ANTONIO. 11/21/2006.... 1,037,431 0 .0 (1N 0 (0 IO RRSPOOON 1 N ISR (11 I 21,668 .0 (01N N
4425297...... HOUSTON 01/17/2007.... | . ...625,895 0 .0 [V [P 0 0 0 ... 33,567 .0 LV
4425327...... AUSTIN 06/11/2007.... | . 1,843,753 0 .0 (V1N 0 0 0. 23,689 .0 LV TR
4425330.......ceiirrcieii SAN ANTONIO, 06/25/2007.... | . 1,705,080 0 .0 [V [ 0 0 .0 LV
4425405..... HOUSTON 07/10/2008.... | . ...910,632 0 .0 (V1N 0 0 .0 LU R
4425421.... HOUSTON 10/15/2008.... | . 6,508,094 0 .0 [V 0 0 .0 0
4425426. HOUSTON .| 11/21/2008... 3,508,936 0 .0 (V1 O 0 0 .0 0
4425456...........ooooevviin CORPUS CHRISTI 07/01/2010.... | . ...683,811 0 .0 [V [P 0 0 .0 0
4425463..... EL PASO 09/16/2010.... | . 1,263,213 0 .0 (V1N 0 0 .0 LU TR
4425464..........coo SAN ANTONIO 10/05/2010.... | . 2,487,595 0 .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

4425478..... EL PASO.....ovivimriireriirinsiiiniins 12/06/2010.... | . 1,800,395 0 .0 [V [ 0 0 .0 0
4425543..... HOUSTON......cooovvinricricniis . 12/29/2011... 2,729,012 0 .0 (U 0 0 .0 0
4425567 ... FREDERICKSBURG...........ccoeen. 07/16/2012.... | . 2,933,422 0 .0 [V [P 0 0 .0 0
4425611 .. SAN ANTONIO.....c.ocvvviinriiriins 04/11/2013.... | . 1,282,682 0 .0 LV O 0 0 .0 0
4425612.... MCALLEN. ...t 04/15/2013.... | . 1,432,379 0 .0 (V18 O 0 0 .0 0
4425633..... KATY oo 06/26/2013.... | . 1,929,499 0 .0 (V1 0 0 .0 0
4425644, ... | CORPUS CHRISTI .108/12/2013... 2,566,654 0 .0 (V1N O 0 0 .0 0
4425652 ...|CONROE........ 09/30/2013.... | . ..917,510 0 .0 (V1 O 0 0 .0 0
4425657 ... SAN ANTONIO....coooevrrrirrireiinns 10/30/2013.... |. ...857,798 0 .0 (V1N O 0 0 .0 (01
4425660..... EL PASO......ooocvieiiiiiiinrinnisii 10/31/2013.... | 1,539,221 0 .0 () 0 0 .0 0 [ oo
4425667 wo | SAN ANTONIO....cocoorvrrrriririnrins 12111/2013.... | 6,032,553 0 .0 (01 0 0 .0 (01
4425670 ... | CARROLLTON.... 12/23/2013.... | 3,693,947 0 .0 (V1 O 0 0 .0 (V1
4425686............ceorierieiinn GRAND PRAIRIE.......c.cooveerirircrieiinns 05/23/2014.... 2,696,352 0 .0 (V1 SRR 0 0 .0 (11
4425713..... KERRVILLE........ccoovverrrirrrinnne 10/27/2014.... | . 3,453,426 0 .0 0 [ e 0 0 .0 (V1
4425779..... AUSTIN 07/2712015.... | . ...968,633 0 .0 (01N 0 0 .0 (01
4425799..... HOUSTON.....coovvvinrinricniis 11119/2015.... | . 1,102,792 0 .0 () 0 0 | covrerernrrennnen0 [ (V10 I 16,182 .0 0 | oo
4425804.........ooceoi ALAMO HEIGHTS........cccovvvvnnee 12/04/2015.... | 1,808,835 0 .0 (010 O 0 0 0. 26,361 .0 (01
4425833.......oerrri, SAN ANTONIO.....cooovvirinriiniins 06/09/2016.... 2,287,095 0 .0 () 0 (U (VI (V1 I 57,453 .0 (V1
4425840........coovereieiin SAN ANTONIO....coooerrrrireirrirnns 07/08/2016.... | . 2,292,200 0 .0 (1N O 0 0 .0 (01
4425847 ..... LAREDO........cocvimriiininississiseiienes 08/24/2016.... | . 4,407,406 0 .0 () 0 0 .0 (11
4425857.... HUMBLE........ooveeeveeeceeeeerenan 09/28/2016.... | . ...988,950 0 .0 (1N 0 0 .0 (01 N
4425868..... KINGSVILLE..........covvrerirnnes 11/30/2016.... | . 3,875,393 0 .0 (V1 R 0 0 .0 0 | oo
4425876..... HOUSTON. .....covmririrnrirenines 12/22/2016.... 2,744,395 0 .0 (1N 0 0 | eoeeeeeecerreenieen0 [0 | e, 63,607 .0 (01 N
4425892.......ooevvr, SAN ANTONIO.....coovvvvririniins 03/09/2017.... | . 1,239,854 0 .0 (V1 R 0 0 15,552 .0 (V1
4425893..... AUSTIN 03/15/2017.... | . 3,416,117 0 .0 (1N 0 0 19,220 .0 (01
4425906 <. |SAN ANTONIO.....coovvvrrirriiniis 05/11/2017.... | . 2,854,550 0 .0 (V1 R 0 LU IPOOPPOPPOPPOPPOUR | N IOPPURPPURPOORPPORPOON | B OO 23,366 .0 (V1
4425912 ..| CORPUS CHRISTI 06/09/2017.... | . 1,932,616 0 .0 (1N 0 0 | eoeeeeeercerreenieen0 [0 | s 41,452 .0 (01
4425948..... LAREDO.......virimrimeiirinrineiiesiinesienes 1011072017, | oo 7,022,091 0 .0 (V1 ST 0 0 .0 (V1
4425973..... LEWISVILLE.......ccoovvvrerires 01/18/2018.... | . 0 0 .0 (1N 0 0 .0 (01
4525762..... MURRAY ..o 05/29/2015.... | . 1,232,414 0 .0 [V [ 0 0 .0 LV
4625460..... BARRE......c.costeirierierinerienns 08/26/2010.... | . 1,718,170 0 .0 (1N 0 0 .0 (1
4725354 DALE CITY......... 10/29/2007.... | . ...925,152 0 .0 [V [P 0 0 .0 LV
4725407..... CHESTER......overerieieiierinns 07/29/2008.... | ccooeverrrrernnns 4,631,615 0 .0 (V1 O 0 0 .0 (11
4725453 ... |ALEXANDRIA....... 06/22/2010.... | . ...893,021 0 .0 [V [P 0 0 . .0 LV
4725492 ...| WOODBRIDGE.... 04/06/2011.... | . 1,223,872 0 .0 (V1N 0 0 ....19,682 .0 (01
4725501 ... |CHARLOTTESVILLE 05/05/2011.... | . 3,578,918 0 .0 [V [ 0 0 [0 | o0 [ 28,686 .0 LV
4725563 v [RICHMOND......oovtmriririiericenne 06/28/2012.... | . 2,362,901 0 .0 (V1N 0 0 [ ooereeemecierreeen0 | o0 [ 28,612 .0 LU R
4725662 ... |WILLIAMSBURG.........cccrvrrnnee 11/08/2013.... | 3,422,598 0 .0 [V 0 0 .0 0
4725693. ... | GREAT FALLS....... .107/29/2014... 3,867,262 0 .0 (V1N 0 0 .0 0
4725702 v |RICHMOND.......ovvvriierierierirninne 09/18/2014.... | . 2,670,085 0 .0 [V [P 0 0 .0 0
4725705 woo [RICHMOND.....covviirrieiiericinne 09/30/2014.... | . ...962,859 0 .0 (V1N 0 0 | o0 [0 | s 30,972 .0 (V1
4725733 .| FALLS CHURCH 12/31/2014.... | . 2,390,311 0 .0 (V1 [P 0 0 [ oo | eeveecieiiiieeen0 | 38,053 .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

4725865 v [RICHMOND.....ovvvuierierierireenne LVZ- N B 11/21/2016.... | . 1,491,971 (O 0 [V [ 0 0 .0 0

4825448. «o [SNOHOMISH. ....ccvvviiiinicciiccis WA .| 05/28/2010... 2,833,814 [0 IO 0 (U 0 0 .0 0

4825636 ...|VANCOUVER........... WA e | e 06/27/2013.... | . 1,091,461 (O 0 [V [P 0 0 .0 0

4825710.....coeeieieii NEWCASTLE..........covvvrerinns WA oo | e 10/121/2014.... | . 4,352,121 LU IO 0 (V1 ST 0 0 .0 0

4825717..... RENTON.....ciiririericeieeiseeserieesienienes WA e | e 11114/2014.... | . 2,615,415 O IR 0 (V18 O 0 0 .0 0

4825760..... SPOKANE........ooiiririneiinii WA s | e 05/21/2015.... | . 4,947,781 [0 IO 0 LV O 0 0 .0 0

4825825. ... | BELLINGHAM......... .| WA .| 04/28/2016... 1,824,499 (O 0 (V1N O 0 0 .0 0

4825826 .| VANCOUVER........... WA i | e 04/28/2016.... | . ...864,842 0 | oo 0 L) 0 0 .0 0
5025072..... OSHKOSH.......oovvveeriieerrrisrinerineriseesseissssensensseessennnees | Whcnninnes [ 05/04/2004.... | . 2,261,866 O IO 0 (V1N O 0 0 .0 (01
5025087..... OSHKOSH........cocvvmirinrinnicnrinnivennnrisniessississsesissnenns | Whiciniis [ 08/11/2004.... | . 2,657,324 O IO 0 () 0 0 .0 0 [ oo
5025795 <o | JOHNSON CREEK........ccsvvevrrmerirerineeneniseenerinsnnnenennines | Wi | v 10/23/2015.... | ...861,824 (O 0 (01 0 0 .0 (01
5025877 I MILWAUKEE........c.ooivniescissenssissinesiesissssssisssseseinee. | Wi | s 12/28/2016.... | . 2,624,035 [0 IO 0 () 0 0 [0 | eiveiiniiienn0 [ e 35,485 .0 (V1
5025947..... VARIOUS......cooovvvrerieinrrinsirnerineriseesesssssssenssssssssnensnnees | Wl | e 10/05/2017.... | cooreereererieens | e 10,711,663 [V [T 0 (V1 SRR 0 (L PPN o N VUOPORTSUPPOOTR | B OO 193,175 .0 (11
5325336 wo [MT PLEASANT.....ovvviririinrinniins SCvvicnnis [ 08/03/2007.... | . ...862,419 (O T 0 0 [ e 0 0 [0 | eiveriiniiienn0 [ e 52,341 .0 (V1
5325494 ... | SEDALIA............. MO | e 04/07/2011.... | . ...893,587 (O 0 (01N 0 0 | eoveeeererreenieen0 [0 | s 47,169 .0 (01
5325587 o [TURNERSVILLE........ccoovivmrinrineinninneiecinrerseesnensneennes | Ndiviisninniinns | e 11/30/2012.... | ...849,480 O IR 0 () 0 0 [0 | eiveriiniiienn0 [ e, 20,624 .0 0 | oo
5325613 [ MANCHESTER.......ccoimrvnereenernsennerereneessssssensensnnssnees | NHericsins | s 04/1712013.... | . 1,792,671 (O 0 (010 O 0 0 | eoveeeererieenieen0 [0 | s 41,097 .0 (01
5325965..... LUBBOCK.......cotiiiirnniisriinenississssisssisssssssnsssessssssssssssssssses | Dnennesssnsns | connnenns 12119720170 | oo 6,600,000 [ 0 {1 I 0 {0 TP 1 [RTORRORROROON | I OO 53,384 .0 {01
0299999. Total - Mortgages With Partial REPAYMENES. ... ettt ssiee eesesssasseeeessssessessesesseesesessee et sas st ee et sesen s snesnsesses 778,759,437 [ 0 (L 0 {0 [N | [ [ | I [P 18,061,923 .0 {0
0599999, TOAI MOMGAGES. .......ovveververseeisseeessseesss st ses s eeses s 794,329,779 [V [P 0 (V) [ 0 0 32,950,525 .0 0 | oo
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1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

463324 12 4 |IRONWOOD MEZZANINE FUND IV-B LP. WILMINGTON. ....coiiiiciiinninniineinas | DE.... | IRONWOOD MEZZANINE MANAGEMENT IV LLC.....covviiiiniisniisiiesissnississssisninnas 2FE.......... 01/01/2018.... | ccovoovrvrnn 2 | 414,970 | oo, [0 R 0 14,585,030 | ..ccovvnnes 3.540
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOMe = UNGHfIBIEA. ........cvivriiieiiiisiissiisieiieiis ottt 414,970 0 | o 0 14,585,030 | ....... XXX
4499999, SUDLOAL = UNGIFIIALEA. ... .coeeesei ettt ettt sttt es ekt en s s essssetans | f1ekstessesssssessesessesetansesses et sesensessebesessessessnss | feksetssassessesssssssessessntassessessessetesses et et ees e s s et et et ent et et et essen et ntnee 414,970 (O N 0 14,585,030 |....... XXX.......
4899999, TOMAIS. ... rvvoereieeiieet ettt sk R ek LR Rk feeLEeLE LRt e R R LR R LR s LR R LR R eeeEeeEt e feeEfeeEEeeE LR LR LR LSRR AR E LR A14970 | o [0 0 14,585,030 |....... XXX.......

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

46332# 12 4 |IRONWOOD MEZZANINE FUND IV-B LP..........c........ WILMINGTON........ccovnnene |DE.. | RETURN OF CAPITAL.......cccooviviiriniians 01/01/2018 | 06/29/2018 0 0 0 0 0 0 0 30,682 0 .0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.......... 0 0 0 0 0 0 0]......30682 | ... 30,682 0 .0 0
4499999. Subtotal - UNGFfIlIAEEA. .......vuuveiieiirisiiisiiii e bbb 0 0 0 0 0 0 0 30,682 0 .0 0
4899999, TOMAIS........vvrrercerireeeeeereeee etk ekt ek 0 0 0 0 0 0 0]......30682 | ... 30,682 0 .0 0
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1 2 3 4 5 6 7 8 9 10
NAIC Designation or

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

452227  GF 2 |ILLINOIS ST SALES TAX REVENUE 3.000% O... 06/13/2018........ BaNK Of AMETICA. ... cvuiicirericicei st benines | reesesisties bbb enes | areenieniees 8,251,075 | ..o 8,750,000 | ....cveverireririrene 0 [1FE e

64990C  7J 4 |[NEW YORK ST DORM AUTH REVENUES 4.071%... 05/04/2018........ WIS Fargo SECUMHIES.........cvvurieririsrirriierisresseisssii i ssssessenins. | sevisesssesssessssessessesssesssenes 9,150,000 9,150,000 0 [1FE i

762323 AL 7 |RHODE ISLAND ST STUDENT LOAN A 4.283% 06/28/2018........ BanK Of AMEHICA. ... ettt | enbenssns s 2,250,000 | .. .. 2,250,000 0 [1FE i

1799999. Total - BONAS - U.S. StAteS, TEITIOMES & POSSESSIONS. .....v..rrurressrrssrissersersseessesesstisseasssesssesssts | eeissessseeseessees e 888 o8 f 08818888 E 0L EE £ L84 E R0 bRt ek st st 19,651,075 | oo 20,150,000 [ ..o 0 O S
Bonds - U.S. Special R e and Special A

3137F4 MG 4 |FHR4776 CV 4.000% 08/15/35. B 06/12/2018........ WEIIS Fargo SECUMHES.........cvvvirriiiciieiiiecisesiseie et | coerisssesesissiessessesssnssesessssssessesseness | ovsesensins 5,187,228 | ..o 5,116,082 | ovooveieeeieeeees 7,958 | 1o

3137F4 N6 5 |FREDDIE MAC 4776 DW  4.000% 09/15/44..........ooiiiiiiiniiiniisississeississssnsnsssisnes | ceosessesennns 04/12/2018........ WellS Fargo SECUMHIES. ... .vurerreiieiissiisiissisnissis s | cosisssssnssenssnesenenssssenssnsases 10,248,828 | ..o 10,000,000 | oo 17,778 [

3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSIMENES. .. ... . rrerseruteitiieseseeerstestsaras | forsessereessseesseesseseeseeseesesseseeseeseeee8ee1 e e eEse8 4084828 1EE4EE £ 08818428421 £E 1848 S8 401812848421 £ 0181840882018 41 o8 neE e b et easen et nete | ehsebessansessesastensenssentas 15,436,056 | ..o 15,116,082 | oo 25,736 0.
Bonds - Industrial and Miscell:

00115A  AH 2 |AEP TRANSMISSION CO LLC 3.750% 12/01/4 05/10/2018........ TaX Fre@ EXChANGE.......cvuiiiieieiieiecies et | cosbanssesse s ensenes 2,353,251 2,500,000 | oo 57,813

00122@ AA 9 |AES SOUTHLAND ENERGY LLC SENIOR SECURED........ 05/31/2018. J P Morgan & Co ...844,931 844,931 0

00184@ AA 4 |AMZN (Euclid OH) CTL Pass-Thru LEASE BAC....... 04/25/2018........ Suntrust ROBINSON HUMPAEY..........ccuiuiiiiiiieieirieene i | e 1,382,769 ..1,382,769 0

00191# AA 3 |AMZN (Tucson AZ) CTL Pass-Thru LEASE BAC. 05/15/2018........ Suntrust RODINSON HUMPAIEY..........cvuiiriiiiiiniseieriseesisseerssisssesies | seseesessssisssss e 1,178,116 1,178,116 0

015271 AM 1 | ALEXANDRIA REAL ESTATE EQUITIE 4.000% 06/12/2018. J P Morgan & Co.......ccocovreenee 2,997,990 3,000,000 0

02007  AA 5 |ALLY AUTO RECEIVABLES TRUST 2018-3 A1 2.397% 07/15/19 06/19/2018........ BACIAYS........ouuiiiriiiiii s | s 8,000,000 8,000,000 0

023135 BC 9 |AMAZON.COM INC 3.150% 08/22/27.........ccovvvrrervririrerrrirerienrseisnirenes 06/08/2018........ TaX FrEE EXChANGE......ccoviuiiiiieiiicierieire st essnsas | coerisss st essessness | evseesinnins 1,978,115 2,000,000 | .ooovvrererirriinens 18,550

023138  AA 8 | AMBAC ASSURANCE CORP 5.100% 06/07/20. 02/13/2018. Direct......ooveererrniinns 7,386 .5,595 0

04317@ BD 9 |ARTHUR J GALLAGHER & CO SENIOR NOTES 4 06/13/2018........ BaNK Of AMEIICA. .......cvuierirriciree e ssnines | eeesesss st enas | ereensenienes 5,000,000 5,000,000 0

05369A  AC 5 |AVIATION CAPITAL GROUP 144A 3.875% 05I............ 04/24/2018........ Deutsche Bank SECUMHES..............cvuriiiiiiieiiiisiscissiesiesisisssisssiens | oo 9,965,880 10,000,000 0

05377R  CY 8 |AESOP FUNDING II LLC 2018-1A A 3.700% 04/24/2018. Bank of America 4,998,763 5,000,000 0

05565E  AY 1 |BMW US CAPITAL LLC 144A 3.750% 04/12/2. 04/05/2018........ Citi GlObal MAKELS INC....vvevvvieiiiiiiieiei s | sebessesssies s 4,995,850 5,000,000 0

06051G  HD 4 |BANK OF AMERICA 3.419% 12/20/28..........cccoovvvrernrirernrnns 05/23/2018........ TaX FrE@ EXChANGE. ..ottt | sosisessesses s eenaes 1,942,058 2,000,000 | ..coovrirrcrrrirene 29,062

07274N AL 7 |BAYER US FINANCE Il LLC 144A 4.375% 12.... .| 06/18/2018. J P MOIGan & CO......cuuvimiirimiririseesie s 2,978,130 3,000,000 0

12563L  AJ 6 |CLI FUNDING LLC 2018-1A A 4.030% 04/18. e . | 04/24/2018........ WEIIS Fargo SECUMHES. .......vvrvirveiiiieiiieeieireesie e sisnene | sonsisessesseseneessesssseensessanes 2,992,550 3,000,000 0

12701%  AB 9 |CRG 2018-1 A SENIOR NOTES 5.300% 01/10.......cvvrererrerimriirerieireninersssseessiensnns | ceveeeninennns 06/25/2018........ GOlAMAN SACHS & CO....cvuveirirriicireri s ernnn | aebeesesssies bt 3,000,000 3,000,000 0

19423D AB 6 |COLLEGE AVE STUDENT LOANS 2018-A A2 4.... 06/12/2018. Barclays.........ccccoeuee.. 3,438,460 ..3,440,000 0

20605P  AH 4 | CONCHO RESOURCES INC  3.750% 10/01/27......ovvevernriernnisceerineisninerssssssssiessnns | cverssnssinenns 06/29/2018........ VMIOUS. ...t enen | Shenieb ettt 3,454,776 3,600,000 | oo 31,333

20605P  AK 7 | CONCHO RESOURCES INC  4.300% 08/15/28..........cccovrurernrireemiineeenireresinsinsienenns [ rerienineenenes 06/14/2018........ BanK Of AMETICA. .......cvuiiririieiriie et rssines | eebers s 1,993,200 2,000,000 | ...ocveviireririrees 0

21036P  AS 7 |CONSTELLATION BRANDS 3.500% 05/09/27... 05/18/2018........ Morgan Stanley DEan WIHET............cvuriueiriieiieirienie e | ersessssssssessssessessssssnsenes 2,821,800 | .. . 3,000,000 | ..o 3,792

22822R  BF 6 |CROWN CASTLE TOWERS LLC 144A 3.720% 07............ 06/26/2018........ Morgan Stanley DEaN WIHE..........c.vuuiueirieiriieierieieieeseresisesesienssniessesis | reesersssisessessessense s essssssssesssenens | seeessessaees 2,000,000 | ..o 2,000,000 | ...oocveriireririrenee 0

23343D AE 9 |DT AUTO OWNER TRUST 2018-2C 3.670% 03......... 06/05/2018........ DeutSChe Bank SECUMHES. ... sssssssiens | ersessssssssse e ssssnssenes 3,499,570 3,500,000 0

233851 DL 5 | DAIMLER FINANCE NALLC 144A  3.700% 05/......ccevevreererereririerereeienireresiseerenenes 04/30/2018........ GOlAMAN SACHS & CO......oveeiirrieiireieei e ernees | eebtesesissiess s 7,984,800 8,000,000 0

25389 AT 3 |DIGITAL REALTY TRUST LP 4.450% 07/15/2. 06/14/2018........ BaNK Of AMETICA. ....vvvviiaireeiic s nsnsnes | eeesessss sttt enis | areesreniees 1,997,040 | .oocvvrenee 2,000,000 | .cooveerierierereens 0

25470D BB 4 |DISCOVERY COMMUNICATIONS 144A 3.900% 1 04/04/2018........ TaX FIEE EXCRANGE. ...ttt ssensenas | stessesssstessssseen s st ssesnaneas 2,449,386 | ....ccoovenee 2,500,000 | .oovvrereririniiins 37,646

256746  AG 3 |DOLLAR TREE INC 4.000% 05/15/25. 04/17/2018........ VMIOUS. ...ttt s st sssessesies | sbessesasssssesssssesssensesse s snaa 9,996,600 . 10,000,000 | ..cvvviviiriniiiines 0

25755T  AK 6 | DOMINOS PIZZA MASTER ISSUER 2018-1A A2Il........... 04/18/2018........ GUQQGENNEIM CAPIAL........vvrrererireiiirier et | eebseesesete s 10,000,000 | ..coovveerrrirerierieierieies 10,000,000 | ..oveucverererieriiines 0

26444H  AE 1 |DUKE ENERGY FLORIDALLC 3.800% 07/15/2.... 06/18/2018........ BaTCIAYS.......vuiiieicii e | et 2,994,450 3,000,000 0

268858  AD 2 |EQT MIDSTREAM PARTNERS 4.750% 07/15/23.... 06/20/2018........ DeutSChe Bank SECUMHES. ...t ssiens | ereerssnies e neenes 1,995,220 2,000,000 0

29364W  BA 5 |ENTERGY LOUISIANALLC 4.000% 03/15/33.........ccvuvmrimmrierirriienissinsiinsiieninns 05/02/2018........ Morgan Stanley DEAN WIHET..........c.vuriieriririiiieiiesieesesesisisssessnsssesss | reesessssisssessessssesesssssessssssssessansns | svsessessnes 2,997,240 | ....ccoenee. 3,000,000 | .ooeeieirrererein 13,667

3137F4 R8 7 |FREDDIE MAC 4776 QV 4.000% 07/15/38. 04/20/2018........ Cantor FItZGErald...........cceiuiiriieirceie e enies | srbseesesissees e 10,225,000 10,000,000 26,667

3140Q8 WM 3 | FANNIE MAE POOL CA1551 4.000% O4/01/48..........cccovrrrerieriniriirinsieniinesienerens | cvevererenenens 04/24/2018........ J P MOMGAN & CO..cvvniiriiriiiii st | i 10,121,562 ..9,953,595 14,377

33851L  AD 6 | FLAGSTAR MORTGAGE TRUST 2018-4 A4 4.00........occmrererrmrirererircererineireniserenis 06/21/2018........ P MOIGAN & €.ttt eninies | stbtes sttt | seeeeneenes 6,025,304 | ....ccovvnnee 6,000,000 | ..coovvrrvecirrinene 18,000

36249E AC 8 |GLS AUTO RECEIVABLES TRUST 2018-2AB 3. 06/12/2018........ WElIS Fargo SECUMHIES. .....c..vveererereiieriieieicicieeseeise ettt ssesesssans | cosesesssesssssessesessssessesseeenas 2,999,442 3,000,000 0

369550 BC 1 |GENERAL DYNAMICS 3.750% 05/15/28 05/08/2018........ VIHOUS. ...ttt | Hhtbaest bbbt es 3,985,200 4,000,000 0

370334 CG 7 |GENERAL MILLSINC 4.200% 04/17/28 . 04/03/2018........ GOlAMAN SACHS & CO.......vuiviirriicei e | seeresess st nerens | seeeaneeenes 2,993,940 | ..ccoovvirnnee 3,000,000 | ..oouvveriririieins 0

377372 AN 7 | GLAXOSMITHKLINE CAPITAL INC 3.875% 05............. 05/10/2018........ VIHOUS. ...ttt | Hoebienb bbbttt eninens | eeieerinnines 5,009,900 | ...coonrrnee 5,000,000 | ..oooerrricireniiis 0
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37956A  AB 9 | GLOBAL SC FINANCE SRL 2018-TA A 4.290%.......cccevurrrerrreeriereierirereseeesniieninns | sevssnissions 05/17/2018........ DeUtSChE BaNK SECUMHES. ........vvrereeueeeiierierieieiriieiessiesiesisssssssessriens | coreresesisnsissessessessesesseens 3,999,224 | ..o 4,000,000 | ...ccovrririerniirens 0 [1FE i
39138Q  AA 3 | GREAT-WEST LIFECO FIN 18 144A 4.047% 0. 05/22/2018........ P MOIGAN & €.ttt | atbtes et 2,003,240 2,000,000 | evorererriierieeiereseeenieies 1,574 | 1FE ..o,
39138Q AC 9 |GREAT-WEST LIFECO FIN 18 144A 4.581% 0. 05/22/2018........ J P MOMGAN & CO...cvvvvirririiiieiri ittt | it 2,999,490 3,000,000 | ooooveeirinieinieieieins 2,672 [1FE .
401378  AB 0 | GUARDIAN LIFE INSURANCE 144A  4.875% 0B..........ccooooviiummrinriiciiieninnicsiisniens 04/18/2018........ VIHOUS. 1.ttt | Hhtbaess bbb 3,178,170 3,000,000 | cooocvrrerirriiins 49,156 [1FE.....oooviiiriiinn
40139L  AE 3 |GUARDIAN LIFE GLOB FUND 144A 3.400% 04 04/18/2018, DeUtSCNE BaNK SECUMHES. .........vererersreeiririerieesrisiessessiesieseseesssseseniens | cereesesssseesessesssessessssseens 4,994,050 5,000,000 0 [1FE e
411707  AB 8 | CKE RESTAURANTS HOLDINGS INC 2018-1A Al .| 05/23/2018........ | Barclay: 3,000,000 3,000,000 0 [2AM
411707  AD 4 |CKE RESTAURANTS HOLDINGS INC 2018-1A All... 05/23/2018........ BarCIAYS.... oot | e 6,000,000 6,000,000 | ...ccovvrirerrrirene 0 [2AM
446150 AM 6 |[HUNTINGTON BANCSHARES INC 4.000% 05/15 05/08/2018........ Morgan Stanley Dean WItter............c...ccuiiiriniiniiiciiinssicssicesesessinnins | e 3,588,696 3,600,000 | ..ovuvrriciririiis 0 [ 2FE e
44891A  AK 3 |HYUNDAI CAPITAL SERVICES 144A 2.750% O..... 04/25/2018........ Morgan Stanley Dean WItter............ccvueiiieiiiriiescesisseniesnsissenis | v sisseessessesseneenes 5,263,620 6,000,000 | ..oovvvrrririinene 13,750 | 2FE.....ooviiivirennne
44891A AW 7 |HYUNDAI CAPITAL SERVICES 144A 4.125% O..... 06/04/2018 BanK Of AMETICA. ......uvviicircriirer st | erbers s 4,997,300 5,000,000 0 [2FE...oiiierennes
485170 BB 9 |KANSAS CITY SOUTHERN 4.700% 05/01/48..... 04/30/2018........ | Morgan Stanley Dean Witter..............cccoouververerninrneveinireines 6,992,160 7,000,000 0 [2FE...coiieiriirne
487312  AA 8 |KEENAN FT DETRICK ENERGY 144A 6.093% O.. 06/07/2018 WEIIS Fargo SECUMHES. ......uvvrrvrieiiiieiieieiisisssie it | sosiessessessss s eessessees 6,671,059 6,036,502 26,564 | 1FE......coovviriiinne
52603V AA 1 |LENDMARK FUNDING TRUST 2018-1AA 3.810.... 05/08/2018........ BarCIAYS.....couuveeieici s | e 4,999,727 5,000,000 | ..coovvrrririiniiins 0 [1FE e
52603V  AB 9 |LENDMARK FUNDING TRUST 2018-1AB 4.090.... 05/08/2018........ BACIAYS........ouuiiiiiiiiii s | s 3,399,860 3,400,000 | ..ceevvrvrieiieiiis 0 [1FE e
526057 CS 1 |LENNAR CORP 144A 5.250% 06/01/26. 04/10/2018 Bank Of AMETICA. .......cvuiiiiriiirie st | eeberissi e 2,015,000 2,000,000
526057 CT 9 |LENNAR CORP 5.250% 06/01/26 . 06/13/2018........ | Tax Free Exchange...........cccverevnivnes 2,011,201 2,000,000
59523U AN 7 | MID-AMERICA APARTMENTS  3.600% 06/01/27.......c.overirmrireririeiernriesisnisisseenns [ e 05/10/2018 SUNMIUSE...o e rens | et esi e 2,852,790 3,000,000
62848B AB 7 |MVW OWNER TRUST 2018-1A B 3.600% 01/21.......couvvirririieniersiicieriseienienns 06/19/2018........ CrEAIt SUISSE.....vuerrieieiii e entens | aebtis s 2,999,536 3,000,000
665859  AS 3 |NORTHERN TRUST CORP  3.375% 05/08/32.........ccovvuerrerrirerinrireeeniseiseiserenineenes 04/25/2018........ KeyBanc Capital MArkets...........c..vuiiieieiieireesreessesseisee e | eesersesiessesssseessesssssenerenes 1,872,720 2,000,000
670346 AP 0 |NUCOR CORP 3.950% 05/01/28 04/23/2018........ VHOUS. ..ot enss | sebbiess st 6,991,600 7,000,000
67103H AG 2 |O'REILLY AUTOMOTIVE INC 4.350% 06/01/2. 05/10/2018........ | J P Morgan & Co.........cccovunenee. 5,983,920 6,000,000
680665 AJ 5 |OLIN CORP 5.125% 09/15/27.......cvveiviiiiiiniisiicciisniesississiississienes 04/06/2018, BarClays.......ovuriii s | s 1,977,500 2,000,000
68235R  AC 8 | ONDECK ASSET SECURITIZATION TR 2018-TA A.....ocvvrrirriirreireierneieeserseissennine 04/10/2018........ Deutsche Bank SECUMHES. ..ot ssiens | ereersesieee e 6,499,808 6,500,000
69363P AC 4 |PUBLIC SERVICE NEW HAMPSHIRE 2018-1 A3....... 05/01/2018........ GOlAMAN SACHS & CO0....vuveirirriicirei st ebnnn | stbtesesssies b 8,499,780 8,500,000
709599 BC 7 |PENSKE TRUCK LEASING 144A 4.125% 08/01.. 06/26/2018 WEIIS Fargo SECUMHES. .......vvrvirveiiiieiiieeieireesie e sisnene | sonsisessesseseneessesssseensessanes 1,999,820 2,000,000
744320 BA 9 |PRUDENTIAL FINANCIAL INC 3.935% 12/07/. 05/04/2018........ | Tax Free Exchange 4,664,182 5,000,000
784710  AA 3 | SSMHEALTH CARE 3.823% 06/01/27. . 05/02/2018 GOlAMAN SACHS & CO.....ouveeiirrieiceieieee st ennnes | sebstesesissisess s 6,944,210 | .o 7,000,000
81373P  AA 1 |SECURIAN FINANCIAL GROUP 144A 4.800% 0. 05/22/2018........ VMIOUS. ...t enen | Shenieb ettt 11,043,340
81747TE  AC 1 |SEQUOIA MORTGAGE TRUST 2018-CH2 A3 4.0......coviueriirreirieernrireeneieeieeirenes 05/10/2018........ WEIIS Fargo SECUMHES. ......urvvrirreiircireiirierierseiseie et ersesiessessnens. | seersessnsssessssasessessessenssensessssssessessness | ovssessnsenes 4,552,836
84334# AA 5 | SOUTHERN MARYLAND ELECTRIC COO FIRST MOR.........ccormrviimiieirerinrirerinnines 04/16/2018........ MiIZURO SECUIIES. ... vvuivrieiieireiseriieesi e ssientens | erbesssss s es s ensenes 7,000,000
858119  BF 6 |STEEL DYNAMICS INC 5.000% 12/15/26.........ccoverermrerrirnririrnnirererineines 04/17/2018........ | VarOUS........coeveeercrerrceeeee e 2,015,190
87296 AA 8 |TPG HOLDINGS SENIOR NOTES 5.330% 06/20.............. 05/09/2018........ GOlAMAN SACHS & CO0....vuveirirrieicereri et essesnnn | sebsessesssiss st 9,000,000
88642M  AD 2 | TIDEWATER AUTO RECEIVABLES TR 2018-AAC.... 04/20/2018........ KeyBanc Capital MArkets...........c..vuiuiiciiiieiriesesiesiersisee e | evesessesisessesisseessessessenenenes 4,998,863 5,000,000
89657A  AA 4 |Trinity Rail Leasing L.P. 2018-TA AT 3. 06/13/2018........ BaNK Of AMBIICA. ........cucvvceieeiice ettt saesensaes | eeenesesessassesesseseseses s enaneees 5,997,790 6,000,000
903442  AC 5 |US2018-USDC 2018 USDC B 4.277% 08/10/........cveurerereierernrirerieeicresiseses e [ oerenineenenes 05/31/2018........ Citi GlObAl MATKELS INC........veeeceieieice ettt | eesesseeesensasse s snsesse e neeees 4,119,866 4,000,000
907818  EY 0 |UNION PACIFIC CORP 3.950% 09/10/28 06/05/2018........ Citi GlObAl MAKELS INC....vvovvvieirriiiieiseiesisis s | sebessesssisssessssssassesensanenes 2,493,775 . 2,500,000
92257A  AB 0 |VELOCITY COMMERCIAL CAPITAL LO 2018-1A.. 04/06/2018........ Citi GlODAl MATKEES INC.......veeeeeieice ettt | eetesssesesensessesssesssesssssessnsessessessssnsenss | saeeseesssnes 3,998,641 | ..o 4,000,000
95040Q AD 6 |WELLTOWER INC 4.250% 04/15/28 . 04/03/2018........ BaNK Of AMETICA. ....cvuvvrieirciiieiese e | enbess st 1,999,180 2,000,000
95058X  AD 0 |WENDYS FUNDING LLC 2018-1A A2l 3.573%......ccorvvrernrirerinrieeeiineeeninessssnsersiees | coseseniennns 04/04/2018........ Gt | Seb e 4,906,843 4,987,500
958254  AF 1 |WESTERN GAS PARTNERS LP 4.650% 07/01/2 04/30/2018........ VMIOUS. ...t nienien | Shenbeb ettt 5,019,010 5,000,000
96033W  AB 4 | WESTGATE RESORTS 2018-1AB 3.580% 12/2... 04/19/2018........ AMREISE SECUMHIES.........cveoerciriiriete s | sotbseeies bbbt eniees 3,482,500 3,500,000
96033W  AC 2 | WESTGATE RESORTS 2018-1AC 4.100% 12/2 04/19/2018........ AMNETSE SECUMHES. ......vvvreveieiieiiiisiie it erees | sebiesssenes bbbt nssnniene | nniaeiiens 3,992,344 | o 4,000,000
96042F  AE 4 | WESTLAKE AUTOMOBILE RECEIVABLE 2018-2A C......ccoovvvvrniieriirieneieisnienines 05/09/2018........ BMO Capital Markets COrp........c.uivririeierceiiieieriseieriseiessssissesesiessssssssessenins | esesessessessessssesessesssesseserenes 3,499,348 3,500,000
96042F  AF 1 | WESTLAKE AUTOMOBILE RECEIVABLE 2018-2A D......ccoovvvumrvmirierirererenirscinenis 05/09/2018........ BMO Capital Markets COMP..........cvuuerirrererrimiieiiesiienissesssesssssssssessesesensns | coreesesssssssessssssessesssssesns 3,999,562 4,000,000
980745 F@ 7 |WOODWARD INC 4.270% 05/30/25. . 05/31/2018........ P MOIGAN & CO0....ouirriieiririie ettt | sebtes et 4,000,000 4,000,000
22576C  H# 1 |CRESCENT POINT ENERGY CORP SENIOR GUARAN.........ccocveuervmerirerirrerrrinnerinns A 04/11/2018........ RYAN BECK & €Ot sissnens | esiierissi s 6,000,000 6,000,000
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496902 AP 2 |KINROSS GOLD CORP 144A 4.500% 07/15/27 ..| 04110/2018........ J P MOMGAN & CO0..cvvvviririeiiii ettt | it 1,466,250 | ..o 1,500,000

67077M  AD 0 |NUTRIENLTD 3.000% 04/01/25 ..| 04/10/2018........ TaX FrEE EXChANGE. ..ottt | sotisesses s st esses 1,991,516 2,000,000

67077M  AE 8 |NUTRIEN LTD 4.000% 12/15/26 ..| 04/110/2018........ TaX Free EXChANGE........oviiiiiiiiiisris s | sosinssssse s essanes 3,470,320 3,500,000

89352H AW 9 | TRANS-CANADA PIPELINES 4.250% 05/15/28. . ..| 05/03/2018........ P MOIGAN & €O, | aebtes et 1,992,220 2,000,000

895945 G@ 6 | TRICAN WELL SERVICELTDPIK SERIES G . A 04/28/2018, DIFBCL. ..ttt | et | sttt 0 | o 1,489

00176A  AY 1 |AMERICAN MONEY MANAGEMENT CORP 2012-11A...... D 04/20/2018........ | Societe Generale s e 6,000,000 6,000,000

02315Q AA 6 |AMBAC LSNILLC 144A 7.312% 02/12/23 R D 02/13/2018........ DIFBCE. ..ot | et

04941Y  AE 9 |Atlas Senior Loan Fund LTD 2018-11A A1F........ .. |D 06/08/2018........ JEFFTIES & C0..uviiiiriuiii s | eebee e 7,500,000 7,500,000

052113  AB 3 |AUSGRID FINANCE PTY LTD 144A 4.350% 08 . D 04/23/2018........ Bank Of AMETICA. ..ot | eeterinsi e 2,997,210 3,000,000

06760  AJ 4 |BABSON CLO LTD 2018-2A B 4.253% 04/15/.......cvvveriririrriniieiseisesnsieisnier s [ DI 04/04/2018 P MOIGAN & CO0....vuirriiiririi et | arbee e b 5,000,000 5,000,000

14311X  AE 2 |CARLYLE GLOBAL MARKET STRTGY 2018-1AB.. D 04/17/2018........ | Citi Global Markets Inc . 5,000,000 5,000,000

200447 A@ 9 |COMISION FEDERAL DE ELECTRICID SENIOR NO.........cccoviiirnriieriieiniiersnineenns D 06/26/2018 MOrgan StANIEY & CO........cuuririiiiiiirciicee s | et 4,000,000 4,000,000

38137M AP 2 | Goldentree Loan Opportunities 2016-12A B....... e D 06/29/2018........ Wells Fargo SECUtIES. .........vvrevreeeriereeieireineieeeeeee e B RN 3,749,986 3,750,000

38138B  AJ 9 |GOLDEN TREE LOAN MANAGEMENT 2018-3A B2 D 04/26/2018........ BanK Of AMETICA. .......cvuiiireiiiiciri s | erbers s 5,000,000 5,000,000

71654Q  AX 0 |PETROLEOS MEXICANOS 5.500% 01/21/21 . D 06/08/2018 Citi Global Markets Inc O R 3,060,000 3,000,000

80413T  AG 4 |SAUDI INTERNATIONAL BOND 144A 4.000% 0 . ..|D 04/10/2018........ | Citi Global Markets Inc 3,962,920 4,000,000 0 [1FE e
81180W AV 3 | SEAGATE HDD CAYMAN 4.250% 03/01/22. D 04/26/2018 TaX Fre@ EXChANGE.......covuiiiieieisiieieiree st | sossanssesse st essenes 4,975,930 5,000,000 23,021 | 2FE....coiiiieinns
87164K  AH 7 |SYNGENTA AG 144A 4.441% 04/24/23 . . D 04/17/2018........ CrEAIE SUISSE. ...ttt entes | stbneresb bbb siens | sbeinnienes 4,000,000 | ...oorvvrrernnrerinrirerinnneend,000,000 | oo 0 [2FE...oiiieirnnes
915328  BC 1 |UPLAND CLO LTD 2016-1A ATBR 3.982% 04/......ccovverrreierriireererseiseirereeiseiseerenes [ DI 04/25/2018........ Citi Global Markets Inc O O . 14,500,000 14,500,000 | ...cccooviviiicinee 0 [1FE e
92325Q  AE 7 |Venture CDO Ltd 2018-32A A2BF 4.259% O.... . .. |D 06/15/2018, JEFTIES & C0...ouuiiiiiiiiiiiii e | e 7,000,000 7,000,000 0 [1FE e
G7334@ AA 1 |RRPF ENGINE LEASING LIMITED SENIOR SECUR D 06/13/2018........ [ Citi e | et ...2,000,000 2,000,000 0 |1FE

3899999. Total - Bonds - Industrial and Miscellaneous.... e eetettet ettt et ets et et ess et ebeeeestessess | ebsessetessessessststessessetetastessetsee et esses e b e e et e s ees et e e eet e b e R et et Ao e s e s e R et b Ae L e et e Rt b e A et b e s et en s et et s et et e st et et st essessensete | etetessesiesntenteseesrtenea .. 450,809,749 451,732,397 | ... ...999,008

8399997, TOtal = BONMS = PAI 3.ttt s8R eh ke oeEeeEEoEE L E oL E R EEE o E oL E R EEE LR f S E e £EE R L L E e E R E R L e R f LR E R E R E LR b e fbnisen et . 485,896,880 486,998,479 1,024,744

8399999, Total - BONGS.......oiiuuiiiiiiiiiiiiiii i . . . et s .. 485,896,880 486,998,479 | .... .. 1,024,744

9999999. Total - Bonds, Preferred and Common Stocks.. . Heeeeietetiereie ebebeeesesseseserssesetssesessssesesstessesessseiersssssessssesesetissisesssseseststetatssetetisetetatitetsetetetssetetas et s saet et s etet et s aetesanaetetns | oetebebsantesaneteterenaetanan . 485,896,880 | 0 XXX | 1,024,744

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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3 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Current Bond
Year's Interest /
Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
Prior Year Valuation Year's Temporary | Total Change in| Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
Number of Book/Adjusted Increase | (Amortization)| Impairment|  B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity | or Market

CUSIP Identification Foreign Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B.J/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government

30293M AJ 3 |FRESB 2015-SB6 A10 2015-SB6 A10 3.220% . | Paydown, 209,599 209,599 209,597 209,500 0 99 0 99 0 209,599 0 0 0 2,819 | 08/25/2035. | 1....
3132H3 7A 5 |FREDDIE MAC GOLD POOL U90889 3.500% 03 L[ Paydown........covinciiiees | | s 125,305 | .........125,305 | .......... 133,743 | .o 133,160 | ..ooocvvvenecn. 0 [ oo (7,855) 0 (7,855) 0 125,305 0 0 0 [ 1,793 | 03/01/2043. | 1....
3136AA 3R 4 |FANNIE MAE 2012-149 LV 3.000% 03/25/36.........cccomerrer [ cvvrrerernae . | Paydown 55,146 55,146 56,801 55,785 0 (639) 0 (639) 0 55,146 0 0 0 690 | 03/25/2036. | 1......cveouvee
3136AA  MC 6 |FANNIE MAE 2012-139 WV 3.000% 02/25/36 . | Paydown 20,802 20,802 20,174 20,509 0 293 0 293 0 20,802 0 0 0 260 | 02/25/2036.

3136AC GJ 4 |FANNIE MAE-ACES 2013-MS A2 2.509% 11/2... . | Citi Global Markets INC............ccooww. | covnnvvverinnnvriiinnnns | 4,915,234 | L 5,000,000 | ....... 5,096,875 | ........... 5,048,131 | ..cvveerrennnd 0 ....(4,605) 0 (4,605) 0 5,043,526 0 [...(128,292) | ...... (128,292) | ....... 62,713 | 11/25/2022.

3136AF BT 0 |FANNIE MAE 2013-72 YA 3.000% 06/25/33 L[ Paydown........cooviiieciines | | e 48,867 | 46,867 | ........... 46,779 46,777 0 90 0 90 0 46,867 0 0 (VN 499 | 06/25/2033.

36194N LU 1 [GNAU1239 2.850% 07/01/33 . | Paydown 69,373 69,720 69,684 0 (311) 0 (311) 0 69,373 0 0 0 824 | 07/01/2033.

36194S PD 4 |GN AU4920 GN AU4920 3.020% 09/15/41........cvvvvcvevens | corrincnens L[ Paydown........covinciines | | e 40,613 | 40,613 | ............ 41,361 41,286 0 (673) 0 (673) 0 40,613 0 0 0 511 | 09/15/2041.

361970 ZL 2 |GOVERNMENT NATIONAL MTG ASSOC GN AZ6147 . | Paydown 41,887 43379 | o 43,265 | ..ocvveerrennnd 0 ..(1,378) 0 (1,378) 0 41,887 0 0 0 688 | 03/15/2037.

36235* AB 7 [CANTON LEASE FINANCE TRUST-GSA US GOVT L. .| Redemption  100.0000 ...119,533 19,533 119,533 0 0 0 0 0 119,533 0 0 0 2,357 | 06/15/2030.

38373M 2F 6 |GNMA 2008-80 10 1.485% 04/16/50. . | Paydown 0 0 985 946 0 (946) 0 (946) 0 0 0 0 0 88 | 04/16/2050.

38373V M3 1 [GNMA 2002-87 Z 5.500% 11/20/32.. . | Paydown 229,267 229,267 224,188 227,096 0 2,172 0 2,172 0 229,267 0 0 0 5,017 | 11/20/2032.

38373X L2 0 [GNMA 2002-55PE 6.000% 07/20/32.........cccormvrermmmrericrens | covvernerens [ PaYOWN...ccoooeeccrerinens | v | ceereeneens 76,233 | .ovvvenee 76,233 | .o 79,163 76,940 0 (707) 0 (707) 0 76,233 0 0 0 [ 1,951 | 07/20/2032.

38375C BD 1 [GNMA2012-57 DA 5.394% 04/20/42... . | Paydown 97,893 97,893 | ... 107,131 101,093 0 (3,200 0 (3,200) 0 97,893 0 0 0 2,398 | 04/20/2042.

38376G A7 5 |GNMA2011-10 AC 3.564% 11/16/44... [ PaYOWN. oo | | v 545,785 ....545,785 592,817 586,467 (VN [ (40,682) | ..ooovennen 0 [ e (40,682) 0 545,785 0 0 (N - 9,596 | 11/16/2044.

38376G  F4 7 |GNMA2011-16 C 3.815% 09/16/46 .| Redemption  100.0000 42,865 47,406 43,637 0 (132) 0 (132) 0 43,505 0 11/16/2019.

38376G  S2 7 |GNMA2011-67 CA 3.993% 12/16/51... . | Paydown ...132,279 34,572 | oo 134,552 | oo [V IO (2,273) 0 (2,273) 0 132,279 0 12/16/2051. |1....
38376G  ZU 7 |GNMA2011-9 C 3.511% 09/16/41.......oooorecriincriicniin [ v .| Redemption  100.0000 61,889 61,889 67,517 63,077 0 (146) 0 (146) 0 62,931 0 07/16/2020. | 1.......cocouccc.
38377X AL 6 [GNMA2011-100 PX 4.000% 12/20/39 L[ Paydown........oviins | | s 274,028 274,028 289,271 277,849 (VN [ (3,822) 0 (3,822) 0 274,028 0 12/20/2039. |1....
38379K  J5 8 |GNMA2015-130 VA 2.250% 09/16/41 . | Paydown 81,497 81,497 80,860 80,963 0 534 0 534 0 81,497 0 09/16/2041. | 1....
831641 EM 3 | SMALL BUSINESS ADMIN 2008-10B 5.944%0........ccoooe | coovvivnnce .|Redemption  100.0000.........cccccee | covvivsnviiesniissicenns | v 170,189 | ..........170,189 170,189 0 0 0 0 0 170,189 0 08/10/2018. | 1................
0599999. Total - Bonds - U.S. Government ..7,356,284 | ......7,441,050 ..7,550,439 | .o | (64,181) 0 (64,181) 0 ..7/486,258 | ... ..(129,974) | ...... (129,974)] ..... 106,764 XXX XXX
Bonds - U.S. States,

130333 CA 3 |CALIFORNIA HOUSING 2013 SERIES A 2.900.. .|Redemption  100.0000.........cocceee | covrrirmmriirnrrineninnns | crvvireniens 40,937 | ..o 40,937 | ............ 40,937 40,937 0 0 0 0 0 40,937 0 0 0 509 | 02/01/2042. |1

196479 K3 2 [COLORADO HSG & FIN AUTH 3.900% 10/01/3.. .| Redemption  100.0000 5,000 5,000 5,000 0 0 0 0 0 0 5,000 0 0 0 43 110/01/2032. |1

196479 XM 6 [COLORADO HSG & FIN AUTH 3.193% 11/01/2.. .| Redemption  100.0000 80,000 80,000 80,000 80,000 0 0 0 0 0 80,000 0 0 (VN 1,277 | 11/01/2027. |1

19647P BQ 5 |COLORADO ST HSG FIN AUTH MF HS  3.400% .| Redemption  100.0000 35,130 35,130 35,130 35,130 0 0 0 0 0 35,130 0 0 0. 49,573 | 11/01/2045. | 1

25477P  NF 8 [DIST OF COLUMBIA HSG FIN AGY 2014-A A .|Redemption  100.0000.........cocceee | covrrirmmriinrrineniinnns | cevvireniens 12436 | ... 12,436 | ........... 12,436 12,436 0 0 0 0 0 12,436 0 0 0 201 | 06/15/2045. | 1

34074H FQ 0 [FLORIDA ST HSG FIN CORP MF REV 2013 SERI... .| Redemption  100.0000 ...10,000 8,888 9,131 0 15 0 15 0 9,146 0 854 854 04/01/2029. |1

34074M HW 4 |FLORIDA ST HSG FIN CORP REV 2011 SERIES .| Redemption  100.0000 ..40,000 | ...........40,000 | ............ 40,000 40,000 0 0 0 0 0 40,000 0 0 0 01/01/2030. | 1

34074M ND 9 |FLORIDA ST HSG FIN CORP REV 2016 Series .| Redemption  100.0000 69,274 69,274 69,274 0 0 0 0 0 69,274 0 0 0 07/01/2037. |1

372546 AN 1 |GEORGE WASHINGTON UNIVERSITY 4.452% 09 .[Call  105.2010, 526,005 500,000 500,000 0 0 0 0 0 500,000 0 0 0 09/15/2021. |1

372546 AQ 4 |GEORGE WASHINGTON UNIVERSITY 3.485% 09 Call 101.8512. s i | e 1,016,512 | .......1,000,000 | ....... 1,000,000 | ........... 1,000,000 0 0 0 0 0 [ 1,000,000 0 0 0. 38,002 | 09/15/2022. 1

373539 A3 9 |GEORGIA ST HSG & FIN AUTH REV 2011 SERIE... .| Redemption  100.0000 270,000 270,000 272,714 271,348 0 (123) 0 (123) 0 271,225 (/N IO (1,225) | ... (1,225) | ......... 4,500 |12/01/2026. | 1

419818 HM 4 |HAWAII HOUSING 2013 SERIES A 2.600% 07....... .| Redemption  100.0000 32,974 32,974 30,564 30,863 0 24 0 24 0 30,887 0 2,087 2,087 07/01/2037. |1

49130N DM 8 |KENTUCKY ST HGR EDU STUDENT LO 3.000%... .|Redemption  100.0000.........coccoee | covrrirmmrvinrrinerinnns | v 180,000 ....180,000 179,636 179,651 0 1 0 1 0 179,661 0 339 339 06/01/2029. | 1

49130T PS 9 [KENTUCKY ST HSG CORP HSG REV 2013 SERIES, .| Redemption  100.0000 . .110,000 ....110,000 10,000 110,000 0 0 0 0 0 110,000 0 0 0 11/01/2041. |1

57419R L8 6 |MARYLAND ST CMNTY DEV ADMIN DE 3.242% .|Redemption  100.0000.........coccoee | covrrermrvenerinerinnns | cvvveeees 260,000 260,000 260,000 260,000 0 0 0 0 0 260,000 0 0 0 09/01/2048. | 1

60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIES E.. .| Redemption  100.0000 20,000 20,000 20,000 20,000 0 0 0 0 0 20,000 0 0 0 07/01/2031. |1

60416Q GV 0 |MINNESOTA ST HSG FINAGY 3.200% 06/01/... .|Redemption  100.0000.........cocceee | covrrirmrieerrineninnns | cevvireneens 14,376 | ..o 14,376 | oo 14,376 14,376 0 0 0 0 0 14,376 0 0 0 06/01/2047. 1

60637B CN 8 [MISSOURI HOUSING 2013 SERIES A 2.650%.........cccoees | covvernnce .| Redemption ~ 100.0000 35,000 35,000 35,000 35,000 0 0 0 0 0 35,000 0 0 0 11/01/2040. | 1
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CUSIP Identification Description Foreign Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B.J/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
60637B CP 3 [MISSOURI HOUSING 2013 SERIES B 2.650%.........cccees | covverncs 06/01/2018. | Redemption  100.0000 50,000 50,000 50,000 50,000 0 0 0 0 0 50,000 0 11/01/2041. |1
60637B CR 9 [MISSOURIHOUSING 2013 SERIESD 2.550%... ....| 06/01/2018. | Redemption ~ 100.0000.........ccrees | corrermervererirerrirnens 68,220 61,175 62,193 0 80 0 80 0 62,273 0 10/01/2034. | 1
61212R T8 9 |MONTANA ST BRD OF HSG 2011 SERIES B 4. ....| 06/01/2018. | Redemption ~ 100.0000..........cccoe. | covverrrreinmrrnnriiinnns | cerrnrn80,000 | oocvccec 60,000 59,999 60,000 0 0 0 0 0 60,000 0 12/01/2026. | 1
641279 JT 2 |NEVADA HSG DIV SINGLE FAMILY SERIES 2011.......cccc. | .vvrvernee 04/01/2018. | Redemption ~ 100.0000........cccceuer | corrvererermrrerncrirnns | cevverneens 70,000 | ..ovvenee 70,000 | ..oovennee 70,947 70,501 0 (30) 0 (30) 0 70,471 0 10/01/2033. | 1
644690 B5 9 |NEW HAMPSHIRE HOUSING 4.077% 01/01/34.. ..| 06/01/2018. | Redemption ~ 100.0000.........cccccee | covvrermvirimniincriinns | e 130,000 | ..........130,000 | .......... 130,000 130,000 0 0 0 0 0 130,000 0 01/01/2034.

647200 5U 4 |NEW MEXICO ST MTGE FIN AUTH 2.980% 08/. ....| 06/01/2018. | Redemption  100.0000 68,532 68,532 68,532 68,532 0 0 0 0 0 68,532 0 08/01/2038.

647200 W8 3 |NEW MEXICO ST MTGE FIN AUTH 2012B-3 3. ....| 06/01/2018. | Redemption  100.0000. 20,000 20,000 20,000 20,000 0 0 0 0 0 20,000 0 09/01/2032.

658207 PA 7 |NORTH CAROLINA HSG FIN AGY 2012 SERIES 3.. | oeevieeeee | 04/01/2018. | Redemption  100.0000........c.cvveen | vernreermererernenerers | rerereeenns 10,000 | wvoovvrernne 10,000 | cvooovevenne 10,000 10,000 0 0 0 0 0 10,000 0 01/01/2029.

677377 2M 4 |OHIO ST HSG FIN AGY SF MTGE 2013 SERIES............. | ccovvvees 06/01/2018. | Redemption  100.0000 55,000 55,000 55,000 55,000 0 0 0 0 0 55,000 0 11/01/2041.

677555 UT 9 |STATE OF OHIO 144A OHIO ENTERPRISE BOND.. ..| 06/01/2018. | Redemption ~ 100.0000.........ccceue | covvrererermerermerernns | crvvnenes 140,000 | ..........140,000 | .......... 140,000 140,000 0 0 0 0 0 140,000 0 06/01/2020.

83712D UH 7 |SOUTH CAROLINA HOUSING 2015 SERIES A2 TA. ..| 04/01/2018. | Redemption  100.0000 85,000 85,000 88,207 87,357 0 3 0 3 0 87,360 0 07/01/2025.

83712T DA 6 |SOUTH CAROLINA ST HOUSING FIN 2013-1 2 ....| 06/01/2018. | Redemption  100.0000, 60,000 60,000 60,000 0 0 0 0 0 60,000 0 01/01/2041.

83756C MM 4 [SOUTH DAKOTA HSG DEV AUTH MTGE 2.700%. cevveeeenee. | 08/20/2018. | Redemption  100.0000 ...110,000 | .......... 110,000 110,000 0 0 0 0 0 110,000 0 11/01/2036.

882750 MZ 2 |TEXAS ST DEPT HSG & CMNTY SERIES 2011B......ccovver | vvrrers 06/01/2018. | Redemption ~ 100.0000 50,000 50,133 50,062 0 (7) 0 (7) 0 50,054 0 01/01/2030.

88275F NX 3 |TXDEPT OF HSG & COMM AFFAIRS 3.180% O.... ....| 06/01/2018. | Redemption  100.0000. e 175,000 | oo 175,000 175,000 0 0 0 0 0 175,000 0 03/01/2039.

92428C JE 5 |VERMONT STUDENT ASSISTANCE COR 3.750% ..| 06/15/2018. | Redemption ~ 100.0000.........ccceee | crvvrermerermerernernrnes | cvevneeen 275,000 275,000 270,314 271,524 0 159 0 159 0 271,682 0 06/15/2026.

92812U K5 6 |VIRGINIA HOUSING DEV AUTH 2013 SERIES B. ....| 06/01/2018. | Redemption  100.0000. 38,147 38,147 38,147 38,147 0 0 0 0 0 38,147 0 04/25/2042.

92812U Q5 0 [VIRGINIA HOUSING DEV AUTH 2015 Series A.... cevverneeee. | 06/25/2018. | Redemption  100.0000........c.vveen | vormvermerereneennrens | cvrveennee 119,475 | ... 119,475 | ......... 119,475 119,475 0 0 0 0 0 119,475 0 06/25/2042.

92812V MA 1 [VIRGINIA ST HSG DEV AUTH 3.125% 11/25/.....cccuvvvree | corricnees 06/25/2018. | Redemption ~ 100.0000.........ccccees | covvverrrirmnienciiinns | cvvveeees 119,935 | .......119,935 | .......... 119,935 119,935 0 0 0 0 0 119,935 0 11/25/2039.

93978X EK 2 [WASHINGTON ST HSG FIN COMMN 2011 SERIES ....| 04/01/2018. | Redemption ~ 100.0000..........ccccow. | covvrrrvivrnmiiinriinnies | covvriieas 145,000 | ..........145,000 145,375 145,184 0 (13) 0 (13) 0 145,171 0 10/01/2031.

940858 L3 5 |WASHOE COUNTY NEVADA SCHDIST 5.070% 0......... | ...coo..co.. | 06/01/2018. | Maturity.......oocoovvenciinsiiisciicsciiicnns [ | e 1,000,000 | ....... 1,000,000 | .......1,000,000 | ........... 1,000,000 0 0 0 0 0 [ o 1,000,000 0 06/01/2018.

1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........c..c.oiiiiiriisiiiissiissiiissies oo sssssssssssssssesssnsnee | onsnes 5,606,953 5,564,436 5,656,194 5,651,056 0 119 0 119 0 5,656,172 0 XXX

Bonds - U.S. Political Subdivisions of States

736688 FN 7 |PORTLAND COMMUNITY COLLEGE DIS 4.810%.......... | ............ | 06/01/2018. | Redemption  100.0000.........cccceee | covviisniiisssiisniiinns | cvves 195,000 | ..........195,000 | .......... 211,478 205,392 0 (697) 0 (697) 0 204,695 0 06/01/2027.
2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of SALES........vvuuuuriiiissiesisiisesisisseesississssiiss srssssisssssesssssssssssssssssssss s sesssss s ssssssssssssssses | sossnsies 195,000 | ..........195,000 | .......... 211,478 205,392 0 (697) 0 (697) 0 204,695 0 XXX

Bonds - U.S. Special R and Special A t

313399 EK 9 |FHLMC 2348 ZK 6.000% 08/15/31... .| 06/01/2018. | Paydown 8,956 8,956 9,032 8,947 0 9 0 9 0 8,956 0 08/15/2031.

31339D 7A 0 [FHLMC 2417 KZ 6.000% 02/15/3 06/01/2018. | Paydown 33,510 33,510 32,794 33,268 0 242 0 242 0 33,510 0 02/15/2032.

31339G  JU 6 |FHLMC 2367 ZK 6.000% 10/15/31... v | 06/01/2018. | PaYAOWN........ooovrviriririiniriieeiis [ cevinnniiesiinesiineies | v 71,694 | ... 71,694 | ............ 71,993 71,586 0 108 0 108 0 71,694 0 10/15/2031.

313390M FE 3 |FHLMC 2389 ZB 6.000% 12/15/31.. ..| 06/01/2018. | Paydown ..14,567 13,763 14,220 0 347 0 347 0 14,567 0 12/15/2031.

31339N 5V 4 [FHLMC 2403 DZ 5.500% 01/15/32... ....| 06/01/2018. | Paydown . L13,979 | ... 12,849 13,487 0 492 0 492 0 13,979 0 01/15/2032.

31339W  XR 2 |FHLMC 2439 EZ 6.000% 04/15/32. .| 06/01/2018. | Paydown 60,955 60,955 58,829 60,507 0 448 0 448 0 60,955 0 04/15/2032.

3133T2 DL 1 |FHLMC REMIC 1642 PJ 6.000% 11/15/2 06/01/2018. | Paydown 26,715 26,715 24173 26,166 0 549 0 549 0 26,715 0 11/15/2023.

3133TH TM 9 |FHLMC 2116 ZA 6.000% 01/15/29. ..| 06/01/2018. | Paydown 35,140 35,140 33,346 34,655 0 485 0 485 0 35,140 0 01/15/2029.

3133Ty HS 5 |FHLMC 2125JZ 6.000% 02/15/29 ....| 06/01/2018. | Paydown 24,377 24,377 23,354 24,161 0 215 0 215 0 24,377 0 02/15/2029.

31359F AM 0 |FNMA REMIC 1993-208 K 6.500% 11/25/23 cevvvnnnee | 081012018 [ PAYAOWN. ..o | e [ e 13,799 | v 13,799 | e 13,087 13,628 0 171 0 17 0 13,799 0 11/25/2023.

31359G B8 8 |FNMAREMIC 1994-30K 6.500% 02/25/24.. ....| 06/01/2018. | Paydown ...46,763 46,173 0 590 0 590 0 46,763 0 02/25/2024.

3136A1 NZ 4 [FANNIE MAE 2011-96 NB  4.000% 09/25/40 06/01/2018. | Paydown.........cocorvveriiriiisniinnns | v | v 460,488 | ......... 464,255 0 (3,767) 0 (3,767) 0 460,488 0 09/25/2040.

3136A8 DP 2 [FANNIE MAE 2012-104 V 3.500% 02/25/38. ....| 06/01/2018. | Paydown 54,939 54,939 56,538 0 (44) 0 (44) 0 56,494 0 02/25/2038.

3136A9 WW 4 [FNR2012-121 GV 3.500% 01/25/30. ....| 06/01/2018. | Paydown 64,805 64,805 67,353 0 (2,548) 0 (2,548) 0 64,805 0 01/25/2030.

3136AE  TT 4 |FANNIE MAE 2013-54 BA 3.000% 06/25/43 cevvereenees | 081012018, [ PAYAOWN........ooovirriiriiiiieeiines | e | ceevieens 112,994 | ... 112,994 | ... 16,913 115,581 0 (2,587) 0 (2,587) 0 112,994 0 06/25/2043. | 1....
3136AG HV 7 |FANNIE MAE 2013-94 CV 3.500% 07/25/33.........ccocovvvvvee | covrrrins 06/01/2018. | Paydown 51,500 51,500 51,177 51,295 0 206 0 206 0 51,500 0 07/25/2033. | 1.....ccvveuve
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3137A2 NL 1 [FHR3756 PC 4.000% 11/15/40.........ccomuvverririniririiinnns | ceriincnens 06/01/2018. | PaYdOWN........ccvovvveriiniinniiiseis | cereiiesiisnsiisciiienns | cvvveeees 103,709 | .........103,709 | .......... 106,302 | ...ocevveuee 105,393 | ..o (VN [ (1,684) 0 (1,684) 0 103,709 0 0 11/15/2040. | 1.....cooeuve.
3137A8 UG 1 [FHR3837DB 4.500% 04/15/41... veer| 06/01/2018. | PAYAOWN.......vvvrerverrvicineriieeiin [ cevinenviseiineninenes | v AT | ATT | e 11,614 11,535 0 (358) 0 (358) 0 11,177 0 0 04/15/2041. | 1....
3137AR V4 5 |FHR4085VB 3.500% 09/15/28... . .| 06/01/2018. | Paydown 58,505 58,505 62,911 60,576 0 (2,071) 0 (2,071) 0 58,505 0 0 09/15/2028. | 1....
3137AR WS 1 |FHR4073HC 3.500% 03/15/35.........coorvvremmrrrirerererniriees | verrinens 06/01/2018. | PAYAOWN......cocvvrerrrrrirerrirerirenns | cevevereeissnnsssesssnns | cevvereneens 42,860 | ............ 42,860 | ............ 46,369 | ...ovvounenns 43,986 | ..ooovrerrennnd 0 [ .n(1,126) 0 (1,126) 0 42,860 0 0 03/15/2035. | 1...oovvrverennne
3137AV. 6P 7 |FHR4121 MV 3.000% 12/15/35... ....| 06/01/2018. | Paydown 66,347 66,347 69,903 67,756 0 [ oo (1,409) 0 (1,409) 0 66,347 0 0 12/15/2035.

3137B3 4W 5 [FHR4215LV 3.500% 04/15/33.... vver| 06/01/2018. | PAYAOWN......o.ccvvvererrrirerinnnrinenins [ cevineerissrineseinnenes | cveeeein 72,522 | .o 72,522 | .o 72,216 72,333 0 189 0 189 0 72,522 0 0 04/15/2033.

3137G1  AA 5 |FREDDIE MAC WHOLE LOAN SECUR 2015-SCO01 1 ....| 06/01/2018. | Paydown 97,904 97,904 99,526 98,795 0 (890) 0 (890) 0 97,904 0 0 05/25/2045.

3138L4 J3 8 |FANNIE MAE AM3881 3.830% 08/01/25. e | 0612512018, [ PAYAOWN......oooovvvrerererirereinnrirnee | werneesssesesenssnenens | veeereeenns 10,725 | oo 10,725 | oo 10,565 10,627 0 4 0 4 0 10,631 0 94 08/01/2025.

313920 SU 5 |FNMA2001-35ZG 6.500% 08/25/31.........ccooomrveeneriinnies | i 06/01/2018. | Paydown 21,917 21,917 21,193 21,647 0 271 0 27 0 21,917 0 0 0 08/25/2031.

31392E H6 0 [FNMA2002-69 Z 5.500% 10/25/32.. ....| 06/01/2018. | Paydown 36,472 36,472 34,804 35,749 0 723 0 723 0 36,472 0 0 0 10/25/2032.

31392K HM 1 |FHLMC 24450Z 6.500% 05/15/32... ....| 06/01/2018. | Paydown 99,437 99,437 97,548 98,533 0 904 0 904 0 99,437 0 0 0 2,696 | 05/15/2032.

31392M U4 2 |FHLMC 2463 Z 6.000% 06/15/32.... vver | 06/15/2018. | PAYAOWN........vvvreverrrierirnrriennins [ cerernverissrirnesenenes | eveereens 12,432 | oo 12,432 | o 11,993 12,337 0 94 0 94 0 12,432 0 0 0 328 | 06/15/2032.

31392M U5 9 |FHLMC 2463 ZB 6.500% 06/15/32... .| 06/01/2018. | Paydown 29,136 29,136 28,949 29,036 0 100 0 100 0 29,136 0 0 0 833 | 06/15/2032.

31392P  HP 3 [FHLMC 2459 LZ 6.500% 06/15/32.........cocomrrerererrererierens | cerrernerens 06/01/2018. | Paydown 28,572 28,572 27,533 28,227 0 345 0 345 0 28,572 0 0 06/15/2032.

31392P RL 1 [FHLMC 2484 Z 6.000% 07/15/32 ....| 06/01/2018. | Paydown 37,991 37,991 34,922 37,064 0 927 0 927 0 37,991 0 0 07/15/2032.

31392R  RJ 2 [FHLMC 2468 ZA 6.000% 07/15/32.. ....| 06/01/2018. | Paydown 65,357 65,357 62,976 64,481 0 876 0 876 0 65,357 0 0 07/15/2032.

31392R  WT 4 [FHLMC 24927 5.500% 08/15/32 ....| 06/01/2018. | Paydown 25,293 25,293 22,821 24,487 0 805 0 805 0 25,293 0 0 08/15/2032.

313920 EE 0 [FHLMC 2504Z 6.000% 09/15/32. cvvvereeeee. | 06/01/2018. | Paydown 27,791 27,791 26,776 27,441 0 350 0 350 0 27,791 0 0 09/15/2032.

31320 JL 9 [FHLMC 2499 VZ 6.000% 09/15/32........ccovuecrrermniincrinanns | corrirncnees 06/01/2018. | PAYAOWN........ccvovmriveriinriieriininis | cervviesiisniiscsiienns | cevvernions 12,395 | .o 12,395 | oo 12,175 12,320 0 75 0 75 0 12,395 0 0 09/15/2032.

31392W  JU 5 |FHLMC 2509 ZQ 5.500% 10/15/32.. ....| 06/01/2018. | Paydown 62,137 62,137 59,346 61,273 0 864 0 864 0 62,137 0 0 10/15/2032.

31393A VK 0 [FNMA2003-30 HY 5.500% 04/25/33 ....| 06/01/2018. | Paydown 4,564 4,564 4,325 4,456 0 107 0 107 0 4,564 0 0 04/25/2033.

31393C LX 9 [FNMA2003-48 GH 5.500% 06/25/33 . 06/01/2018. | PaydOWN............cooorivirinriiniiens | e | coveeins 109,872 ...109,872 | ......... 107,332 | oo 108,715 | oo (VN [ 1,157 0 1,157 0 109,872 0 0 06/25/2033.

31393N  4A 4 [FHLMC 2589 GM 5.500% 03/15/33.. 06/01/2018. | Paydown 51,798 51,798 52,098 51,806 0 (8) 0 (8) 0 51,798 0 0 03/15/2033.

31393y W2 7 [FANNIEMAE WHOLE LOAN 2004-W6 1A2 5.500. <. | 06/01/2018. | Paydown..........ccocvvmviinciinniinnis [ | v 762,168 .. 762,168 | .......... 741,341 756,868 0 5,300 0 5,300 0 762,168 0 0 07/25/2034.

31397S SJ 4 |FANNIE MAE 2011-24 GY 4.500% 04/25/41 ....| 06/25/2018. | Paydown 27,122 27,122 28,163 27,636 0 (514) 0 (514) 0 27,122 0 0 04/25/2041.

31405W QT 5 |FNMAPOOL 801566 5.000% 01/01/20. ....| 06/01/2018. | Paydown 3,086 3,086 3,106 3,081 0 6 0 6 0 3,086 0 0 01/01/2020.

33803W AA 7 |FISHERS LANE ASSOC LLC US GOVT LEASE BAC .| 06/05/2018. | Redemption ~ 100.0000 ...110,634 12,761 112,031 0 0 (37) 0 111,994 08/05/2030.

36230M FL 6 |GN 752871 3.850% 07/15/36... 06/01/2018. | Paydown 41,129 42,774 .0 0 (1,399) 0 41,129 07/15/2036.

38378N KA 0 [GNMA2013-173VB 3.500% 10/16/33. ....| 06/01/2018. | Paydown 32,939 32,939 32,939 0 0 0 0 32,939 10/16/2033.

38378X 6B 2 [GNMA 2015-5KV 3.250% 05/16/42. <] 06/01/2018. | Paydown..........cvvvvnvinniiiiniinnis [ | i 45374 | .......... 45,374 45,612 0 0 (237) 0 45,374 05/16/2042.

452151 LD 3 |ILLINOIS STATE 4.350% 06/01/18.. cevvereenee | 08/01/2018. [ MALUIIY. ... [ e | e 1,200,000 | ....... 1,200,000 | .......1,146,732 | ........... 1,196,766 0 0 3,234 (VN 1,200,000 06/01/2018.

46637Q AA 4 |JP MORGAN TAX EXPT PASS THR TR 2012-AMTA1......... cevveennnen. | 06/01/2018. | Paydown 256,744 256,744 262,934 259,927 0 (3,183) 0 (3,183) 0 256,744 01/27/2038.

911551 AA 7 |US ARMY HOSP CASH MGMT FUND SENIOR SECUR.... | ............ | 06/01/2018. | Redemption _100.0000. 36,508 36,508 36,508 36,508 0 0 0 0 0 36,508 05/01/2032.
3199999. Total - Bonds - U.S. Special Revenue and Special A MENES. .o i | e 4,699,798 | ....... 4,699,798 | ....... 4,647,374 | .......... 4,704,289 | ................. 0 [ (1,669) 0 (1,669) 0 [ 4,702,619 XXX

Bonds - Industrial and Miscell

00115A AG 4 |AEP TRANSMISSION CO LLC 144A 3.750% 12.....ccccovvve | covvvrnnens 05/10/2018. | Tax Free Exchange............ccccoevies | covvennviineiisciiiinnns | v 2,411,064 | ....... 2,500,000 | ....... 2,410,450 0 0 614 0 614 0 2,411,064 0 0 0 0 | 12/01/2047.

00206R CN 0 [AT&TINC 3.400% 05/15/25. .| 06/27/2018. | Wells Fargo SECUMIES............oovvees | vververesmveenriiseries | cerveean 944,810 | ....... 1,000,000 | .......... 997,040 997,737 0 134 0 134 0 997,871 0 |....(53,061) | ........(53,061) | ....... 21,156 | 05/15/2025.

00206R EM 0 [AT&TINC 3.900% 08/14/27. 05/23/2018. | Call  101.0000.........ccoovwmmrermris | crrireriiisriinniiinnis | s 4,040,000 | .......4,000,000 3,993,080 3,993,327 0 235 0 235 0 3,993,562 0f....06438 | .....06438 ... 163,933 | 08/14/2027.

00213R  AA 1 |ARLFIRSTLLC 2012-1A A1 3.835% 12/15/. ....| 06/15/2018. | Paydown 951,188 | ..........951,188 | ......... 951,188 951,188 0 0 0 0 0 951,188 0 [0 | 0 [ s 16,451 | 12/15/2042.

00228# AA 0 |AV CINGULAR LLC CINGULAR WIRELESS LLC ....| 06/15/2018. | Redemption ~ 100.0000..........cccoe. | corvrrrvrermmirmneivinis | v 155,594 | ........155,594 | ... 159,742 156,757 0 (104) 0 (104) 0 156,652 0 08/15/2021.

004375 AN 1 |ACCREDITED MORT LOAN TRUST 2003-2 A1 4... cevveeneree. | 06/01/2018. | Paydown 38,468 38,468 29,043 33,932 0 [ s 4,536 0 4,536 0 38,468 0 0 0 . 10/25/2033.

008414 AA 2 |AGATE BAY MORTGAGE LOAN TRUST 2013-1 Al......ccc. | coovvvvnaeee 06/01/2018. | Paydown 34,898 34,898 33,382 33,968 0 5 0 5 0 33,973 0 925 925 505 | 07/25/2043.
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00841X AD 2 |AGATE BAY MORTGAGE LOAN TRUST 2015-2 Ad.......... | cccvee. 06/01/2018. | PaydoWN.........coourvveneiirriieriiinens | cereviesiissiissiiienns | cevvieniens 63,380 63,380 64,321 63,945 0 (564) 0 (564) 0 63,380 0 0 0 901 | 03/25/2045.

00842T AC 2 |AGATE BAY MORTGAGE LOAN TRUST 2016-1 A3. wvrr | 06/25/2018. | PAYAOWN.......ovvvverrvieriniriieenins [ cevineriiseiineniinsenes | cveeni 105,728 | .........105,728 | .......... 106,323 106,077 0 (349) 0 (349) 0 105,728 0 0 0 1,441 | 12/25/2045.

00922K AB 6 |AIR2US 144A SERIES B ENHANCED EQUIP . .| 04/01/2018. | Redemption ~ 100.0000 201,378 201,378 202,597 201,522 0 (17) 0 (17) 0 201,505 (U O (VL)) — (128)] .........8,686 | 10/01/2020.

023135 BA 3 |AMAZON.COM INC 144A 3.150% 08/22/27.........coovvvvvurs | vovrenrnnes 06/08/2018. | Tax Free EXChange...........ccccvvevenne | cevvernevernesvinerinnnns | e 1,996,665 | ....... 2,000,000 | ....... 1,996,420 | ........... 1,996,530 0 135 0 135 (VN 1,996,665 0 0 0 [ 31,500 | 08/22/2027.

023138 AA 8 |AMBAC ASSURANCE CORP 5.100% 06/07/20... ....| 06/27/2018. | J P Morgan & Co. 7,442 5,595 7,386 0 0 (313) 0 (313) 0 7,073 0 06/07/2020.

023138 AA 8 |AMBAC ASSURANCE CORP 5.100% 06/07/20... ... | 02/14/2018. | Security Withdraw. 0 5,595 0 0 0 1 0 1 0 1 0 06/07/2020.

023765 AA 8 |AMERICAN AIRLINES 2016-2 AA  3.200% 06/. ....| 06/15/2018. | Redemption  100.0000. ...78,000 J1,721 77,747 0 14 0 14 0 77,760 0 06/15/2028.

023770 AA 8 |AMERICAN AIRLINES 2015-1 A 3.375% 05/0. . .| 05/01/2018. | Redemption ~ 100.0000 151,812 | e 52,381 152,325 0 (22) 0 (22) 0 152,303 05/01/2027.

023770 AB 6 |AMERICAN AIRLINES 2015-1 B 3.700% 05/0..........ccooooeu | covrrrernn 05/01/2018. | Redemption ~ 100.0000.........ccccoee | corvvormiirnniinniiinns | crvvieiens 41438 | ............ 41438 | ......... 41,438 41,438 0 0 0 0 0 41,438 05/01/2023.

02377A  AA 6 |AMERICAN AIRLINES 2014-1 APT TRUST 3 ....| 04/01/2018. | Redemption ~ 100.0000..........cevws | corererrerierermernrrnenes | wvvrriennns 40,042 | .......... 40,042 40,042 0 0 0 0 0 40,042 10/01/2026.

02660T BU 6 |AMERICAN HOME MORTGAGE INV TR 2004-3 6A5 ....| 06/01/2018. | Paydown 293,949 293,949 243,625 0 50,324 0 50,324 0 293,949 10/25/2034.

02665U AA 3 [AMERICAN HOMES 4 RENT 2014-SFR2 A 3.78. ....| 06/01/2018. | Paydown ..14,306 14,297 0 8 0 8 0 14,306 10/17/2036.

02666A AA 6 [AMERICAN HOMES 4 RENT 2015-SFR1 A 3.46. .| 06/01/2018. | Paydown ..13,462 .13,462 13,458 0 4 0 4 0 13,462 04/17/2045.

03065 AF 1 |AMERICREDIT AUTOMOBILE REC. TR 2014-4 C.....coooees [ crvrrvrrenne 06/08/2018. | Paydown 290,049 290,049 290,043 0 6 0 6 0 290,049 11/09/2020.

03072S LT 0 [AMERIQUEST MORTGAGE SECURITIES 2003-11 A... ....| 06/01/2018. | Paydown 220,981 220,981 214,448 0 179 0 179 0 214,627 01/25/2034.

030728 P9 0 |AMERIQUEST MORTGAGE SECURITIES 2005-R9 veer| 06/01/2018. | PAYAOWN........vvvveverrrircrisrrinerins [ cerinesriseiinesinnenes | cvoeeiin 14,447 | v 14,447 14,222 0 24 0 24 0 14,247 11/25/2035.
03215P EQ 8 |AMRESCO RESIDENTIAL SEC CORP 1998-2 A5..... ....| 06/01/2018. | Paydown 56,179 56,179 54,703 0 79 0 79 0 54,782 02/25/2028.

03215P ET 2 |AMRESCO RESIDENTIAL SEC CORP 1998-2 M2F.. [ 06/01/2018. [ PAYAOWN.........oorverereirrirerrrerirnee | wereersnererssnsssenenns | eeereeenes 15,391 | v 15,391 15,190 0 38 0 38 0 15,228 06/25/2028.

03236T AB 2 |AXIS EQUIPMENT FINANCE REC 2018-1AB 3.....cccoce. | evurionens 05/20/2018. | Paydown 5 5 0 0 0 0 0 0 5 04/22/2024.

034620 AB 0 |ANGEL OAK MORTGAGE TRUST 2017-1 A2 3.0. <. | 06/01/2018. | Paydown..........ccocvvervinniiiniinnis [ | e 190,062 190,062 0 0 0 0 0 190,062 01/25/2047.
03837P AA 5 [AQUAFINANCE TRUST 2017-AA 3.720% 11/... < | 06/15/2018. | PaydOWN........oooorveririiriinrireciis [ eevinriineniineniiseins | e 702,434 | .........702,434 702,346 0 88 0 88 0 702,434 11/15/2035.

04542B MS 8 |ASSET BACKED FUNDING CERT 2005-AQ1 A4.. . 06/01/2018. | PaydOWN............cooorivirinriiniiens | e | coveeins 101,843 | ..........101,843 101,555 0 9) 0 9) 0 101,546 06/25/2035.

05379B AN 7 [AVISTACORP 5.950% 06/01/18..... 06/01/2018. | Maturity. .......2,000,000 .2,000,000 ..1,999,662 0 338 0 338 0 2,000,000 06/01/2018.

05464P AB 8 |AXIS EQUIPMENT FINANCE REC LLC 2015-1 B. <. | 06/20/2018. | Paydown..........ccocvvrviinniiinniinnis [ | e 964,559 964,559 964,450 0 20 0 20 0 964,470 03/20/2020.

05490P AC 4 [BCC FUNDING CORP 2015-1B 3.193% 10/20... <o | 06/20/2018. | PaYdOWN........ooorviririieriiinniieciis [ e | e 763,286 ....763,286 763,278 0 8 0 8 0 763,286 10/20/2020.

055392 AB 0 |BFL FUNDING | 144A TRUST CERT SERIES 20. ....| 06/01/2018. | Redemption  100.0000..........cccoe. | covvrrmvrnmiiinviiinies | v 176,828 | ..........176,828 176,846 0 (18) 0 (18) 0 176,828 05/01/2021.

05541N  AB 0 [BCC FUNDING CORP 2016-1 A2 2.200% 12/2 .| 06/20/2018. | PAYAOWN..........covemrriiriiriiiiniiiies | i | ceevenend 619,106 | ..........619,106 | ......... 619,028 619,051 0 55 0 55 0 619,106 12/20/2021.

05590# AA 9 |BPHQ 2017 CTL Pass-Through Tru 3.540%.... 06/15/2018. | Redemption ~ 100.0000 38,512 38,512 38,512 38,512 0 0 0 0 0 38,512 11/15/2032.

05606U AA 8 [BXG RECEIVABLES NOTE TRUST 2012-AA 2. cerr| 06/02/2018. | PAYAOWN.......cooovrviriririinriieeiis [ cevinnniissiinesiiineies | oo 42,653 | ...cooenen: 42,653 | ............ 42,653 42,653 0 0 0 0 0 42,653 12/02/2027.

05606V AA 6 [BXG RECEIVABLES NOTE TRUST 2013-AA 3. ....| 06/04/2018. | Paydown 64,282 64,282 64,268 64,277 0 5 0 5 0 64,282 12/04/2028.

05606X AA 2 [BXG RECEIVABLES NOTE TRUST 2015-AA 2. cvr| 06/02/2018. | PaYdOWN........oooorvirriiriinriieniis [ e | e 161,784 | .........161,784 | ... 161,771 161,777 0 1 0 1 0 161,778 05/02/2030.

05607B  AA 9 [BXG RECEIVABLES NOTE TRUST 2017-AA 2. .| 06/02/2018. | Paydown 80,881 80,881 80,879 80,879 0 0 0 0 0 80,879 10/04/2032.

05607B AB 7 |BXG RECEIVABLES NOTE TRUST 2017-AB 3.. 06/02/2018. | Paydown . .130,209 130,209 130,201 130,202 0 0 0 0 0 130,202 10/04/2032.

06051G  GW 3 |BANK OF AMERICA 144A 3.419% 12/20/28.... ....| 06/23/2018. | Tax Free Exchange..........c.ccoouvwcees [ covvvnniemneiisciiiinnns | e 1,971,119 0 0 899 0 899 0 [ 1,971,119 12/20/2028.

073879 ED 6 |BEAR STERNS ASSET BACKED SEC 2004-AC4 A4 evr| 06/01/2018. | PAYAOWN.......cooovevirriieiiinriieeiis [ cevineriinseiiseniinsenes | cvveni 126,192 | ........126,192 | .......... 118,975 118,975 0 0 0 0 0 118,975 08/25/2034.

09228Y AB 8 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AA 4 ....| 06/15/2018. | Paydown 54,688 54,688 54,687 54,688 0 0 0 0 0 54,688 12/16/2041.
09228Y AC 6 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AB 5. .| 06/15/2018. | Paydown 23,438 23,438 23,437 23437 0 0 0 0 0 23,438 12/16/2041.

10623* AA 4 |BRAZOS SANDY CREEK ELEC COOP 6.540% 06. 06/30/2018. | Redemption  100.0000 61,111 61,111 61,111 61,111 0 0 0 0 0 61,111 06/30/2024.

12479R  AD 9 |CAPITAL AUTOMOTIVE REIT 2017-1A A1 38....... ....| 06/15/2018. | Paydown 7,500 7,500 7,498 7,498 0 0 0 0 0 7,498 04/15/2047.

124860 CB 1 [C-BASSLLC 1999-3 A 6.221% 01/01/29 ....| 06/01/2018. | Paydown 7,811 7,811 7,667 7,719 0 2 0 2 0 7,721 01/01/2029.
12480W GE 8 |C-BASS 2002-CB6 M2F 5.503% 01/25/33... . .| 06/01/2018. | Paydown 31,101 31,101 27,197 27,197 0 0 0 0 0 27,197 01/25/2033.

1248P8 AH 2 |CREDIT-BASED ASSET SER & SECUR 2006-MH1........... | ccccoouuncee 06/01/2018. | Paydown.........coourvveriiniiisniiinens | coreiissiissiissiienns | cvvveeens 151,281 | .........151,281 | ......... 152,794 150,865 0 (42) 0 (42) 0 150,824 10/25/2036.
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12502Y AP 8 |CCRINC MT100 PYMT RIGHTS MAST 2012-CA C......ccc.. | covvvres 06/10/2018. | PaYdOWN.........cvovmvveriirniiieniiinens | cereiissiisssiiscsiinns | cvvveenes 107,143 | ..........107,143 107,143 0 0 0 0 0 107,143 0 0 0 07/11/2022.

125464 AA 5 [CIC RECEIV MASTER TRUST SECURITIZTION SE ....| 04/08/2018. | Redemption ~ 100.0000..........ccuuv. | corererverierirmerririenes | wovverinne 130,298 ....130,298 130,298 0 0 0 0 0 130,298 0 0 0 10/07/2021.

125634 AN 5 |CLIFUNDING LLC 2014-1 A 3.290% 06/18/ . . 06/18/2018. | PaYdOWN..........covevmieiiviriiinniiins | e | cevviiens 115,082 ....115,082 115,049 0 2 0 2 0 115,051 0 31 31 06/18/2029.

12563L AA 5 [CLIFUNDING LLC 2016-1A A 4.210% 02/18.......ccovvecruurs | corrernenens 06/18/2018. | PAYAOWN.......occverervercrirrrrirerirenns | ceveverersseesenesssnes | cveveneees 164,061 | ..........164,061 164,046 0 1 0 1 0 164,047 0 14 14 02/18/2041.

12563L AE 7 [CLIFUNDING LLC 2017-1AA 3.620% 05/18... oo | 06/18/2018. | Paydown..........oovveriineiiniiiecins [ e | e 100,340 ....100,340 100,329 0 1 0 1 0 100,340 0 0 0 05/18/2042.

12563L AJ 6 |[CLIFUNDING LLC 2018-1A A 4.030% 04/18... ....| 06/18/2018. | Paydown 52,437 52,437 52,307 0 0 130 0 130 0 52,437 0 0 0 04/18/2043.

12594X AA 2 |CREDIT SUISSE MORTGAGE TRUST 2017-HL1 A1 ....| 06/01/2018. | Paydown 88,040 88,040 89,787 89,671 (VN [ (1,632) 0 (1,632) 0 88,040 0 0 0 06/25/2047.

12625) AC 2 [CPSAUTO TRUST 2013-BC 3.480% 09/15/2 o | oesseeeeen. | 04/15/2018. | Paydown 69,376 69,376 68,552 69,359 0 17 0 17 0 69,376 0 0 0 09/15/2020.

12632V AB 8 |CPSAUTO TRUST 2014-CB 2.670% 08/17/2.......cccccccees | vrrrenens 06/15/2018. | PaydoWn..........oovrveriiinniniiiinnies [ e | s 1,189,882 | ....... 1,189,882 | ......1,189,709 | ........... 1,189,867 0 15 0 15 (VN 1,189,882 0 0 0. 13,041 | 08/17/2020.

12635T AA 2 |CRGISSUER 2015-1 A 4.070% 07/10/22 ....| 04/10/2018. | Paydown 889,236 ....889,236 | ..........882,510 | ...t 884,681 | ...ccovorrrennn (V[N 4,555 0 4,555 0 889,236 0 0 0....18,096 |07/10/2022.

12646W AH 7 |CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A.. v | 06/01/2018. | PaYdOWN........ooouriiriiiriiiniiieniins [ e | v 40,703 40,703 41,040 0 (338) 0 (338) 0 40,703 0 0 04/25/2043.

12646X AJ 1 |CREDIT SUISSE COMM MORT TRUST 2013-IVR3.. ....| 06/01/2018. | Paydown 54,950 54,950 55,322 0 (2) 0 (2) 0 55,320 0 05/25/2043.

12667F R5 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2........ | ..ccccoeeee | 08/01/2018. | PAYAOWN......cocvommiiiriiniiisriiinnis | o | v 272,358 | ..........294,453 265,130 0 183 0 183 0 265,313 0 02/25/2035.

12667F Y3 3 |COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A........ | ccoovveenne 06/01/2018. | PAYAOWN........vverervrrrirrrrierereens | cevereseresnesssesssnes | cveseneees 122,530 | ..........138,299 124,860 0 0 0 0 0 124,860 0 03/25/2035.

12667F YF 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB 1........ e | 06/01/2018. | PaydOWN........ooorviiriieriiinriieciins [ e | e 304,434 | .........304,434 301,164 302,994 (V1 1,440 0 1,440 0 304,434 0 01/25/2035.

12668A MN 2 |COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A. ....| 06/01/2018. | Paydown 1,091 1,179 960 1,063 0 1 0 1 0 1,064 0 11/25/2035.

126694 CV 8 [COUNTRYWIDE HOME LOANS 2005-21 A17 55... ....| 06/01/2018. | Paydown 4,294 5,546 4,835 5,002 0 3 0 3 0 5,095 0 10/25/2035.

12669G C8 2 [COUNTRYWIDE HOME LOANS 2005-13 A8 5.50... cvvvereeeee. | 06/01/2018. | Paydown 58,048 58,048 53,735 55,677 0 37 0 37 0 55,714 0 06/25/2035.

141781 G# 5 [CARGILL INC SR NOTE 7.280% 06/30/23.........cocoooemerece | corrircnees 06/30/2018. | Redemption ~ 100.0000.........cccccees | corvverrrivmniinciiiiens | cvveeeees 200,000 200,000 200,000 200,000 0 0 0 0 0 200,000 0 0 06/30/2023.

141780 AC 4 |CFCAT 2014-1AB 2014-1AB 2.720% 04/15 ....| 04/15/2018. | Paydown 91,055 91,055 91,937 91,088 0 (33) 0 (33) 0 91,055 0 0 04/15/2020.

14428T BA 8 |CARPENTER TECHNOLOGY MTN SERIES B 6.99 coer | 0420/2018. | MAUTIRY........coooorvecricnicriieniins [ e | e 2,425,000 | ....... 2,425,000 2,415,562 0 9,438 0 9,438 0 2,425,000 0 0 0. 87,108 | 04/20/2018.

149162 B@ 7 |[CATHOLIC HEALTHCARE WEST SERIESC 6.45.. . 05/15/2018. [ MAtUItY..........ccvvvrieinriiciinrienns [ e | e 2,000,000 | ....... 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0f... 112,517 | 05/15/2018.

16164A AC 9 |Chase Mortgage Finance Corpora 2016-2 M2.... 06/01/2018. | Paydown . .100,069 100,069 102,169 0 (2,100) 0 (2,100) 0 100,069 0 0 02/25/2044.

171232 AR 2 [CHUBB CORP 5.750% 05/15/18 c.r| 06/15/2018. | MARUTiLY.......ovvevieciriciscins [ v | s 1,750,000 1,750,000 | ......1,734,355 | ........... 1,749,251 0 749 0 749 (VN 1,750,000 0 0 05/15/2018.

172973 2R 9 |CITICORP MORTGAGE SECURITIES 2005-6 1A5... ....| 06/01/2018. | Paydown 3,419 3,419 3,264 0 0 0 0 0 3,264 0 09/25/2035.

172973  5F 2 |CITICORP MORTGAGE SECURITIES 2006-1 2A1... ....| 06/01/2018. | Paydown 2,288 2,288 2,273 0 1 0 1 0 2,273 0 02/25/2021.

17311A AD 7 |CITICORP MORTGAGE SECURITIES 2006-7 2A1... .| 05/01/2018. | Paydown 2,012 2,012 1,998 0 0 0 0 0 1,998 0 12/25/2021.

17312D AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3 06/01/2018. | Paydown ..12,210 12,210 12,156 0 0 0 0 0 12,156 0 09/25/2037.

17321L  AA 7 [CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A.. cevveeeenee. | 06/01/2018. | Paydown 31,211 31,211 30,574 30,735 0 476 0 476 0 31,211 0 10/25/2043.

17323 AA 3 [CITIGROUP MRTGE LOAN TRUST INC 2015-A A1.......... cevvevnnnees | 08/01/2018. [ PAYAOWN........ooovvviiciriciiins | e | e 301,064 301,064 305,115 303,265 (VN [ (2,201) 0 (2,201) 0 301,064 0 06/25/2058.

174538 AJ 0 |FRONTIER COMMUNICATIONS SENIOR NOTES 9....... svvveenneeen | 05/08/2018. | Deutsche Bank SecUrities.............. | vooreverereennrireneins | coveene 2,017,500 | ....... 3,000,000 | ....... 2,002,500 2,002,500 0 0 0 0 0 2,002,500 0 08/15/2031.

19260M AA 4 [COINSTAR FUNDING, LLC 2017-1A A2 5.216.... .| 04/25/2018. | Paydown 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 04/25/2047.

194204 AB 9 [COLLEGE AVE STUDENT LOANS 2017-AA2 3. 06/25/2018. | Paydown 56,852 56,852 56,828 56,830 0 22 0 22 0 56,852 0 11/26/2046.

19687T AC 0 |COLT FUNDING LLC 2017-1 A3 3.074% 05/2 cevvvennees | 0810172018 [ PAYAOWN. ..o | e | oo 336,828 | ..........336,828 336,828 0 0 0 0 0 336,828 0 05/27/2047.

199575 AW 1 [COLUMBUS SOUTHN PWR CO 6.050% 05/01/18........... cevveveereen | 051012018, [ MALUIIY. ... [ e | ceneens 5,000,000 | ....... 5,000,000 | ......4,994,460 | ........... 4,999,751 0 249 0 249 (VN 5,000,000 0 05/01/2018.

20267T AA 0 |COMMONBOND STUDENT LOAN TRUST 2016-A A....... | ...cc....ce. | 06/25/2018. | PaYdOWN.........oouvviriirniiriincis [ | v 247,049 | ..........247,049 247,041 0 8 0 8 0 247,049 0 05/25/2040.

20267U AA 7 |COMMONBOND STUDENT LOAN TRUST 2016-B Af....... | ..ccccoeeee. | 06/25/2018. | PAYAOWN......ooccvvrrieriiiriiriinnnns | coreiiesiinssiiseiiienns | cvevneees 167,482 | ..........167,482 160,278 | ...covvvvvnns 0 [ s 7,204 0 7,204 0 167,482 0 10/25/2040.

20826F AD 8 |CONOCOPHILLIPS COMPANY 3.350% 11/15/24 06/11/2018. | Redemption ~ 100.2230 .......5,011,150 | .......5,000,000 ,993,623 0 369 0 369 0 ..4,993,991 11/15/2024.

209111 ET 6 |CONSOLIDATED EDISON CO NY Inc 5.850% 0. ceer | 04101/2018. | MALUTIY.......ocvvvnrverercriieiiieniins [ eervieeiineniiseiiiennns | e 7,000,000 | ....... 7,000,000 | ....... 7,002,280 ..7,000,073 0 (73) 0 (73) 0 ..7,000,000 0 0 0 ... 204,750 | 04/01/2018.

21050E  AB 0 [CONSUMER LOAN UNDERLYING BOND 2017-NP1 B..... covvveenee | 0811512018, [ PAYAOWN. ... | i | e 973,838 | ........973,838 | .......... 973,833 973,818 0 20 0 20 0 973,838 0 0 0 |......14,404 | 04/17/2023.
21075W BX 2 |CONTIMTGE HOME EQUITY 1995-4 A9 2.472............. ceeveeneree. | 06/01/2018. | Paydown 6,930 6,930 4,173 4,173 0 0 0 0 0 4,173 0 03/15/2027.
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21075W CJ 2 |CONTI MTGE HOME EQUITY 1996-1 A7  7.000.......cccooco. | covvernens 06/01/2018. | Paydown 602 602 436 436 0 0 0 0 0 436 0 [ L I LI 18 | 03/15/2027.
21075W ER 2 |CONTI MTGE HOME EQUITY 1997-2 A8 0.000.. ....| 06/01/2018. | Paydown 1,727 1,727 1,726 1,727 0 0 0 0 0 1,727 0 0 0 0 | 04/15/2028.
210795 QB 9 |CONTINENTAL AIRLINES 2012-2 AEETC 4.0.... . .| 04/29/2018. | Redemption  100.0000..........cccoe. | vorrvvenmierrniiineiies | cevviis 124,400 | ........124,400 | .......... 126,266 125,768 0 (71) 0 (71) 0 125,696 0 [ (1,296) | .......... (1,296) | ......... 2,488 | 10/29/2024.
22540V MK 5 [CSFBTRUST 2001-HE30 M-F-1 7.650% 07/2.......ccocoverees | corrircnens 06/01/2018. | Paydown 7,801 62,014 24,651 29,434 0 220 0 220 0 29,654 0 |...(21,854) | ........ (21,854) | ...coonecn. 17 | 07/25/2032.
22540V ZZ 8 |CSFB TRUST 2002-54B1 7.500% 02/25/32 ....| 06/01/2018. | Paydown 81,774 | ........... 74,484 37,868 45,765 0 194 0 194 0 45,959 0 35,815 35,815 02/25/2032.
225458 AY 4 |CS FIRST BOSTON MORTGAGE SECUR 2005-1 1 ....| 06/01/2018. | Paydown 95,154 95,154 93,527 93,527 0 0 0 0 0 93,527 (/N - 1,627 | e 1,627 02/25/2035.
2254W0 KD 6 |CSFIRST BOSTON MRTGE SEC 2004-7 6A1 5 ....| 06/01/2018. | Paydown 7,164 7,164 7,325 7,165 0 (4) 0 (4) 0 7,161 0 3 3 10/25/2019.
226829 AA 7 |CROCKET COGENERATION 144A 5.869% 03/30.. . .| 06/30/2018. | Redemption ~ 100.0000 58,495 58,495 58,495 58,495 0 0 0 0 0 58,495 0 0 0 03/30/2025.
22970  AA 8 [BGS BNSF Series 2015-1 CTLPT 4.070% 0.......cccooovvvvee | covvinnens 06/15/2018. | Redemption ~ 100.0000.........cccoee | corvvermiernniinciiinns | e 11,946 | oo 11,946 11,946 0 0 0 0 0 11,946 0 0 0 05/15/2034.
233046 AE 1 |DBMASTER FINANCE LLC 2017-1A A2l 3.62 vver | 05/20/2018. | PAYAOWN........vvvrererrrircrinnrierins [ cevinesniserineseinnenes | sveeeiins 12,500 | covverernne 12,500 12,500 0 0 0 0 0 12,500 0 0 0 11/20/2047.
233326 C* 6 |DSTSYSTEMSINC 5.420% 08/09/20 ....| 05/01/2018. | Redemption  100.0000..........cccce. | covevmrrirmmnrersriiinnns | s 3,000,000 | ....... 3,000,000 | ... 3,000,000 0 0 0 0 (U 3,000,000 0 0 0 08/09/2020.
23341K AB 1 |DRB PRIME STUDENT LOAN TRUST 2015-D A2 vvrr | 06/25/2018. | PAYAOWN........cvovverrrierinrvieenen [ cerinverinerineneinnenes | coveeenns 489,184 | .........489,184 | .......... 490,101 489,923 0 (740) 0 (740) 0 489,184 0 0 0 6,224 | 01/25/2040.
23389@ AA 9 |DAIRYLAND POWER COOPERATIVE 3.420% 03/. <[ -oeeeeen | 06/30/2018. | Redemption  100.0000 25,000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 0 03/30/2043.
24703C AF 0 |DELL EQUIPMENT FINANCE TRUST 2015-2 C...cecoovvverne [ cvvrerennne 06/22/2018. | PAYAOWN........cvvrrrerrerrrrirerninenes | ververeeessseennesssennes | eoveene 2,500,000 | ....... 2,500,000 | ....... 2,499,745 2,499,905 0 95 0 95 0 2,500,000 0 0 09/22/2020.
25272V AA 7 |DIAMOND RESORTS OWNER TRUST 2015-1A 2. ....| 06/20/2018. | Paydown 91,313 91,313 91,303 91,305 0 8 0 8 0 91,313 0 0 07/20/2027.
25272X  AA 3 |DIAMOND RESORTS OWNER TRUST 2017-1A A... ... | 06/20/2018. | Paydown 223,943 223,943 223,886 223,888 0 55 0 55 0 223,943 0 0 10/22/2029.
25272X AB 1 |DIAMOND RESORTS OWNER TRUST 2017-1A B... <. | 06/20/2018. | PaydOWN........coorvirriieciiniiieniins [ e | e 167,957 | ........167,957 | ......... 167,930 167,930 0 27 0 27 0 167,957 0 0 10/22/2029.
25273A  AA 2 |DIAMOND RESORTS OWNER TRUST 2014-1A 2. cvvverneeee. | 06/20/2018. | Paydown 81,504 81,504 81,496 81,499 0 6 0 6 0 81,504 0 0 05/20/2027.
25273A AB 0 [DIAMOND RESORTS OWNER TRUST 2014-1B 2.......... | cccveuucec. 06/20/2018. | Paydown 81,504 81,504 81,490 0 14 0 14 0 81,504 0 0 05/20/2027.
25755T AD 2 |DOMINOS PIZZA MASTER ISSUER 2015-1A A2. ....| 04/27/2018. | Redemption  100.0000..........ccoows | crvvvrmiermnirsmiirinnns | s 4,912,500 | ....... 4,912,500 | ......4,912,500 | ........... 4,912,500 0 0 0 0 (VN 4,912,500 0 0 10/25/2020.
260543 BV 4 |DOW CHEMICAL CO 5.700% 05/15/18............... cer| 05/15/2018. | MALUTiLY........cooooveeriicriieriiieciiens [ e | e 750,000 | ..........750,000 749,839 0 161 0 161 0 750,000 0 0 05/15/2018.
26207V AF 4 |DRIVE AUTORECEIVABLES TRUST 2015-CC 3 .| 06/15/2018. | Paydown 609,670 ....609,670 609,647 0 23 0 23 0 609,670 0 0 0 7,627 | 05/17/2021.
26224H AE 7 |DRUG ROYALTY Ill LP 12017-1A A2 3.600 04/15/2018. | Paydown 5,848 ..75,848 75,837 0 1 0 1 0 75,848 0 0 0 11,365 | 04/15/2027.
27034M AB 0 |Eamest Student Loan Program L 2016-D A2.. ....| 06/25/2018. | Paydown 243,759 | ..........243,759 243,696 0 62 0 62 0 243,759 0 0 0 2,696 | 01/25/2041.
27430*  AK 9 [EAST PENN MANUFACTURING CO SERIESB 7.. ceer| 05/22/2018. | MALUTILY.......ocvvvevieciicniieciieeniins [ v | s 3,000,000 | ....... 3,000,000 3,000,000 0 0 0 0 (N 3,000,000 0 0 0f... 108,900 | 05/22/2018.
284157 AA 2 |ELARAHGV TIMESHARE ISSUER 2014-AA 2... ....| 06/25/2018. | Paydown 81,348 81,348 81,346 81,347 0 1 0 1 0 81,348 0 0 0 849 | 02/25/2027.
284157 AB 0 |ELARAHGV TIMESHARE ISSUER 2014-AB 3... .| 06/25/2018. | Paydown 81,348 81,348 81,336 81,342 0 6 0 6 0 81,348 0 0 0 11,013 | 02/25/2027.
28416D AB 6 |ELARAHGV TIMESHARE ISSUER 2017-A B 06/25/2018. | Paydown . .135,608 135,608 135,567 135,569 0 39 0 39 0 135,608 0 0 0 .1,664 | 03/25/2030.
29250R AN 6 |ENBRIDGE ENERGY PARTNERS 6.500% 04/15/ ceer | 0471512018, | MALUTIRY......ovvververiieniiciiiseniins [ v | s 5,000,000 | ....... 5,000,000 4,974,186 | .......... 4,999,011 0 989 0 989 (N N 5,000,000 0 0 0f... 162,500 | 04/15/2018.
29277V AA 4 |ENTERGY NEW ORLEANS STORE RCVY 2015-1 A <. | 06/01/2018. | Paydown..........ccocvvemvvinciiinniinnis [ | e 270,522 270,522 270,456 270,488 0 35 0 35 0 270,522 0 0 0 3,611 | 06/01/2027.
294751 DR 0 |EQUITY ONE ABS INC 2004-1 AF5 4.908% 0 <o | 06/01/2018. | PaYdOWN........ooourviririieriiinniiieciis [ ervinrninenineniisenes | e 108,315 | .........108,315 | ......... 108,315 108,315 0 0 0 0 0 108,315 0 0 0 2,271 | 04/25/2034.
29977) AB 2 |EVERBANK MTGE LOAN TRUST 2013-1A2 25.... .| 06/01/2018. | Paydown 24,456 24,456 24,602 24,535 0 (79) 0 (79) 0 24,456 0 0 0 03/25/2043.
29977K  AA 1 |EVERBANK MTGE LOAN TRUST 2013-2A 3.00 06/01/2018. | Paydown 62,335 62,335 61,720 61,862 0 473 0 473 0 62,335 0 0 0 06/25/2043.
29978C AA 8 |EverBank Mortgage Loan Trust 2018-1 A1 cevvernnnees | 0810172018 [ PaYAOWN. ..o | e | oo 114,389 114,389 | 13,102 | 0 [ e 0 [ s 1,287 0 1,287 0 114,389 0 0 0 02/25/2048.
30273@ AA 3 |FPL ENERGY ROCKAWAY PEAKING SENIOR SECUR... |............| 06/30/2018. | Redemption ~ 100.0000.........cccccu | orvrrererrenerirnenienae .195,400 ....195,400 195,400 0 0 0 0 0 195,400 0 0 0 06/28/2020.
3138L2 V4 6 |FANNIE MAE AM2434 3.050% 05/01/27.........ccccoovvvvvvnncee ....| 06/01/2018. | Paydown .. 11,613 11,613 11,996 0 (383) 0 (383) 0 11,613 0 0 0 05/01/2027.
3140FX ED 0 |FNMABF0131 3.500% 08/01/56. . [ 06/01/2018. | PAYAOWN.........oorverrivriiiiieniiies | i | ceevieaens 191,181 2191181 | 196,499 196,480 | ...ccocvvunevnn (VN [ (5,298) 0 (5,298) 0 191,181 0 0 0 08/01/2056.
31406 GP 6 |FNMAP/T POOL BM2005 4.000% 12/01/47. 06/01/2018. | Paydown 296,229 296,229 0 0 (8,470) 0 (8,470) 0 296,229 0 0 0 12/01/2047.
314008 WM 3 |FANNIE MAE POOL CA1551 4.000% 04/01/48 cee| 06/01/2018. | PAYAOWN.......ooomviriviriieniieeiis [ cevineriisciinesiiisenes | v 43,551 | oo 43,551 0 0 (735) 0 (735) 0 43,551 0 0 0 04/01/2048.
316773 AD 2 |FIFTH THIRD BANCORP SUB NOTES 4.500% O... cver | 06/01/2018. | MARUTILY......ovovoveciceniins [ v [ e 10,000,000 |......10,000,000 | .......9,320,600 | ........... 9,972,784 | .oocvvvennn 0 [ 27,216 0 27,216 0 10,000,000 0 0 0 06/01/2018.
31953 AL 6 [BNSF RAILWAY COMPANY SERIES A 5.960% 1... cevveenenee | 05/15/2018. | Redemption  100.0000........c.cvvwee | vormreererereriiseiin [ e 13,807 | oo 13,807 13,807 0 0 0 0 0 13,807 0 0 0 10/15/2027. |1....
31953 AM 4 |BNSF RAILWAY COMPANY SERIES B 5.960% 1........... | cccveuueece 05/15/2018. | Redemption  100.0000 1,390 1,390 1,390 0 0 0 0 0 1,390 0 0 0 41 110/15/2027. | 1.
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31953 AN 2 [BNSF RAILWAY COMPANY SERIES C 5.960% 1........c.. | ccvveuueee 05/15/2018. | Redemption  100.0000 9,318 9,318 9,318 9,318 0 0 0 0 0 9,318 0 0 0 10/15/2027. | 1...ccvvve
31953 AP 7 [BNSF RAILWAY COMPANY SERIES D 5.960% 1.. ....| 05/15/2018. | Redemption  100.0000, 3,714 3,714 3,714 3,714 0 0 0 0 0 3,714 0 0 0 10/15/2027. |1....
31953  AQ 5 [BNSF RAILWAY COMPANY SERIESE 5.960% 1... .| 05/15/2018. | Redemption  100.0000 5,449 5,449 5,449 5,449 0 0 0 0 0 5,449 0 0 0 10/15/2027. |1....
31953 AR 3 [BNSF RAILWAY COMPANY SERIES F 5.960% 1....cccovevs | covvernnene 05/15/2018. | Redemption ~ 100.0000.........ccceer | covvvererermenrernerernns | cevverneens 17,461 | e 17,461 | oo 17,461 17,461 0 0 0 0 0 17,461 0 0 0 10/15/2027. | ..o
32058B AE 9 [FIRST INVESTORS AUTO OWNER TR 2013-3AC... <. | 04/15/2018. | Paydown..........covvvriinriiniiincins [ | e 900,490 | ..........900,490 | ......... 900,281 900,469 0 20 0 20 0 900,490 0 0 [V 8,735 | 01/15/2020.
32058G AG 3 |FIRSTINVESTORS AUTO OWNER TR 2014-2AB... vier | 06/15/2018. | PAYAOWN.......ccvvrmrvrrrrircreiicrirnenies [ cervrserinessiserinnnns | e 2,093,532 | ....... 2,093,532 2,093,119 2,093,498 0 34 0 34 0 2,093,532 0 0 0. 18,995 | 06/15/2020.
32485 AD 9 [CATALYST OLD RIVER HYDRO LA OLD RIVER HY ....| 06/01/2018. | Redemption  100.0000..........cccow. | covvrrmrrirmmrirmrrrnnnns | 1,111,228 | 1001,111,228 | 1,111,228 | e 1,111,228 0 0 0 0 (/N 1,111,228 0 0 0 |......69,341 | 05/01/2020.
33767C AD 9 [FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.50.... cevevvees | 06/01/2018. | Paydown 42,811 0 (28) 0 (28) 0 42,783 (VN (G 7)) I— (447) ............800 | 03/25/2045.
33843G AB 2 |FLAGSHIP CREDIT AUTO TRUST 2014-2B 2......cccoooiee [ cviinnii 06/15/2018. | Paydown...........cccceeervvvnriienniincis | covivensiisciieniiinens | 1,359,161 | ......1,359,161 | .......1,358,985 | ........... 1,359,140 0 21 0 21 (VN 1,359,161 0 0 0. 15,943 | 11/16/2020.
33850T AC 2 |FLAGSTAR MORTGAGE TRUST 2018-1 A3 3.50... vver| 06/01/2018. | PAYAOWN.......cvvrererrrircrirsnrinerens [ servrneriserninnnninnnns | e 181,144 | 181,144 | 179,530 | coourererrirerirnn (V[ [P (V[ 1,613 0 1,613 0 181,144 0 0 0 1,453 | 03/25/2048.
33850T AE 8 |FLAGSTAR MORTGAGE TRUST 2018-1 A5 3.50... ....| 06/01/2018. | Paydown 302,802 0 0 (896) 0 (896) 0 301,906 0 03/25/2048.
34417M AA 5 |FOCUS BRANDS FUNDING LLC 2017-1A A2I 3. ....| 04/30/2018. | Paydown 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 04/30/2047.
34530U AA 9 [FORD CREDIT AUTO OWNER TRUST 2016-1A.. . . 05/29/2018. | BAICIAYS.........oorverereeereirereieeriiiens | cernrerieeeisseeienninns | eeeeens 9,842,188 |......10,000,000 |...... 10,057,813 | ......... 10,037,954 0 (5,527) 0 (5,527) 0 [ o 10,032,427 08/15/2027.
35040U AA 9 |Foundation Finance Trust 2017-1A A 3.3....cccovvivivnns | veveirenns 06/15/2018. [ PaydOWN.......ccoovvreeieireieiisinrnnns | crrvrennenninsiseiseinnns | ceveneens 808,648 | ..........808,648 808,533 0 116 0 116 0 808,648 07/15/2033.
35104U AA 2 |FOURSIGHT CAPITAL AUTO REC 2014-1A 2... cer| 06/21/2018. | PaYdOWN........ooouriiiriieciiinriieniis [ e | e 156,047 | ..........156,047 156,045 0 2 0 2 0 156,047 03/23/2020.
354613 AG 6 |FRANKLIN RESOURCES INC 4.625% 05/20/20.. ....| 05/20/2018. | Call  103.3890........ccvreeuererrerers [ cerrrverirenriserirennns | e 1,033,890 | ....... 1,000,000 999,688 0 48 0 48 0 999,736 05/20/2020.
36157R D7 7 |GE CAPITAL MTG 1999-HE1 A6 6.700% 04/2 ....| 06/01/2018. | Paydown 62,132 62,132 62,295 0 (10) 0 (10) 0 62,285 04/25/2029.
36157R D9 3 |GE CAPITAL MTG 1999-HE M 6.705% 04/25/. cevverneeees | 081012018 [ PYAOWN.......oovrverererrirererseriee | wereessnereneesssesenes | eeereeenes 17,077 23,392 19,949 2,541 16 0 2,557 0 22,506 04/25/2029.
36242D RF 2 |GSR MORTGAGE LOAN TRUST 2004-15F 5.500........... | .ccoconcree. 06/01/2018. | Paydown 32,798 32,798 32,785 0 14 0 14 0 32,798 01/25/2020.
37956A AA 1 [GLOBAL SC FINANCE SRL 2017-1A A 3.850%.. ....| 06/17/2018. | Paydown 97,548 97,548 97,515 0 33 0 33 0 97,548 04/15/2037.
37956A AB 9 |GLOBAL SC FINANCE SRL 2018-1A A 4.290%.. cee| 06/17/2018. | PaYAOWN.......cooourviriiiriinrriieciis [ e | oo 40,000 | ............ 40,000 39,992 0 0 8 0 8 0 40,000 05/17/2038.
38013G AF 6 |GM FINAN AUTO LEASING TRUST 2015-2C 2. .1 05/20/2018. | PaydOwN............cocorvverriiriinriins [ e | e 2,000,000 | ....... 2,000,000 | ....... 1,999,632 | .......... 1,999,934 0 66 0 66 0 2,000,000 07/22/2019.
38061L AA 7 |GOLD KEY RESORTS 2014-AA 3.220% 03/17.. 06/15/2018. | Paydown 280,908 280,908 280,849 280,870 0 38 0 38 0 280,908 03/17/2031.
38217K  AA 2 |Goodgreen Trust 2016-1A A 3.230% 10/15. ....| 06/15/2018. | Paydown 359,726 359,726 359,546 359,562 0 5 0 5 0 359,567 10/15/2052.
40432B  AA 7 |HSIASSET LOAN OBLIGATION 2007-2 1A1 5 ....| 06/01/2018. | Paydown 6,382 6,382 5,807 6,262 0 3 0 3 0 6,265 09/25/2037.
42710W AA 0 |HERCULES CAPITAL FUNDING TRUST 2014-1A A. ....| 06/16/2018. | Paydown 96,193 96,193 96,193 0 0 0 0 0 96,193 0 04/16/2021.
42770L  AA 1 |HERO FUNDING TRUST 2015-1A A 3.840% 09. . 06/20/2018. | PAYAOWN..........coverieiniiriiieciiiies | i | cevviieens 131,679 | .........131,679 131,616 0 1 0 1 0 131,618 0 09/20/2040.
42805R BS 7 |HERTZ VEHICLE FINANCING LLC 2013-1A B2.... . 06/25/2018. | Paydown .......1,600,000 | .......1,500,000 0 0 1,080 0 ..1,600,000 0 08/25/2019.
431282 AF 9 |HIGHWOODS REALTY LP FORMERLY HIGHWOODSIF.. | ............ | 04/15/2018. | MAtUIitY..........cooovvrerierrrrineriirnciiinns [ e | e 475,000 | ..........475,000 .0 0 1,159 0 475,000 0 04/15/2018.
44919*  AC 2 [1595EXPRESS LLC SR SECURED NOTES DUE 2.. ....| 06/30/2018. | Redemption  100.0000..........ccooe. | covvrrrvirsmiimnriinnies | coveriiinns 76,796 | .....oco.c. 76,796 76,796 0 0 0 0 76,796 0 12/31/2031.
449670 CP 1 |IMC HOME EQUITY LN TR 1997-3 CLASS A-6 cevveeeenee. | 06/01/2018. | Paydown 9,581 9,581 9,578 9,558 0 0 0 0 9,558 0 08/20/2028.
45254N  FL 6 |IMPAC CMB TRUST 2003-9F A1 3.103% 07/2................. cevvenneen. | 06/25/2018. | Paydown 6,455 6,455 5,551 6,193 0 0 8 0 6,202 0 07/25/2033.
452547 PL 2 [IMPAC SECURED ASSETS CMN OWNER 2004-2 A5....... 06/25/2018. | PAYAOWN........ccvovrierrrirnriieniinenns | cevevissiiisssisssiinns | cvveeeees 247,678 ....247,678 228,607 228,607 0 0 0 0 228,607 0 08/25/2034.
452547 PM 0 [IMPAC SECURED ASSETS CMN OWNER 2004-2 A6....... cevvennnen. | 06/01/2018. | Paydown 6,703 6,703 6,589 6,661 0 0 2 0 6,662 0 08/25/2034.
46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3AA 3 ....| 06/15/2018. | Paydown 37,201 37,201 37,193 37,197 0 4 0 4 0 37,201 0 12/15/2048.
46616P AA 1 |HENDERSON RECEIVABLES LLC 2011-1AA 4 oo | 06/15/2018. | PaydOwn.........ocvveriiniinniinnis [ e | i 45189 | ........... 45189 | ........... 48,056 47,633 0 (2,444) 0 (2,444) 0 45,189 0 10/15/2056.
46618L AA 8 |HENDERSON RECEIVABLES LLC 2015-1AA 3 . 06/15/2018. | PAYAOWN........ooovverriiniirriieniiines | i | eriveenns 48,800 | .....ccco... 48,800 | ............ 48,769 48,772 0 29 0 29 0 48,800 0 09/15/2072.
46639G AL 0 |JP MORGAN MTGE TRUST 2013-1 1A2 3.000% 06/01/2018. | Paydown 27,732 27,732 28,365 27,919 0 4) 0 4) 0 27915 0. 03/01/2043.
46640B AC 8 |JP MORGAN MORTGAGE TRUST 2013-2A2 35.. ....| 06/01/2018. | Paydown 23,534 23,534 23,122 23,271 0 1 0 1 0 23272 0 05/25/2043.
46641A  AA 3 |JP MORGAN TAXABLE HFA TRUST 20132 A 4.... ....| 06/01/2018. | Paydown 51,747 51,747 52,523 52,057 0 (2) 0 (2) 0 52,054 0 08/26/2036.
46641X AA 3 |JP MORGAN TAXABLE HFA TRUST 2014-1 A 4.....cccccee [ cvvoverenns | 06/01/2018. | PAYAOWN......oocvermriincrirriiiiciiienis | cevvvieiiiessinesiieens | ceevineniens 46,751 | ..o 46,751 | ............ 48,738 | ..covoenn 47,780 | oo 0 ..(1,029) 0 (1,029) 0 46,751 0 11/27/2038.
46641Y AJ 2 |JP MORGAN MORTGAGE TRUST 2014-22A2 3............ | ccovevee 06/01/2018. | Paydown 59,181 59,181 61,455 60,255 0 (26) 0 (26) 0 60,229 0 06/25/2029.
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466478  AE 0 |JP MORGAN MORTGAGE TRUST 2017-3 1A3 3...ccccccce [ cvvrvnrin 06/01/2018. | PaydoWN.........coourvvineiiniiieriiinens | cereiissiissiisssiienns | cevveeniens 73,690 | .oooveeee 73,690 | ..coovennce 75,227 75,156 0 (58) 0 (58) 0 75,097 0 [ (1,408) | .......... (1,408) | ......... 1,104 | 08/25/2047. | 1FM...........
46648C AB 0 |JP MORGAN MORTGAGE TRUST 2017-1 A2 35.. ....| 06/01/2018. | Paydown 82,704 82,704 83,247 83,132 0 (428) 0 (428) 0 82,704 0 0 (VN 1,189 | 01/25/2047.
46648H AN 3 |JP MORGAN MORTGAGE TRUST 2017-2A13 3... . .| 06/01/2018. | Paydown 68,767 68,767 69,266 69,188 0 (421) 0 (421) 0 68,767 0 0 0 987 | 05/25/2047.
46648R AC 5 |JP MORGAN MORTGAGE TRUST 2018-1 A3 3.5.....cccc. | cvurverennae 06/01/2018. | PAYAOWN......cocvvrerrrrrirerrirerirenns | cevevereeissnnsssesssnns | cevvereneens 43791 | o 43791 | o 43,934 0 0 (144) 0 (144) 0 43,791 0 0 0 528 | 06/25/2048.
46849E AP 2 | JACKSON NATIONAL LIFE 144A GIC BACKED N ....| 06/01/2018. | Maturity. 9,925,000 9,925,000 9,886,888 9,923,551 (V1 1,449 0 1,449 (N 9,925,000 0 0 0f... 233,238 | 06/01/2018.
47760Q AA 1 [JIMMY JOHN'S FUNDING LLC 2017-1A A2 3.... . ....| 04/30/2018. | Paydown 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 0 (VN [ 135 | 07/30/2047.
49725V AB 8 |KIOWA POWER PARTNERS LLC 144A SNR SECURE..... |............| 06/30/2018. | Redemption ~ 100.0000 324,006 324,006 324,905 324,165 0 (33) 0 (33) 0 324,132 0 [ (VL] — (126) | ......... 9,294 | 03/30/2021.
50543L AA 0 |LABRADOR AVIATION FINANCE LTD 2016-1A Al....coccee | ovvvveeere | 06/15/2018. | PAYAOWN......ocvovnvrorrvrrrrircriinniens [ ervinereinserinerenenes | cvorrienns 46,875 | ..ovveeen 46,875 | ............ 45,965 46,049 0 826 0 826 0 46,875 0 0 0 840 | 01/15/2042.
521615 AA 2 |LEAPOWERPARTNERS LLC 144A 6.595% 06............. | .cccvveuneee 06/15/2018. | Redemption  100.0000 9,741 9,741 9,741 9,741 0 0 0 0 0 9,741 0 0 0 321 | 06/15/2033.
52177R  AF 5 |LEAF II RECEIVABLES FUNDING LL 2017-1 C.......coevvevnee ceeverneeees | 0811512018 [ PYAOWN. .....ooovvvvrrrirreerircreins | errererensssesesnenens | cevvens 3,750,000 | ....... 3,750,000 | ....... 3,749,315 3,749,395 0 605 0 605 0 3,750,000 0 0 0. 53,063 | 04/15/2022.
52465# AZ 8 |FLUOR CORPORATION LESSEE LEGGMASON MTG.... |............| 06/08/2018. | Redemption  100.0000. 83,583 83,583 83,583 83,583 0 0 0 0 0 83,583 0 0 0 [ 2,491 | 06/08/2021.
52520M AE 3 |LEHMAN MTG TRUST 2005-1 2A2 5.500% 11 ....| 06/01/2018. | Paydown 26,221 26,221 24,149 24,149 0 0 0 0 0 24,149 0 2,072 2,072 650 | 11/25/2035.
526057 CS 1 |LENNAR CORP 144A 5.250% 06/01/26........... cevvennenee | 08/13/2018. | Tax Free EXChange.........cc.vcvvvceis [ e | ceviens 2,014,701 | ....... 2,000,000 | ....... 2,015,000 0 0 (299) 0 (299) 0 2,014,701 0 06/01/2026.
53688T AA 2 |LITIGATION FEE RESIDUAL FUND 2015-1 A....cvvvvvmrverecs | vvrverens 04/29/2018. | Redemption ~ 100.0000 81,734 81,734 81,734 81,734 0 0 0 0 0 81,734 0 04/29/2022.
543190 AA 0 |LONGTRAIN LEASING Ill LLC 2015-1A A1 2 e | 06/15/2018. | PaydOWN........oooorvirrivieriiinniieniis [ e | e 76,693 | ............ 76,693 | ............ 76,689 76,689 0 4 0 4 0 76,693 0 01/15/2045.
55265K 2X 6 |MASTR ASSET SEC TRUST 2003-11 10A1 5.... ....| 06/01/2018. | Paydown 8,752 8,752 8,785 8,727 0 (1) 0 (1) 0 8,726 0 12/25/2018.
55281T AB 6 |MCA FUND HOLDING LLC 2017-1B 4.971% O... ....| 05/15/2018. | Paydown 64,868 64,868 64,868 64,868 0 0 0 0 0 64,868 0 08/15/2028.
553891 AA 0 |MVW OWNER TRUST 2014-1 A 2.250% 09/20/.. . .| 06/20/2018. | Paydown 94,969 94,969 94,942 94,969 0 0 0 0 0 94,969 0 09/20/2031.
553894 AA 4 |MVW OWNER TRUST 2016-1AA 2.250% 12/2.......ccooees | ovrrreaes 06/20/2018. | PAYAOWN........ccvovrrveriirriiieniiienns | cereiissiiiesniiscsiinns | cveveeies 198,666 | ..........198,666 | .......... 198,644 198,645 0 20 0 20 0 198,666 0 12/20/2033.
553896 AB 7 |MVW OWNER TRUST 2017-1AB  2.750% 12/20. <. | 06/20/2018. | Paydown..........ccocvvrviinniiinniinnis [ | e 116,875 | ........ 116,875 | ......... 116,871 116,871 0 5 0 5 0 116,875 0 12/20/2034.
553896 AC 5 |MVW OWNER TRUST 2017-1AC 2.990% 12/20. ....| 06/20/2018. | Paydown 233,750 233,750 233,689 233,692 0 59 0 59 0 233,750 0 12/20/2034.
57165A AA 6 |[MARRIOTT VACATION CLUB OWNR TR 2012-1AA.... .| 06/20/2018. | Paydown 60,759 60,765 0 3 0 3 0 60,767 0 05/20/2030.
57165A AB 4 |MARRIOTT VACATION CLUB OWNR TR 2012-1AB 06/20/2018. | Paydown 40,511 0 1 0 1 0 40,511 0 05/20/2030.
573284 AK 2 |MARTIN MARIETTA MATERIAL 6.600% 04/15/. <. | 0471512018, | MatUrity.........ooovvvvrinriinciicncins [ | 20024,000,000 | ......4,000,000 | .......4,007,880 | ........... 4,000,299 0 (299) 0 (299) (VN 4,000,000 0 04/15/2018.
577081 AT 9 |MATTELINC 4.350% 10/01/20 cee| 06/26/2018. | VAIIOUS.........ovveveverriecriieriincnins [ ceviieniissniissiieenns | e 7,000,000 | .......7,000,000 | .......7,050,340 | ........... 7,015,982 | ...cooovcrenncd (VN [ (2,536) 0 (2,536) (/N 7,013,446 | ................ 0 10/01/2020.
59549W AA 1 |MID STATE TRUST SERIES 11 A1 4.864% 07. ....| 06/15/2018. | Paydown 65,452 65,452 64,767 0 686 0 686 0 65,452 0 07/15/2038.
59560U AA 9 [MID-STATE TRUST 2004-1 A 6.005% 08/15/.. .| 06/01/2018. | Paydown 31,457 31,457 31,886 0 (429) 0 (429) 0 31,457 0 08/15/2037.
59560W AC 1 |MID-STATE TRUST 2010-1 M 5.250% 12/15/. 06/01/2018. | Paydown 91,149 91,149 91,086 91,075 0 74 0 74 0 91,149 0 12/15/2045.
59980C AF 0 [MILL CITY MORTGAGE TRUST 2017-3M2 3.2.. o | eevirnennn | 06/01/2018. | Paydown 1,311 1,311 1,279 1,279 0 31 0 31 0 1,311 0 02/25/2058.
60040# AA 0 |MILLENNIUM PIPELINE LLC SENIOR SECURED N.......... cevveeennee. | 06/30/2018. | Redemption  100.0000 30,835 30,835 30,835 30,835 0 0 0 0 0 30,835 0 06/30/2027.
60685@ AA 2 |MO DATA PROPERTY LESSEE REUTERS AMERICA...... ceeveenenee | 05/11/2018. | Redemption  100.0000..........ccveee | vovrvverncrinnnrincnins | vreneeenn 70,071 | 170,071 | i 70,071 70,071 0 0 0 0 0 70,071 0 11/11/2023.
61237W AC 0 |MONTEFIORE MEDICAL CENTER 2.895% 04/20.. .| 04/20/2018. | Redemption ~ 100.0000 . 30,000 130,000 0 0 0 0 0 130,000 0 04/20/2032.
61762M BV 2 |MORGAN STANLEY BAML TRUST 2013-C10 A3. 06/01/2018. | PAYAOWN.......occvvvmrverriinniisniiieens | cveerirsesiisniiseniines | cenee ..74,929 ..74,929 77,760 ..76,617 .0 0 (1,688) 0 74,929 0 07/15/2046.
61946E AA 6 [MOSIAC SOLAR LOANS LLC 2017-1A A 4.450.. o | v | 06/20/2018. | Paydown 205,064 205,064 205,005 205,008 0 0 56 0 205,064 0 06/20/2042.
62946A AA 2 [NPSPEIILLC 2016-1A A1 4.164% 04/20............ccoouveuncee cevveeeeree. | 06/20/2018. | Paydown 90,927 90,927 90,927 90,927 0 0 0 0 0 90,927 0 04/20/2046.
63730*  AB 1 [NATIONAL RAILROAD PASSENGER SENIOR SECUR.... |............ | 05/15/2018. | Redemption ~ 100.0000.........ccccoc. | wormrvremmiermnirnniis | covvins 198,630 ....198,630 | .......... 198,630 198,630 0 0 0 0 0 198,630 0 11/15/2033.
63857V AA 1 |NATIONS EQUIP FIN FUNDING 2016-1AA 3 .| 06/20/2018. | PAYAOWN.........oorveriierriiiiieniines | i | cesvienns 415,906 ..415906 | ......... 415,897 415,892 0 0 0 0 0 415,893 0 02/20/2021.
63939N  AB 9 |NAVIENT STUDENT LOAN TRUST 2016-AA A2A 06/15/2018. | Paydown 95,969 95,969 95,925 95,936 0 33 0 33 0 95,969 0 0 0 11,651 | 12/15/2045.
64352V ED 9 [NEW CENTURY HOME EQUITY LOAN 2003-5 Al6.. cevvereerees | 08/01/2018. [ PAYAOWN........oovvirriiriieiiieeiiees | i | cervianees 314,526 | ..........314,526 295,297 314,850 0 (2,049) 0 (2,049) 0 312,801 0 [ 1,725 | . 1,725 .6,427 | 11/25/2033.
64829K BV 1 [NEW RESIDENTIAL MORTGAGE LOAN 2017-2A A3........ cevvvennee | 0810172018 [ PAYAOWN. ..o | e | e 379,313 | .........379,313 394,453 392,122 0. (12,809) | ovooveann (VN R (12,809) 0 379,313 0 0 0 6,059 | 03/25/2057.

66416T AF 2 |NORTHEAST GENERATION CO SENIOR SECURED S... |............ | 05/17/2018.| Call  124.5671........ooococovmrrvecccacns [ [ 6,668,622 | .......5,353,437 | ...... 5,628,782 | ........... 5,483,755 | ...cooooverrenncd 0 [ .nnr(3,937) 0 (3,937) (N 5,479,817 | oo 0 [...(126,380) | ...... (126,380) | ..1,592,990 | 10/15/2026.
66416T AF 2 |NORTHEAST GENERATION CO SENIOR SECURED S... |............ 04/15/2018. | Redemption ~ 100.0000.........cccceee | corvvvrrrerneiisciiinns | v 185,000 | ..........185,000 | .......... 194,573 189,531 0 (211) 0 (211) 0 189,320 0. (4,320)] .......... (4,320)] ......... 8,151 | 10/15/2026. | 3FE............
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67103H AG 2 |O'REILLY AUTOMOTIVE INC 4.350% 06/01/2........cocuveve [ covrnrianas 05/10/2018. | Credit SUISSE.........cooervveriiriiienes [ e | e 2,994,150 | ....... 3,000,000 | ....... 2,991,960 0 0 0 0 0 0 2,991,960 0 06/01/2028. | 2FE............
67400A AC 6 |OAKS MORTGAGE TRUST 2015-2 A3 3.500% 1.... verr| 06/01/2018. | PAYAOWN.......vvvvevirrvierininiieenins [ cevineriinseiinesiinienes | v 126,109 | ..........126,109 126,680 126,566 0 (24) 0 (24) 0 126,542 0 10/25/2045.
68268E AA 1 |ONEMAIN FINANCIAL ISSUANCE TRU 2015-1A A.. e | 06/18/2018. | PaYAOWN.........ooociiciriiseies [ | e 1,208,932 | ...... 1,208,932 | ......1,213,088 | ........... 1,209,372 0 (440) 0 (440) 0 [ oo 1,208,932 0 03/18/2026.
684181 AA 8 |ORANGE COGEN FUNDING CORP 144A 8.175%......ccc | ovvrverene 06/15/2018. | Redemption ~ 100.0000.........cccves | covrrererermmmrererernns | cvvreneees 131,250 | ..........131,250 | .......... 131,250 131,250 0 0 0 0 0 131,250 0 03/15/2022.
68504R AA 6 |ORANGE LAKE TIMESHARE TRUST 2014-AAA..... <. | 06/09/2018. | PaydOWN.........ocvvverrriinciinniienis [ | v 159,222 ....159,222 159,203 0 1 0 1 0 159,204 0 07/09/2029.
68504R AB 4 |ORANGE LAKE TIMESHARE TRUST 2014-AAB..... vvrr | 06/09/2018. | PAYAOWN.......cvvvvererrrierireriinenins [ cerinerriserinesninenes | cvvenens 122,575 ...122,575 122,556 0 1 0 1 0 122,557 0 - 07/09/2029.
68504T AA 2 |ORANGE LAKE TIMESHARE TRUST 2015-AAA..... «..| 06/08/2018. | PaydOWN........coooriirriinriiinriieniis [ e | e 164,027 ....164,027 164,007 0 1 0 1 0 164,008 0 19 19 | . 1,982 | 09/08/2027.
68504W AB 3 | ORANGE LAKE TIMESHARE TRUST 2018-AB 3... . 06/08/2018. | PAYAOWN.........oovverrerrrrirreererirens | wereeessereneessnenenes | ceveenens 424508 | ..........424,508 0 0 6 0 6 0 424,508 0 0 0 2,999 | 07/08/2030.
68504W AC 1 |ORANGE LAKE TIMESHARE TRUST 2018-AC 3........ | v 06/08/2018. | PAYdOWN.........cooorvvveiiriiisniiisens | cereiissiiissiisciiinns | cvvieeees 363,864 | ..........363,864 363,813 0 0 51 0 51 0 363,864 0 0 0 2,870 | 07/08/2030.
687847 AD 5 |OSCAR US FUNDING TRUST 2014-1A A4 2.55 cier | 06/15/2018. | PAYAOWN.......cvvrmrvrrrrirriiierirenies [ eeverserinessiserinnnns | e 1,276,300 | ....... 1,276,300 | ....... 1,275,940 | ...cooueee 1,276,223 0 77 0 77 (VN 1,276,300 0 0 0 [ 13,533 | 12/15/2021.
69144V AA 1 [OXFORD FINANCE FUNDING TRUST 2014-1A A.... e | 06/15/2018. | PaydOWN........ooourvirrieriiniiieciis [ | e 361,019 | .........361,019 361,019 361,019 0 0 0 0 0 361,019 0 0 0 5,035 | 12/15/2022.
69371V AA 5 [PSMC TRUST 2018-1A A1 3.500% 02/25/48........... cevverneeees | 0810172018, [ PYAOWN......cooovvirrvrriereiieririee | wereeesseresensssssenes | cveeennee 219,416 | ........219,416 | ......... 216,639 0 0 2,777 0 2,777 0 219,416 0 0 (V[ [ 1,362 | 02/25/2048.
73316P HP 8 |POPULAR ABS MORTGAGE PASS-THRO 2005-D A....... cevveeenee. | 06/25/2018. | Paydown 3,388 3,388 3,193 3,336 0 8 0 8 0 3,344 0 43 43 66 | 01/25/2036.
73664# AA 8 |PORTLAND NATURAL GAS TRANS SYS SENIOR SE...... | .cccvveuneee 05/10/2018. | Redemption ~ 100.0000.........ccces | corrvererermmenerncrernns | cvereeees 364,500 364,500 364,500 364,500 0 0 0 0 0 364,500 0 0 0 ... 12,571 | 12/31/2018.
744320 AZ 5 |PRUDENTIAL FINANCIAL INC 144A 3.935% 1... ....| 05/04/2018. | Tax Free Exchange.........cccccoueveceee [ covvimnriinnniiinciiienns | s 4744522 | ....... 5,000,000 | ....... 4,743,490 | ...oovvoiiricri 0 [ oo 0 0 1,032 (N O 4,744,522 0 0 0 0 | 12/07/2049.
74927D AL 0 |RBSSP RESECURITIZATION TRUST 2010-4 6A1 vver| 06/01/2018. | PAYAOWN........vvvveverrvircriirrinerins [ cerinrerinerineninenes | cveeeeennnd 60,684 | .......... 60,684 57,452 59,421 0 0 1,262 0 60,684 0 0 0 [ 1,455 | 02/26/2036.
74958D AH 1 |RESIDENTIAL FUNDING MTG SEC | 2006-S10 2. ....| 06/01/2018. | Paydown 3,804 7,907 7,517 7,786 0 0 8 0 7,793 0 (3,989) (3,989) | ... 185 | 10/25/2021.
75913M AB 5 |REGIONS BANK 7.500% 05/15/18 N everrerenes | 0511572018, | MAHUTIY. ....ooocveveevreierererernenenn [ cerrirerensenesesernens | oveens 4,000,000 | ....... 4,000,000 | ....... 4,007,650 | ........... 4,000,389 0 0 (389) 0| o 4,000,000 0 0 0f... 150,000 | 05/15/2018.
759950 CU 0 |RENAISSANCE MTG ACCEPTANCE CR 2004-2 AF5....... | .cccoveuncee 06/01/2018. | PAYAOWN........ccovvriveriiniiisriiienie | cereviesiiisniiscsiienns | cevvereniens 75,070 | ..covveeec 75,070 67,275 68,992 0 279 0 279 0 69,271 0 [ 5,799 | oo 5799 | ........ 1,535 | 07/25/2034.
76110H Q7 7 [RESIDENTIAL ACCREDIT LOANS INC 2005-QS2.... <. | 06/01/2018. | Paydown..........ccocvvervinniiiniinnis [ | e 150,033 | ..........150,033 | ......... 127,357 | oo 130,870 | oo 0 19,163 | oo (V[N [ 19,163 0 150,033 0 0 0 [ 3,719 | 02/25/2035.
76110W XR 2 |RESIDENTIAL ASSET SEC CORP 2004-KS4 Al5..... 11| 06/01/2018. | PaYdOWN........coooriveriiriiiieniienies [ v | e 4,063,528 | ....... 4,063,528 3,384,919 3,384,919 0 0 0 0 0 3,384,919 0f... 678,609 |........ 678,609 | ....... 95,338 | 05/25/2034.
76112B DT 4 |RESIDENTIAL ASSET MTG PRODUCTS 2004-RS10. .| 06/01/2018. | Paydown 97,179 97,179 97,173 0 (18) 0 (18) 0 96,806 0 373 373 10/25/2034.
78410F AA 4 |SCF EQUIPMENT TRUST LLC 2016-1AA 3.62.. 06/20/2018. | PaydOWN.........cocrvverrrinrieniiinnies [ coriiseiiinsiiscsiennes | e 1,996,337 | ....... 1,996,337 | ....... 1,989,709 0 826 0 826 0 1,992,262 | ... 4,075 4,075 11/20/2021.
78446T AC 8 |SLMSTUDENT LOAN TRUST 2011-C A2B 4.54. ....| 06/15/2018. | Paydown 65,149 65,149 69,982 (VN [ (4,340) 0 (4,340) 0 65,149 0 0 10/17/2044.
78447B AB 8 |SLM STUDENT LOAN TRUST 2012-C A2 3.310 cer| 06/15/2018. | PaYdOWN........oooorviririieciiiniiinniis [ e | e 360,823 ....360,823 360,819 0 4 0 4 0 360,823 0 0 10/15/2046.
78448Q AB 4 |SMB PVT EDUCATION LOAN TRUST 2015-B A2A.. <. | 06/15/2018. | Paydown..........ccccooirvvvnniinniinnis [ | e 131,329 | ..........131,329 130,980 0 349 0 349 0 131,329 0 0 07/15/2027.
78469E AB 5 [SOCIAL PROFESSIONAL LOAN PRO 2014-A A2. . 06/25/2018. | PAYAOWN.........coovercieiriiriiieriiies | i | cevviiens 101,683 | .........101,683 | .......... 102,661 102,250 0 (566) 0 (566) 0 101,683 0 0 10/25/2027.
78488B AA 0 [SVO VOIMORTGAGE CORP 2012-AAA 2.000% 06/01/2018. | Paydown 36,450 36,450 36,446 36,423 0 (1) 0 (1) 0 36,422 28 28 09/20/2029.
80283Y AF 2 [SANTANDER DRIVE AUTO REC TRUST 2014-4 C.. cvr| 06/15/2018. | PAYAOWN.......cooovrveririiriiniriireniis [ cevininiieeiineniineies | v 356,076 356,076 355,971 356,067 0 9 0 9 0 356,076 0 0 3,827 | 11/16/2020.
80284B  AF 1 [SANTANDER DRIVE AUTO REC TRUST 2015-2 C.. <. | 06/15/2018. | Paydown..........coovvvvrinnriinniiinni [ | s 1,014,247 | ....... 1,014,247 | ....... 1,013,982 | ........... 1,014,203 0 18 0 18 0 [ e 1,014,221 26 26 | ... 10,199 | 04/15/2021.
811065 AC 5 |SCRIPPS NETWORKS INTERACTIVE 3.900% 11.. ....| 04/04/2018. | Tax Free Exchange.........cccc.coueveeeee [ covvimvriimenvinnciiinenns | e 2,489,532 | ....... 2,500,000 | ....... 2,481,650 2,486,593 0 439 0 439 0 2,487,032 2,500 2,500 0 | 11/15/2024.
816851 AJ 8 |SEMPRAENERGY 6.150% 06/15/18 . 06/15/2018. | MAtUItY..........covvvrieinriiciinriinnns [ e | e 5,000,000 | ....... 5,000,000 | ....... 4,998,100 | ........... 4,999,889 0 11 0 11 (VN I 5,000,000 | ...ccccovveeen0 | o0 | 0 | 06/15/2018.
81744T AB 3 |SEQUOIA MORTGAGE TRUST 2012-12A1 3.47 06/01/2018. | Paydown 1,944 1,944 1,940 1,940 0 0 0 0 0 1,940 01/25/2042.
81745A AB 3 |SEQUOIA MORTGAGE TRUST 2013-5A2 3.000. <. | 06/01/2018. | PaydOwn.........ocvvvvriiiniinniienis [ | v 193,657 | ..........193,557 | ......... 196,921 196,608 0 (3,052) 0 (3,052) 0 193,557 05/25/2043.
81745C AB 9 |SEQUOIA MORTGAGE TRUST 2013-7 A2 3.000. ....| 06/01/2018. | Paydown 30,323 30,323 30,522 30,443 0 1) 0 (1) 0 30,442 06/25/2043.
81745N  AS 8 |SEQUOIA MORTGAGE TRUST 2014-12A6 4.00. ....| 06/01/2018. | Paydown 95,891 95,891 99,517 0 (2,625) 0 95,891 04/25/2044.
81745X AA 5 [SEQUOIA MORTGAGE TRUST 2017-4 A1 3.500... .| 06/01/2018. | Paydown ..48,322 49,417 0 (1,014) 0 48,322 07/25/2047.
81746H AB 7 [SEQUOIA MORTGAGE TRUST 2017-CH1 A2 3.5.. 06/01/2018. | Paydown.........c.cvvveriiniiisniinnns | v | cvvveeeees 106,182 07,719 0 (1,447) 0 106,182 10/25/2047.
81746Q AA 9 |SEQUOIA MORTGAGE TRUST 2018-2A1 3.500... ....| 06/01/2018. | Paydown 83,487 84,074 0 0 (587) 0 (587) 0 83,487 02/25/2048.
81746R AU 3 [SEQUOIA MORTGAGE TRUST 2016-2 A19 3.50... <] 06/01/2018. | PaydOwN.........oovviriinriinriincis [ | i 49,506 | .......... 49,506 50,520 50,330 0 (3) 0 (3) 0 50,327 08/25/2046.
81747D AA 7 [SEQUOIA MORTGAGE TRUST 2018-CH1 A1 4.0.. + | oeereeenenn | 06/01/2018. | Paydown. 323,924 323,924 329,187 0 0 (5,263) 0 (5,263) 0 323,924 02/25/2048.
81747E AC 1 |SEQUOIA MORTGAGE TRUST 2018-CH2 A3 4.0........... | cccveuneec. 06/01/2018. | Paydown 28,005 28,005 28,177 0 0 (172) 0 (172) 0 28,005 0 0 0 93 | 06/25/2048. | 1FE............
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81783R  AA 1 [SETTLEMENT FEE FINANCE LLC 2013-1AA 3...cccooccies | e 04/25/2018. | Paydown 55,572 55,572 55,572 55,572 0 0 0 0 0 55,572 0 01/25/2044.
822804 AA 8 |SHELLPOINT ASSET FUNDING TRUST 2013-1 A1. veer| 06/01/2018. | PAYAOWN.......vvvververrrireiiniriieeiins [ cevineriiseiinesiinenes | v 43,038 | ..o 43,038 | ............ 42,095 42,384 0 655 0 655 0 43,038 0 07/25/2043.
82280R AA 7 [SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1. . .| 06/01/2018. | Paydown 58,395 58,395 58,376 58,368 0 26 0 26 0 58,395 0 04/25/2044.
82280R AU 3 [SHELLPOINT CO-ORIGINATOR TRUST 2017-1 Al...ccocve | covvernnene 06/01/2018. | Paydown 58,395 58,395 57,683 57,752 0 642 0 642 0 58,395 0 04/25/2044.
82652E AB 4 [SIERRAREV.FUNDING COLLC 2014-3AB 2... ....| 06/20/2018. | Paydown 99,483 99,483 99,481 99,480 0 3 0 3 0 99,483 0 10/20/2031.
82838Y AA 9 [SILVERLEAF FINANCE LLC 2014-AA 2.810%... virr | 06/15/2018. | PAYAOWN.......vvvvererrrierirnniieenins [ cerinesniserineseinnenes | e 154,222 154,222 | 154,202 154,211 0 10 0 10 0 154,222 0 01/15/2027.
83405A AA 2 |SOFI CONSUMER LOAN PROGRAM TRU 2017-1 A. cvr| 06/25/2018. | PaYdOWN........ooourvirrieriinniieniis [ | e 337 477 337,477 337,449 337,455 0 23 0 23 0 337,477 0 01/26/2026.
83416W AB 9 |SOLAR STAR FUNDING LLC 144A 3.950% 06/ wevvernenee. | 06/30/2018. | Redemption  100.0000 21,054 21,054 21,054 0 0 0 0 0 21,054 0 06/30/2035.
84314# AB 7 |SOUTHERN ILLINOIS POWER COOP SENIOR SECU...... | ............ 06/15/2018. | Redemption  100.0000 35,714 35,714 35,714 0 0 0 0 0 35,714 0 06/15/2040.
84314# AC 5 |SOUTHERN ILLINOIS POWER COOP SENIOR SECU. ....| 06/15/2018. | Redemption ~ 100.0000..........cuuws | corerrrrernerirnmrnirnenes | wovvenenne 115,385 ...115,385 115,385 0 0 0 0 0 115,385 0 06/15/2025.
846502 AA 0 |SPARC EM SPC LEGAL STLMNT HLDG 2015-1A A. <. | 06/01/2018. | PaydOWN........coovrvirrieriiinriienins [ | e 150,325 ....150,325 150,325 0 0 0 0 0 150,325 0 08/01/2031.
84858D AA 6 [SPIRIT AIRLINES 2015-1 A 4.100% 10/01/ ....| 04/01/2018. | Redemption ~ 100.0000..........cocuue | werrrmnrrrermmmmreersnnens | corerrerns 102,058 ...102,058 | .......... 103,441 32,922 0 (12) 0 (12) 0 103,429 0 10/01/2029.
84858E AA 4 [SPIRIT AIRLINES 2015-1 B 4.450% 04/01/ « | eeeveenenn | 04/01/2018. | Redemption  100.0000, 66,138 66,138 66,138 66,138 0 0 0 0 0 66,138 0 04/01/2024.
85022W AA 2 |SPRINGCASTLE SPV 2016-AA A 3.050% 04/2..........coues | covvererens 06/25/2018. | Paydown 585,311 585,311 | ovoov.. 585,289 585,290 0 21 0 21 0 585,311 0 04/25/2029.
859245 AA 0 |STERLING BANK TRUST FSB 2004-1 4.321%... ....| 06/26/2018. | Paydown 0 0 A4ATT | 10,762 | oo 0 [ e (10,762) | ...ooovveec 0 [ (10,762) 0 0 0 04/26/2026.
86358R WU 7 |STRUCTURED ASSET SEC CORP 2002-3B1 6. cevverneeees | 0810172018 [ PYAOWN......ovovvvirerercrireriierines | wereesisersssssssenenns | veeereeenns 13,939 | oo 13,939 13,932 13,893 0 0 0 0 0 13,893 0 03/25/2032.
86359A K3 6 [STRUCTURED ASSET SECURITIES 2003-25XS AG......... cevveeenee. | 06/01/2018. | Paydown 31,135 31,135 21,165 21,165 0 0 0 0 0 21,165 0 08/25/2033.
86359A KD 4 |STRUCTURED ASSET SECURITIES 2003-3XS A8........... | cccecruerees | 08/01/2018. [ PAYAOWN.......oovvverrererircrricrirnes | wermeerinerernsesssesenns | veeereeenns 78,823 | ............ 78,823 | ..o 78,478 78,523 0 (3) 0 (3) 0 78,520 0 01/25/2033.
86359B 3A 7 [STRUCTURED ASSET SECURITIES 2005-1 5A1.......cococe. | covveunccs 06/01/2018. | Paydown 4,424 4,424 4,192 4,375 0 5 0 5 0 4,380 0 02/25/2020.
86359B E3 1 [STRUCTURED ASSET SECURITIES 2004-19XS AS......... cevvennnen. | 06/01/2018. | Paydown 81,442 81,442 80,717 80,911 0 35 0 35 0 80,946 0 09/25/2034.
86359D GT 8 |STRUCTURED ASSET SECURITIES 2005-10 5A9........... | ............ | 06/01/2018. | Paydown 27,438 27,471 26,886 27,221 0 12 0 12 0 27,233 0 12/25/2034.
87243B AB 5 |BOARDWALK PIPELINES LLC 5.200% 06/01/1.. -[ 06/01/2018. [ MAtUIItY.........occvvvrieieriiciisriinens [ e | e 4,925,000 | ....... 4,925,000 | ....... 4,912,566 | ........... 4,924,511 0 489 0 489 (VN 4,925,000 0 0 06/01/2018.
87342R AA 2 |TACO BELL FUNDING, LLC 2016-1A A2l 3. 05/25/2018. | Paydown 6,250 6,250 6,250 6,250 0 0 0 0 0 6,250 0 0 05/26/2020.
87407P  AE 0 |TAL ADVANTAGE LLC 2013-2A A 3.550% 11/ <. | 06/20/2018. | Paydown..........cccvvrvvinniinnniinniis [ | o 62,500 | ............ 62,500 62,477 0 23 0 23 0 62,500 0 0 11/20/2038.
87407P AR 1 |TAL ADVANTAGE LLC 2014-3A A 3.270% 11/.... <o | 06/20/2018. | PaYdOWN........coooerviririiriiinniinciis [ e | e 143,000 ....143,000 143,000 0 0 0 0 0 143,000 0 0 11/21/2039.
88315F AA 9 | TEXTAINER MARINE CCONTAINERS 2017-1A A <. | 06/20/2018. | Paydown..........ccccocmvvinniiinniinnis [ o | v 156,150 ....156,150 156,143 0 7 0 7 0 156,150 0 0 05/20/2042.
88315F AE 1 |TEXTAINER MARINE CCONTAINERS 2017-2AA.... . 06/20/2018. | PAYAOWN..........coverieiniiriiieciiiies | i | cevviieens 112,211 L2211 112,191 112,191 0 20 0 20 0 112,211 0 0 06/20/2042.
88642L AD 4 |TIDEWATER AUTO REC TRUST 2016-AAC 4.0, 06/15/2018. | Paydown . .276,703 276,703 276,660 276,688 0 15 0 15 0 276,703 0 0 02/15/2021.
891098 AA 3 |Toro Mortgage Funding Trust 2017-RJ1 A. cer| 06/01/2018. | PaYAOWN.......cooovrviiriiriiiriieniis [ e | e 208,503 ....208,503 | .......... 211,891 | oo 211,713 | e (VN [ (3,210) 0 (3,210) 0 208,503 0 0 04/25/2074.
89171D AA 5 |TOWD POINT MRTGE TRUST 2015-1 A1 3.250. ....| 06/25/2018. | Paydown 287,116 287,116 295,203 289,866 0 (477) 0 (477) 0 289,388 0 (2,273) ] ..ceevv (2,273)] ......... 4,043 | 10/25/2053.
89417E AE 9 [TRAVELERS COSINC 5.800% 05/15/18 cee| 05/15/2018. | MALUTILY........coooervericriiecrieeriins [ e | s 3,000,000 | ....... 3,000,000 | ....... 2,997,270 2,999,870 0 130 0 130 (N 3,000,000 0 0 0 05/15/2018.
89656C AA 1 [TRINITY RAIL LEASING LP 2010-1AA 5.19... .| 06/16/2018. | Paydown 28,839 28,839 28,839 28,839 0 0 0 0 0 28,839 0 0 0 10/16/2040.
89656F AA 4 |TRINITY RAIL LEASING LP 2012-1A A1 2.2 06/15/2018. | Paydown 38,669 38,669 38,669 38,669 0 0 0 0 0 38,669 0 0 0 01/15/2043.
89679H AJ 4 |TRITON CONTAINER FINANCE LLC 2018-1A oo | 06/20/2018. [ PYAOWN........oovevieiciiisciiens | e | v 175,000 | ..........175,000 | .......... 174,967 0 0 33 0 33 0 175,000 0 0 0 03/20/2043.
90218# AA 3 |2020 CALAMOS COURT LLC LEASE BACKED PASS....... ceeveennnee | 05/10/2018. | Redemption  100.0000.........cccvve. | vovnverereerneriieniins | cereene 2,502,550 | ...... 2,502,550 | ....... 2,502,550 2,502,550 0 0 0 0 0 2,502,550 0 0 0 05/10/2025.
902494 AF 0 |TYSONFOODS INC 7.000% 05/01/18.........ccccoovvvvrnrinnne cevvreneee | 0510172018, [ MALUIIY......oooeccerieens [ e | e 2,000,000 | ....... 2,000,000 2,250,700 2,008,724 0 (8,724) 0 (8,724) 0 2,000,000 0 0 0 05/01/2018.
902635 AA 9 |UNITED CAPITAL MARKETS 2003-A 2.300% 1.. .| 06/25/2018. | Paydown 0 0 6,382 6,331 [V IO (6,331) 0 (6,331) 0 0 0 0 0 11/08/2027.
906548 CF 7 |UNION ELECTRIC CO 6.000% 04/01/18. 04/01/2018. | MaRUFILY. ..o [ v | e 2,000,000 | ....... 2,000,000 | ....... 1,993,960 ..1,999,803 0 197 0 197 0 2,000,000 0 0 0 04/01/2018.
90933 AA 9 |UNITED AIRLINES 2016-2B 3.650% 10/07/ ....| 04/07/2018. | Redemption  100.0000, 85,648 85,648 85,648 85,648 0 0 0 0 0 85,648 0 0 0 10/07/2025.
918290 AA 5 |VSE VOI Mortgage LLC 2016-A A 2.540% <. | 06/01/2018. | Paydown..........ccvvvrviinniinniienins [ | v 164,958 | ........164,958 | ......... 164,941 164,892 0 65 0 65 0 164,958 0 0 0 07/20/2033.
92211M AC 7 |VANTAGE DATA CENTERS ISSUER 2018-1A A2 cevveenenee. | 06/15/2018. | Paydown 20,000 20,000 20,000 0 0 0 0 0 0 20,000 0 0 0 02/16/2043.
92257A  AB 0 [VELOCITY COMMERCIAL CAPITALLO 2018-1 A...ccovvvene | o 06/01/2018. | Paydown.........coourvveriiniiisniiinens | coreiissiissiissiienns | cvvveeens 114,973 | ... 114973 | ... 114,934 0 0 39 0 39 0 114,973 0 0 0 04/25/2048.
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92257L AB 6 |VELOCITY COMMERCIAL CAPITAL LN 2017-1 AF.....cccco. | covvrveens 06/01/2018. | Paydown 326,550 326,550 326,463 326,425 0 125 0 125 0 326,550 0 0 0 [ 4,138 | 05/25/2047.
92536B  AB 1 |VERUS SECURITIZATION TRUST 2017-1A A2.... ....| 06/01/2018. | Paydown 222,968 222,968 222,964 222,833 0 134 0 134 0 222,968 0 0 0 2,807 |01/25/2047.
92922F JJ 8 |WASHINGTON MUTUAL 2003-AR11B1 3.365% .| 06/01/2018. | Paydown 27,171 27171 | 19,635 23241 0 28 0 28 0 23,268 0 3,903 3,903 | oo 401 | 10/25/2033.
92922F KF 4 |WASHINGTON MUTUAL 2003-S13 22A1 5.000.......cccee. | wovrrernee 06/01/2018. | Paydown 6,896 6,896 6,978 6,880 0 2) 0 2) 0 6,878 0 19 19 | o 142 | 12/25/2018.
92922F KX 5 |WASHINGTON MUTUAL 2003-AR12B1 3.523%.... ....| 06/01/2018. | Paydown 98,392 98,392 66,544 74,355 0 55 0 55 0 74,410 0 ... 23,982 | ......... 23,982 | ........ 1,375 | 02/25/2034.
92927K A@ 1 [WABCO HOLDINGS INC SERIES B 3.080% 06..... ....| 04/30/2018. | Redemption ~ 100.0000.........cccvews | corvrrererermernerirnnnns | e 2,000,000 | ....... 2,000,000 | ...... 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0 [ 51,162 | 06/25/2025.
949456 AA 5 |WELKRESORTS LLC 2013-AA 3.100% 03/15... cvr| 06/15/2018. | PaYdOWN........ooovvirriiiciiiniiieciis [ | e 111,821 111,821 111,806 111,815 0 6 0 6 0 111,821 0 0 0 .1,458 | 03/15/2029.
949458 AA 1 |WELK RESORTS LLC 2015-AA A 2.790% 06/1... . 06/15/2018. | PAYAOWN.........oovverrvrrerirererieriries | wereeessereneesssenenes | ceveennens 120,152 ....120,152 120,142 120,144 0 8 0 8 0 120,152 0 0 0 |.....1,415 [ 06/16/2031.
94945P  AA 3 |WELKRESORTS LLC 2017-AA A 2.820% 06/1.........ccccovs | covrirnens 06/15/2018. | Paydown 91,101 91,101 91,092 91,093 0 9 0 9 0 91,101 0 0 0 [ 1,091 | 06/15/2033.
94945P AB 1 |WELKRESORTS LLC 2017-AAB 3.410% 06/1 ....| 06/15/2018. | Paydown 91,114 91,114 91,099 91,100 0 14 0 14 0 91,114 0 0 0 11,319 | 06/15/2033.
94978# AH 0 |CVS CORP CRED LEASE BACK PASS THRU CERT ....| 06/10/2018. | Redemption ~ 100.0000..........ccccw. | corermmrremriimnriinnies | e 78,921 | oo 78,921 | .o 78,921 78,921 0 0 0 0 0 78,921 0 0 0 .2,478 | 01/10/2024.
94978# AJ 6 |HY-VEEINC CRD TN LEASE 7.420% 10/05/2 ....| 06/05/2018. | Redemption ~ 100.0000.........cccevwr | corermrrernmrerrrrenenes | werrrrennn 45812 | ............ 45812 | ............ 45,812 45,812 0 0 0 0 0 45,812 0 0 0 11,418 | 10/05/2021.
94978# BY 2 |HUGHES SUPPLY INC PASS THROUGH CERT 5. cevvevennee. | 06/10/2018. | Redemption  100.0000 59,552 59,552 59,552 59,552 0 0 0 0 0 59,552 0 0 0 .1,308 | 05/10/2019.
94978# JE 8 |ZC AVIATION 2014 CLASS A-1 3.620% 09/1......ooovvvernnre | wovvrrerens 06/15/2018. | Redemption ~ 100.0000 59,560 59,560 59,560 59,560 0 0 0 0 0 59,560 0 0 0 899 | 09/15/2024.
94978# JG 3 |ZC AVIATION 2014 CLASS A-1 3.620% 10/1 ....| 06/11/2018. | Redemption  100.0000. 59,799 59,799 59,799 59,799 0 0 0 0 0 59,799 0 0 0 902 | 10/11/2024.
94982W BB 9 |WELLS FARGO MB TRST 2005-9 2A8 5.500.... ....| 06/25/2018. | Paydown 1,280 1,280 1,216 1,265 0 1 0 1 0 1,266 0 14 14 35 | 10/25/2035.
94983S AS 1 |WELLS FARGO MORT BACKED SEC 2006-8 A15 ....| 06/01/2018. | Paydown 52,330 52,791 | oo 46,324 50,274 0 7 0 7 0 50,281 0 2,049 2,049 | ......... 1,232 | 07/25/2036.
95058X AD 0 [WENDYS FUNDING LLC 2018-1A A2 3.573%.... + | e | 06/15/2018. | Paydown 25,000 25,000 24,798 12,500 0 202 0 202 0 25,000 0 0 0 295 | 03/15/2048.
95058X AE 8 [WENDYS FUNDING LLC 2018-1A A2Il 3.884%.......cccocve. | correrens 06/15/2018. | Paydown...........oevvemrvireriiinniincnes | cervinsninnciiesniinens | cevereneeenn 15,0000 [ i 15,000 | cooovenenae 15,000 15,000 0 0 0 0 0 15,000 0 0 0 240 | 03/15/2048.
96032X AA 5 |WESTGATE RESORTS 2014-1A A 2.150% 12/2. ....| 06/01/2018. | Paydown ..169,278 | .......... 168,630 168,976 0 302 0 302 0 169,278 0 0 0 [ 1,512 | 12/20/2026.
96032X AB 3 |WESTGATE RESORTS 2014-1AB  3.250% 12/2. ....| 06/01/2018. | Paydown 67,711 67,624 67,602 0 109 0 109 0 67,711 0 0 0 914 | 12/20/2026.
96033B AA 2 [WESTGATE RESORTS 2015-1A A 2.750% 05/2. .| 06/01/2018. | Paydown ....148,422 48,371 148,219 0 203 0 203 0 148,422 0 0 0 .1,686 | 05/20/2027.
96033B AC 8 |WESTGATE RESORTS 2015-1AB  3.500% 05/2. 06/01/2018. | Paydown 74211 74,105 74,073 0 138 0 138 0 74,211 0 0 0 .1,073 | 05/20/2027.
96033C AA 0 [WESTGATE RESORTS 2016-1A A 3.500% 12/2. ....| 06/20/2018. | Paydown 305,967 304,868 305,411 0 556 0 556 0 305,967 0 0 0|....4,434 | 12/20/2028.
96033D AA 8 |WESTGATE RESORTS 2017-1A A 3.050% 12/2. e | 06/01/2018. | PaYdOWN........ooouriiririieriiinniieniis [ e | e 108,846 ....108,846 108,704 0 142 0 142 0 108,846 0 0 [Vl 1,382 | 12/20/2030.
96033D AB 6 |WESTGATE RESORTS 2017-1AB  4.050% 12/2. ....| 06/01/2018. | Paydown 54,423 54,423 54,334 0 89 0 89 0 54,423 0 0 0 918 | 12/20/2030.
96033L AA 0 |WESTGATE RESORTS 2015-2A A 3.200% 07/2. . 06/20/2018. | PAYAOWN..........coverieiniiriiieciiiies | i | cevviieens 158,984 ....158,984 158,733 0 251 0 251 0 158,984 0 0 0 [ 2,107 | 07/20/2028.
96033L AB 8 |WESTGATE RESORTS 2015-2A B 4.000% 07/2. 06/20/2018. | Paydown . .158,984 158,984 158,676 0 308 0 308 0 158,984 0 0 0 2,634 | 07/20/2028.
96033W AB 4 |WESTGATE RESORTS 2018-1AB 3.580% 12/2. < | 06/01/2018. | PaYAOWN.......cooovrvirriiriiinriieniis [ cevinriiieniineniiseies | v 122,604 | ..........122,604 0 0 613 0 613 0 122,604 0 0 0 275 | 12/20/2031.
96033W AC 2 |WESTGATE RESORTS 2018-1AC 4.100% 12/2.... <. | 06/01/2018. | Paydown..........ccocvvemviinciiinniinnis [ | v 140,119 | ..........140,119 0 0 268 0 268 0 140,119 0 0 0 359 | 12/20/2031.
96042D AJ 8 |WESTLAKE AUTO RECEIVEABLES TR 2015-3A C.. e | 06/15/2018. | PaYdOWN........coooriviriiriiieriinenies [ ceviieniiseniiisciieenns | e 1,834,048 | ....... 1,834,048 | ......1,833,758 | ........... 1,833,992 0 55 0 55 (VN 1,834,048 0 0 0 22,940 | 05/17/2021.
96042T AJ 3 |WESTLAKE AUTO REC TRUST 2016-1AC  3.29. .1 06/15/2018. | PaydOwN............cocorvverreiriinriins [ e | e 1,047,611 | ....... 1,047,611 | ......1,047,429 | .......... 1,047,492 0 119 0 119 0 [ 1,047,611 0 0 0 ... 14,178 | 09/15/2021.
97063Q AA 0 |WILLIS ENGINE SECURITIZATION 2017-A A... 06/15/2018. | Paydown 50,625 50,625 50,582 50,583 0 15 0 15 0 50,598 0 27 27 989 | 08/15/2042.
97652P  AA 9 [WINWATER MORTGAGE LOAN TRUST 2014-1 A1. ....| 06/01/2018. | Paydown 24,552 24,552 25,381 25,087 0 (10) 0 (10) 0 25,077 (U O ({715 I— ((7A5) | - 423 | 06/27/2044.
97652T AD 5 |WINWATER MORTGAGE LOAN TRUST 2015-1 A4. evr| 06/01/2018. | PAYAOWN.......cooovevirriieiiinriieeiis [ cevineriinseiiseniinsenes | cvveni 150,020 | ..........150,020 | .......... 153,325 | coovvvri 151,640 | ..ooovvvrenecn. 0 | .een(1,620) 0 (1,620) 0 150,020 0 0 0 2,323 | 01/20/2045.
G0620B AB 4 |ATLAS 2014-1A 4.875% 12/15/39 .| 06/15/2018. | Redemption  100.0000 80,078 80,078 80,078 80,078 0 0 0 0 0 80,078 0 0 0 [ 1,456 | 01/15/2031.
009088 AA 3 |AIR CANADA 2015-2AA  3.750% 12/15/27... A 06/15/2018. | Redemption ~ 100.0000 168,777 ....168,777 48,222 0 13 0 13 0 168,452 0 325 KYL 3,165 | 12/15/2027.
009088 AB 1 |AIR CANADA 2015-2A 4.125% 12/15/27. AL 06/15/2018. | Redemption  100.0000 . 8,220 | .. .48,220 48,220 0 0 0 0 0 48,220 0 0 0 995 | 12/15/2027.
73755L AM 9 |POTASH CORP OF SASKATCHEWAN 3.000% 04......... |A......... 04/10/2018. | Tax Free EXChange...........cccccvuevene | covvinevineevinnerinnnns | v 1,995,016 | ....... 2,000,000 | .......1,990,400 | ........... 1,992,774 0 243 0 243 (N 1,993,016 0 2,000 2,000 | ....... 30,000 | 04/01/2025.
73755L AN 7 |POTASH CORP OF SASKATCHEWAN 4.000% 12/ A 04/10/2018. | Tax Free Exchange.............cccocvves | covvvnnviinniinciiiinnns | v 3,518,542 | ...... 3,500,000 | ....... 3,516,745 3,515,454 0 (412) 0 (412) 0 3,515,042 0 3,500 3,500 0 | 12/15/2026.
02315Q AA 6 |AMBAC LSNILLC 144A 7.312% 02/12/23 D 06/27/2018. |J P Morgan & Co. 27,169 26,900 26,967 0 0 (67) 0 (67) 0 26,900 0 269 269 697 | 02/12/2023.
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SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Current Bond
Year's Interest /
Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
Prior Year Valuation Year's Temporary | Total Change in| Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment|  B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity | or Market
CUSIP Identification Description Foreign Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B.J/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
02315Q AA 6 |AMBAC LSNILLC 144A 7.312% 02/12/23............cccocoucc.. D 02/14/2018. | Security Withdraw 0 26,900 0 0 0 (3) 0 (3) 0 (3) 0 3 3 0 | 02/12/2023.
034863 AD 2 |ANGLO AMERICAN CAPITAL 144A 4.450% 09/.............. Do 05/03/2018. | Call  103.6390.........cervererieereis | cerrirverirenrirneriiinnns | e 4,145,560 | ....... 4,000,000 | ....... 4,036,270 | ........... 4,011,854 | oo 0 [ .ooen(1,379) 0 (1,379) (N 4,010,475 | ..covvvrreenene 0 [....(10,475) | ........ (10,475)| .....252,360 | 09/27/2020.
05330K AA 3 [AUTO METRO PUERTO RICO AUTOPISTAS LLC 14....... Coi 06/30/2018. | Redemption  100.0000 31,500 31,500 31,500 31,500 0 0 0 0 0 31,500 0 0 [V — 1,063 | 06/30/2035.
12479L  AA 8 [CAI2012-1AA2012-1AA 3.470% 10/25/2........coorvvvernec D 06/25/2018. | PAYAOWN.......occvvverrerrirrrrirciirnnes | ceveverseresensessessnnns | cevvereneens 75,000 | ... 75,000 | ..o 74,984 74,992 0 8 0 8 0 75,000 0 0 0 1,084 | 10/25/2027.
202712 AG 0 |COMMONWEALTH BANK OF AUSTRALIA 144A SUB...... Coi 06/15/2018. | MARUILY..........ooorerriieiicriieciies [ e | 11,925,000 |......11,925,000 |...... 12,160,581 | ......... 11,934,522 0 (9,522) 0 (9,522) (I I 11,925,000 0 0 0f... 277,256 | 06/15/2018.
26971H AA 0 [EAGLELTD 2014-1A A1 2.570% 12/15/39......cccecvrrurrenne Do 06/15/2018. | Paydown 338,610 338,610 338,556 338,596 0 6 0 6 0 338,602 0 8 8 | s 3,682 | 12/15/2039.
26971H AC 6 |EAGLELTD 2014-1AB 5.290% 12/15/39. D 06/15/2018. | PAYAOWN.........ovovervieriinriisniiineis | cereiiesiiinsiisciiinns | cvvveeees 144,786 | .........144,786 | .......... 145,691 145,451 0 (665) 0 (665) 0 144,786 0 0 0 3,623 | 12/15/2039.
29100X AA 3 |EMERALD AVIATION FINANCE LIMIT 2013-1 D 06/15/2018. | Paydown 51,289 51,289 51,994 51,882 0 (593) 0 (593) 0 51,289 0 0 0 994 | 10/15/2038.
37952U AD 5 [SEACO CONTAINER 2014-1A A1 3.190% 07l................ D 06/17/2018. | Paydown 62,500 62,500 62,487 62,491 0 1 0 1 0 62,491 0 9 9 831 | 07/17/2029.
4041A2  AH 7 |HBOS PLC 144A 6.750% 05/21/18 D 05/21/2018. | MAHUTY. ......ccveveverreererererernnerinns [ venrireesrsensnnensnnnns | eoneend 6,000,000 | ....... 6,000,000 | ....... 6,027,840 | ........... 6,001,439 | oo 0 ..(1,439) 0 (1,439) (VN 6,000,000 0 0 0. 202,500 | 05/21/2018.
46359C AA 1 |ENGENCAP ABS TRUST PAYMENT TR 2016-1A D 06/20/2018. | Paydown 261,116 261,116 260,565 260,545 0 571 0 571 0 261,116 0 0 [V 3,883 | 12/21/2026.
46507M AA 0 |ISRAEL ELECTRIC CORP LTD 144A 7.250% 0.. D 04/30/2018.|Call ~ 103.1860. 596,989 597,853 0 46 0 46 0 597,898 0 102 2102 | 53,375 | 01/15/2019.
51817T AB 8 |LATAMAIRLINES 2015-1 A 4.200% 11/15/2. D 05/15/2018. | Redemption  100.0000 ..70,935 68,133 68,372 0 88 0 88 0 68,459 0 2,476 2,476 . 11/15/2027.
55818M AS 6 |MADISON PARK FUNDING LTD 2014-13A B2R................ D 04/19/2018. | PAYAOWN........cvvvrvrerrererirerninnnes | vevvereesssesensesssnnes | eoneene 3,000,000 3,000,000 0 0 0 0 (VN 3,000,000 0 0 (V) [ 49,500 |01/19/2025.
71645W AP 6 |PETROBRAS INTERNATIONAL FIN CO 5.750% | De 05/03/2018. | Call ~ 104.9183........cccrvrrriicries [ e | s 3,672,140 | ....... 3,500,000 3,476,507 0 3,641 0 3,641 0 3,480,149 0 01/20/2020.
784309 AA 4 |S-JETS Limited 2017-1 A 3.967% 08/15/4 Do 06/15/2018. | PAYAOWN.......ovvererverererirriererenns | ceveveneressesenessnnes | cvesnenes 138,333 | ..........138,333 138,332 0 1 0 1 0 138,333 0 08/15/2042.
81180W AU 5 |SEAGATE HDD CAYMAN 144A 4.250% 03/01/2 . 04/26/2018. | Tax Free Exchange............cccoucvves | corvivneiiineiinnciiinnns | e 4,998,951 | ....... 5,000,000 | ....... 4,998,100 | ........... 4,998,874 0 77 0 77 (VN 4,998,951 0 03/01/2022.
83363R AA 5 [SOCIEDAD CONC AUTOPISTA CENTRA 144A SENIL....... [C......... 06/15/2018. | Redemption  100.0000 4,375 4,375 4,499 4,426 0 4) 0 4) 0 4,422 0 12/15/2026.
89675* AN 7 |TRITON CONTAINER INVEST LLC SERIES A-1............... D 04/30/2018. | Redemption  100.0000 285,714 285,714 285,714 285,714 0 0 0 0 0 285,714 0 04/30/2020.
89675* AP 2 |TRITON CONTAINER INVEST LLC SERIES A-2.. D 04/30/2018. | Redemption ~ 100.0000..........ccooes | corvvrnmvirinmirinniiinnns | s 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 0 0 0 0 0 [ 1,000,000 0 04/30/2022.
89989F AA 2 |TURBINE ENGINE SECLTD 2013-1AA 5.125.... . 06/15/2018. | Paydown 61,257 61,257 60,262 60,491 0 767 0 767 0 61,257 0 12/13/2048.
G7572L AB 5 |RISE 2014-1 A ASSET BACKED SECURED TERM.. Do 05/15/2018. | Redemption  100.0000 200,954 200,954 205,225 203,078 0 (191) 0 (191) 0 202,887 0 02/15/2021.
H4777*  AA 3 |SBM DEEP PANUKE SA SNR SEC NOTES 3.500.. .|D.. 06/15/2018. | Redemption ~ 100.0000..........cccoes | corvvermrivmniinciiinns | v 413,333 ...413,333 413,333 0 0 0 0 0 413,333 0 12/15/2021.
L9082* AH 2 |TRAFIGURA BEHEER BV SERIES B 6.500% 04.... D 04/07/2018. | MaRUTILY. ..o [ o | s 3,000,000 | ....... 3,000,000 3,000,000 0 0 0 0 (VN I 3,000,000 0 04/07/2018.
P7077@ AF 1 |NASSAU AIRPORT DEVELOPMENT CO 7.000% 1......... D........ 06/30/2018. | Redemption _100.0000 52,500 52,500 52,500 0 0 0 0 0 52,500 0 11/30/2033.
3899999. Total - Bonds - Industrial and Miscellaneou ....253,142,598 | ....253,094,279 | ....250,484,376 233,459,537 2,541 35,596 0 38,137 0 250,964,965 0... 451,795 |....... 451,795 | ..8,004,641 XXX
8399997. Total - Bonds - Part 4. ....271,000,633 | ....270,994,563 |....268,531,483 | ......251,470,713 | ........2,541 | ....... (30,832) 0 (28,291) 0 [ . 268,914,709 | ... 0... 317,569 |........ 317,569 | ..8,424,990 XXX
8399999. Total - Bonds ....271,000,633 | ....270,994,563 | ....268,531,483 ..251,470,713 | ........2541 | ... (30,832) 0 (28,291) 0 268,914,709 0... 317,569 |........ 317,569 | ..8,424,990 XXX
Common Stocks - Industrial and Miscell
88642R 10 9 [TIDEWATERINC.......coooooisiiiiriisniisssiisssississsissiinns | coniennees | 05/03/2018. | ONFS Corporate..........ccoocuvsriiinnis | v 81,176.000 | ....... 2,720,614 XXX ] .......2,029,400 | ...........1,906,104 | ........ 46,871 .0 46,871 0 2,029,400 0... 691,214 |....... 691,214 | ... 0 XXX | E
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS............ouuuiiuuiiiiiiiiiiiiiiiies it | o 2,720,614 XXX .0 0 2,029,400 0].. 691,214 |........ 691,214 |.... .0 XXX XXX
9799997. Total - CommMON StOCKS - PaM 4. i | ceseaas 2,720,614 XXX .0 0 2,029,400 0... 691,214 |....... 691,214 | ... .0 XXX XXX
9799999. Total - Common Stocks ......2,720,614 XXX 0 0 2,029,400 0 ... 691,214 691,214 0 XXX XXX
9899999. Total - Preferred and COMMON SOCKS..........ouuiieiiiiiiisii s i | cnniens 2,720,614 XXX | 2,029,400 | ...........1,906,104 | ........ 46,871 | ... .0 .. .0 0 2,029,400 0... 691,214 |........ 691,214 | ... .0 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks. ...273,721,247 XXX ...270,560,883 | .......253,376,817 | ........ 49412 | ....... (30,832) ] oo 0 [ 18,580 | .o 0. 270,944,109 | ... 0]..1,008,783 |..... 1,008,783 | ..8,424,990 XXX XXX

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

0.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Description of Item(s) Strike Price, | Initial Cost of | Initial Cost of c Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Hedged, Used for | Schedule| Type(s) of Date of | Number Rate of Index | Premium Premium 4 Valuation Exchange Year's Value of Quality of | at Inception
Income Generation or | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received (Received) | (Received) | Current Year | Book/Adjusted | d Increase | Changein |(Amortization| Hedged | Potential | Reference| and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | B.JA.CV. | )/Accretion ltems Exposure | Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
BARCLAYS CUSTOM 01/14/2020 Strike @ 160.382 BXIIG$00! Fixed Index Annuities.. | Exhibit 5. | Equity, . | Barclays Capital AC28XWWI3WIBK2824319.... [01/13/2017|01/14/2020] .....6,329 | .....1,015,058 | ...... 160.3820 | .......... 48,722 0 82,560 (23,324) 0 0 (VI 11T ORI RN n/a
BARCLAYS CUSTOM 02/14/2020 Strike @ 160.0548 BXIIGS$004. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... [02/15/2017)|02/14/2020] .....1,796 | ........ 287,458 | ... 160.0548 | .......... 13,766 0 23,936 0 0 0 |n/a
BARCLAYS CUSTOM 1/14/2021 Strike @ 175.9437 BXIIG$015. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... [01/12/2018)|01/14/2021| ...24,543 | .....4,318,186 175.9437 0 203,781 127,629 0 0 0 |n/a
BARCLAYS CUSTOM 1/14/2021 Strike @ 175.9437 BXIIG$016. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... [02/05/2018|01/14/2021| ....6,271 | .....1,103,343 | ...... 175.9437 0 52,046 32,608 0 0 0 |n/a
BARCLAYS CUSTOM 10/11/2019 Strike @ 160.88 BXIIGS000. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... [10/14/2016|10/11/2019] ......... 201 | 32,337 | ...... 160.8800 0 2,511 0 0 0 | Nars [ e n/a.
BARCLAYS CUSTOM 10/14/2020 Strike @ 173.3773 BXIIG$012. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... [10/13/2017|10/14/2020 .....4,657 | ........ 807,418 | ...... 1733773 | ..........38,188 | oo 0 0 0 0 | Narens [ o n/a.
BARCLAYS CUSTOM 11/13/2020 Strike @ 176.2006 BXIIG$013. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... [11/14/2017|11/13/2020| .....6,497 | .....1,144,775 | ..... 176.2006 0 0 0 (VI 11T ORI RN n/a
BARCLAYS CUSTOM 11/14/2019 Strike @ 157.6832 BXIIGS$001 Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... [11/14/2016| 11/14/2019| ....5,154 | ........ 812,699 | ...... 157.6832 0 (23,880) 0 0 (VI V- WO N nla
BARCLAYS CUSTOM 12/13/2019 Strike @ 158.2445 BXIIG$002. Fixed Index Annuities... | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... | 12/14/2016|12/13/2019) .....2,091 | ......... 330,889 | ...... 158.2445 (9,323) 0 0 0 |n/a
BARCLAYS CUSTOM 12/14/2020 Strike @ 176.7431 BXIIG$014. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... [12/15/2017|12/14/2020| ...12,689 | .....2,242,693 176.7431 R (23,299) 0 0 0 |n/a
BARCLAYS CUSTOM 2/12/2021 Strike @ 168.0285 BXIIG$017. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... | 02/14/2018)|02/12/2021| 176,309 | ...29,624,937 | ...... 168.0285 ...1,401,840 | o0 [ 11,781,327 || 1,781,327 | 379,488 0 0 0 |n/a
BARCLAYS CUSTOM 3/12/2021 Strike @ 169.6624 BXIIG$018. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... [03/14/2018)|03/12/2021| .179,5% | ...30,470,688 | ...... 169.6624 | .................. 0]...1426613 | ....ccc......0 | ... 1,675,895 | .. | ....... 1,675,895 | ...... 249,282 0 0 0 | A [ o n/a.
BARCLAYS CUSTOM 3/13/2020 Strike @ 160.0319 BXIIG$005. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... | 03/14/2017|03/13/2020 | .....2,517 | ........ 402,800 | ...... 160.0319 | .......... 19,529 0 33,697 (8,894) 0 0 (VI 11T ORI RN n/a
BARCLAYS CUSTOM 4/14/2020 Strike @ 163.3022 BXIIG$006. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... [04/13/2017|04/14/2020] .....7,309 | .....1,193,576 | ...... 163.3022 | .......... CYR VKN E— 0 | o0 [ e 81,074 || 81,074 (23,531) 0 0 0 [ Nfaes | e nla
BARCLAYS CUSTOM 4/14/2021 Strike @ 169.8689 BXIIG$019. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... | 04/13/2018|04/14/2021| ...75,659 | ...12,852,111 | ...... 169.8689 | ..oooorrrrren 0 | 601,552 | oovvvvieenn0 [ 706,363 |.. | ..... 706,363 | ...... 104,811 0 0 0 | e [ e n/a.
BARCLAYS CUSTOM 5/14/2019 Strike @ 170.7436 BXIIG$021 Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... [05/15/2018)|05/14/2019) .....1,325 226,235 | ...... 170.7436 0 6,041 0 8,135 8,135 2,094 0 0 0 |n/a
BARCLAYS CUSTOM 5/14/2020 Strike @ 166.4841 BXIIG$007. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... | 06/12/2017|05/14/2020] .....3,330 554,392 | ...... 166.4841 0 0 30,355 30,355 (9,877) 0 0 0 |n/a
BARCLAYS CUSTOM 5/14/2021 Strike @ 170.7436 BXIIG$020. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... | 05/15/2018|05/14/2021| ...18,395 | .....3,140,829 | ...... 170.7436 | o0 | s 163,229 | o0 | s 165,667 |.. | ...... 165,667 | ........ 12,438 0 0 0 | Nars [ e n/a.
BARCLAYS CUSTOM 6/12/2020 Strike @ 168.9675 BXIIG$008. Fixed Index Annuities... | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... | 06/14/2017|06/12/2020 | .....8,003 | .....1,362,247 | ...... 168.9675 0 0 65,527 65,5 (22,678) 0 0 (VI 11T ORI N n/a
BARCLAYS CUSTOM 6/14/2019 Strike @ 172.2793 BXIIG$022. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... [06/15/2018|06/14/2019| ...14,188 | .....2,444,299 | ...... 172.2793 0 65,300 (VN P 78,397 0 0 (VI 11T OO RN n/a
BARCLAYS CUSTOM 6/14/2021 Strike @ 172.2793 BXIIG$02 Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... | 06/15/2018|06/14/2021| .....4,930 | ........ 849,337 | ...... 172.2793 | v (U I 41,260 | o0 [ 41,327 0 0 0 | @ [ e n/a.
BARCLAYS CUSTOM 7/14/2020 Strike @ 167.017 BXIIGS009. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... | 07/14/2017|07/14/2020 | .....3,843 641,846 | ...... 167.0170 0 (VN PR 34,372 0 0 0 |n/a
BARCLAYS CUSTOM 8/14/2020 Strike @ 166.3356 BXIIG$010. Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... | 08/14/2017|08/14/2020 | .....2,470 410,849 166.3356 0 0 23,272 0 0 0 |n/a
BARCLAYS CUSTOM 9/14/2020 Strike @ 168.6971 BXIIG$011 Fixed Index Annuities.. | Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... | 09/14/2017)|09/14/2020| ...10,925 | .....1,843,016 | ...... 168.6971 0 0 89,245 0 0 0 |n/a
RUSSELL 2000 1/14/2019 Strike @ 1591.972 46421306 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |01/16/2018|01/14/2019 ....... 128 | ..ooooee 203,776 | ...1,592.0000 | ..ccoovrcerrenn0 | o 11512 | ieinn0 [ s 12,408 0 0 0 [ Nar [ o n/a.
RUSSELL 2000 1/14/2019 Strike @ 1591.972 4642L$060. Fixed Index Annuities... | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |01/12/2018|01/14/2019) .....2,131 | .....3,392,552 | ...1,592.0000 | ...ccccoovrrrrren 0 | s 191,755 | 0 | 206,683 |.. | ... 206,683 0 0 0 [N [ o n/a.
RUSSELL 2000 1/14/2019 Strike @ 1591.972 4642L.$059. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |01/12/2018|01/14/2019) .....2,475 | .....3,940,200 | ...1,592.0000 0 22,716 (VN I 244,097 | .. | ... 244,097 0 0 0 [N [ o n/a.
RUSSELL 2000 1/14/2019 Strike @ 1591.972 464215061 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |01/12/2018|01/14/2019 .....1,944 | .....3,094,848 | ...1,592.0000 | ....cccoovrrrrrnn 0 | s 174,982 | e | s 186,186 | .. | ...... 186,186 0 0 0 | N [ o n/a.
RUSSELL 2000 1/14/2019 Strike @ 1591.972 46423063 Fixed Index Annuities... | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |01/16/2018|01/14/2019) . ....1,146,240 | ...1,592.0000 68,962 .68,962 0 0 0 [n/a
RUSSELL 2000 10/12/2018 Strike @ 1502.657 4642L.$052. Fixed Index Annuities... | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |10/13/2017|10/12/2018 ..48,09 | ...1,503.0000 976 976 0 0 0 [n/a
RUSSELL 2000 10/12/2018 Strike @ 1502.657 4642L$051 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |10/13/2017|10/12/2018 .....3,944 | .....5,927,832 | ...1,503.0000 230,555 0 0 680,461 680,461 0 0 0 [n/a
RUSSELL 2000 10/12/2018 Strike @ 1502.97 464218053 Fixed Index Annuities... | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |10/16/2017|10/12/2018 ........ 164 | ......... 246,492 | ...1,503.0000 | .......... 16,774 0 0 28,319 28,319 0 0 0 | N [ o nla.
RUSSELL 2000 11/14/2018 Strike @ 1471.257 4642L.$054. Fixed Index Annuities... | Exhibit 5. | Equity/Index.. | Bank of America Merrill Lynch.......... EYKN6V0ZCB8VDIIULBSO.... | 11/14/2017 | 11/14/2018] ........ 763 | ....1,122,373 | ...1,471.0000 | .......... 45,166 | ..oooooe 0 | o0 [ s 102,722 |.. | ...... 102,722 0 0 0 | @ [ o nla.
RUSSELL 2000 11/14/2018 Strike @ 1471.257 4642L.$056 Fixed Index Annuities.. | Exhibit 5. | Equity/Index.. | Bank of America Merrill Lynch.......... EYKN6V0ZCB8VDIIULBSO.... | 11/16/2017|11/14/2018 ........ 647 | ....... 951,737 | ...1,471.0000 39,716 0 0 87164 || 87,164 28,882 0 0 (0 T HOUSR (, nla
RUSSELL 2000 11/14/2018 Strike @ 1471.257 4642L.$055. Fixed Index Annuities... | Exhibit 5. | Equity/Index.. | Bank of America Merrill Lynch.......... EYKN6V0ZCB8VDIIULBSO.... [11/14/2017|11/14/2018| .....3,837 | ....5,644,227 | ...1,471.0000 | ........ 227,200 | .ovvvevennen 0 | o0 [ s 516,573 | .. | ...... 516,573 | ...... 171,167 0 0 0 [ e [ e nla.
RUSSELL 2000 12/14/2018 Strike @ 1506.95 46428058, Fixed Index Annuities.. | Exhibit 5. | Equity. .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |12/14/2017|12/14/2018| ........ 956 | ..... 1,440,692 | ...1,507.0000 95,578 0 160,401 ....160,401 60,831 0 0 0 | n/a.
RUSSELL 2000 12/14/2018 Strike @ 1506.95 4642L.$057. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. 12/14/2017|12/14/2018] ....3,330 | .....5,018,310 | ...1,507.0000 333,024 0 53,288 553,288 209,397 0 0 0 [n/a
RUSSELL 2000 2/14/2019 Strike @ 1522.096 4642L.$068. Fixed Index Annuities.. | Exhibit 5. | Equity, .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. 02/15/2018)|02/14/2019 ........ 506 | ....... 770,132 | ...1,522.0000 0 55,694 71,236 | | 77,236 | ........ 21,542 0 0 (0 T RSO (S, nla
RUSSELL 2000 2/14/2019 Strike @ 1522.096 46423064 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |02/14/2018|02/14/2019) .....1,610 | .....2,450,420 | ...1,522.0000 | ...ccccovvrrrrrnn (U I 161,015 265,497 265,497 | ... 104,482 0 0 0 [ @ [ o n/a.
RUSSELL 2000 2/14/2019 Strike @ 1522.096 4642L.$065. Fixed Index Annuities.. | Exhibit 5. | Equity, .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. 02/14/2018]|02/14/2019| .....2,590 | ..... 3,941,980 | ...1,522.0000 0 59,026 396,912 96,912 | ...... 137,886 0 0 (0 T RSO [ nla
RUSSELL 2000 2/14/2019 Strike @ 1522.096 46428066 Fixed Index Annuities.. | Exhibit 5. | Equity, .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [02/14/2018|02/14/2019| ...18,300 | ...27,852,600 | ...1,522.0000 | ......covvccceec 0]....1,830,030 | ccocoovcvrnnnns0 [ oo 2,791,650 |.. | ....... 2,791,650 | ..... 961,620 0 0 (0 T RSN (R, nla
RUSSELL 2000 2/14/2019 Strike @ 1522.096 4642L.$067. Fixed Index Annuities.. | Exhibit 5. | Equity, .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [02/15/2018]02/14/2019] ........ 100 | ........ 162,200 | ...1,522.0000 | ...ovovvvvenend 0]..10,998 215,320 [ | 16,320 | .......... 4,323 0 0 (00 T FOUSS (S nla
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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Prior Year(s) | Current Year Adjustment Hedge
Description of Item(s) Strike Price, | Initial Cost of | Initial Cost of c Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
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Description Replicated Identifier (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | B.JA.CV. | )/Accretion ltems Exposure | Entity end (b)
RUSSELL 2000 3/14/2019 Strike @ 1584.311 4642L.$073 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/15/2018|03/14/2019] ........ 756 | ....1,197,504 | ...1,584.0000 | .................. (U I 75,584 0 92,400 92,400 | ........ 16,815 0 0 0 | Naes [ o n/a.
RUSSELL 2000 3/14/2019 Strike @ 1584.311 464218072 Fixed Index Annuities... | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/15/2018|03/14/2019) .......... 34 | ... 53,856 | ...1,584.0000 0 0 0 | A [ e n/a.
RUSSELL 2000 3/14/2019 Strike @ 1584.3112 4642L.$069. Fixed Index Annuities.. | Exhibit 5. | Equity, - | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. (03/14/2018)|03/14/2019| ...13,618 | ...21,570,912 | ...1,584.0000 0 0 0 |n/a
RUSSELL 2000 3/14/2019 Strike @ 1584.3112 4642L.$070 Fixed Index Annuities.. | Exhibit 5. | Equity, .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/14/201803/14/2019| ....2,786 | ....4,413,024 | ...1,584.0000 0 0 0 |n/a
RUSSELL 2000 3/14/2019 Strike @ 1584.3112 4642L.$071 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/14/2018)|03/14/2019 .....1,645 | .....2,605,680 | ...1,584.0000 216,898 0 0 0 |n/a
RUSSELL 2000 4/12/2019 Strike @ 1549.509 4642L.$076 Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. [04/13/2018|04/12/2019)| .....2,447 | .....3,792,850 | ...1,550.0000 | ....ccocoovuruee (U IO 216,122 | o0 [ 287,489 |.. | ..... 287,489 | ....... 71,367 0 0 0 | Nars [ e n/a.
RUSSELL 2000 4/12/2019 Strike @ 1549.509 4642L.$074 Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. [04/13/2018|04/12/2019| .....3,775 | .....5,851,250 | ...1,550.0000 | ....c..cooeuvevc (U IO 333,425 | oo [ 443,528 | .. | ... 443,528 | ... 110,103 0 0 0 | Narens [ o n/a.
RUSSELL 2000 4/12/2019 Strike @ 1549.509 4642L.$078. Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. [04/16/2018|04/12/2019] ........ 427 | ........ 661,850 | ...1,550.0000 0 32,854 0 50,128 50,128 | ........ 17,274 0 0 0 | Nars [ e n/a.
RUSSELL 2000 4/12/2019 Strike @ 1549.509 4642L.$075. Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. | 04/13/2018|04/12/2019) .....8,089 | ...12,537,950 | ...1,550.0000 | ....cccovvvv..n (U I 714,437 0 950,358 950,358 235,921 0 0 (VI V- WO N nla
RUSSELL 2000 4/12/2019 Strike @ 1549.509 4642L.8077. Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. |04/16/2018|04/12/2019) .......... 69 | .. 106,950 | ...1,550.0000 0 5,341 0 8,149 2,808 0 0 0 |n/a
RUSSELL 2000 5/14/2019 Strike @ 1600.3438 4642L.$080. Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [05/14/2018|05/14/2019 .....1,226 | .....1,961,600 | ...1,600.0000 144,816 0 0 0 |n/a
RUSSELL 2000 5/14/2019 Strike @ 1600.3438 4642L.$079. Fixed Index Annuities.. | Exhibit 5. | Equity, .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [05/14/2018|05/14/2019) .....1,998 | .....3,196,800 | ...1,600.0000 238,073 0 0 0 |n/a.
RUSSELL 2000 5/14/2019 Strike @ 1600.3438 4642L.$081 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [05/14/2018)|05/14/2019 .....1,856 | .....2,969,600 | ...1,600.0000 | .....c.ccccc...0 | ... 185,633 | oivviiinnl0 | 250,390 |.. | ..... 250,390 0 0 0 | A [ o n/a.
RUSSELL 2000 6/14/2019 Strike @ 1684.7246 4642L.$08: Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2018|06/14/2019)| .......... LT [P 146,595 | ...1,685.0000 6,696 6,696 0 0 (VI 11T ORI RN n/a
RUSSELL 2000 6/14/2019 Strike @ 1684.7246 4642L.$082 Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [06/14/2018)|06/14/2019) .....2,397 | .....4,038,945 | ...1,685.0000 | .....c.ccccc...0 | 11000e.239,706 | o0 | 179,868 |.. | ...... 179,868 0 0 0 | Nas | e n/a.
RUSSELL 2000 6/14/2019 Strike @ 1684.73 464215084 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2018|06/14/2019 .....3,467 | .....5,841,895 | ...1,685.0000 | ...cccoovvrvvv0 | ... 346,664 | o0 | s 276,191 | .. | ... 276,191 0 0 0 | e [ e n/a.
RUSSELL 2000 7/13/2018 Strike @ 1428.817 4642L.$036 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/14/2017|07/13/2018 | . ...1,063,173 | ...1,429.0000 | .........47,388 | .oooocccvereeenn0 [ o0 [ 133,103 | .. | ...... 133,103 0 0 0 |n/a
RUSSELL 2000 7/13/2018 Strike @ 1428.817 4642L.8039. Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/17/2017|07/13/2018 ....... 117 | ........ 167,193 | ...1,429.0000 22,004 22,004 0 0 0 |n/a
RUSSELL 2000 7/13/2018 Strike @ 1428.817 4642L.8035. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/14/2017|07/13/2018| .......... 73 | e 104,317 | ...1,429.0000 | ....c..... 4,720 | o0 [ vveriiieeeen0 [ 12,682 | .. | .o 12,682 0 0 0 | Nars [ e n/a.
RUSSELL 2000 7/13/2018 Strike @ 1428.817 46428038, Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/14/2017|07/13/2018 ........ 499 | ....... 713,071 | ...1,429.0000 | ..........32,059 | coocccvvccecnn0 | o0 [ 97,861 | .. [ oo 97,861 0 0 0 | Nares [ o n/a.
RUSSELL 2000 7/13/2018 Strike @ 1428.817 4642L.8037. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/14/2017|07/13/2018 .....1,047 | .....1,496,163 | ...1,429.0000 | .........67,342 | .ccovvrrrvn0 | o0 | s 197,363 | .. | ...... 197,363 0 0 0 | A [ i n/a.
RUSSELL 2000 8/14/2018 Strike @ 1394.309 464215044 Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. |08/15/2017|08/14/2018| .......... 81 | s 112,914 | ..1,394.0000 | ..o 4,214 | o0 [ 0 [ 13447 | | s 13,447 0 0 0 | @ [ e n/a.
RUSSELL 2000 8/14/2018 Strike @ 1394.309 4642L.$040. Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sach: W22LROWP2IHZNBB6K528.. | 08/14/2017 |08/14/2018 ..39,032 | ...1,394.0000 0 0 0 |n/a
RUSSELL 2000 8/14/2018 Strike @ 1394.309 46421804 Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. | 08/14/2017 |08/14/2018 .107,338 | ...1,394.0000 0 0 0 |n/a
RUSSELL 2000 8/14/2018 Strike @ 1394.309 464218045, Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sach: W22LROWP2IHZNBB6K528.. | 08/15/2017 |08/14/2018 ..25,092 | ...1,394.0000 0 0 0 0 |n/a
RUSSELL 2000 8/14/2018 Strike @ 1394.309 464215041 Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. |08/14/2017|08/14/2018 | .....1,559 | .....2,173,246 | ...1,394.0000 90,22 0 258,762 258,762 0 0 0 [ Nar [ o n/a.
RUSSELL 2000 8/14/2018 Strike @ 1394.309 46425043 Fixed Index Annuities... | Exhibit 5. | Equity . | Goldman Sach: W22LROWP2IHZNBB6K528.. |08/14/2017|08/14/2018 ........ 199 | ......... 277,406 | ...1,394.0000 | .......... 11,542 0 33,103 33,103 0 0 0 [N [ o n/a.
RUSSELL 2000 9/14/2018 Strike @ 1425.023 46423046, Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |09/14/2017|09/14/2018| .......... 14 [ 19,950 | ...1,425.0000 | ............ 1,290 0 2435 2435 0 0 0 [N [ o n/a.
RUSSELL 2000 9/14/2018 Strike @ 1425.023 464213048, Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |09/14/2017|09/14/2018 ........ 126 | ..ooooe. 179,550 | ...1,425.0000 | .......... 12,482 | oo 0 | o0 [ e 24277 | | oo 24,277 0 0 0 | N [ o nla.
RUSSELL 2000 9/14/2018 Strike @ 1425.023 4642L.8047. Fixed Index Annuities... | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |09/14/2017|09/14/2018 .....3,125 | .....4,453,125 | ...1,425.0000 | ......... 302,419 | oo 0 | o0 [ s 578,642 |.. | ..... 578,642 0 0 0 |n/a
RUSSELL 2000 9/14/2018 Strike @ 1425.023 464218050 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley 4PQUHN3JPFGFNF3BBE53.. |09/14/201709/14/2018 37,050 | ...1,425.0000 2,720 0 0 5,541 5,541 0 0 0 |nla
RUSSELL 2000 9/14/2018 Strike @ 1425.023 464218049, Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |09/14/2017|09/14/2018 | . 863,550 | ...1,425.0000 | .......... 61,595 [ oo 0 | o0 [ 121,640 |.. | ... 121,640 0 0 0 |n/a
S&P 500 1/14/2019 Strike @ 2786.24 784615068, Fixed Index Annuities... | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |01/16/2018|01/14/2019 ........ 487 | ....1,366,782 | ...2,786.0000 | ..ccoooorrrrrrnn0 | o 7319 | i | 72,195 | .. | o 72,195 0 0 0 | N [ o n/a.
S&P 500 1/14/2019 Strike @ 2786.24 784615066, Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |01/12/2018|01/14/2019) ....3,175 | .....8,845,550 | ...2,786.0000 | ....ccoovvvrroen (U IR AT6,217 | o0 [ 466,089 |.. | ... 466,089 0 0 0 | @ [ o n/a.
S&P 500 1/14/2019 Strike @ 2786.24 7846L$067. Fixed Index Annuities.. | Exhibit 5. | Equity, .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [01/12/2018|01/14/2019| ....5,320 | ...14,821,520 | ...2,786.0000 | .......o0cccc.l (V] I 797,963 | woovveverririin0 | ) 787,880 ....787,880 0 0 (0 T HOUSR (, nla
S&P 500 1/14/2019 Strike @ 2786.24 784615069, Fixed Index Annuities... | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |01/16/2018|01/14/2019 ........ 896 | .....2,496,256 | ...2,786.0000 [ ......ccooeecoenn (U I 134,388 | o0 | s 131,529 | .. | ...... 131,529 0 0 0 [ e [ e n/a.
S&P 500 1/14/2019 Strike @ 2786.24 7846L$065. Fixed Index Annuities.. | Exhibit 5. | Equity. .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [01/12/2018|01/14/2019| .....4,589 | ...12,784,954 | ...2,786.0000 0 688,374 0 690,479 690,479 0 0 0 |n/a.
S&P 500 10/12/2018 Strike @ 2553.17 784615056 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |10/13/2017|10/12/2018| .....6,366 | ...16,252,398 | ...2,553.0000 | ........ 850,026 | .........occnen (V] USSR | IR 1,669,255 | .. | ...... 1,669,255 0 0 0 |n/a
S&P 500 10/12/2018 Strike @ 2553.17 7846L.$058 Fixed Index Annuities.. | Exhibit 5. | Equity, .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |10/16/2017|10/12/2018 ........ 234 | ... 597,402 | ...2,553.0000 | .......... 40,662 81,387 | | 61,387 0 0 (0 T RSO (S, nla
S&P 500 10/12/2018 Strike @ 2553.17 784615057 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |10/13/2017|10/12/2018| .......... LT [ 201,687 | ...2,553.0000 | .......... 10,579 | oo 0 | coovriernen0 [ s 18212 | .. | v 18,212 0 0 0 [ @ [ o nla.
S&P 500 11/14/2018 Strike @ 2578.87 7846L.$061 Fixed Index Annuities.. | Exhibit 5. | Equity/Index.. | Bank of America Merrill Lynch.......... EYKN6V0ZCB8VDIIULBSO.... | 11/16/2017|11/14/2018| .....1,057 | ... 2,726,003 | ...2,579.0000 | ...... 148,301 0 0 208,448 208,448 0 0 (0 T RSO [ nla
S&P 500 11/14/2018 Strike @ 2578.87 7846L.$059 Fixed Index Annuities.. | Exhibit 5. | Equity/Index.. | Bank of America Merrill Lynch.......... EYKN6V0ZCB8VDIIULBSO.... | 11/14/2017|11/14/2018] .....6,735 | ...17,369,565 | ...2,579.0000 | ........ 979,683 | .ovvvveveciin0 | o0 [ 1328415 | .. | ... 1,328,415 0 0 (00 T HOUSS (S, nla
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Description of Item(s) Strike Price, | Initial Cost of | Initial Cost of c Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Hedged, Used for | Schedule| Type(s) of Date of | Number Rate of Index | Premium Premium 4 Valuation Exchange Year's Value of Quality of | at Inception
Income Generation or | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received (Received) | (Received) | Current Year | Book/Adjusted | d Increase | Changein |(Amortization| Hedged | Potential | Reference| and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | B.JA.CV. | )/Accretion ltems Exposure | Entity end (b)
S&P 500 11/14/2018 Strike @ 2578.87 7846L$060. Fixed Index Annuities.. | Exhibit 5. | Equity/Index.. | Bank of America Merrill Lynch.......... EYKN6V0ZCB8VDIIULBSO.... | 11/14/2017|11/14/2018 .....1,223 | .....3,154,117 | ...2,579.0000 | ........ 177,919 | ool 0 | o0 [ 241225 | . | ... 241,225 (3,264) 0 0 0 | Naes [ o n/a.
S&P 500 12/14/2018 Strike @ 2652.01 7846L$064. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [12/15/2017|12/14/2018| ........ 884 | .....2,344,368 | ...2,652.0000 | .......151,079 | .0 | o0 | 191,136 [ | 191,136 0 0 0 | A [ e na.
S&P 500 12/14/2018 Strike @ 2652.01 784618062 Fixed Index Annuities.. | Exhibit 5. | Equity, .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. (12/14/2017|12/14/2018 ....6,378 | ...16,914,456 | ...2,652.0000 1,379,851 0 0 0 |n/a
S&P 500 12/14/2018 Strike @ 2652.01 7846L$063. Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. (12/14/2017|12/14/2018| ....1,713 | .....4,542,876 | ...2,652.0000 . 364,023 0 0 0 |n/a
S&P 500 2/14/2019 Strike @ 2698.63 7846L$073. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [02/15/2018|02/14/2019] ......... 270 | ooeeee 728,730 | ...2,699.0000 | ..ccoovvccinenn0 | o 51,228 0 53,595 53,595 .2,368 0 0 0 |n/a
S&P 500 2/14/2019 Strike @ 2698.63 7846L.$072. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [02/14/2018|02/14/2019| ...30,032 | ...81,056,368 | ...2,699.0000 | .........cccccc. 0]...5465762 | ....cceeueen0 | oo 5,996,586 | .. | ....... 5,996,586 530,823 0 0 0 | Nars [ e n/a.
S&P 500 2/14/2019 Strike @ 2698.63 7846L5071 Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [02/14/2018|02/14/2019| .....4,506 | ...12,161,694 | ...2,699.0000 | ................. (U I 820,172 895,792 0 0 0 | Narens [ o n/a.
S&P 500 2/14/2019 Strike @ 2698.63 7846L.$070. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |02/14/2018|02/14/2019) .....3,402 | .....9,181,998 | ...2,699.0000 | .....cccoeeerr.nn LU IR 619,153 | .oovvviiieeeen0 [ ... 700,365 | .. | ... 700,365 0 0 0 | Nars [ e n/a.
S&P 500 2/14/2019 Strike @ 2698.63 7846L5074. Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [02/15/2018|02/14/2019] ........ 727 | ....1,962,173 | ...2,699.0000 | .................. 0| s 138171 | 0 | 145,200 | | 145,209 0 0 0 | Naens [ o n/a.
S&P 500 3/14/2019 Strike @ 2749.48 7846L.$076. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |03/14/2018|03/14/2019) .....6,687 | ...18,382,563 | ...2,749.0000 ....1,270,619 1,240,407 0 0 0 |n/a
S&P 500 3/14/2019 Strike @ 2749.48 7846L3080. Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/15/2018)|03/14/2019 .....1,356 | .....3,727,644 | ...2,749.0000 257,629 252,180 0 0 0 |n/a
S&P 500 3/14/2019 Strike @ 2749.48 7846L.$077. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |03/14/2018|03/14/2019| ...38,625 | .106,180,125 | ...2,749.0000 7,338,786 7,183,586 0 0 0 [n/a
S&P 500 3/14/2019 Strike @ 2749.48 7846L$079. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/15/2018|03/14/2019] ......... 281 | .o 772,469 | ...2,749.0000 53,295 52,028 0 0 (VI V- WO N nla
S&P 500 3/14/2019 Strike @ 2749.48 784619078, Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |03/14/2018|03/14/2019) .....4,494 | ...12,354,006 | ...2,749.0000 853,841 0 862,296 862,296 0 0 (VI 11T ORI RN n/a
S&P 500 4/12/2019 Strike @ 2656.3 784615083, Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. [04/13/2018|04/12/2019| .....8,602 | ...22,846,912 | ...2,656.0000 | .................. 0] ...1,601,755 | o0 | 1,668,612 |.. | ...... 1,668,612 0 0 0 | Nas | e n/a.
S&P 500 4/12/2019 Strike @ 2656.3 7846L.$084. Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. | 04/13/2018|04/12/2019 .....6,208 | ...16,488,448 | ...2,656.0000 | .........0coco... 0 [...1,156,045 | .cooooorrnnnn 0 | s 1204298 | .. | ... 1,204,298 | ........ 48,253 0 0 0 | e [ e n/a.
S&P 500 4/12/2019 Strike @ 2656.3 7846L$085. Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. | 04/16/2018|04/12/2019) ........ 125 .332,000 | ...2,656.0000 | ....vvvvvvven0 | o 24,473 24,220 24,220 (253) 0 0 0 |n/a
S&P 500 4/12/2019 Strike @ 2656.3 7846L.$082. Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. | 04/13/2018|04/12/2019| ...26,193 | ...69,568,608 | ...2,656.0000 ....4,877,262 5,080,838 203,576 0 0 0 [n/a
S&P 500 4/12/2019 Strike @ 2656.3 7846L.$086. Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. | 04/16/2018)|04/12/2019) ........ 605 | .....1,606,880 | ...2,656.0000 | .......ccoocoocn 0| e 118,482 117,260 | | 117,260 | ......... (1,222) 0 0 0 | Nars [ e n/a.
S&P 500 5/14/2019 Strike @ 2730.13 784615088, Fixed Index Annuities... | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |05/14/2018)|05/14/2019) .....7,362 | ...20,098,260 | ...2,730.0000 | ....cccoovrrrrrcnt 0 [..1,308774 | i 0 | s 1,558,110 | .. | ... 1,558,110 | ...... 159,336 0 0 0 | Nares [ o n/a.
S&P 500 5/14/2019 Strike @ 2730.13 78461089, Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |05/14/2018)|05/14/2019 .....4,532 | ...12,372,360 | ...2,730.0000 | ...cccoovrrrrrcn (U I 861,080 0 902,235 902,235 | ........ 41,155 0 0 (VI 11T OO RN n/a
S&P 500 5/14/2019 Strike @ 2730.13 7846L.$090. Fixed Index Annuities... | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |05/14/2018)|05/14/2019) .....3,675 | ...10,032,750 | ...2,730.0000 | ...ccccoovrvr..nl 0| 698,168 | ....oovvciveeean0 [ 732,604 |.. | ... 732,604 | ........ 34,436 0 0 0 | @ [ e n/a.
S&P 500 6/14/2019 Strike @ 2782.49 7846L.$092. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2018)|06/14/2019) .....3,724 | ...10,360,168 | ...2,782.0000 | ...ccccovvrrvrrr0 | voveread 707,598 0 688,235 688,235 | ....... (19,363) 0 0 0 |nla
S&P 500 6/14/2019 Strike @ 2782.49 7846L.$094. Fixed Index Annuities... | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2018|06/14/2019) .....8,266 | ...22,996,012 | ...2,782.0000 ...1,670,572 (22,306) 0 0 0 |n/a
S&P 500 6/14/2019 Strike @ 2782.49 7846L.$09: Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2018)|06/14/2019) ........ 474 | ....1,318,668 | ...2,782.0000 0 89,982 | wcovevririenn0 | e 87,162 | | 87,162 | e (2,820) 0 0 0 [n/a
S&P 500 6/14/2019 Strike @ 2782.49 7846L.$095, Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/15/2018)|06/14/2019) ........ 231 | ... 642,642 | ...2,782.0000 0 8,052 | covvevvvcieennn0 | e 42,678 | | e 42,678 | 4,626 0 0 (VI 11T ORI RN n/a
S&P 500 6/14/2019 Strike @ 2782.49 784615096, Fixed Index Annuities... | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/15/2018|06/14/2019)| .......... 76 | ........ 211,432 | ...2,782.0000 | ..ccovvrirnnnn (U I, 12,519 | o0 [ 13,984 | | 13,984 | 1,465 0 0 0 [N [ o n/a.
S&P 500 7/13/2018 Strike @ 2459.27 784615044, Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/17/2017|07/13/2018 ........ 181 | ..o 445,079 | ...2,459.0000 22,823 0 9,823 0 0 (VI 11T ORI N n/a
S&P 500 7/13/2018 Strike @ 2459.27 78461039, Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/14/2017|07/13/2018| .......... 64 | ... 157,376 | ...2,459.0000 | ............ 8,496 | ..ocoooriinn 0 0 0 0 | N [ o nla.
S&P 500 7/13/2018 Strike @ 2459.27 7846L.$041 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/14/2017|07/13/2018 | .....1,747 | .....4,295,873 | ...2,459.0000 232,049 0 0 0 0 [n/a
S&P 500 7/13/2018 Strike @ 2459.27 78461045, Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/17/2017|07/13/2018 172,130 | ...2,459.0000 8,791 0 0 0 0 |n/a
S&P 500 7/13/2018 Strike @ 2459.27 7846104 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/17/2017|07/13/2018 34,426 | ...2,459.0000 | ............ 1,753 | 0 0 0 0 |n/a
S&P 500 7/13/2018 Strike @ 2459.27 7846L.$042. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/14/2017|07/13/2018| .....1,308 | .....3,216,372 | ...2,459.0000 | ........ 173,730 | oo 0 0 0 0 | N [ o nla.
S&P 500 7/13/2018 Strike @ 2459.27 78461040, Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/14/2017|07/13/2018| .....2,067 | .....5,082,753 | ...2,459.0000 | ......... 274,547 0 0 0 (VI 11T ORI OO nla.
S&P 500 8/14/2018 Strike @ 2465.84 7846L.5046. Fixed Index Annuities.. | Exhibit 5. | Equity, .| Goldman Sach W22LROWP2IHZNBBBKS528.. |08/14/2017|08/14/2018| .....3,998 | ..... 9,859,068 | ...2,466.0000 520,501 0 0 0 (0 T HOUSR (, nla
S&P 500 8/14/2018 Strike @ 2465.84 78461050, Fixed Index Annuities... | Exhibit 5. | Equity . | Goldman Sach: W22LROWP2IHZNBB6K528.. |08/15/2017|08/14/2018 ........ 143 | ... 352,638 | ...2,466.0000 | ......... 18,213 | oo 0 0 0 0 [ e [ e nla.
S&P 500 8/14/2018 Strike @ 2465.84 7846L5047. Fixed Index Annuities.. | Exhibit 5. | Equity. .| Goldman Sach W22LROWP2IHZNBBBK528.. [08/14/2017|08/14/2018| .......... 16 ...39,456 | ...2,466.0000 2,063 0 ..4,160 0 0 0 |n/a.
S&P 500 8/14/2018 Strike @ 2465.84 784615048, Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sach: W22LROWP2IHZNBB6K528.. |08/14/2017|08/14/2018 .....1,063 | .....2,621,358 | ...2,466.0000 | ........ 138,445 | ..o 0 279,087 0 0 0 |n/a
S&P 500 8/14/2018 Strike @ 2465.84 78465049, Fixed Index Annuities.. | Exhibit 5. | Equity, .| Goldman Sach W22LROWP2IHZNBBBKS528.. |08/14/2017|08/14/2018 ........ 770 | ... 1,898,820 | ...2,466.0000 | ........ 100,293 202,176 0 0 (0 T RSO (S, nla
S&P 500 9/14/2018 Strike @ 2495.62 7846L.$051 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |09/14/2017)|09/14/2018 | .....5,394 | ...13,463,424 | ...2,496.0000 | ........ 861,869 | ...oovvovvvvvnnan 0| o0 [ 1,498,213 | | L 1,498,213 0 0 0 [ @ [ o n/a.
S&P 500 9/14/2018 Strike @ 2495.62 7846L$05! Fixed Index Annuities.. | Exhibit 5. | Equity, .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [09/14/2017)|09/14/2018 ........ 408 | ... 1,018,368 | ...2,496.0000 | .......... 67,639 s 118,093 0 0 (0 T RSO [ nla
S&P 500 9/14/2018 Strike @ 2495.62 7846L.$052. Fixed Index Annuities.. | Exhibit 5. | Equity, .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. (09/14/2017)|09/14/2018 ........ 284 | ... 708,864 | ...2,496.0000 | .......... 43,850 75,567 |0 | e 75,567 0 0 (0 T RSN (R, nla
S&P 500 9/14/2018 Strike @ 2495.62 7846L$055. Fixed Index Annuities.. | Exhibit 5. | Equity, .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [09/14/2017|09/14/2018] .......... 20 |........49,920 | ...2,496.0000 3,562 0 0 6,350 6,350 0 0 (00 T FOUSS (S nla
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Description of Item(s) Strike Price, | Initial Cost of | Initial Cost of c Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Hedged, Used for | Schedule| Type(s) of Date of | Number Rate of Index | Premium Premium 4 Valuation Exchange Year's Value of Quality of | at Inception
Income Generation or | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or| of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged | Potential |Reference| and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | B.JA.CV. | )/Accretion ltems Exposure | Entity end (b)
S&P 500 9/14/2018 Strike @ 2495.62 7846L$054. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [09/14/2017|09/14/2018 .....1,394 | .....3,479,424 | ...2,496.0000 238,773 0 (VN I 419,726 |.. | ...... 419,726 | ........ 49,103 0 0 0 | Naes [ o n/a.
SWAPTION 5Y IR U/L 01/14/22 TO 01/14/32 SWPTNS010 Tenor: 1826 days SD:01/12/2017 ED:01/12/2022.... Macro Rate Hedge...... Exhibit 5. | Interest Rate. | BNP Paribas. KVQR4N79VEWBJPSK1K14..|01/12/2017{01/12/2022 . 190,000,000 2.3500 | .....9,671,000 4,230,602 4,230,602 | ..(2,264,228) 0 0 0 |n/a
SWAPTION 5Y IR U/L 02/18/22 TO 02/18/32 SWPTNS012 Tenor: 1826 days SD:02/16/2017 ED:02/16/2022.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Bank of America Merrill Lynch.......... EYKN6V0ZCB8VDIIULBSO.... |02/16/2017 | 02/16/2022 .190,000,000 | .......... 2.5000 | ... 8,940,000 | ..oovvcccvnrcn0 [ 0| 5,072,137 | .. | ...... 5,072,137 | ..(2,568,017) 0 0 0 | Narees [ e n/a.
SWAPTION 5Y IR U/L 03/23/22 TO 03/23/32 SWPTNS014 Tenor: 1826 days SD:03/21/2017 ED:03/21/2022.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Morgan Stanley...............cccooouuceeneens 4PQUHN3JPFGFNF3BB653.. [03/21/2017|03/21/2022 .210,000,000 | .......... 2.5000 | ... 9,072,000 | ..ovvvccerercn0 [ 0 [ 5,686,937 |.. | ....... 5,686,937 | ..(2,752,741) 0 0 0 | Naens [ o n/a.
SWAPTION 5Y IR U/L 04/22/22 TO 04/22/32 SWPTN$016 Tenor: 1826 days SD:04/20/2017 ED:04/20/2022.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Morgan Stanley................cccoouueeeneees 4PQUHN3JPFGFNF3BB653.. [04/20/2017|04/20/2022 .220,000,000 | .......... 2.3000 | ...10,230,000 | ooccoovvcccenn0 | o0 | 4,932,552 | .. | ....... 4,932,552 | ..(2,402,677) 0 0 0 | A [ o n/a.
SWAPTION 5Y IR U/L 05/25/22 TO 05/25/32 SWPTN$018 Tenor: 1827 days SD:05/22/2017 ED:05/23/2022.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Goldman Sachs..........ccccc.couevvvvrne W22LROWP2IHZNBBEKS528.. [05/22/2017|05/23/2022 .220,000,000 | .......... 2.3500 | ...10,500,000 | .occoovriccrnn0 | o0 | 5340714 | .. | ....... 5,340,714 | ..(2,490,264) 0 0 0 | Nas [ e n/a.
SWAPTION 5Y IR U/L 06/27/22 TO 06/27/32 SWPTNS020 Tenor: 1826 days SD:06/23/2017 ED:06/23/2022.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Goldman Sachs..........cccccoccovrvvuuncee W22LROWP2IHZNBB6K528.. [06/23/2017|06/23/2022 ........... 0 |.220,000,000 | .......... 2.3000 | ...10,530,000 | .ooccoovviccenn0 | o0 | 5,159,800 |.. | ....... 5,159,800 | ..(2,368,525) 0 0 0 | Nfares [ e n/a.
SWAPTION 5Y IR U/L 07/27/22 TO 07/27/32 SWPTN$022 Tenor: 1827 days SD:07/24/2017 ED:07/25/2022.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | BNP Paribas.... . KVQR4N7OVEWBJPSK1K14.. |07/24/2017|07/25/2022 .210,000,000 | ........... 2.4000 | ..... 9,403,000 | ..oovvvvcccceeenn0 | 0 [ 5434944 | .. | ... 5,434,944 | ..(2,471,354) 0 0 0 | Nas [ e n/a.
SWAPTION 5Y IR U/L 08/11/21 TO 08/11/31 SWPTNS$000 Tenor: 1826 days SD:08/09/2016 ED:08/09/2021.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Goldman Sachs.................cccooueevveee. W22LROWP2IHZNBB6K528.. |08/09/2016|08/09/2021 | ............ 0 | ...35,000,000 |......... 1.5500 | ... 1,806,000 | oovvrvrvirrn0 | 0| 274349 | .. | ... 274,349 | ... (174,062) 0 0 0 | A [ e n/a.
SWAPTION 5Y IR U/L 09/01/22 TO 09/01/32 SWPTNS024 Tenor: 1826 days SD:08/30/2017 ED:08/30/2022.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Credit Suisse..............cccooouveerriiinnes ANGGYXNX0JLX3X63JN8S... [08/30/2017|08/30/2022 .180,000,000 | .......... 2.3000 | ... 8,748,000 [ .oovvvvcccceeennc0 | o0 [ 4,339,620 |.. | ....... 4,339,620 | ..(1,926,027) 0 0 0 | e [ o n/a.
SWAPTION 5Y IR U/L 09/09/21 TO 09/09/31 SWPTN$002 Tenor: 1826 days SD:09/07/2016 ED:09/07/2021... Macro Rate Hedge...... Exhibit 5. | Interest Rate. | BNP Paribas. KVQRAN79VEWBJPSK1K14.. [09/07/2016|09/07/2021| .. .190,000,000 1.4500 | .....9,694,750 1,348,753 1,348,753 (811,077) 0 0 0 |n/a
SWAPTION 5Y IR U/L 10/14/21 TO 10/14/31 SWPTN$004 Tenor: 1827 days SD:10/11/2016 ED:10/12/2021.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Bank of America Merrill Lynch......... EYKN6V0ZCB8VDIIULBSO.... [10/11/2016|10/12/2021 .190,000,000 | .......... 1.7000 | ... 9,310,000 [ ovvvvvcciceeenn0 | o0 [ 1,912,440 | .. | ... 1,912,440 | ..(1,170,097) 0 0 0 | Nas [ e n/a.
SWAPTION 5Y IR U/L 11/05/21 TO 11/05/31 SWPTN$006 Tenor: 1826 days SD:11/03/2016 ED:11/03/2021.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Bank of America Merrill Lynch.......... EYKN6V0ZCB8VDIIULBSO.... | 11/03/2016 11/03/2021 .190,000,000 | .......... 1.8000 8,930,000 0 0 [ o 2,196,438 | .. | ....... 2,196,438 | ..(1,312,138) 0 0 0 | N [ o n/a.
SWAPTION 5Y IR U/L 12/15/21 TO 12/15/31 SWPTN$008 Tenor: 1827 days SD:12/12/2016 ED:12/13/2021.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Credit SUISSe...........cooovvvvviiiiirrrrnrens ANGGYXNX0JLX3X63JN8S... | 12/12/2016) 12/13/2021 .190,000,000 | ........... 26000 | ..... 9,695,000 [ ..ooooceeeeesn0 | o0 | 5,461,501 |.. | ....... 5,461,501 | ..(2,861,166) 0 0 0 | N | oo n/a.
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants .125,148,546 ..113,844,075 |XX| ...113,844,075 | (19,968,841) 0 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
S&P 500 01/29/2021 Strike @ 1286.12 78462F$68. Variable Annuities Exhibit 5. | Equity . | Credit Suisse. ANGGYXNX0JLX3X63JN8S... | 05/18/201101/29/2021 ..96,450 | ...1,286.0000 1,180 1,180 0 0 0 |n/a
S&P 500 01/31/2020 Strike @ 1380.00 78462F$5! Variable Annuitie Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... | 03/23/2010|01/31/2020 | . .158,700 | ...1,380.0000 0 0 0 |n/a
S&P 500 02/26/2021 Strike @ 1327.22 78462F$ Variable Annuitie: Exhibit 5. | Equity .| Credit Suisse. ANGGYXNXO0JLX3X63JN8E... |05/18/2011|02/26/2021 126,065 | ...1,327.0000 0 0 0 |n/a.
S&P 500 02/28/2020 Strike @ 1380.00 78462F$57. Variable Annuities Exhibit 5. | Equity . | Barclays Capital AC28XWWI3WIBK2824319.... |03/23/2010|01/28/2020 | .........5 | .......... 89,700 | ...1,380.0000 0 0 685 685 0 0 (V11T OO PN n/a
S&P 500 03/29/2019 Strike @ 850.00 78462F$49. Variable Annuities Exhibit 5. | Equity, . | Barclays Capital AC28XWWI3WIBK2824319.... [04/21/2009|03/29/2019 680,000 850.0000 205,000 0 0 0 0 (VI 1T ORI R nla.
S&P 500 03/31/2021 Strike @ 1325.83 78462F$70. Variable Annuitie: Exhibit 5. | Equity .| Credit Suisse. ANGGYXNXO0JLX3X63JN8E... |05/18/2011|03/31/2021 205,530 | ...1,326.0000 | .......... 46,387 0 0 0 0 (1 LT RN PO nla
S&P 500 04/30/2019 Strike @ 1149.00 78462F$50. Variable Annuitie: Exhibit 5. | Equity .| BNP Pariba KVQR4N79VEW8JPSK1K14.. | 06/17/2009| 04/30/2019 338,955 | ...1,149.0000 90,323 0 0 0 0 (0 T RO nla
S&P 500 04/30/2021 Strike @ 1363.61 78462F$71 Variable Annuitie: Exhibit 5. | Equity .| Credit Suisse. ANGGYXNX0JLX3XE3JN8S... [05/18/2011|04/30/2021| . 163,680 | ...1,364.0000 0 0 0 0 0 | n/a.
S&P 500 05/28/2021 Strike @ 1257.60 78462F$72. Variable Annuitie: Exhibit 5. | Equity ... | JP Morgan & Compan 815DZWZKVSZITNUHUT748.... |01/25/2012|05/28/2021| . 494,394 | ...1,258.0000 0 0 ) 0 0 0 | n/a.
S&P 500 05/31/2019 Strike @ 1149.00 78462F$51 Variable Annuities Exhibit 5. | Equity . | BNP Pariba: KVQR4N79VEWBJPSK1K14.. [06/17/2009|05/31/2019| . 442,365 | ...1,149.0000 0 0 ) 0 0 0 |n/a
S&P 500 06/30/2021 Strike @ 1257.60 78462F$7. Variable Annuities Exhibit 5. | Equity ... | JP Morgan & Compan: 815DZWZKVSZI1NUHU748.... |01/25/2012| 06/30/2021 781,218 | ...1,258.0000 .0 ) 0 0 0 N [ o nla
S&P 500 07/05/2018 Strike @ 2432 78462$091 Variable Annuitie: Exhibit 5. | Equity . | BNP Pariba KVQR4N79VEWBJPSK1K14.. [07/05/2017|07/05/2018| ...17,839 | ...43,384,448 | ...2,432.0000 0 ) 0 0 0 | e [ o n/a.
S&P 500 07/30/2021 Strike @ 1257.60 78462F$74. Variable Annuitie: Exhibit 5. | Equity ...| JP Morgan & Compan 815DZWZKVSZITNUHUT748.... | 01/25/2012|07/30/2021 ... 203 | ..o 255,374 | ...1,258.0000 0 3,754 3,754 | ..oovood (1,813) 0 0 (0 T RS O, nla
S&P 500 07/31/2018 Strike @ 1129.00 78462F$45. Variable Annuities Exhibit 5. | Equity .| BNP Pariba KVQRAN79VEWBJPSK1K14.. [02/05/2009|07/31/2018] ........ 435 | ... 491,115 | ...1,129.0000 0 3 (64) 0 0 0 | N | v n/a
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Description of Item(s) Strike Price, | Initial Cost of | Initial Cost of c Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Hedged, Used for | Schedule| Type(s) of Date of | Number Rate of Index | Premium Premium 4 Valuation Exchange Year's Value of Quality of | at Inception
Income Generation or | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or| of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged | Potential |Reference| and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | B.JA.CV. | )/Accretion ltems Exposure | Entity end (b)
S&P 500 08/22/2018 Strike @ 2448 78462809 Variable Annuities. Exhibit 5. | Equity .. | Credit Suisse. ANGGYXNX0JLX3X63JN86... [08/22/2017|08/22/2018| ...10,849 | ...26,558,352 | ...2,448.0000 0 0 0. (1,386,350) | .. | ...... (1,386,350) | ..... (460,611)
S&P 500 08/31/2018 Strike @ 1129.00 78462F$46. Variable Annuities. Exhibit 5. | Equity: .| BNP Paribas. KVQR4N79VEWBJPSK1K14.. |02/05/2009|08/31/2018! 242,735 | ...1,129.0000 82,984 0 0 4. 4 (68)

S&P 500 08/31/2021 Strike @ 1257.60 78462F$75 Variable Annuities. Exhibit 5. | Equity .. | JP Morgan & Company. 8I5DZWZKVSZI1INUHU748.... [01/25/2012|08/31/2021| . .280,534 | ...1,258.0000

¥'9030

0 0

0 0

0 0
S&P 500 09/30/2019 Strike @ 1370.00 78462F$52 Variable Annuities. Exhibit 5. | Equity/index.. | BNP Paribas. KVQRAN79VEW8JPSK1K14.. [01/05/2010(09/30/2019) . 328,800 | ...1,370.0000 0 0
S&P 500 09/30/2020 Strike @ 1141.20 78462F$64. Variable Annuities Exhibit 5. | Equity/Index.. | Credit Suisse. ANGGYXNXOJLX3X63JN8S... [05/18/2011|09/30/2020 .22,820 | ...1,141.0000 0 0
S&P 500 09/30/2021 Strike @ 1257.60 78462F$76. Variable Annuitie Exhibit 5. | Equity/index.. | JP Morgan & Company. 815DZWZKVSZIINUHU748.... |01/25/2012|09/30/2021 | ....... 114 | ....... 143,412 | ...1,258.0000 0 0
S&P 500 10/29/2021 Strike @ 1257.60 78462F$77. Variable Annuitie: Exhibit 5. | Equity/index.. | JP Morgan & Company. 8ISDZWZKVSZI1NUHUT48.... [01/25/2012(10/29/2021] ....... 211 | oo 265,438 | ...1,258.0000 0 0
S&P 500 10/30/2020 Strike @ 1183.26 78462F$65. Variable Annuitie: Exhibit 5. | Equity/Index.. | Credit Suisse. ANGGYXNX0JLX3X63JNSS... |05/18/2011{10/30/2020)] ......... 25 [ 29,575 | ...1,183.0000 0 0 0
S&P 500 10/31/2019 Strike @ 1370.00 78462F$53 Variable Annuitie Exhibit 5. | Equity/index.. | BNP Paribas. KVQRANTIVEWBJPSK1K14.. [01/05/2010|10/31/2019) ........ 305 [ oo 417,850 | ..1,370.0000 0 0 0
S&P 500 11/29/2019 Strike @ 1370.00 78462F$54. Variable Annuitie Exhibit 5. | Equity/index.. | BNP Paribas. KVQRANTIVEWBJPSK1K14.. [01/05/2010|11/29/2019| . ..1,370.0000 50,664 0 (| IS 1,229 0 0
S&P 500 11/30/2020 Strike @ 1180.55 78462F Variable Annuitie: Exhibit 5. | Equity/Index.. | Credit Suisse. ANGGYXNX0JLX3X63JN8S... |05/18/2011(11/30/2020 ..1,181.0000 1,122 0 0 470 0 0
S&P 500 11/30/2021 Strike @ 1257.60 78462F$78. Variable Annuitie Exhibit 5. | Equity/index.. | JP Morgan & Company. 815DZWZKVSZI1INUHU748.... [01/25/2012|11/30/2021 | . ..1,258.0000 88,085 0 0 5,189 0 0
S&P 500 12/31/2018 Strike @ 850.00 78462F$ Variable Annutie: Exhibit 5. | Equity/index.. | Barclays Capital, AC28XWWI3WIBK2824319.... |04/21/2009| 12/31/2018] .....1,600 | ....1,360,000 | ... 850.0000 | ... 409,728 0 0 2 0 0
S&P 500 12/31/2019 Strike @ 1380.00 78462FS55 Variable Annuitie Exhibit 5. | Equity/index.. | Barclays Capital, AC28XWWI3WIBK2824319.... |03/23/2010(12/31/2019 ..1,380.0000 62,700 0 (| IS 1,729 0 0
S&P 500 12/31/2020 Strike @ 1257.64 78462F$67. Variable Annuitie Exhibit 5. | Equity/Index.. | Credit Suisse. ANGGYXNX0JLX3X63JN8S... |05/18/2011(12/31/2020 ..1,258.0000 0 0 903 0 0
S&P 500 12/31/2021 Strike @ 1257.60 78462F$79. Variable Annuite Exhibit 5. | Equity/index.. | JP Morgan & Company. 815DZWZKVSZIINUHU748.... |01/25/2012(12/31/2021 ...... 517 | .o 650,386 | ...1,258.0000 | ........194,165 | .ooccrorvrrrn (U1 O | B O 11,883 0 0
S&P 500 3/31/2020 Strike @ 1089.41 78462F$58, Variable Annuite Exhibit 5. | Equity/index.. | Barclays Capital, AC28XWWI3WIBK2824319.... |06/17/2010{03/31/2020] . 343,035 | ...1,089.0000 1,255 0 0
S&P 500 4/30/2020 Strike @ 1089.41 78462F$59. Variable Annuitie: Exhibit 5. | Equity/index.. | Barclays Capital, AC28XWWI3WIBK2824319.... |06/17/2010(04/30/2020| . 272,250 | ...1,089.0000 075 0 0
S&P 500 5/29/2020 Strike @ 1049.00 78462F$60. Variable Annuitie Exhibit 5. | Equity/Index.. | Barclays Capital AC28XWWI3WIBK2824319.... | 10/05/2010{05/29/2020] ........135 | ....0 141,615 | ...1,049.0000 | ... 41,303 0 0 529 0 0
S&P 500 6/30/2020 Strike @ 1049.00 78462F$61 Variable Annuitie: Exhibit 5. | Equity/index.. | Barclays Capital, AC28XWWI3WIBK2824319.... | 10/05/2010| 06/30/2020) ........ 120 | o 125,880 | ...1,049.0000 35,208 0 0 512 0 0
S&P 500 7/31/2020 Strike @ 1049.33 78462F$62. Variable Annuite Exhibit 5. | Equity/Index.. | Barclays Capital AC28XWWI3WIBK2824319.... | 10/05/2010{07/31/2020) ........ 105 [ coeer 110,145 | ...1,049.0000 30,864 0 0 481 0 0
S&P 500 8/31/2020 Strike @ 1049.33 78462F$63. Variable Annuitie: Exhibit 5. | Equity/index.. | Barclays Capital, AC28XWWI3WIBK2824319.... | 10/05/2010{08/31/2020) ........ 120 | oo 125,880 | ...1,049.0000 35,348 0 0 592 0 0
S&P 500 9/28/2018 Strike @ 1129.00 78462F$47. Variable Annuitie: Exhibit 5. | Equity/index.. | BNP Pariba: KVQRAN7VEWSJPSK1K14.. |02/05/2009]06/28/2018)| ........ 655 | ..o 739,495 | ..1,129.0000 252,601 0 0 1 0 0
0099999. Total-Purchased Options-Hedging Other-Put Option: 5,545,195 . 1,311,587) 1,311,587) | ..(1,155,650) 0 0
0149999. Total-Purchased Options-Hedging Other. 130,693,741 | ...43,416,953 112,532,488 |XX| ...112,532,488 | (21,124,491) 0 0
0369999. Total-Purchased Options-Call Options and Warrants 125,148,546 | ...43,416,953 113,844,075 [XX| ...113,844,075 | (19,968,841) 0 0
0379999, TOAI-PUTCHESEA OPHONS-PUL OPHONS.....1.r1.eroeeesseesse2ses 555555552505 | e 5545195 | oo 0 | s [ (1,311,587) [XX[ ......(1,311,587) | ..(1,155,650) 0 0
0429999, Total-Purchased Option: 130,693,741 | ...43,416,953 112,532,488 |XX| ...112,532,488 | (21,124,491) 0 0
Written Options - Hedging Other - Call Options and Warrants
RUSSELL 2000 1/14/2019 Strike @ 1681.282 464253061 Fixed Index Annuities.. | Exhibit 5. | Equity/index.. | Morgan Stanley. 4PQUHN3JPFGFNF3BBB53.. |01/12/2018[01/14/2019] ....1,944 | .....3,267,864 | ..1,681.0000 | w.ooocrvvrrre 0 | (92,959) 101,556) | . 0 0
RUSSELL 2000 1/14/2019 Strike @ 1681.282 46425$06: Fixed Index Annuities.. | Exhibit 5. | Equity/index.. | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |01/16/2018(01/14/2019] . ...1,210,320 | ..1,681.0000 0 (35,597) (37,616) . 0 0
RUSSELL 2000 1/14/2019 Strike @ 1684.306 464253060 Fixed Index Annuities.. | Exhibit 5. | Equity/index.. | Morgan Stanley. 4PQUHN3JPFGFNF3BBB53.. |01/12/2018[01/14/2019] ....2,131 | .....3,588,604 | ...1,684.0000 | w.ooocvvrere 0 | (99,835) 12,736) | . 0 0
RUSSELL 2000 1/14/2019 Strike @ 1684.306 4642S$06 Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [01/16/201801/14/2019) ........ 128 | .o 215,552 | ...1,684.0000 0 (6,204) (6,768) | .. (6,768) 0 0
RUSSELL 2000 1/14/2019 Strike @ 1688.764 46425$059. Fixed Index Annuities.. | Exhibit 5. | Equity/index.. | Morgan Stanley. 4PQUHN3JPFGFNF3BBB53.. |01/12/2018(01/14/2019] ....2475 | ....4,180,275 | ..1,689.0000 | w.ooocvvrere 0. (112,409) | o0 | o (133,144) [ . [ o (133,144) 0 0
RUSSELL 2000 10/12/2018 Strike @ 1580.795 46425$052 Fixed Index Annuities.. | Exhibit 5. | Equity/Index.. | Morgan Stanley. 4PQUHN3JPFGFNF3BBE53.. |10/13/2017[10/12/2018)] .......... 32 | .. 50,592 | ...1,581.0000 (693) 0 0 @714)].. (2,714) 0 0
RUSSELL 2000 10/12/2018 Strike @ 1593.868 464253051 Fixed Index Annuities.. | Exhibit 5. | Equity. ... | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [10/13/2017|10/12/2018| .....3,944 | .....6,286,736 | ...1,594.0000 (69,344) 0 L1 [P (B71,181) [ [ oo (371,161) 0 0
RUSSELL 2000 10/12/2018 Strike @ 1594.16 4642530 Fixed Index Annuities.. | Exhibit 5. | Equity/Index.. | Morgan Stanley. 4PQUHN3JPFGFNF3BBE53.. |10/16/2017[10/12/2018] ........164 | ....... 261,416 | ...1,594.0000 (9,785) 0 0 15,447) | .. (15,447) 0 0
RUSSELL 2000 11/14/2018 Strike @ 1547.14 464253054 Fixed Index Annuities.. | Exhibit 5. | Equity/index.. | Bank of America Merill Lynch.......... EYKN6V0ZCB8VDIIULBSO.... |11/14/2017|11/14/2018| . ...1,180,361 | ..1,547.0000 (20,300) 0 0 (47479 | .. (47,479) 0 0
RUSSELL 2000 11/14/2018 Strike @ 1559.73 4642530 Fixed Index Annuities.. | Exhibit 5. | Equity/index.. | Bank of America Merill Lynch.......... EYKN6V0ZCBBVDIIULBSO.... |11/14/2017|11/14/2018| .....3,837 | .....5,985,720 | ...1,560.0000 (86,804) 0 (1 I (195,801) [ . [ o (195,801) 0 0
RUSSELL 2000 11/14/2018 Strike @ 1559.73 46425$056. Fixed Index Annuities.. | Exhibit 5. | Equity/index.. | Bank of America Merill Lynch.......... EYKN6V0ZCBBVDIIULBSO.... |11/15/2017|11/14/2018)| ........ 647 | ....1,009,320 | ...1,560.0000 | ......... (13,430) 0 0 (33,039) | .. (33,039) 0 0
RUSSELL 2000 12/14/2018 Strike @ 1594.50379 46425$057. Fixed Index Annuities.. | Exhibit 5. | Equity/index.. | Morgan Stanley. 4PQUHN3JPFGFNF3BBE53.. |12/14/2017|12/14/2018| ....3,330 | ....5,311,350 | ..1,595.0000 | ... (198,528) | ovvvcvrirc0 | o0 [ e (301,793) [ . [ coenn (301,793) 0 0
RUSSELL 2000 12/14/2018 Strike @ 1595.55866 4 Fixed Index Annuities.. | Exhibit 5. | Equity/Index.. | Morgan Stanley. 4PQUHN3JPFGFNF3BBE53.. |12/14/2017|12/14/2018] ....... 956 | ....1,525,776 | ..1,596.0000 (56,834) 0 (1) I (87,491 | .. | oo (87,491) 0 0
RUSSELL 2000 2/14/2019 Strike @ 1608.855 464253066 Fixed Index Annuities.. | Exhibit 5. | Equity/index.. | Morgan Stanley. 4PQUHN3JPFGFNF3BBE53.. |02/14/2018[02/14/2019] ...18,300 | ...29,444,700 | ...1,609.0000 | ..occcrvvrer 0 | (1,018,670 | oo | (1,522,718) | .. | ....(1,522,718) 0 0
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Description of Item(s) Strike Price, | Initial Cost of | Initial Cost of c Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Hedged, Used for | Schedule| Type(s) of Date of | Number Rate of Index | Premium Premium 4 Valuation Exchange Year's Value of Quality of | at Inception
Income Generation or | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received (Received) | (Received) | Current Year | Book/Adjusted | d Increase | Changein |(Amortization| Hedged | Potential | Reference| and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | B.JA.CV. | )/Accretion ltems Exposure | Entity end (b)
RUSSELL 2000 2/14/2019 Strike @ 1608.855 4642S$06: Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [02/15/2018|02/14/2019] ........ 506 | ........ 814,154 | ...1,609.0000 0 (32,257) (VN I (42,129) [ .. | oo (42,129) (9,872) 0 0 0 | Naes [ o n/a.
RUSSELL 2000 2/14/2019 Strike @ 1609.312 4642S$06: Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [02/14/2018|02/14/2019| .....2,590 | .....4,167,310 | ...1,609.0000 | .................. 0. (143,507) | wooovvvviereen0 [ e (216,497) | .. | ...ccec (216,497) 0 0 0 | A [ e na.
RUSSELL 2000 2/14/2019 Strike @ 1609.312 4642S$067. Fixed Index Annuities.. | Exhibit 5. | Equity ..| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [02/15/2018|02/14/2019] ........ 100 | ........ 160,900 | ...1,609.0000 0 (6,353) 0 (8,357) | .. (8,357) | . 0 0 0 |n/a
RUSSELL 2000 2/14/2019 Strike @ 1617.227 46425$064. Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. (02/14/2018)|02/14/2019 .....1,610 | .....2,603,370 | ...1,617.0000 44,817) | .. 44,817) | . 0 0 0 |n/a
RUSSELL 2000 3/14/2019 Strike @ 1675.567 46425$073 Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/15/2018|03/14/2019] ........ 756 | ....1,267,056 | ...1,676.0000 (50,400) | .. (50,400 | . 0 0 0 |n/a
RUSSELL 2000 3/14/2019 Strike @ 1675.567525 Fixed Index Annuities.. | Exhibit 5. | Equity ..| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/14/2018|03/14/2019| ...13,618 | ...22,823,768 | ...1,676.0000 | .......cccc0.0 | ccc0eon(757,702) | o0 | i (908,066) | .. | ......... (908,066) 0 0 0 | Nars [ e n/a.
RUSSELL 2000 3/14/2019 Strike @ 1675.725956 46425$070. Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/14/2018|03/14/2019 .....2,786 | .....4,669,336 | ...1,676.0000 | .......cccc....0 | ccc0on(154,590) | o0 | e (186,025) | .. | ......... (186,025) 0 0 0 | Narens [ o n/a.
RUSSELL 2000 3/14/2019 Strike @ 1675.726 4642S$07. Fixed Index Annuities... | Exhibit 5. | Equity .. | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |03/15/2018|03/14/2019)| .......... 34 ... 56,984 | ...1,676.0000 (2,293) | .. (2,293) 0 0 (VI 11T ORI RN n/a
RUSSELL 2000 3/14/2019 Strike @ 1686.340841 46425$071 Fixed Index Annuities.. | Exhibit 5. | Equity .. | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [03/14/2018|03/14/2019| .....1,645 | .....2,773,470 | ...1,686.0000 | .......cccc.0 | ccc00en(85,535) | o0 | i (118,308) | .. | ....ccc (118,308) 0 0 0 | Naens [ o n/a.
RUSSELL 2000 4/12/2019 Strike @ 1639.225571 4642S$076. Fixed Index Annuities.. | Exhibit 5. | Equity .| Goldman Sachs. W22LROWP2IHZNBB6K528.. | 04/13/2018|04/12/2019 .....2,447 | .....4,010,633 | ...1,639.0000 | ...cccoovvvvvvn0 | 1rnes(105,407) | o0 | (131,303) [ .. | coveerend (131,303) (25,896) 0 0 0 |n/a
RUSSELL 2000 4/12/2019 Strike @ 1639.23 4642S$077. Fixed Index Annuities.. | Exhibit 5. | Equity .| Goldman Sachs. W22LROWP2IHZNBB6K528.. [04/16/2018|04/12/2019 113,091 | ...1,639.0000 (3,722)| .. (3,722) | . (1,587) 0 0 0 |n/a
RUSSELL 2000 4/12/2019 Strike @ 1639.535473 4642S$075 Fixed Index Annuities.. | Exhibit 5. | Equity .| Goldman Sachs. W22LROWP2IHZNBB6K528.. | 04/13/2018|04/12/2019 .....8,089 | ...13,265,960 | ...1,640.0000 | ...cccoovvvvvvvn0 | s (B4749N) | 0 | (432,561) [ .. | cooooneed (432,561) (85,370) 0 0 0 |n/a
RUSSELL 2000 4/12/2019 Strike @ 1639.54 46425$078 Fixed Index Annuities.. | Exhibit 5. | Equity .| Goldman Sachs. W22LROWP2IHZNBB6K528.. [04/16/2018|04/12/2019] ........ 427 | e 700,280 | ...1,640.0000 (22,815) | .. (22,815) | ......... (9,725) 0 0 0 | A [ o n/a.
RUSSELL 2000 4/12/2019 Strike @ 1656.889974 4642S$074 Fixed Index Annuities.. | Exhibit 5. | Equity .| Goldman Sachs. W22LROWP2IHZNBB6K528.. | 04/13/2018|04/12/2019) .....3,775 | .....6,255,175 | ...1,657.0000 | ...ccoovvrrvvvn0 | oo (140,974) | o0 | (164,867) | .. | ..ooovoad (164,867) (23,893) 0 0 0 [ A [ e n/a.
RUSSELL 2000 5/14/2019 Strike @ 1690.443156 Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [05/14/2018)|05/14/2019) .....1,226 | .....2,071,940 | ...1,690.0000 | ....ccccccccc0.0 | 1eecennn(70,395) | o0 [ e (78,991) [ .. | coovveeen (78,991) 0 0 0 | Nas | e n/a.
RUSSELL 2000 5/14/2019 Strike @ 1691.403362 4642S$079. Fixed Index Annuities.. | Exhibit 5. | Equity ..| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |05/14/2018|05/14/2019) .....1,998 | .....3,378,618 | ...1,691.0000 | ...ccoovvvvrvvn0 | coreces(114,130) | 0 | (129,858) | .. | vovoovead (129,858) 0 0 0 | e [ e n/a.
RUSSELL 2000 5/14/2019 Strike @ 1707.726869 1 Fixed Index Annuities.. | Exhibit 5. | Equity ..| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |05/14/2018|05/14/2019) .....1,856 | .....3,170,048 | ...1,708.0000 | ....c.ooovvrvvvn0 | crrrrns(97,104) | 0 | (136,576) | .. | ...ovec (136,576) | .. 0 0 0 |n/a
RUSSELL 2000 6/14/2019 Strike @ 1782.4386 46425$082. Fixed Index Annuities.. | Exhibit 5. | Equity .. | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2018|06/14/2019) .....2,397 | .....4,271,454 | ...1,782.0000 (98,110) | .. (98,110) | .. 0 0 0 |n/a
RUSSELL 2000 6/14/2019 Strike @ 1786.6504 46425$083. Fixed Index Annuities.. | Exhibit 5. | Equity .. | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2018|06/14/2019)| .......... LT [— 155,469 | ...1,787.0000 (3,652) | .. (3,652) 0 0 (VI 11T ORI RN n/a
RUSSELL 2000 6/14/2019 Strike @ 1793.3951 46425$084 Fixed Index Annuities... | Exhibit 5. | Equity ..| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2018|06/14/2019) .....3,467 | .....6,216,331 | ...1,793.0000 | ..cccoovvvvvvvn0 | s (174,374) | 0 | (150,650) | .. | vovooveed (150,650) 0 0 0 | Nares [ o n/a.
RUSSELL 2000 7/13/2018 Strike @ 1507.402 46425303 Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/14/2017|07/13/2018| .......... 73 | s 110,011 | ...1,507.0000 6,917)| .. (6,917) 0 0 (VI 11T OO RN n/a
RUSSELL 2000 7/13/2018 Strike @ 1510.974 4642S$036 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/14/2017|07/13/2018 ........ 737 | ... 1,113,607 | ...1,511.0000 | .........(19,166) | ..occcovvicccen0 | o0 | crieeeenn(72,602) | . | o (72,602) 0 0 0 | @ [ e n/a.
RUSSELL 2000 7/13/2018 Strike @ 1514.546 4642S$037. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/14/2017|07/13/2018 .....1,047 | .....1,586,205 | ...1,515.0000 107,652) | . 0 0 0 |n/a
RUSSELL 2000 7/13/2018 Strike @ 1514.546 4642S$039. Fixed Index Annuities.. | Exhibit 5. | Equity ..| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/17/2017|07/13/2018 | . 177,255 | ...1,515.0000 ...(12,002) | .. 0 0 0 |n/a
RUSSELL 2000 7/13/2018 Strike @ 1518.118 464253038 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/14/2017|07/13/2018 | . 757,482 | ...1,518.0000 0 (63,379) | . 0 0 0 [n/a
RUSSELL 2000 8/14/2018 Strike @ 1473.785 4642S$040. Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. |08/14/2017|08/14/2018| .......... 28 .. 41,272 | ...1,474.0000 0 (2,429) 0 0 0 [ Nar [ o n/a.
RUSSELL 2000 8/14/2018 Strike @ 1477.27 $041 Fixed Index Annuities.. | Exhibit 5. | Equity .| Goldman Sach: W22LROWP2IHZNBB6K528.. |08/14/2017|08/14/2018 .....1,559 | .....2,302,643 | ...1,477.0000 0 [ coovviriieeeen0 [ e (129,738) | . | o (129,738) 0 0 0 [N [ o n/a.
RUSSELL 2000 8/14/2018 Strike @ 1480.756 4642S$045. Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sach: W22LROWP2IHZNBB6K528.. |08/15/2017|08/14/2018| .......... 18 [ 26,658 | ...1,481.0000 (260) 0 0 { e (1,402) (1,402) 0 0 0 [N [ o n/a.
RUSSELL 2000 8/14/2018 Strike @ 1480.756 46425304 Fixed Index Annuities.. | Exhibit 5. | Equity .| Goldman Sach: W22LROWP2IHZNBB6K528.. |08/14/2017|08/14/2018| .......... YL [ 114,037 | ...1,481.0000 0 0 (6,130) | .. (6,130) 0 0 0 | N [ o n/a.
RUSSELL 2000 8/14/2018 Strike @ 1484.242 464253043 Fixed Index Annuities... | Exhibit 5. | Equity .. | Goldman Sach: W22LROWP2IHZNBB6K528.. [08/14/2017|08/14/2018| . .295,316 | ...1,484.0000 | ..........(3,421) | ccoovrrrrvvirnnnnd 0 | o0 [ (15,211) [ .. [ oo (15,211) | .. 0 0 0 |n/a
RUSSELL 2000 8/14/2018 Strike @ 1484.242 464253044 Fixed Index Annuities... | Exhibit 5. | Equity .| Goldman Sach: W22LROWP2IHZNBB6K528.. | 08/15/2017 |08/14/2018 .120,204 | ...1,484.0000 0 0 6,179)| .. (6,179) | .. 0 0 0 |n/a
RUSSELL 2000 9/14/2018 Strike @ 1506.25 5 Fixed Index Annuities.. | Exhibit 5. | Equity ..| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |09/14/2017|09/14/2018 ..21,084 | ...1,506.0000 | ..........cc..(753) | v (VOO | I RS (1,328) (1,328) 0 0 0 |n/a
RUSSELL 2000 9/14/2018 Strike @ 1509.812 4642S$047. Fixed Index Annuities... | Exhibit 5. | Equity ..| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |09/14/2017|09/14/2018 .....3,125 | .....4,718,750 | ...1,510.0000 | ......(176,411) | cccoovvrrvvrnnnnl (V] RN | I I (315,623) | .. | .ooovee (315,623) 0 0 0 | N [ o n/a.
RUSSELL 2000 9/14/2018 Strike @ 1513.375 464253048 Fixed Index Annuities.. | Exhibit 5. | Equity ..| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |09/14/2017|09/14/2018 ........ 126 | ..ooooe. 190,638 | ...1,513.0000 | ....cc....(7,281) | woorvirrrncnnd 0 | o0 [ (13,242) [ .. | covveveee (13,242) 0 0 0 | @ [ o nla.
RUSSELL 2000 9/14/2018 Strike @ 1516.937 464253049 Fixed Index Annuities.. | Exhibit 5. | Equity, ... | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [09/14/2017)|09/14/2018 ........ 606 | ... 919,302 | ...1,517.0000 0 0 (66,349) | .. (66,349) 0 0 (0 T HOUSR (, nla
RUSSELL 2000 9/14/2018 Strike @ 1524.062 4642S$050. Fixed Index Annuities... | Exhibit 5. | Equity .. | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |09/14/2017|09/14/2018| .......... 26 | . 39,624 | ...1,524.0000 0 0 (3,022) | .. (3,022) 0 0 0 [ e [ e n/a.
S&P 500 1/14/2019 Strike @ 2938.09 784653066 Fixed Index Annuities.. | Exhibit 5. | Equity. ... | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. 01/12/2018]|01/14/2019| ....3,175 | ..... 9,328,150 | ...2,938.0000 ) 0 0 0 | n/a.
S&P 500 1/14/2019 Strike @ 2938.09 784653069 Fixed Index Annuities.. | Exhibit 5. | Equity ..| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |01/16/2018|01/14/2019) . ...2,632,448 | ...2,938.0000 ) 76,726) | .. 0 0 0 |n/a
S&P 500 1/14/2019 Strike @ 2940.319 7 Fixed Index Annuities.. | Exhibit 5. | Equity, ... | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. 01/16/2018|01/14/2019| ........487 | ..... 1,431,780 | ...2,940.0000 0 (32,572) (1] “2,114) | .. 0 0 (0 T RSO (S, nla
S&P 500 1/14/2019 Strike @ 2940.319 7846S$067. Fixed Index Annuities.. | Exhibit 5. | Equity ..| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |01/12/2018|01/14/2019) .....5,320 | ...15,640,800 | ...2,940.0000 | ...ccccovvrrrrccn 0. (357,746) | ...cvvvvierenn0 [ (459,597) | .. 0 0 0 [ @ [ o nla.
S&P 500 1/14/2019 Strike @ 2944.499 7 Fixed Index Annuities.. | Exhibit 5. | Equity, ... | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [01/12/2018|01/14/2019| .....4,589 | ...13,510,016 | ..2,944.0000 | ......covvccceec 0. (300,943) | vvvvvvvriiiiinn0 | i (402,780) | .. 0 0 (0 T RSO [ nla
S&P 500 10/12/2018 Strike @ 2675.978 78465$057. Fixed Index Annuities.. | Exhibit 5. | Equity, ... | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [10/13/2017|10/12/2018] .......... 79 | 211,404 | ...2,676.0000 (5,219) 0 (1] I (10,624) | .. 0 0 (00 T HOUSS (S, nla
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Description of Item(s) Strike Price, | Initial Cost of | Initial Cost of c Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Hedged, Used for | Schedule| Type(s) of Date of | Number Rate of Index | Premium Premium 4 Valuation Exchange Year's Value of Quality of | at Inception
Income Generation or | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received (Received) | (Received) | Current Year | Book/Adjusted | d Increase | Changein |(Amortization| Hedged | Potential | Reference| and at Year-
Replicated Identifier (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | B.JA.CV. | )/Accretion ltems Exposure | Entity end (b)
S&P 500 10/12/2018 Strike @ 2695.382 78465$056. Fixed Index Annuities.. [ Exhibit 5. [ Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. 10/13/2017(10/12/2018] .....6,366 | ...17,156,370 | ...2,695.0000 | .......(367,315) | wccvvevrureecccd 0 [ o0 [ (973,732) | .. | oo (973,732) | ... (100,597) 0 0 0 [N/ | e nla
S&P 500 10/12/2018 Strike @ 2695.48 7 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [10/16/2017|10/12/2018 ......... 234 | ... 630,630 | ...2,695.0000 | .........(22,179) | ooocorrvenceacc 0 | o0 [ (35,809) [ .. | .coveeeen (35,809) | ......... (3,699) 0 0 0 | A [ e na.
S&P 500 11/14/2018 Strike @ 2699.98 7 Fixed Index Annuities.. | Exhibit 5. | Equity/Index.. | Bank of America Merrill Lynch. EYKNBV0ZCB8VDIIULBSO.... [11/14/2017|11/14/2018| .....1,223 | .....3,302,100 | ...2,700.0000 0 0 0 |n/a
S&P 500 11/14/2018 Strike @ 2722.05 7 Fixed Index Annuities.. | Exhibit 5. | Equity/Index.. | Bank of America Merrill Lyncl EYKN6V0ZCB8VDIIULBSO.... | 11/14/2017| 11/14/2018 .....6,735 | ...18,332,670 | ...2,722.0000 34,619) | .. 34,619) | .. 0 0 0 |n/a
S&P 500 11/14/2018 Strike @ 2722.05 78465$061 Fixed Index Annuities.. | Exhibit 5. | Equity/Index.. | Bank of America Merill Lyncl EYKN6V0ZCB8VDIIULBSO.... | 11/15/2017| 11/14/2018 .....1,057 | .....2,877,154 | ...2,722.0000 (68,236) 0 0 (99,581) | .. (99,581) | . 0 0 0 |n/a
S&P 500 12/14/2018 Strike @ 2794.68813 7846S$063. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [12/14/2017|12/14/2018| .....1,713 | .....4,787,835 | ...2,795.0000 | ....... (150,400) [ .oooovvvvennn (VPPN | I (SRS (212,347) | .. | oo (212,347) 0 0 0 | Nars [ e n/a.
S&P 500 12/14/2018 Strike @ 2797.87 7 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [12/15/2017|12/14/2018 ........ 884 | .....2,473,432 | ...2,798.0000 | ......... (75,053) | oo (V) RPRRRRON | I (SRS (111,496) | .. | ......... (111,496) 0 0 0 | Narens [ o n/a.
S&P 500 12/14/2018 Strike @ 2797.87055 7846S$06: Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |12/14/2017|12/14/2018] . ..17,845,644 | ..2,798.0000 | ....... (SR ) (V] RSN | I I (804,913) [ .. | .oveovend (804,913) 0 0 0 | Nars [ e n/a.
S&P 500 2/14/2019 Strike @ 2845.166 7846S$073. Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [02/15/2018)|02/14/2019) ........270 | ........ 768,150 | ...2,845.0000 | ...cccoovuuunnee (U I (28,634) 0 0 0 | Naens [ o n/a.
S&P 500 2/14/2019 Strike @ 2845.166 7846S$071 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |02/14/2018|02/14/2019 . ..12,819,570 | ...2,845.0000 .0 (456,552) 0 0 0 [n/a
S&P 500 2/14/2019 Strike @ 2845.975 7846S$074. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [02/15/2018|02/14/2019] . ....2,069,042 | ...2,846.0000 0 (76,940) 0 0 0 |n/a
S&P 500 2/14/2019 Strike @ 2845.975 7846S$072. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |02/14/2018)|02/14/2019| . ...85,471,072 | ...2,846.0000 .0 ,034,432) 3,498,008) | .. 0 0 0 [n/a
S&P 500 2/14/2019 Strike @ 2851.642 7846S$070. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [02/14/2018|02/14/2019] . ....9,702,504 | ...2,852.0000 0 (333,637) 0 | (408,546) | .. | ......... (408,546) 0 0 0 | A [ o n/a.
S&P 500 3/14/2019 Strike @ 2905.925 7846S$079. Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |03/15/2018|03/14/2019) .......281 | ........ 816,586 | ...2,906.0000 0 (28,975) 0 (30,349) | .. (30,349) 0 0 (VI 11T ORI RN n/a
S&P 500 3/14/2019 Strike @ 2905.925412 7846S$076. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |03/14/2018|03/14/2019 . ..19,432,422 | ..2,906.0000 | .................. 0. (684,072) | ..oovvvierenn0 [ e (723,571) | .. | oo (723,571) 0 0 0 | Nas | e n/a.
S&P 500 3/14/2019 Strike @ 2906.475 7 5 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |03/15/2018|03/14/2019 .....1,356 | .....3,940,536 | ...2,906.0000 | .....c..oceeco..n 0. (139,716) | w.oovvvviereen0 [ e (147,105) | .. | ..o (147,105) 0 0 0 | e [ e n/a.
S&P 500 3/14/2019 Strike @ 2906.475308 784658077 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |03/14/2018|03/14/2019| ...38,625 | .112,244,250 | ...2,906.0000 ....(3,940,411) (4,190,425) | .. (4,190,425) | . 0 0 0 |n/a
S&P 500 3/14/2019 Strike @ 2913.07406 78465$078. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |03/14/2018|03/14/2019 .....4,494 | ...13,091,022 | ...2,913.0000 | ..cccoooorrrrrnnn0 | (444,861) .(503,000) | .. ..(6503,00) | . 0 0 0 [n/a
S&P 500 4/12/2019 Strike @ 2809.56851 5 Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. | 04/13/2018|04/12/2019| ...26,193 | ...73,602,330 | ...2,810.0000 | ...cccoovvrr.n 0 ]...(2636,922) | ..ccooorrrrrrnn0 | s (2,606,917) | .. | ...... (2,606,917) 0 0 0 | Nars [ e n/a.
S&P 500 4/12/2019 Strike @ 2809.57 7846S$086. Fixed Index Annuities... | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. | 04/16/2018|04/12/2019) ........ 605 | .....1,700,050 | ...2,810.0000 [ ...ooooovuemeeec (U I (64,801) 0 (60,164) | .. (60,164) 0 0 (VI 11T ORI N n/a
S&P 500 4/12/2019 Strike @ 2810.3654 78465$084. Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. | 04/13/2018|04/12/2019) .....6,208 | ...17,444,480 | ...2,810.0000 0 (623,374) 0 0 0 | A [ i n/a.
S&P 500 4/12/2019 Strike @ 2810.37 7846S$085. Fixed Index Annuities... | Exhibit 5. | Equity . | Goldman Sachs. W22LROWP2IHZNBB6K528.. | 04/16/2018|04/12/2019) ....... 125 | ..o 351,250 | ...2,810.0000 | ...oooooovveeeee LU R (13,336) 0 0 0 | @ [ e n/a.
S&P 500 4/12/2019 Strike @ 2826.83446 78465$08: Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sach: W22LROWP2IHZNBB6K528.. | 04/13/2018|04/12/2019) .....8,602 | ...24,317,854 | ...2,827.0000 (797,450) 0 0 0 |n/a
S&P 500 5/14/2019 Strike @ 2885.201384 784655089, Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |05/14/2018|05/14/2019) .....4,532 | ...13,074,820 | ...2,885.0000 (481,230) 0 0 0 [n/a
S&P 500 5/14/2019 Strike @ 2885.474397 78465$090. Fixed Index Annuities.. | Exhibit 5. | Equity, .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [05/14/2018(05/14/2019) .....3,675 | ...10,602,375 | ...2,885.0000 (390,184) 0 0 0 |nfa.
S&P 500 5/14/2019 Strike @ 2897.213956 7846S$0! Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |05/14/2018|05/14/2019) .....7,362 | ...21,327,714 | ...2,897.0000 | ...ccccovvrrrrennl 0. (743,543) | ..ovvvvvivieeenn0 [ e (908,898) | .. | ..ooovead (908,898) | ..... (165,355) 0 0 0 [ Nar [ o n/a.
S&P 500 6/14/2019 Strike @ 2943.874 7 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/15/2018|06/14/2019)| .......... 76 | ... 223,744 | ...2,944.0000 0 (5,867) 0 (8,157) | .. (8,157) (2,290) 0 0 (VI 11T ORI N n/a
S&P 500 6/14/2019 Strike @ 2943.87442 5 Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2018)|06/14/2019) ........ 474 | ....1,395,456 | ...2,944.0000 | .....ccoooeerre (U I (47,946) 0 (50,845) | .. (50,845) (2,899) 0 0 (VI 11T ORI N n/a
S&P 500 6/14/2019 Strike @ 2944.709 7 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/15/2018)|06/14/2019) ........ 231 | ... 680,295 | ...2,945.0000 | ......cococ (U I (17,750) | cvovvvvvrieenn [ (24,895) [ .. | .covvveee (24,895) | ......... (7,146) 0 0 0 | N [ o n/a.
S&P 500 6/14/2019 Strike @ 2944.709167 78465509 Fixed Index Annuities... | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2018|06/14/2019) .....3,724 | ...10,967,180 | ...2,945.0000 | ....cccoovrvrrcnnt 0. (375,996) | ...vvvvierern0 [ o (401,471) [ .. | oo (401,471) | . 0 0 0 |n/a
S&P 500 6/14/2019 Strike @ 2947.491657 784655094, Fixed Index Annuities... | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |06/14/2018|06/14/2019) .....8,266 | ...24,359,902 | ...2,947.0000 0 (823,055) 0 (903,155) | .. (903,155) | . 0 0 0 [n/a
S&P 500 7/13/2018 Strike @ 2582.233 7846S$043. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/17/2017|07/13/2018| .......... 14 36,148 | ...2,582.0000 (2,341) | .. (2,341) 0 0 0 [n/a
S&P 500 7/13/2018 Strike @ 2582.233 7846S$039. Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [07/14/2017|07/13/2018] .......... 64 | ... 165,248 | ...2,582.0000 | ..........(4,405) | .cccoorrrvv0 | 0 | (10,766) [ .. | ..ovveveee (10,766) | ......... (1,815) 0 0 0 | N [ o n/a.
S&P 500 7/13/2018 Strike @ 2588.382 7 S Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/14/2017|07/13/2018 .....2,067 | .....5,349,396 | ...2,588.0000 | .......(136,765) | ..cccoovvrvvvin0 | v | e (364,873) [ .. | .oooovead (364,873) | ....... (62,022) 0 0 0 | @ [ o nla.
S&P 500 7/13/2018 Strike @ 2594.53 784653041 Fixed Index Annuities.. | Exhibit 5. | Equity, .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. 07/14/2017|07/13/2018| .....1,747 | ..... 4,533,465 | ...2,595.0000 (322,624) | .. (322,624) | ....... (55,276) 0 0 (0 T HOUSR (, nla
S&P 500 7/13/2018 Strike @ 2594.53 784653044 Fixed Index Annuities... | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/17/2017|07/13/2018 ........ 181 | .ot 469,695 | ...2,595.0000 (33,444) | .. (33,444) | ......... (6,730) 0 0 0 [ e [ e n/a.
S&P 500 7/13/2018 Strike @ 2600.678 78468$ Fixed Index Annuities.. | Exhibit 5. | Equity. .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. 07/17/2017|07/13/2018| .......... Y(UN [ 182,070 | ...2,601.0000 | ...........(3,728) | woovvvvvrvriiicc0 | oo [ s (13447) | .. [ oo (13,447) (2,321) 0 0 0 | n/a.
S&P 500 7/13/2018 Strike @ 2600.678 7846S$04: Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. |07/14/2017|07/13/2018 .....1,308 | .....3,402,108 | ...2,601.0000 (252,127) | .. (252,127) | ....... (43,523) 0 0 0 [n/a
S&P 500 8/14/2018 Strike @ 2594.064 784653047 Fixed Index Annuities.. | Exhibit 5. | Equity, .| Goldman Sach W22LROWP2IHZNBBBK528.. [08/14/2017|08/14/2018| .......... 16 | .........41,504 | ...2,594.0000 (2,295) | .. (2,295) 278 0 0 (0 T RSO (S, nla
S&P 500 8/14/2018 Strike @ 2600.228 7 S Fixed Index Annuities.. | Exhibit 5. | Equity . | Goldman Sach: W22LROWP2IHZNBB6K528.. |08/14/2017|08/14/2018 | .....3,998 | ...10,394,800 | ...2,600.0000 | .......(231,663) | ..ccooovrrvvvric0 | v | v (657,485) | .. | .vooovead (557,485) | ........ 73,175 0 0 0 [ @ [ o n/a.
S&P 500 8/14/2018 Strike @ 2606.393 7 Fixed Index Annuities.. | Exhibit 5. | Equity, .| Goldman Sach W22LROWP2IHZNBBBKS528.. |08/15/2017|08/14/2018 ........ 143 [ ........ 372,658 | ...2,606.0000 | ......ooorn(7.277) | covviccciiiennnn [ coiiiirineennn0 [ (19,236) | .. [ coovceen (19,236) [ .....o... 2,739 0 0 (0 T RSO [ nla
S&P 500 8/14/2018 Strike @ 2606.393 7846S$! Fixed Index Annuities.. | Exhibit 5. | Equity, .| Goldman Sach W22LROWP2IHZNBBBKS528.. (08/14/2017|08/14/2018 ........ 770 | ... 2,006,620 | ...2,606.0000 | .........42,738) | .oovvvvvviiiiin0 | coviiiiiiienenn0 [ (103,327) | .. | oo (103,327) | ........ 14,711 0 0 (0 T RSN (R, nla
S&P 500 8/14/2018 Strike @ 2612.557 7846S$! Fixed Index Annuities.. | Exhibit 5. | Equity, .| Goldman Sach W22LROWP2IHZNBBBKS528.. [08/14/2017]08/14/2018 .....1,063 | ..... 2,777,619 | ...2,613.0000 | .........(66,637) | .oovvvvviciinc0 | coviiiiiiirnnnn0 [ (137,031) | .. [ oo (137,081) ] ......... 21,145 0 0 (00 T FOUSS (S nla
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

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

S&P 500 9/14/2018 Strike @ 2625.392 7846S$05: Fixed Index Annuities.. | Exhibit 5. | Equity .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [09/14/2017|09/14/2018 ......... 284 | ... 745,500 | ...2,625.0000 (VN I (44,081) [ .. | .coveeeen (44,081) 0 0
S&P 500 9/14/2018 Strike @ 2631.631 7846S$051 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [09/14/2017|09/14/2018| .....5,394 | ...14,197,008 | ...2,632.0000 | .......(470,110) | «ooccevvvccccccc0 | o0 | e (B73,957) | . | e (873,957) 0 0
S&P 500 9/14/2018 Strike @ 2637.87 784688053, Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [09/14/2017|09/14/2018 ........ 408 | .....1,076,304 | ...2,638.0000 0 (68,887) | . 0 0
S&P 500 9/14/2018 Strike @ 2644.109 7 Fixed Index Annuities.. | Exhibit 5. | Equity, .| Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. (09/14/2017|09/14/2018 .....1,394 | .....3,685,736 | ...2,644.0000 44,840) | .. 0 0
S&P 500 9/14/2018 Strike @ 2656.587 7 Fixed Index Annuities.. | Exhibit 5. | Equity . | Morgan Stanley. 4PQUHN3JPFGFNF3BB653.. [09/14/2017]09/14/2018] ........... 20 | . 53,140 | ...2,657.0000 0 (3,704) | . 0 0
0509999. Total-Written Options-Hedging Other-Call Options and Warrant: ....(31,599,990) |XX] ....(31,599,990) 0 0
Written Options - Hedging Other - Put Options
SWAPTION 5Y IR U/L 01/14/22 TO 01/14/32 SWPTN$011 Tenor: 1826 days SD:01/12/2017 ED:01/12/2022.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | BNP Paribas.... . KVQR4N79VEWB8JPSK1K14.. [01/12/2017 01/12/2022 .190,000,000 | .......... 1.4500 | ....(4,697,750) | ..oovcerrccn0 | ierienen0 [ (1,556,488) | .. | ...... (1,556,488) | ...... 839,634 0 0 0 | A [ o n/a.
SWAPTION 5Y IR U/L 02/18/22 TO 02/18/32 SWPTN$013 Tenor: 1826 days SD:02/16/2017 ED:02/16/2022.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Bank of America Merrill Lynch.......... EYKN6V0ZCB8VDIIULBSO.... |02/16/2017 | 02/16/2022 .190,000,000 | .......... 1.5000 | ....(4,000,000) | ...ooocovrcccc0 | o0 | (1,743,077) | .. | ...... (1,743,077) 925,064 0 0 0 | Nar [ e n/a.
SWAPTION 5Y IR U/L 03/23/22 TO 03/23/32 SWPTNS015 Tenor: 1826 days SD:03/21/2017 ED:03/21/2022.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Morgan Stanley................cccoouuceeneens 4PQUHN3JPFGFNF3BB653.. [03/21/2017|03/21/2022 .210,000,000 | .......... 1.5000 | ....(3,948,000) | .....cccvvvvcccc0 | oirriiirre0 [ (1,918,402) | .. | ...... (1,918,402) | ...1,046,483 0 0 0 | A [ o n/a.
SWAPTION 5Y IR U/L 04/22/22 TO 04/22/32 SWPTN$017 Tenor: 1826 days SD:04/20/2017 ED:04/20/2022.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Morgan Stanley..................ccoooeeeeevee. 4PQUHN3JPFGFNF3BB653.. |04/20/2017|04/20/2022] ............ 0 |.220,000,000 | .......... 1.5000 | ....(5,390,000) | ..oovrrrrvvvrn0 | 0 | (2,069,379) | .. | ...... (2,069,379) | ...1,095,631 0 0 0 | Narens [ o n/a.
SWAPTION 5Y IR U/L 05/25/22 TO 05/25/32 SWPTN$019 Tenor: 1827 days SD:05/22/2017 ED:05/23/2022.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Goldman Sachs.................cccoouervveee. W22LROWP2IHZNBB6K528.. | 05/22/2017|05/23/2022 .220,000,000 | .......... 1.5000 | ....(5,350,000) | ..oovvrrrvrvrrn0 | 0 | (2,162,399) | .. | ...... (2,162,399) | ...1,086,150 0 0 0 | Nars [ o n/a.
SWAPTION 5Y IR U/L 06/27/22 TO 06/27/32 SWPTNS021 Tenor: 1826 days SD:06/23/2017 ED:06/23/2022.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Goldman Sachs..........cccccocouurvveunnee W22LROWP2IHZNBB6K528.. [06/23/2017|06/23/2022 ........... 0 |.220,000,000 | .......... 1.5000 | ....(5,500,000) | ..ooorrrrrvrrn0 | 0 | (2,217,942) | .. | ...... (2,217,942) | ...1,094,180 0 0 0 | Nars [ e n/a.
SWAPTION 5Y IR U/L 07/27/22 TO 07/27/32 SWPTN$023 Tenor: 1827 days SD:07/24/2017 ED:07/25/2022.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | BNP Paribas.... . KVQR4N79VEWBJPSK1K14.. |07/24/2017|07/25/2022 .210,000,000 | .......... 1.5000 | ....(4,300,000) | ..oooorrrrrvern0 | 0 | (2,167,082) | .. | ...... (2,167,082)| ...... 989,146 0 0 0 | @ [ o n/a.
SWAPTION 5Y IR U/L 08/11/21 TO 08/11/31 SWPTN$001 Tenor: 1826 days SD:08/09/2016 ED:08/09/2021... Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Goldman Sach: W22LROWP2IHZNBB6K528.. |08/09/2016|08/09/2021 | . ...35,000,000 78,500) 0 0 (80,917) | .. (80,917)| .......51,975 0 0 0 [n/a
SWAPTION 5Y IR U/L 09/01/22 TO 09/01/32 SWPTN$025 Tenor: 1826 days SD:08/30/2017 ED:08/30/2022.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Credit SUISSe...........ccovrvvvvvvvirrrrnnes ANGGYXNX0JLX3X63JN8S... | 08/30/2017|08/30/2022 .180,000,000 | .......... 1.5000 | ....(4,599,000) | ..ocovvrrrrirrn0 | 0 | (1,924,410) | .. | ...... (1,924,410) | ...... 891,220 0 0 0 N [ o n/a.
SWAPTION 5Y IR U/L 09/09/21 TO 09/09/31 SWPTN$003 Tenor: 1826 days SD:09/07/2016 ED:09/07/2021.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | BNP Paribas.... . KVQR4N79VEWBJPSK1K14.. |09/07/2016|09/07/2021 .190,000,000 | .......... 0.6000 | ....(4,636,000) | .......cccoe0een:0 | corvvvviiiiirecnc0 [ (473,091) [ .. | .o (473,091) | ....... 231,345 0 0 0 | @ [ o n/a.
SWAPTION 5Y IR U/L 10/14/21 TO 10/14/31 SWPTNS$005 Tenor: 1827 days SD:10/11/2016 ED:10/12/2021.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Bank of America Merrill Lynch........... EYKN6V0ZCB8VDIIULBSO.... {10/11/2016| 10/12/2021 .190,000,000 | .......... 0.8000 | ....(4,408,000) | .....cccocccereenc0 | corvvviiiiiccenn0 [ (675,474) | .. | ..o (675474) | ...... 381,457 0 0 0 | M@ [ o n/a.
SWAPTION 5Y IR U/L 11/05/21 TO 11/05/31 SWPTN$007 Tenor: 1826 days SD:11/03/2016 ED:11/03/2021.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Bank of America Merrill Lynch......... EYKN6V0ZCB8VDIIULBSO.... [11/03/2016 11/03/2021 .190,000,000 | .......... 0.9000 | ....(4,218,000) | ....coovccveieenc0 | covvvviiiiicienns0 [ (785,949) | .. | ..oooee (785,949) | ...... 438,524 0 0 0 | Nar | e n/a.
SWAPTION 5Y IR U/L 12/15/21 TO 12/15/31 SWPTNS$009 Tenor: 1827 days SD:12/12/2016 ED:12/13/2021.................. Macro Rate Hedge...... Exhibit 5. | Interest Rate. | Credit SUISSe...........cooovvvvvviiiiiirrrnrnns ANGGYXNX0JLX3X63JN86... | 12/12/2016)12/13/2021] ............ 0 |.190,000,000 | .......... 1.6500 | ....(4,588,500) | ..coooovvvvvreent 0 [ o0 [ (1,886,877) [ .. | ...... (1,886,877)| ...1,132,199 0 0 0 | A | oo n/a.
0519999. Total-Written Options-Hedging Other-Put Option: ..(56,513,750) 0 0 | ....(19,661.487) |XX| ...(19,661487) | 10,203,008 0 0 .0 XXX XXX
0569999. Total-Written Options-Hedging Other. ..(60,442,577) | ..(21,031,765) .0 [ ....(51,261,477) [XX] ....(51,261,477) | ...6,676,080 0 0 () I 0 XXX XXX
0789999. Total-Written Options-Call Options and Warrant ...(3,.928,827) | ..(21,031,765) 0 | ....(31,599,990) |XX]| ....(31,599,990) | ..(3,526,928) 0 0 .0 XXX XXX
0799999. Total-Written Options-Put Option: ..(66,513,750) | ....... .0 .0 |....(19.661,487) |XX] ....(19,661,487) | 10,203,008 0 0 0 XXX XXX
0849999. Total-Written Option ..(60,442,577) | ..(21,031,765) 0 | ....(51,261.477) |XX| ...(51,261477) | ...6,676,080 0 0 .0 XXX XXX
Swaps - Hedging Effective - Foreign Exchange

CSL FINANCE PTY
CREDIT SUISSE FB USA INC Fixed Rate Currency Swap-R BSWAP1 LIMITED Q1297#AF5| Sch D.... | Currency....... CREDIT SUISSE FB US. EXD7DEVFDH4HOFFQ7349. | 11/12/2014]11/12/2024 0 0 | 92,978 | ....ovo 882,700 .........882,700 0 ... 240,800 0 0| 14476 | e, 100/100.......
0879999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0 s 9,978 | .......... 882,700 [XX| ..........882,700 0] . 240,800 0 .0 | ..114,476 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0 92,978 | ....ovoo 882,700 |XX] ..........882,700 0. 240,800 0 .0 ].114476 | XXX XXX
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 3 5 6 7 8 9 10 1 12 13 17 18 19 20 21 22
Cumulative
Prior Year(s) | Current Year Adjustment
Strike Price, | Initial Cost of | Initial Cost of c Unrealized | Total Foreign| ~ Current | to Carrying Credit
Schedule Date of | Number Rate of Index |~ Premium Premium [} Valuation Exchange Year's Value of Quality of
1 Exhibit Exchange, Counterparty Trade | Maturity or| of Notional Received (Received) (Received) | Current Year d Increase Change in | (Amortization| Hedged | Potential | Reference
Description Identifier or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income e (Decrease) | B.JA.CV. | )/Accretion ltems Exposure | Entity

Swaps - Hedging Other - Total Return

BANK OF AMERICA CORP Variable Rate Total Retum Swap-R HSWAP8 Exhibit 5. . | BANK OF AMERICA COR. . 9DJT3UXNIZJI4WXO774. 04/13/2018|07/17/2018 123,958,096 | 0. 0 (V) IS 574,032 ...1,014,99 0 0 0]..178,918
BNP PARIBAS-ADR Variable Rate Total Retum Swap-R HSWAP10. Exhibit 5. . | BNP PARIBAS-ADR. . ROMUWSFPUBMPROB8K5P83 | 04/18/201807/20/2018! .110,130,785 | 0. 0 0| 453,444 ...1,330,140 0 0 0 | ..158,960
BNP PARIBAS-ADR Variable Rate Total Retum Swap-R HSWAP11 Exhibit 5. .| BNP PARIBAS-ADR. . ROMUWSFPUBMPROB8K5P83 | 04/18/201807/20/2018! ...58,420,542 | 0. 0 0. 254,557 | .....(1,907,319) | .. | ......(1,907,319) | ...... 571,479 0 0 0 .84,323
CREDIT SUISSE GROUP-SPON Variable Rate Total Return Swap-R HSWAP9 Exhibit 5. .| CREDIT SUISSE GROUP., 549300506SI9CRFV9Z86....... | 04/13/2018|07/17/2018! 123,955,836 | 0. 0 0 76,604 ..1,019,420 0 0 0|..178,915
GOLDMAN SACHS GROUP INC Variable Rate Total Retum Swap-R HSWAP?7. Exhibit 5. . | GOLDMAN SACHS GROUP............ 784F5XWPLTWKTBV3ES84.. |04/13/2018]07/17/2018! .123,836,062 | 0. 0 () 570,887 ..1,018,374 0 0 0 |..178,742
0949999. Total-Swaps-Hedging Other-Total Retum. 0 0. 2,429,524 ...4,954,409 0 0 0 | ..779,858
0969999. Total-Swaps-Hedging Other. 0 0. 2,429,524 ...4,954,409 0 0 0 |..779,858
1179999. Total-Swaps-Foreign Exchange. 0 0 92,978 0f... 240,800 |................. (L] I .0 | ..114,476
1189999. Total-Swaps-Total Retum 0 0. 2,429,524 ...4,954,409 0 0 0 |..779,858
1209999. Total-S 0 0 2,522,502 ..4,954,400 | ...... 240,800 |.....occccooeenl 0 o .0 [..894,334
1399999. Total-Hedging Effective. 0 0 92,978 0 ... 240,800 0 0 | ..114,476
1409999. Total-Hedging Other. .70,251,164 | ...22,385,188 | ... 2,429,524 -.(9,494,002) 0 0 0 |..779,858
1449999. TOTAL .70,251,164 | ...22,385,188 | ... 2,522,502 ..(9,494,002) | ...... 240,800 | ....ccooooor 0 [ .0 [ ..894,334
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Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
Description of Item(s) (Loss) Used to| Cumulative Margin Gain Effectiveness
Number Hedged, Used for Schedule Date of Cumulativ | Deferred | Adjust Basis Variation (Loss) at Inception
Ticker of Notional Income Generation or | / Exhibit | Type(s) of Risk(s) | Maturity or Trade | Transaction | Reporting Book/Adjusted | e Variation| Variation | of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts|  Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price | Fair Value Carrying Value | Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Short Futures

Hedging Other

145,661,780 | BP CURRENCY FUT............. Variable Annuities......... Exhibit 5. | Product equity risk... |09/19/2018 SNZ20JLFK8MNNCLQOF39.. {06/27/2018 .....134.0960 | ..... 132.3600 | ..... 1,885,763 | ......... 1,885,763 | ............ (U I (U I 0f... 1,885,763 | ....... 1,885,763 | ... 2,780,800
..67,536,009 | E-MINI RUSS 2000. Variable Annuities Exhibit 5. | Product equity risk... |09/21/2018 ... SNZ20JLFK8MNNCLQOF39..|06/27/2018|..1,671.6834 |..1,647.5000 | ........ 977,010 | ............ 977,010 | w0 | o0 |0 | 977,010 | .......... 977,010 | ..... 2,787,600
100,424,488 |EURO FX CURRFUT............. Variable Annuities......... Exhibit 5. | Product equity risk... |09/19/2018 . SNZ20JLFK8MNNCLQOF39.. |06/27/2018 ........ 1.1867 | ........ 14737 | ... 1,106,088 | ......... 1,106,088 | ..ccoovcien0 | o0 [ einl0 | 1,106,087 | ....... 1,106,087 | ... 1,557,100

103,921,793 | EURO STOXX 50 Variable Annuities Exhibit 5. | Product equity risk... |09/21/2018| EUX........ccccce. wvvevncinniiniinnns 06/28/2018 | ..3,455.8543 |..3,391.0000 | .....1,950,249 | ......... 1,960,249 | .ooocoeiin0 | civiiienl0 | 0 | 1,950,249 | ....... 1,950,249 | ..... 7,301,653

147,208,971 | FTSE 100 IDX FUT.. Variable Annuitie: Exhibit 5. | Product equity risk... |09/21/2018 | ICF..........cc. oovrvvivrriienniene. 06/28/2018 | ..7,648.3286 |..7,601.5000 ..901,319 orr..901,319 901,319 | ... 5,910,818
..58,432,640 | JPN YEN CURR FUT... . | Variable Annuities Exhibit 5. | Product equity risk... |09/19/2018 SNZ20JLFK8MNNCLQOF39.. [06/27/2018| ...... 91.3010 | ...... 90.6750 400,638 | .......... 400,638 | .....ccce..0 | coiiricnnn0 [0 | 400,638 400,638 | ..... 1,024,000
.42,956,070 | NASDAQ 100 E-MINI... .. | Variable Annuities Exhibit 5. | Product equity risk... |09/21/2018 . SNZ20JLFK8MNNCLQOF39..|06/27/2018| ..7,159.3450 |..7,066.7500 | ........ 555,570 2885,570 | o0 [ 0 |0 ] 555,570 | .......... 555,570 | ... 1,740,000
..59,243,906 | NIKKEI 225 (OSE) . | Variable Annuities Exhibit 5. | Product equity risk... |09/14/2018 06/26/2018 22,458.0000 | 22,290.0000 | ........ 442,993 442,993 | o0 | 0 [0 442993 | .......... 442,993 | ... 1,741,077

ESUS......... | ..... 2,292 | 317,064,061 | S&P500 EMINI FUT .. | Variable Annuities......... Exhibit 5. | Product equity risk... |09/21/2018 ..106/27/2018 | ..2,766.7021 |..2,721.6000 | ..... 5,168,698 | ......... 5,168,698 | ....ccoeei0 | oo | o0 | 5,168,698 | ....... 5,168,698 | ....12,835,200

030

13429999. Total-Short Futures-Hedging Other. ....13,388,327 | ....... 13,388,327 ...13,388,327 | ..... 13,388,327 |....37,678,247

1389999. Total-Short Futures........ ....13,388,327 | ....... 13,388,327 ...13,388,327 | ..... 13,388,327 |....37,678,247

1409999. Total-Hedging Other.. OO OO PO PRSP PO ....13,388,327 | ....... 13,388,327 ....13,388,327 | ..... 13,388,327 |....37,678,247

1449999, TOTAL....vvvviiiiiei s L1111 L1011 bbb ....13,388,327 | ....... 13,388,327 ....13,388,327 | ..... 13,388,327 |....37,678,247

Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Wells Fargo .(10,079,794) | ..... 23,468,121 |....13,388,327
TOTAl NEE CASN DEPOSIES. ... trvrretesareersesss e erssse e ese st rs et es a8 s e eE180 8888810840808 84080t a0 1o 1e880E oL 1oL L eE 8L e L0840 E 481080 E 1L E 0808 4LE 40140 E 1408488 E 8408084008108 E 848184010 E o0 8o n b et o0 441eEE e e R e E LRt ..(10,079,794) | ..... 23,468,121 |....13,388,327
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Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999. Aggregate Sum of Exchange Traded | XXX XXX XXX .13,388,327 0 13,388,327 | . ..13,388,327 0 13,388,327 | .... ..37,678,247 | ... ....13,388,327
NAIC 1 Desi
BARCLAYS CAPITAL......cvuiiririiitierinerseistierisieee st ensesiees AC28XWWIBWIBK2824319.. | Y..ovvvevvreee | Yo | e 4,520,000 | ...ocorvriririnns 5,321,734 0 [ 801,734 | .o 5,321,734 0 801,734
SOCIETE GENERALE...........coiiiiiieeesiee st O2RNEBIBXPAROTDBPUA.. [ Y.oooieevcve | Yoo | e 0 0 0 [ v LU RS 0 0. 0
JP MORGAN CHASE........cooiieirernrieirerssesesiessie e 8ISDZWZKVSZITNUHUTAS.. [ Y oo | Yerrevivcns | e 0 0. 49,541 | oo 0
BNP PARIBAS e KVQRAN79VEW8BJPSK1K14 | Y. 80,000 (6,346,679) LG397,TTT | 243,283 | ..o 243,283
CREDIT SUISSE. s ANGGYXNXOJLX3X63IN86. | Y......ooucnvc. 2,500,000 | ...cvoirerinnnn 6,988,652 ..(4,894,476) | ...... 0 .. 293,391 | e 0
GOLDMAN SACHS.......ooeirieirireieieicineesees e eeesesssseesensees . W22LROWP2IHZNBB6K528 ...9,470,000 12,237,345 .(3,398,839) | ...... 0 ... AT8,742 | oo 0
BANK OF AMERICA MERRILL LYNCH EYKN6V0ZCB8VDIIULBSO.. . ...4,650,000 ..1,317,872 ..(3,387,564) | ...... 0 .. 178,918 | s 0
MORGAN STANLEY ..ot sesensnnses 4PQUHN3JPFGFNF3BB653. | Y N . 24,950,000 ...24,906,257 0] . 0 | o 0
0299999, Total NAIC 1 DESIGNEHION. ...ttt b 46,170,000 .63,645,857 1,249,052 (18,027,558) | ....ccoooviiiinas 1,249,052 | ...... 894,334
( oG0S TOHAIS. ...ttt ShE e R E et 46,170,000 ...77,034,184 (18,027,558) 14,637,379 (18,027,558) | .... 14,637,379 | .cocceene 38,572,581 .13,631,609

1. Offset PEF SSAP NO. B4.......oieiiuiriiiriiisste ettt

0

0

...77,034,184

2. Net after right of offset per SSAP NO. B4.........cccovvrrrinisreinrcrneas

(18,027,558)




Statement as of June 30, 2018 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

6030

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (,Vorlv)
Collateral Pledged by Reporting Entity
CREDIT SUISSE... ANGGYXNX0JLX3XB3JN86... | MONEY MARKET FUND.......ccoorvvrrerrireieisereesesessssiseessessssssenssesens 31846V 56 7 | FIRST AMERICAN TREASURY.....cotiimiimiiiiireeineiserisssise st s ssenes .2,500,000
BNP PARIBAS.. ... KVQR4N79VEW8JPSK1K14.. | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY ..80,000
BARCLAYS CAPITAL.... ... AC28XWWI3WIBK2824319.... | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY 4,520,000 ,520,000
MORGAN STANLEY. ... 4PQUHN3JPFGFNF3BB653...| MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY 24,950,000 24,950,000
GOLDMAN SACHS . W22LROWP2IHZNBB6K528.. | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY .9,470,000
BANK OF AMERICA MERRILL LYNCH...........ccc... EYKN6V0ZCB8VDIIULBSO.... | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY 4,650,000 | .... ...4,650,000 .
0199999, TOAIS. ...t vuert ettt s ees et ees s sk eE o888 E oL 8 eEE 408188408 4EER 41 £ 4048 4EEE4eEEoLEE4eEE4EEE 1L LA R EE4oLE oL E L8 1EE8 LR 4£EE 4L E oL 4L 8oL E4EE R4 EE£eLE4EEE4HLE 48 4EEE LR f oL E LA R 4oL L eeEEeeEE1e eLEEoeLE AR E LR R AL E LA E LR E b 46,170,000 | ..ccooovrrrnns 46,170,000 [ ..cooooiriens 46,170,000




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)
2

1 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity

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

990VR1 11 0 |MOUNT VERNON LIQUID ASSETS PORTFOLIO LLC.....cciiiiiiiiiiiiiinisiisissinissi s [ TR [RPRRROIOOR] [PVPRON 296,016,067 | .....ccoevn 296,016,067 | ..o
8899999.  Total - Other Invested Assets (Schedule BA Type) 296,016,067 296,016,067 XXX
9999999, TOtaAlS..... o 296,016,067 296,016,067 XXX
General Interrogatories:
1. The activity for the year:  Fair Value $.....296,016,067  Book/Adjusted Carrying Value $.....296,016,067
2. Average balance for the year:  Fair Value $.....257,942,241  Book/Adjusted Carrying Value §.....257,942,241

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
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 June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Dep
U.S. Bank. Cincinnati, OH JE—( (1[0 0 0 ....169,974,162 ..162,673,495 | ...........143,357,443 | XXX
Wells Fargo Securities, LLC Charlotte, NC reeerenn.0.000 0 0 .....48,257,929 51,058,684 38,313,934 | XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 0 0 314,963 317,659 314,963 [ XXX
0199999. Total Open Depositorie: XXX XXX 0 0 218,547,054 214,049,838 XXX
0399999. Total Cash on Deposit XXX XXX 0 0 218,547,054 214,049,838 XXX
0599999. Total Cash XXX XXX 0 0 218,547,054 214,049,838 XXX

QE12
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
BOARD TRSTEE MICH ST UNI CP = DISCOUNT......ooccreieereeseereereesssssseseseseseessesssssssssssssssessssssesesesssesesesesssssssesssss s sssesssessse s esssiissses et esassss | tesssssesseesseseessesssssisesssssessssssssiesssesesess 06/14/2018....... 07/2412018....... . 10,861
LONG ISLAND POWER AUTH CP = DISCOUNT.........ccvvveveveeeeeeeseresesesesesssesesssesessssssssssse bbb LLL e 06/15/2018....... 07/18/2018, 9,467 0
RUTGERS, THE STATE U CP = DISCOUNT ......cccouuuuuuuuuuummmmaaaaaaeaaaaasasamaaassasesasasesasesesesesesesesesesasesasesasasasssassssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | asesesssasasssasssasasasasasssssasssssssssssssssnsssnsnnnes 06/14/2018....... 08/13/2018....... . 9,917 0
0199999, U.S. GOVEINMENt BONMS = ISSUBT ODIGALONS. .......-111ererereeessss e840 11 SRR ssssssssssssss |30 000 000 | 30,245 | oo 0
0599999, TOAl = U.S. GOVEIMMENT BONMS........oovvvvvvvussssineeeississsssssss e sssssssmss 1300034110013 s sssssssssssssssssssssssssss | 80 000 000 | oo 30,245 | oo 0
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
ATET INC CP = DISCOUNT......cecevereeerrseensseesessesesseseeesseseteseessseee et seses oo e st Lot ese oot oot oo 06/07/2018.......] ... 0702018 | 4,997,183 | oovooeeeceeeeeeeeend 0 7,183
AMERICAN WATER CAP CORP CP = DISCOUNT....cccceeeicetvrerreeeesssesesseesessesssssssssssesssessessesssssssessssessesssssssssssss ek sk bbb 06/01/2018....... 07/05/2018....... . 4,998,804 | ..ovvvoveeeeeeeeee e 0 8,061
EMERSON ELECTRIC CO CP = DISCOUNT.....c.cceveveeeeessessaseesesseessesssesesssesesecessssssessssssse s essssesssesssss e sssesesseeb bbb Lottt eb st 06/13/2018.......] ... 07/13/2018 9,993,327 | coovooececeeereeeeesees e 0 9,438
FLORIDA POWER & LIGHT CO CP = DISCOUNT.......oovvvvvveererereieesssssessssssssssssssss s oo 06/11/2018....... 07/13/2018.. 4,996,513 5,511
HARLEY-DAVIDSON FINL SER CP = DISCOUNT........oooovoocorerereeeeeeeeeeeese e et e 06/07/2018....... 07/10/2018...... 4,997,309 6,864
MARRIOTT INTERNATIONAL CP = DISCOUNT...11vvvrsseveeeeseseseesssssessessssses s 1551258585855 1188 06/05/2018.......| ... 07/03/2018 4,999,371 7,846
NATIONWIDE LIFE INS CO CP = DISCOUNT ...cceeeeeueeeuessussssasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | ssssssssssssssssssssssssssssssssssssssssssssssssssssssssnenes 06/07/2018....... | .... 07/09/2018....... ) 4,997,819 | ooooooeeeeeeeeeeeeeeeeeeenenenenend 0 6,258
RYDER SYSTEM INC CP = DISCOUNT....occceciivevevrreeesssssesseessseessssssssssseessesesesssssssss s 1s8s 511 S 06/11/2018....... | ... 0711172018 4,996,816 | w.ovvveveeeeeeeee e 0 6,039
UDRINC CP = DISCOUNT ..ottt 06/13/2018....... 07/13/2018.. 4,995,995 5662
WESTAR ENERGY INC CP = DISCOUNT ....oooovete ettt e 06/04/2018....... 07/03/2018...... 4,999,377 8,088
ALBERTA PROVINCE CP = DISCOUNT ...eeeeusuesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssssssssssssnens | sessessssssssssssssssssssssssssssssssssssssssssssssssssssssss 06/13/2018....... 07/12/2018 4,996,987 4,649
CANADIAN NATL RAILWAY CP = DISCOUNT...ccccccceverereresessessssseesesssesssssssesesssses s essssssss 118k HEb L 06/13/2018....... | ... 07/18/2018....... . 6,993,383 | cooroocceeeeeeeeeeee e 0 6,605
HYDRO-QUEBEC CP = DISCOUNT ..cccceoeeererererererereseseresesesesesesese s s 06/13/2018....... | .... 07/13/2018, 9,993,360 | covvvvoveeeeeeeeeeeeeeeeeeeeeeeeeeeeeee 0 9,391
SUNCOR ENERGY INC CP = DISCOUNT....cccoteterrvvtesnosotosstntotossstotososototosossstotosstototosssososo 06/12/2018....... 0713/2018.. 8,996,029 | oo 0 5945
TRANSCANADA PIPELINES CP = DISCOUNT ...oovvveverutseuaeeeeeeesesssssssssssesesesesesssssesssssesssssssssssssssssssess e sssssssssssssessessoesesssssesssssasessoessssssssssssssssssssssessssss | aossssssssssssssasiesssssesssssssssssesssessessssssssanane 06/07/2018....... | ... 07/10/2018 e oy T 0 7,183
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OBIIGATIONS...............cvuuirriiiriice s SR80 e 86,949,456 | ..o (O 104,723
3899999. Total - Industrial & MiSCEIIAaNEOUS (UNAFIHALEA).............c...urvieicrie eSS L4se LA L LR eeisens e 86,949,456 | ....coovveiireriere s (O I 104,723

Total Bonds

7799999. Subtotals -

Issuer Obligation

116,949,456

8399999. Subtotals - Bonds........

116,949,456

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 56 7

FIRST AMERICAN GOVT OBLIG FUND CL Z

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO

57,943,692

8899999. Total - Cash Equivalents

174,893,148
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