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Statement as of June 30, 2018 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ottt | rnentenees 2,969,650,470 | ...overevvenerrnrirncrrnnnn0 [ s 2,969,650,470 | ........c.... 2,928,438,560
2. Stocks:
2.1 Preferred SHOCKS. .......couucriiririiiiesiie sttt sssesst s enns | cisensieeseeseens 8,106,000 | .ooouvermrverernrrrierein (U IO 8,106,000 | ...oovvvrrernes 8,106,000
22 COMMON SEOCKS......urvvuerrircrereieriseeescess sttt | sssenssessssensons 8,777,620 | covoonverrrricrirerienenn (U IO 6,777,620 | ..oovvvrvrvrirnn 6,752,319
3. Mortgage loans on real estate:
31 FIISEENS. oottt | coeenteneiis 396,335,721 | oo (U IO 396,335,721 | oo 406,561,002
3.2 Other than firSt IENS........cvuueiueiieiiieieicieeee st ssseses | etsieesieesieess s ssesseeenes (01 OO [0 TN (01 O 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... veveeeneeseeseeseeeeeeseeseesseeseeesse st essssssessessesssessessessesssssssssessssssssssessessans | sesessssssssssssessessnssnessesan (01 O [0 O (01 O 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES).......ocvuiviecictese ettt st bbb st s b ntesnns | ebsssassessnssnteses s sessesanes 0 | e (0 OO 0 | oo 0
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......cvvvvecveiieiciieieseisiseisieniens | evreissiesissssies e ssssese s (0 R (0 R (0 TR 0
5. Cash ($.....(15,193,459)), cash equivalents ($.....4,992,970)
and short-term investments (§.......... 0)- ettt | sent s (10,200,489) | ..eouvermrrecrirrerieriin (U I (10,200,489) | ....cvvruvvernes (5,612,275)
6. Contract loans (including §.......... 0 Premium NOLES).......cvireieirieieieiesieesisesesessssessessesssenss | crersssesesees 118,069,013 | .o (0] I 118,069,013 | .ccvvvvreee. 115,108,847
7. DEIIVALIVES.....oovveriererirceiri et nns | eestenes st 146,300 | covoovverrerirerirerireren (U IO 146,300 | covoooeerrererrerirerii 0
8. Other iNVESLEA @SSELS.........cveueerrreiriieiesseseesi st eess s esnssenees | seessesssnessesssessssenssaed (O (O (O 0
9. Receivables fOr SECUMHIES...........ocveurrrirererieriieireiscesssesissess et sssssessssnnes | svssssssseessanens 2,672,059 | oo (U R 2,672,059 | ..ccoovvrcirnn. 2,355,756
10.  Securities lending reinvested Collateral @SSELS............cviriieicirireieieiieee e | eveevsasseesenas 91,960,727 | oo (0 [ I 91,960,727 | .covveverne, 9,147,825
11, Aggregate Write-ing for INVESIEA @SSELS..........urvrrrrrerriririinriseieissss s sseessessssssssessens | seessssssssssssssessssssssssssas [0 P [0 P {0 RN 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cvevcuieeieiieieieicse e | cvvevnienens 3,583,517,421 | oo (0] I 3,583,517,421 | ............. 3,470,858,034
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 @CCTUEM.............ocuevevivevieceeieiceee et es e snntens | eveetesesesaesenen 29,536,411 | coooveeeeeeeeeeeea (0 A 29,536,411 | .coovvrene 29,761,764
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection.............ccceevees | corvervcirireiennns 8,691,584 | ..occoovvreevieiieieieneen0 | i 8,691,584 ....13,519,700
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccovevevrreriens | corvveiniennns 124,576,105 | .ovovveeeeeeeeieien (0] I 124,576,105 | ..ccvvvneeee. 128,586,283
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt ettt | enbieesi et ees (0 TN (0 N (0 N 0
16. Reinsurance:
16.1  Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIES...........ccceevriieiereieiieiieieienies | e ses (0 SR (0 O (0 0
16.3 Other amounts receivable under reinSUrance CONMIaCtS.............couivniniiniieriiniisiinns | o 0 [ oo (O N (O N 0
17. Amounts receivable relating to UNINSUIEd PIaNS...........coveieieirieiiinine e essisssesees | ersssessesessssesessssessesnees (0 (0 O (0 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccccvevcecviees | cevveerivicreninnnn, 961,896 | ...ovevvveereiiceiead [0 I 961,896 | .covevereeeeeee s 0
18.2 Net deferred taX @SSEL..........ouwriricie st sessssssans | eeesseessensens 64,899,053 | ......coovvvnns 34,629,582 | ..o 30,269,471 | ..vvvovrrns 30,009,588
19.  Guaranty funds receivable or 0N dePOSIt.............c.euiveievieiriesie et | eereresesseseseees 2,239,951 | oo [0 [ AR 2,239,951 | oo 2,186,966
20. Electronic data processing equipment and SOtWAIE.............ovurerrrererreeirnernsinniressesesessesssseees | seesessessssesssessssssssssesnses (0 0 [ e 0 [ e 0
21.  Fumniture and equipment, including health care delivery assets ($.......... 0] PO SO [0 R [0 O (01 R 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............oovvrurrirenenees | veeverreeeneireieeseeneseeees (01 N [0 SN (01 OO RO 0
23. Receivables from parent, subsidiaries and affiliates................cccoceverrerieriereesisieecseeeeens | e, 26,222,144 | oo [0 I 26,222,144 | ..o 14,051,986
24. Health care (§.......... 0) and other amounts reCeIVaDIE.............ccvcveieicieieieeeie e | e (0 R (0 TR (0 TR 0
25.  Aggregate write-ins for other than iINVeSted aSSELS..........cueveveieieiiesie s | orercississiesssieneas 83,792 | oo (U I 83,792 | oo 77,323
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccvururierirrieieireeinrereeisesssessessesssesssssssssessssssssssssesss | sessessneens 3,846,259,396 | .......coovenne 34,629,582 | ............. 3,811,629,814 | ............. 3,698,759,319
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccecveees | wovviveinnace. 273,569,347 | ..o (0] I 273,569,347 | .....cocvee. 279,508,476
28.  Total (LINES 26 @NA 27)......cuuererrrrmeeeiremeeriseessesisesssesssseesssessssesssssssssssssssssessssssssssssssssssns. | evsssesssens 4,119,828,743 | ...ooovvvrns 34,629,582 | ............. 4,085,199,161 | ............. 3,978,267,795
DETAILS OF WRITE-INS
1100, ettt | ees ettt (O R (O R (O R 0
1102, ottt | et (O O (O R (O R 0
1103, e

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

1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)........ccuivreereriiieisiciciessieieresieensns | erersiessssesesesssesessssenens 0 ] o 0 | o 0 | e 0
2501, FUNd revenue reCeIVADIE...........c..cuuiiiiiiieiiiiciec i | sossssssesis s T4192 | oo (U T4192 | s 77,323
2502. State taXeS IBCOVEIADIE. .........evueveveieevcreee ettt et st st ses s snes | srvessesesssssssesnsanees 9,600 | oo [0 T 9,600 | oo 0
2503, eooeeeeer et et ettt | Seteessnest sttt O (O (O 0
2598. Summary of remaining write-ins for Line 25 from oVerflow Page...........ccceweerrereinenrnniinennes | covrenernsineisseeesessessesnennd (0 (0 (01 R 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........oveeruururrrrsmerserreissseressessessessnssneens | cosssssessessesssssnenes 83,792 | oo [0 I 83,792 | oo 77,323




Statement as of June 30, 2018 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....3,165,862,727 less §.......... 0
included in Line 6.3 (including §.......... 0 MOGCO RESEIVE)......ouiveieiciiieicteie ettt bbbt snbenaens | evsessssessessssanas 3,165,862,727 | woovverrnn 3,126,514,802
2. Aggregate reserve for accident and health contracts (including $ ol 85,288,289 | ... 84,882,967
3. Liability for deposit-type contracts (including §.......... 0 MOGACO RESEIVE)......cvuiiivieieciieiieieissie ettt sse st s s sssnns | essssessesssssssesnsas 105,337,994 | ..ooovirvierenne 107,366,319
4.  Contract claims:
B0 LBttt E £ £ AR R Rt s bttt ns | iententent st nt et 7,392,462 | ..o 11,270,580
4.2 ACCIAENE AN NEAIN........ocieiieii bbbttt | eebtent bbbttt 835,696 | ..o 608,964
5. Policyholders' dividends §.......... 0 and coupons §.......... LU T= 1o VT 1o U SO [0 N 0
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including §.......... 0 MOGCO)..u.evecvreiectee ettt s st st s s tessesans | evssesssssssssessesestessesnses e sanes [0 OO 0
6.2  Dividends not yet apportioned (including §.......... 0 MOTCO). .ottt ss st ssentenens | ssestsssessessesssns e sses st st enes 0 | o 0
6.3 Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....213,076 accident and health PreMIUMS............c.cvvvrververveeeeeeeeieeeeeseeeeseesssesssesssesssenssesssenssenseas | evseesssessessssssseessesssens 771,502 | oo 541,236
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES...........c.ccueiueiierieie ettt ettt bbbt s st essesnaas | sbessesssassessesssssssessesessessesnsan 0 | oo 0
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SErvice ACt............ceveuiveieiciieieiceesieies | e s 0 | oo 0
9.3 Other amounts payable on reinsurance, including $.....6,918,390 assumed and $.....8,433,618 ceded...........ccoooevuverrverreecrees | covmveereerceerens 15,352,008 | ...ccoverererrerennes 19,306,993
9.4 IntereSt MAINtENANCE RESEIVE. .........c.iiieiciiieieieeie ettt bbbttt bbb sse st st s bnns | saebsessssessessnsassesnsas 5,590,424 | ..o 6,299,133
10. Commissions to agents due or accrued - life and annuity contracts $.....4,505,507, accident and health $
and deposit-type contract funds §.......... 0ttt ssnsessessssensessssensessensnsensenses | sressessnsenessnsenesnesssdy 193,092 | civiviieiee s
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 $.....(1,948,625) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (1,948,625) | ..vvvcvereiereriieinns (2,606,890)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 1,738,257 | oo 2,640,668
15.1  Current federal and foreign income taxes, including $
15.2  Net deferred tax liability.............ccoovvrerverieriericrerenne, .
16, Unearned iNVESIMENE INCOME..........c.iiuiiiieieiiieie ettt bbb bbb b st s s s bbb b b b s bbbt n et e
17. Amounts withheld or retained by company as agent OF trUSLEE. ..o nnen
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances..
19.  Remittances and iteMS NOL AIOCAIEA. ...........cuieuriiicieicce et s bt s s sens
20. Net adjustment in assets and liabilities due to foreign eXChange ratES...........cv et nes
21.  Liability for benefits for employees and agents if not included above .
22.  Borrowed money §.......... 0 and interest thereon §......... 0 ettt ettt ettt st en st et neesa s nennsanane | stentesietensesetensenassertenseseesntal (01 OO 0
23. Dividends to stockholders declared @nd UNPAIG..............ccururiuiuierririieiineinei ittt eb st bbb enns | 4nbesbansessessens s bses st st e nnseed 0 | oo 0
24, Miscellaneous liabilities:
24,01 ASSEE VAIUALION MESEIVE........oucveieietiiie sttt bbb s sttt bbb s b st b st
24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES......ocvviviiveiieiiisire sttt nbneas
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliates...........ccccceieirririeiiec st
24,05 Drafts OUESTANAING........cevveveiiiieiieiiisec e s bbbttt
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIIVALIVES. ......coveieeiiieiseiseiesseess et ss ettt st s s s s 8 AR r s
24.09 Payable for securities 4,996,600
2410 Payable fOr SECUMLIES IBNAING.........cvrurerierirririeis ettt sttt sttt st nssessantans | fenssessnstessanssnssessnn 91,960,727
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 ol
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)..........vurierrimiineenrireieeneissiseeessessssisesesssssssessssesssssssssessessessns | sssssessesssssssssens 3,526,472,563
27.  From Separate ACCOUNES SEALEMENT.............cocvivieciiiic ettt bbbt s bbb a s nes | sntessessssssessssanes 273,569,347
28. Total liabilities (Lines 26 and 27) ..3,800,041,910
29, COMMON CAPHAI STOCK.....vuvecerireiseeuceeieiseei et se et ee bbb E 82 h bbb bieen
30.  Preferred CAPItal SEOCK...........coveieiiieieiciis ettt bbbt bbb ettt
31.  Aggregate write-ins for other-than-special surplus funds
32, SUMPIUS NOLES.......cvveiicteitetecteitie ettt sttt s s 48 b bbb s A b bbbt b bbb sttt
33, Gross paid in and CONLHDUIEA SUMPIUS........c.cuiueiriiiieicicieie ettt bbb bbbttt
34. Aggregate write-ins for special surplus funds.. .
35, UNQSSIGNEA FUNGS (SUMPIUS).....cvvviriuerieiseiiisiseiseissie sttt sttt bbbttt
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0.1ttt bbb netenes | seseaebeseteses et b et sn st benan 0 [ oo 0
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) ettt bbbt s e | sbeberebes ettt re s 0 [ oo 0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)............cccccoeviveeeveieeviieies | e 275,557,245 274,313,223
38. Totals of Lines 29, 30 and 37 ol 285,157,250 | ... 283,913,228
39. Totals of Lines 28 and 38 (Page 2, LN 28, COl. 3).........cvuririirmiiieiieeiieiieeiseiesissesessssssss st sss st ssssssssssesssenssnsssssssnnses | evsnessnssenessncnens 4,085,199,161 | ..ocovvrrirrnnn. 3,978,267,795
DETAILS OF WRITE-INS
25071, UNCIAIMEA fUNGS.......cooeeererireiiecirete ettt E e a e ns et nssnsts | sbsessnssessassnsssssnssansnns 462,227 | oo, 671,449
2502. . .0 .0
2503. ... .0 .0
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAJE..........cucvcuieieiiisieicietete sttt snas | oetesaesssssssesses st ess s b ses e banes 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)... .462,227 671,449
3007, ettt E SRR RS E £ £ AR E 4R £ £ £ SRR E LS £ e RE SRR A £ RS £ E R R LR R RS E e bR e e b bt st st e tens | Shnbetet st en bt bs et 0 [ oo 0
3102. . .0 .0
3103. ... .0 .0
3198. .0 .0
3199. .0 .0
3401, ... .0 .0
3402. . .0 .0
3403. ... .0 .0
3498. Summary of remaining write-ins for Line 34 from overflow page.... ol .0 .0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE).........ccciviuiieiiiiieieiiieisisie ettt esaebessse s s eae bt eses s s sssebessssssesansssesessnnes | sbessssesessssssesassesesessnsesessnsesens 0 | oot 0
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

Considerations for supplementary contracts with life contingen
Net investment iINCOME..........ccerieerrieeeees e
Amortization of Interest Maintenance Reserve (IMR)

© NSO N =

Miscellaneous Income:
8.1

9. Totals (Lines 110 8.3).....ccccvvererrererercrrisireirernnnns
10.
11.
. Annuity benefits
13.
14,
. Surrender benefits and withdrawals for life contracts
16.
17.
18.
19.
20.
21.
22.
. General iINSUranCe EXPENSES.........c.ccuvvevecuerereeieiseieeeieeresesaes
24,
25.
26.
21.
28.

Payments on supplementary contracts with life contingencies

Totals (LINES 10 10 19)....ererrrrrrrrrrrereereereerneereeeesesseeseeseeeseeeens
Commissions on premiums, annuity considerations and depos

Increase in loading on deferred and uncollected premiums

Aggregate write-ins for deductions
Totals (Lines 20 to 27)

30.
31.

Dividends to policyholders..........cccvirieenenieriisieeesseinns

33.

34,
tax of §.....260,443 (excluding taxes of $.....(5,486) transferred
35.

Death BeNEits........cevivviiiccseese s

Disability benefits and benefits under accident and health contracts
Coupons, guaranteed annual pure endowments and similar DENEItS...........c.cccveeeiicicciie s

GrOUDP CONVETSIONS.........cveceereieeireereissse s seessssese s sesee s snes
Interest and adjustments on contract or deposit-type contract fUNS............ccoveevvevieericieiieece e

Insurance taxes, licenses and fees, excluding federal income taxes..

Net transfers to or (from) Separate Accounts net of reinsurance....

Premiums and annuity considerations for life and accident and health contracts............cc.ccevvvieecereeieveeececceeee s

CIBS vttt ettt

Separate Accounts net gain from operations excluding unrealized gains Or l0SSES...........cccoveverveveveercrrerereeeeeee e
Commissions and expense allowances on reiNSUrANCE CEARM. .........uuu i ieeseesssesss s sessessensens
Reserve adjustments on reinsurance ceded...........ccococovverrnnnnee

Income from fees associated with investment management, administration and contract guarantees
from Separate ACCOUNES...........coevvvvereviveieiciesieieieiens
8.2 Charges and fees for deposit-type contracts....................
8.3 Aggregate write-ins for miscellaneous income.................

Matured endowments (excluding guaranteed annual pure eNAOWMENLS).........c..eiveirriiiniieieisieieiseie e

Increase in aggregate reserves for life and accident and health contracts..............ccccvevevevricccececcece e

it-type contract funds (direct business only).

Commissions and expense allowances on reiNSUraNCe aSSUME............uwurerrurerereeeeeiseesseeseseesessessseesessessessesssssessessesens

. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)............cc........

Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...........
. Federal and foreign income taxes incurred (excluding tax on capital gains)...........c.cceeieeiriereeiieesseeees s
Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (losses) (Line 31 minus Line 32).......c.ccccvuevnene
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

CAPITAL AND SURPLUS ACCOUNT

36.
37.
38.

Net income (Line 35)
Change in net unrealized capital gains (losses) less capital gai

40.
41.
42.
43.
44.
45.
46.
47.
48.
49.
50.

Change in net deferred income tax
Change in nonadmitted assets............cccccoevveveererereennnnns

Change in reserve on account of change in valuation basis, (in
Change in asset valuation reServe..............oeevvevvveverrererenennns
Change in treasury StOCK...........covreerrurrerenrerrireseeeseeeeeeees
Surplus (contributed to) withdrawn from Separate Accounts du

Change in SUrPIUS NOLES........c.reueeeereieereereeneiseieeieee e
Cumulative effect of changes in accounting principles..............
Capital changes:

50.1 Paid in. ..

50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred t0 SUMPIUS.......ccceverevereierieeieesseeisseennes

51. Surplus adjustment:

511 Paid N

51.2 Transferred to capital (Stock Dividend)..............ccevevneeee.
51.3 Transferred from capital..........cccocoovevvereenreeerieeesienns
51.4 Change in surplus as a result of reinsurance
Dividends to stockholders............cccevvieeniiiciecesiee s
Aggregate write-ins for gains and losses in surplus..................
Net change in capital and surplus (Lines 37 through 53)....
Capital and surplus as of statement date (Lines 36 + 54)..........

52.
53.
54.
55.

Capital and surplus, December 31, prior year...........ccccccvveveenne

. Change in net unrealized foreign exchange capital gain (loss)..

Other changes in surplus in Separate Accounts Statement.......

ns tax of $.....

Change in liability for reinsurance in unauthorized and certified COMPANIES...........ccovveveevcvrevereieieee e s

crease) or decrease.

ring period

.................. 9,417,074

................ 10,316,993

................ 19,208,049

187,760,048

...194,365,856

.375,709,022

1,278,497

B [ 5,772,297

S 38,349,169

................ 39,879,163

................ 41,201,270

.3,400,991
11,136,009

...70,866,875

.................. 3,325,081
....285,585
................ 72,300,971

.............. 114,957,493

..... 6,131,306

B 7,193,146
 — (5,761,905)

1,110,338

.............. 126,996,756

.............. 227,869,992

................ 29,870,105
6,793,992
.................. 5,256,595
................. (2,988,367)
1,676,422

................ 49731142
14,282,804

................. (3,965,272)
................. (5,778,171)
2,518,486

.............. 176,607,019

.............. 188,876,280

.............. 327,762,330

................ 11,153,029

.................. 5,489,576

................ 47,946,692

................ 11,153,029
.................. 2,140,750

.................. 5,489,576
.................... (141,985)

................ 47,946,692
.................. 6,146,351

.................. 9,012,279

.................... (115,310)

.................. 5,631,561

..................... 588,187

................ 41,800,341

.................. 1,896,978

.................. 8,896,969

.................. 6,219,748

................ 43,697,319

08.301.
08.302.
08.303.
08.398.
08.399.

COIChArgeS......ccuveeieireieirireiesesie st sssesaees
Surrender Charges.........ocecveeeeeinieeeeeee s
Administrative Charges

Summary of remaining write-ins for Line 8.3 from overflow page
Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 8D0VE).......c.ccivueieercriiieie ettt senaas

.................. 5,733,642
.................. 4,299,463

................ 10,316,993

2701.
2702.
2703.
2798.
2799.

Health Surrender Benefits

Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

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

.................. 1,110,338

...1,676,422

R 1,676,422

.................. 2,518,486

5301.
5302.
5303.
5398.
5399.

Amortization of Coinsurance Gain.............ccccceevevrevevenaee.
Prior period adjustment

Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)

Summary of remaining write-ins for Line 53 from overflow Page..........c.cceeeieivieeeseceeee e

................. (1,736,747)

................. (1,736,747)

.................... (852,049)
. ..965,222

................. (3,019,105)

2,876,428
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............c.eviviieeiet ettt sttt aen 83,585,391 85,936,701 | .ccvvvevenen 157,216,193
2. Netinvestment income... ...80,225,392 81,073,995 | ... ...159,995,624
3. MISCEIANEOUS INCOME........cuiviviiicieiciite sttt ettt a bttt s s bbb s s s s s st et es e sesesnsesesnnens | sbessnsesessssens 14,111,999 | oo 16,851,669 | .....cceeee. 35,988,880
4. Total (LINES 1 HhrOUGN 3)....eoieriircii s | eeresnieneas 177,922,783 | .....ccoouvee. 183,862,365 | ....cccoonen. 353,200,697
5. Benefit and 10SS related PAYMENLS..........cccvueiiviiciecie ettt sa et ssesnaes | enaessesssanea 67,206,434 | ....cocveennnne 57,417,223 | oo 133,640,472
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........coveveeveereeererrcerieriens | coveeieisiiennns (6,420,170) | ..oovvvverreee. (3,369,852) | ...cc0everrnen (6,586,143)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccvvviveicvriieiieieee e | evaessesssinnees 61,669,906 | ......c........d 61,673,131 | ooveevrnee 109,702,571
8. Dividends paid t0 POIICYNOIAETS. .......c..cuiriririiiieicisee ettt ss st essssessens | fessessssessessssnssesseessanse 0 | e 0
9.  Federal and foreign income taxes paid (recovered) net of §..........0 tax on capital gains (losses). ...10,392,144 ...980,838 | ... .
10, Total (LINES 5 HIOUGN 9)...cuveiececieie ettt sttt st ens s nssennns | sressessansanes 132,848,314 | ..o 116,701,340 | ..coovveeen. 237,478,041
11, Net cash from operations (Line 4 MiNUS LINE 10)........ccueieiiiririieiinieeisssieissesessisssesesssssssesssssssesssssssesesssssssessess | sossessesssssses 45,074,469 | ......ccoeo.und 67,161,025 | .covvrrinne 115,722,657
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS.... oottt | enbtennieneeas 155,738,708 | ............... 162,575,755 | ..coovvvenee. 345,685,638
12.2 Stocks. ....2,502,345 ...6,016,814
12,3 MOMGAGE I0BNS.........ocveiicicieiieicti sttt s s sttt bttt 30,105,977 | ccvvvrerrenen. 63,434,388
12,4 REAIESIALE. .....veeceec ettt sttt nnns | Senenties sttt (0 (0 0
12.5  Other INVESIEA @SSELS........couceuiiciiiciiie ettt | fbtiebs et {0 O (0 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS...........ccoeeerrrrinrinineenencininens | e (0 [0 T 0
12.7  MISCEIANEOUS PTOCEEAS.......c.vucvivirieciiirete ettt ettt et ss bbb s s bbbt s s b b sssbessssnsesensnnes | tesssissesessssesas 4,996,600 | ..o (O R 0
12.8 Total investment proceeds (LINES 12.110 12.7).......cveiiueieiiieieeseeete ettt sssss s sssssnes | evsesssenans 196,445,589 | ......ccouc.. 195,184,077 | .cvvvrvene 415,136,840
13.  Cost of investments acquired (long-term only):
131 BONGS.... ottt | enitennenneas 197,873,818 | ............... 225,002,722 | coovviinne 430,415,597
13,2 SHOCKS. . ceurereeceeie ettt stttk ntententn | senesestensentnsreeea 25,600 | oo 1,319,000 | .oooveerrriennn. 1,319,000
13,3 MOMGAGE 08NS, ... vveveeieeieaiiriei ettt bbbttt s | freninneneninns 25,485,000 | ooovverrennes 39,157,128 | ..o 90,317,128
134 REAIESIALE. ...ttt E bbbttt | Sbneebi et sttt (0 (0 0
13.5  Other INVESIEA @SSELS......o.vvuriuiiurirriciiririeri ittt | brsbsesi st st (01 (0 T 0
13.6  MiSCEllaNEOUS APPIICAtIONS.........cvveeveiviieiicieieie ettt bbbttt bes s | snbessesssssnsassssad 462,603 | oo 159179 | v 1,645,539
13.7 Total investments acquired (LINES 13.110 13.8)......cuiiivrrieiieieieese ettt ssesnaas | aeveessnsssans 223,847,021 | ............... 265,638,029 | ............... 523,697,264
14, Netincrease or (decrease) in contract 10ans and Premium NOES.........c.cueiiucirieineireieine et | rereeessesineens 2,960,166 | ...occovvvrenee. 3,997,858 | ..cvvvviiine 7,177,472
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........c.oorieerinrinininereeeseeneeneess e seesssees | coreesesseesnnes (30,361,598) | ...veverennes (74,451,810 | ....coovvnv. (115,737,896)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI NOLES..........veivieiecicicctte et bbb bbb saes | sevssbssessesssssssessessnsene 0 [ o [0 T 0
16.2 Capital and paid in SUPIUS, 1€SS trEASUNY SOCK.........ovurverireriririieieciesirs sttt sssssssesss | ssessssssessessssssnssessessasens {1 0 [ e 0
16.3 BOITOWED FUNGAS.......covveieieieeit ittt enis | Shebebiee sttt esb e (0 (01 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities. e ....(2,897,641)| ... ..(1,569,107)] .... 394,741
16.5  Dividends t0 SOCKNOIABTS..........c.uiuuiireiiiii bbbt | enteneneneenens 6,000,000 | ..oocorvrerienne 6,000,000 | ..ocooerrneene 27,000,000
16.6  Other cash provided (APPHEA)...........cuururrirrirriiiieri ittt sttt bttt ennias | enbsnsssnssennes (10,403,444 | .ovvvvrvnnnns 10,616,716 | ..ovvvrreens 26,186,055
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccoccovrerence. (19,301,085) [ ..ovvverrerenes 3,047,609 | ..o (419,204)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiN€ 17)......ccccvvvieries | covirerviriiennns (4,588,214) | ...oovovverrnne. (G2 T () (434,443)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT ... veueerieiiciii bbbt | cbnesisesiesines (5,612,276) | ..oovvrvrnrnnes (5,177,833) | c.eovvvrrrrnnne (5,177,833)
19.2 End of period (Line 18 plus Ling 19.1)......cccocniunrrnrrneinirnireienneens (10,200,490) | .....cvvvevnnen. (9,421,009) | ...oovvvnvnnne. (5,612,276)
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001  Change in SECUMtIES IENAING CONBLETAL............cccooseseccerssssssecseesssssseseeessssseeseessesseesseessssseeeeeesseseeeeeeeesssseeees | soeeeeeeesse (82,812,902)] ...oooo..... (12,000,830) [ ...ooovevveee (75,516,745)]
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Statement as of June 30, 2018 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year PriorsYear
To Date To Date Ended December 31
1o INAUSHIALTITE. ..ottt ene | sttt 0 [ oo 0 [ oo 0
2. Ordinary life INSUMANCE. ........ceveveveeeeveieec ettt st ss st s sssaesssnsens | sevsessssssssssesssessesnsas 198,075,695 | ...ovvevvveereeieieine 215,145,374 | oo 415,560,198
3. Ordinary indiVidUal BNNUILIES. .........c.evvrmreerriirririirieeieeiessiessi s esssssesssessesssens | cosseessessseeseesesesseseseseens 42,900 | ..o 192,423 | oo 247,704
4. Credit life (group and iNAIVIAUAI)............coevrireieiiiieieieieie e ssesns | sevsessessssssses s ssses st s et s e saes 0 | e 0 | e 0
5. GrOUP lifE INSUMANCE. ... vurireererieiseiecsssessessiestese sttt es st ss st ensssssnssans | sessessessssssssessassnssnssessessassnnssessn L0 R 0 | oo 0
6. GrOUD ANNUILIES. .....cocvieieeriiieie ettt ettt s st bbb s st et besnaesanas | 4ebssesesssetesss s sebes et et s s aetesanaebns 0 | oo 0 [ oo 0
T ABH = GrOUD .ottt s f sttt nnn | essestens e e ss e en st n st enna L0 TN L0 O 0
8. A&H - credit (group and INAIVIAUAL).........c.everrrereririsiierissise e ssesssssssssessssssssssessssesss | sessessesssssssssesssssssssssessessssssnssessn L0 RS 0 | oo 0
0. ABH = OtNBI ..ot | feten b 13,420,540 | ..ooonvvverricins 11,122,818 | oo 24,026,105
10.  Aggregate of all Other lINES Of DUSINESS.........c.rvururureiierineireieiesiseiees e sssseenns | eisesssssssssessssess st sssansssssssenes 0 | i 0 | e 0
11 SUBLOTAL ...ttt | ereieent s 211,639,135 | oo 226,460,615 | ..ooonvvverrerririeriinn 439,834,007
12, DEPOSIt-tyPE COMIACES.......cviviecicisieeicsie ettt sttt | ebssbessessesssssssenssantennsas 1,451,232 | oo 1,383,038 | oo 4,724,065
13, TOAL ettt nnene | eeasteeet et naees 212,990,367 | ..o 227,843,653 | ..o 444 558,072
T003. ot R et s s etens | fetsesieeesenr ettt ettt L0 RS L0 R 0
1098. Summary of remaining write-ins for Line 10 from overflow Page...........ccoeevieieniniiniennes | oo 0 | e 0 | e 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @DOVE)......uererrurrrerrssrerreressmssneseessmssesanssness | seesessessssssssssessssssssssssssessasssssssans [0 RO 0 | o 0
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

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

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

At June 30, 2018 and December 31, 2017 there were no permitted practices.

| SSAP# | FISPage | FiSLine# | June30,2018 | December 31,2017
NET INCOME
(1) OHIO NATIONAL LIFE ASSURANCE CORPORATION
Company state basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 8,896,969 |$ 43,697,319
(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 $ 8,896,969 |$ 43,697,319
SURPLUS
(5) OHIO NATIONAL LIFE ASSURANCE CORPORATION
Company state basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX $ 285,157,250 |$ 283,913,228
(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 $ 285,157,250 |$ 283,913,228
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 Corrections of Errors
No significant changes
Note 3 - Business Combinations and Goodwill
No significant changes
Note 4 - Discontinued Operations
No significant changes
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 1st Quarter - NONE

(3) Recognized OTTI securities - NONE

(4) Al 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. Lessthan 12 Months $ 3,978,746
2. 12 Months or Longer $ 7,526,012
b.  The aggregate related fair value of securities with unrealized losses: 1. Lessthan 12 Months $ 241,082,488
2. 12 Months or Longer $ 133,755,405
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
NOTES TO FINANCIAL STATEMENTS

(5) 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. Therefore, any impairment is considered not
other-than-temporary.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

[b.  The fair value of that collateral and of the portion of that collateral that it has sold or repledged $ 91,960,727 |
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 - NONE

Note 9 - Income Taxes

No significant changes

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

Dividends to the Company's parent, Ohio National Life Insurance Company (ONLIC), for 2018 are summarized below:

2018
Dividends declared and unpaid (P3, L23,C1) $ 0
Dividends paid in cash (P5, L16.5, C1) 6,000,000
Dividends declared and unpaid (prior year) (P3, L23, C2) 0
Dividends to stockholders (P4, L52, C1) $ 6,000,000

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. ("ONMH") and most of its direct and indirect subsidiaries whereby ONLI shall maintain a
cash pooling agreement. It is ONLI's duty to maintain sufficient funds to meet the reasonable needs of each party on demand. ONLI must account for the balances of
each party daily. Such funds are deemed to be held in escrow by ONLI for the other parties (e.g. the Company). Settlement is made daily for each party's needs from or
to the concentration account. It is ONLI's duty to invest excess funds in an interest bearing account and/or short term highly liquid investments. ONLI will credit interest
monthly at the average interest eamned for positive cash balances during the period or charge interest on any negative balances. Interest credited for six months ended
June 30, 2018 was $56,760 and $148,217 for the year ended December 31, 2017. 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, the Company had $24,875,805 in the common account agreement. This amount was
included in total assets, Page 2, Line 23.

Note 11 — Debt
B. 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 $100,000,000 and $100,000,000 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.
(2) FHLB Capital Stock
a. Aggregate Totals

1. Current Year

1 2 3

Total General Separate

2+3 Account Accounts
(@) Membership Stock — Class A $ 0 0 0
(b) Membership Stock — Class B 4,773,920 4,773,920 0
(c) Activity Stock 2,000,180 2,000,180 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $ 6,774,100 6,774,100 0
() Actual or estimated borrowing capacity as

determined by the insurer 100,008,980 XXX XXX
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Statement as of June 30, 2018 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

b.

a.

(4) Borrowing from FHLB

a.

2. Prior Year
1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ 0 0 0
(b) Membership Stock — Class B 4,748,368 4,748,368 0
(c) Activity Stock 2,000,132 2,000,132 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $ 6,748,500 6,748,500 0
(f)  Actual or estimated borrowing capacity as
determined by the insurer 100,006,620 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 1 to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3to 5 Years
1. Class A $ 0 |$ 0|$ 0% 01$ 0 |$ 0
2. Class B $ 4,773,920 |$ 4,773,920 |$ 0 1% 0% 0 |$ 0
(3) Collateral Pledged to FHLB
Amount Pledged as of Reporting Date
1 2 3
Fair Value Carrying Value Aggregate Total Borrowing
Current Year Total General and Separate Accounts
Total Collateral Pledged (Lines 2+3) $ 113,731,241 117,747,849 |$ 100,000,000
Current Year General Account
Total Collateral Pledged 113,731,241 117,747,849 100,000,000
Current Year Separate Accounts
Total Collateral Pledged 0 0 0
Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 119,755,606 120,678,904 |$ 100,000,000
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) $ 117,005,695 120,094,431 |$ 100,000,000
Current Year General Account
Total Collateral Pledged 117,005,695 120,094,431 100,000,000
Current Year Separate Accounts
Total Collateral Pledged 0 0 0
Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 124,391,928 123,547,338 |$ 100,000,000
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 |$ 0 0 XXX
(b) Funding Agreements 100,000,000 100,000,000 0% 99,999,995
(c) Other 0 0 0 XXX
(d) Aggregate Total (atb+c) |$ 100,000,000 |$ 100,000,000 0% 99,999,995
2. Prior Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ 0% 0 0 XXX
(b) Funding Agreements 100,000,000 100,000,000 0% 100,000,008
(c) Other 0 0 0 XXX
(d) Aggregate Total (atb+c) |$ 100,000,000 |$ 100,000,000 0% 100,000,008
Maximum Amount During Reporting Period (Current Year)
2 3
Total General Separate
2+3 Account Accounts
1. Debt 0 0 0
2. Funding Agreements 100,000,000 100,000,000 0
3. Other 0 0 0
4. Aggregate Total (Lines 1+2+3) 100,000,000 100,000,000 0
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

c.  FHLB - Prepayment Obligations

Following Arrangements (YES/NO)

Does the Company have Prepayment Obligations under the

1. Debt NO
2. Funding Agreements NO
3. Other NO

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A.(4) Components of net periodic benefit cost - NONE
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) b 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

Level 1 Level 2 Level 3 Total

Assets at Fair Value
Cash & Cash equivalents $ (15,193,459)|$ 4,992,970 |$ 0 [$ (10,200,489) |$ 0
Securities lending collateral $ 0($ 91,960,727 |$ 0 [$ 91,960,727 |$ 0
Bonds - Industrial and Misc $ 0% 349,445 |$ 0 |$ 349,445 |$ 0
Common stock - Industrial and Misc $ 0($ 6,777,620 |$ 0 |$ 6,777,620 |$ 0
Equity call Options $ 01$ 146,300 |$ 0 |$ 146,300 |$ 0
Separate account assets $ 273,569,347 |$ 01$ 0 |$ 273,569,347 |$ 0
Total $ 258,375,888 |§ 104,227,063 |$ 0 |$ 362,602,951 |$ 0

Liabilities at Fair Value
$ 0% 01$ 0% 0
Total $ 0% 01$ 0 |$ 0 1% 0

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

(3) Policies when Transfers Between Levels are Recognized
Transfers between level 2 and 3 are recognized at the beginning of the period.
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

D.

(4)

(5)

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 Hierarchy 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 sourcesindependent 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 thebest information
available in circumstances.

The Company is required to categorize its assets and liabilities that are carried at estimated fair value onthe 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 activemarkets 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
orliability. The types of assets and liabilities utilizing Level 3 valuations generally include certaincorporate 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

Derivates - The Company enters into long term investments comprised of equity index call options. These equity index call options are valued using pricing
models with inputs that are ovservable in the market or can be derived principally from or corroborated by observable marlet data. Thes derivative assets are
classified as Level 2 assets.

Fair Value Level

Net Asset Value
Aggregate Fair Not Practicable | (NAV) Included in

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value) Level 2
Bonds $2,987,468,725 |$ 2,969,650,470 |$ 4,538,666 |$2,979,898,101 |$ 3,031,958 |$ 0 |$ 0
Cash $ (10,200,489) |$ (10,200,489)|$ (15,193,459)|$ 4,992,970 |$ 0 (% 0 |$ 0
Common stock non-afflate  |$ 6,777,620 |$ 6,777,620 |$ 0($ 6,777,620 |$ 01|$ 0 |$ 0
Preferred stock § 8287160 |$ 8,106,000 |$ 0§ 8287160 |$ 0[$ 0 |$ 0
Mortgage Loan $ 399,034,767 |§ 396,335,721 |$ 01$ 0]$ 399,034,767 |$ 0% 0
Derivatives- call options $ 146,300 |$ 146,300 |$ 01($ 146,300 |$ 0|$ 0 |$ 0
Separate account assets $ 273,569,347 |$ 273,569,347 |$ 273,569,347 |$ 01$ 0|($ 0 |$ 0
Separate account liabilities  |$ (273,569,347) |$ (273,569,347)|$ (273,569,347)($ 0% 0|$ 0 |$ 0

Not Practicable to Estimate Fair Value - NONE

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
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
NOTES TO FINANCIAL STATEMENTS

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 $66,240,079. As of June 30, 2018, $5,626,534 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
$63,344,990. 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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1.2
2.1

22
3.1

3.2
33

34
3.5
41
4.2

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

9.2

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
0
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ[]
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
By what department or departments?
Ohio Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Ohio National Equities, Inc. Cincinnati, OH YES
The O.N. Equity Sales Company Cincinnati, OH YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]
(@) 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:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response t0 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.3

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
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] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 26,222,144
INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]

14.2 If yes, please complete the following:

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 0 0

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 0 0

14.26 All Other 0 0

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]

If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 91,960,727
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 91,960,727
16.3 Total payable for securities lending reported on the liability page: $ 91,960,727
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] Nol[ ]

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

1 2
Name of Custodian(s) Custodian Address
US Bank NA P.0. Box 2504, Schilitz Park, Suite 300, Milwaukee, W1 53201
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 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[ ]

Q08.1



Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
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*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer orobligor 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 396,335,721
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 396,335,721

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 396,335,721

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......euveieitresriseisestesesstseessssssesee e ssestes s s s ssessess s ss st ess e ss s s es s s s e s s a8 ee s s A8 a8 ee 8 s eEee s seE8 e R S8 ee SRR RS e R R e R R e R bR s s R e SRiesiestestansestestentensesantentan 0.0
2.2 A&H COSt CONTAINMENE PEICENL.........iviieeiiitiie ettt sttt bbb s bbb s bbb b8 b s st b sk s bbb bbb s b b s s st en s b et s sebs | ebsetsssessesntenses et st ensebantansans 0.0
2.3 A8&H expense percent eXcluding COSt CONTAINMENE EXPENSES.........v.urureirririsrererisreseisesesseeisessessssssessessessssssessessesssssessessesssss e ssessessasssessessasssssessessessasssnssessanses  sesssssssossanssssessansassssssassssans 0.0
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?......
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE

Q10




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
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. AIADAMA.......ceccc e AL]|...... L.
2. Alaska..... VAK L..|.
3. Arizona.... LAZ L.
4. Arkansas. AR L.
5. California .CAJ.. L.
6.  Colorado..... .CO|...... L.
7. Connecticut. .CT]...... L.
8. DEIAWATE......ovcevceetcee s DE]..... L.
9.  District of Columbia. .DCJ...... L.
10.  Florida......cccocoveueenns LFL L.
11, GBOIGIA...eveeieceeeeieeeseeeiseeesee e esiesesessesssssssssssessssssesen OA | o, L.
12. OO OO OO OO O OTRTURTORTURTURTRRTORPRRTON o | POV L.
13, 1dAN0...cecrec el D) | e L.
14, TNOIS....ouveeveeeveiieiieiieessieeiesiesiesiessessessesssenssessesssessenssenne L | e L.
15, INAI@NA....erieere s sesessenennd N | e L.
16, JOWAL.iiieccreecineneneissississisesssissssssssssssssssssssssssens A | e L.
17, KaNSAS.....oieicecreceereeeeeeessssssssssssnsssssnessnsnssnns e KS | e L.
18, KENIUCKY ...ttt KY[...... L.
19.  Louisiana. LLAT L.
20, MaiN€....covereieiereereessseesseseessisssessssssessesssssessssssenneeME | vl |
21.  Maryland......... MD{....L..
22.  Massachusetts.... WMA]..... L..[.
23.  Michigan..... WM L.
24.  Minnesota... MN{...... L.
25.  Mississippi... .MS|..... L..|[.
26, MISSOUM....cuvecveieieiceie ettt MO]|..... L.
27, MONEANA.......ceiiieice e MT]...... L..|.
28, NEDrasKa........ccoorierrerriireireeieeee ettt NE]...... L.
29. NV L...].
30. New Hampshire.. NH]...... L.
31, New Jersey..... NI L..[.
32.  New Mexico NM]...... L.
33, NEW YOrK...oocveeercreeieeeeseeerereeeseeesesesesessessssssssssseneeneenes NY [ e N
34, North Caroling..........cccoevrereieerieieesienesessiesessessessiennenenns NG [ o L
35.  North Dakota...
36, OR0..euceceieecec bbbt
37, OKIANOMA......ooeiecerieecieese ettt
38.  Oregon........
39. Pennsylvania...
40. Rhode Island..
41, South CaroliNa.........c.cceeeieeriesiieiesie e SCl...... L.
42, South DaKota.......ccevvevreeeierisriseieesssissisesssessssssssesssssessssnesn O | vrvnes
43. Tennessee......
44,  Texas......
45,  Utah........
46, VEIMONL. ..ottt
AT, VIFQINIA...ceeeeeirieieiseieie sttt nnns
48.  Washington. WAL...L..
49, WeSt VIrgiNia......coveveerirereiieeeiseieeseiseiseseesessssese s sssssnsennes WV ... L.
50.  Wisconsin.... LW L.
51.  Wyoming......... WY ... L.
52.  American Samo CASH L N...
53.  Guam.............. GU|..... N...
54.  Puerto Rico..... .PR]..... L.
55.  US Virgin Islands......... LV N...
56.  Northern Mariana Islands.... MP{...... N...
57.  Canada.......cccoereurrenn. ..CAN|..... N...
58.  Aggregate Other Alien .OT |L.XXX..
59, SUBLOAL ...ttt XXX..
90. Reporting entity contributions for employee benefit plans.............. XXX,
91. Dividends or refunds applied to purchase paid-up
additions and ANNUILIES.........ccvrveererenrieieiesessseese s ssesses 10,9, G I (0] (U1 IS [V [ (1] IO (O [P 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.............cceevecveeeveireesreeeiseeessses s XXX i 372,673 | oo (V)N I 526,830 | covevrrireieiernns (1] 899,503 | ..o 0
94.  Aggregate other amounts not allocable by State XXX.. 0.
95.  Totals (Direct BUSINESS).......crvvurvereereerereirneenes XXX. L0
96. Plus Reinsurance Assumed XXX
97.  Totals (All BUSINESS).......corverieiieieeiireiiseeiesiesissiesiessssessesssians XXX 199,922,153 | ...cooorvenees 42,900 |......... 13,645,521 | oo (V)N 213,610,574 | ....... 1,451,232
98. Less Reinsurance Ceded.......ccovrmrnrrnrnrneninrnsseiesssessseeenes XXX ] 122,968,824 | ..oovvvvererriinad (U] I 6,164,802 | ..coovvoiviieninn, 0] 129,133,626 | ...oovovviriennnee. 0
99. Totals (All Business) less Reinsurance Ceded............cccoovveriunnce. XXX e 76,953,329 | ..ovvverenes 42,900 |........... 7,480,719 |t (V] I 84,476,948 |....... 1,451,232
DETAILS OF WRITE-INS
58001. ZZZ Other AlIEN.......ceeeerreeirrirrere e ssesssens XXX,
58002.
58003.
58998. Summary of remaining write-ins for line 58 from overflow page..... [ ..XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX,
9401.
9402. ...
9403. XXX..
9498. Summary of remaining write-ins for line 94 from overflow page..... [.XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  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 OH'O NATIONAL LlFE ASSURANCE CORPORATION

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

All subsidiaries are 100% owned except as noted

Ohio 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

. J
4 The Chio MNational Life Insurance Company
Sycamore Re, Ltd (SYRE) Financial Way Realty, Inc. ON Eliaht | ONFL (ONLI) Fiduciary Capital Management, Inc. Princeton Captive Re, Inc.
(Insurer — Cayman Islands) ONTech, LLC. (ONTE) (FWRI) FE |\I|g -‘31”?6;4349 ) (Insurer — OH) (FCMI) (PRIN)
All No. AA-0056843 FEI No. 46-5464819 FEI No. 26-4812790 0. 3l- FEI No. 31-0397080 FEI No. 06-1187459 FEI No. 82-2868171
\_ MAIC Group Code 0704
I Ohio National Life Assurance Corporation {ONLA) ™
4 N p ~ (Insurer — OH)
ON Foreign Holdings, LLC (ONFH) Montgomery Re, Inc. (MONT) FEI No. 21-0962495
(Holding Company — DE) (Cebve eaned W) NAIC No. 89206
FEI No. 46-3873878 FELHg 63/t 80 NAIC Group Code 0704 J
\_ Y, NAIC No. 13575
\_ MAIC Group Code 0704 J
I Mational Security Life and Annuity Company \
T ) ) . N Vs ~ (NSLA)
Ohio National In_ternatlonal Holdings Kenwood Re, Inc. (KENW) (Insurer - NY)
Coogierahiet 1. (GHIH) (Captive Insurer — VT) FEI No. 13-2740556 / \
{Holding Company — Dutch) ) FE| Mo. 80-0055278 MNAIC MNo. 85472 Sponsored mutual funds
I MAIC Mo. 15383 NAIC Group Code 0704 / advised by Ohio National
- \_ MAIC Group Code 0704 ) = Investments, Inc.:
ON Netherlands Holdings B.V. (ONNH) ! Ohio National Investments, Inc. (ONII) -Ohio National Fund, Inc.
(Holding Company — Dutch) (~ Camargo Re Captive, Inc. (CMGO) ) FEI No. 31-1454693 Maryland 1980
\ ) (Captive Insurer — OH) /
FEI No. 47-4249160 -Dow Target Variable Fund LLC
NAIC No. 15855 ( ) ) - ) Ohio 1998
\_ NAIC Group Code 0704 J Ohio National Equities, Inc. (ONEQ) \ /
- ~ FEI No. 31-1454699
ON Global Holdings, SMLLC (ONGH) \ -
Holding C -DE ("
e Ohio National Seguros de Vida SA_ | | ONSV do Brasil Participagges Ltda - Y
\_ J (ONSP) (ONSB) The O.N. Equity Sales Company (ONES)
1 ~ (Insurance Company - Peru) (Holding Company - Brazil) FEI No. 31-0742113
Ohio National Sudamerica S.A. . \ J
(ONSA) |
Holding Company — Chile '
( ’ by ) J O.N. International do Brasil I
| Participacdes Ltda. (OHIO)
g ™ : 5 : ) )
Ohio National Seguros de Vida S.A. S c“.(nioclfj;ng‘ Corﬂr;p_any ; _Brazn) & Ohio National Insurance Agency, Inc. (ONIA) O mestment (I'gagliqg)ement Crmgany Ohio National Insurance Agency of
(ONSV) . - ; FEI No. 32-0071428 FEI No. 31.0784369 Alabama, Inc. (ONIA)(AL)
{Insurance Company - Chile) i FEI No. 63-1202147
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Statement as of June 30, 2018 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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 | ....... 0.000 |Ohio National Mutual Holdings, InC.........cccccoe. | eoeNueoiiis [ 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 | ....... 0.000 | Ohio National Mutual Holdings, InC.........cccccoe. | eoeNueiiis [ 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 | ....... 0.000 |Ohio National Mutual Holdings, Inc.........ccccco. | coee.Nucoie | 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 | ....... 0.000 |Ohio National Mutual Holdings, Inc.........ccccco. | coee.Nuciie | 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 | ....... 0.000 |Ohio National Mutual Holdings, Inc.........ccccco. | coee.Nuciie | 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 | ....... 0.000 |Ohio National Mutual Holdings, Inc.........ccccco. | cooe.Nuciie | 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 | ....... 0.000 |Ohio National Mutual Holdings, Inc.........ccccco. | cooe.Nuciie | 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 | ....... 0.000 |Ohio National Mutual Holdings, Inc.........ccccco. | cooe.Nuviie | O
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Statement as of June 30, 2018 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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 | ....... 0.000 | Ohio National Mutual Holdings, Inc.........c.ccco. | .o.o.Nococ. [ -
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 | ....... 0.000 | Ohio National Mutual Holdings, Inc.........c.cc.... | ....N....... [ -
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 | ....... 0.000 | Ohio National Mutual Holdings, Inc.........cccccce. | .o.o.Nocc. [
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 | ....... 0.000 | Ohio National Mutual Holdings, Inc.........c.cccee. | ooo.Noccc. [ -
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 67172... | 31-0397080.. | ...ocovivreenc0 | | The Ohio National Life Insurance Company...... OH...ccoeveee UDP......ccc.... Ohio National Financial Services, Inc.............. Management | ....... 0.000 |Ohio National Mutual Holdings, Inc.........ccccc... | ....No..o.. [ S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 89206... | 31-0962495.. | ....ccoeeveenc0 | | Ohio National Life Assurance Corporation........ OH...cooevven RE...ccciiinn. The Ohio National Life Insurance Company.... [Management | ....... 0.000 |Ohio National Mutual Holdings, InC.........ccccc... [ ....Nocoo. [ S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 85472... | 13-2740556.. | .... National Security Life and Annuity Company.... [NY............ A The Ohio National Life Insurance Company.... |[Management | ....... 0.000 | Ohio National Mutual Holdings, InC.........ccccc... [ .....Noco. [ S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 13575... [26-3791519.. | oo [0 [ Montgomery Re, INC.......c.ovvrevririireiirinn, VT A The Ohio National Life Insurance Company.... [Management | ....... 0.000 |Ohio National Mutual Holdings, Inc.........ccc..... | ....N....... [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. 15363... |80-0955278.. | ....ccccoveee0 |0 [ Kenwood Re, INC.....cvvvviiivricrceeceee VT A, The Ohio National Life Insurance Company.... [Management | ....... 0.000 | Ohio National Mutual Holdings, Inc.........c.cc.... | ....N....... [
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Statement as of June 30, 2018 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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. 15855... [47-4249160.. | ....cccoveveec0 [0 [, Camargo Re Captive, INC.......ccvcvvvvrerirriirninns OH....ccconc. A The Ohio National Life Insurance Company.... |Management | ....... 0.000 | Ohio National Mutual Holdings, InC...........c.c... | ..... [\ [ -
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. (S 31-1454693.. | ....ovvveen0 |0 [ Ohio National Investments, InC............ccccoovvenee. OH............ NIA. ..o The Ohio National Life Insurance Company.... |Management | ....... 0.000 | Ohio National Mutual Holdings, Inc.............c... | ..... Nooooee [ -
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. [ 31-1454699.. | ....ovvovvenend0 |0 [ Ohio National Equities, INC..........ccccveuevrrrinnees OH....cccone. NIA ..o The Ohio National Life Insurance Company....|Management | ....... 0.000 | Ohio National Mutual Holdings, InC...........ccc... | ... Yoo [
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. (S 31-0742113.. | ... The O.N. Equity Sales Company...........cc.ceueuu. OH....ccconc. NIA. ..o The Ohio National Life Insurance Company.... |Management | ....... 0.000 | Ohio National Mutual Holdings, InC...........ccc... | ... Yoo [ -
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 32-0071428.. | ..ovvereenn0 [0 [ Ohio National Insurance Agency, Inc................ OH...ccoeveee NIA...oonne. The O.N. Equity Sales Company............cc...... Management | ....... 0.000 | Ohio National Mutual Holdings, InC.........ccccce. | veuu. N...... [ S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 31-0784369.. | ..ooovevreenn0 [0 [ O.N. Investment Management Company.......... OH...cooevven NIA...ooone. The O.N. Equity Sales Company............cc...... Management | ....... 0.000 | Ohio National Mutual Holdings, InC.........ccccce. | veou. N...... [ S
Ownership,
Board of
Ohio National Mutual Ohio National Insurance Agency of Alabama, Directors,
0704 |Holdings, Inc. [ 63-1202147.. | .... Inc. AL.....cco... NIA....ccrrnne. The O.N. Equity Sales Company............cc...... Management | ....... 0.000 | Ohio National Mutual Holdings, InC.........cccccce. | v.ou. N....... [ S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [0 31-1684349.. | ..ovveeeeeen0 |0 | e ON Flight, INC...ovviivrieieireeeeeeeeiesnieas OH............ NIA......cc....... Ohio National Financial Services, Inc.............. Management | ....... 0.000 |Ohio National Mutual Holdings, InC.........cccccce. | ... N...... (I
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Statement as of June 30, 2018 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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 | ....... 0.000 | Ohio National Mutual Holdings, InC...........c.c... | ..... 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 | ....... 0.000 | Ohio National Mutual Holdings, Inc.............c... | ..... Neoooe | O




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

N o ok wbd

Bar Code:

A0 0D RO A0 0 0 O
* 8 92 06 20184 900000 2 = * 8 92 06 2 018 4470000 2 =
A0 0P O 0 RO A0 0 E S 0 O
* 8 92 06 2 018 3 650000 2 = * 8 92 06 2 018 4480000 2 =
A0 0 R0 O A0 0 A0 O
* 8 92 06 2 0184450000 2 = * 8 92 06 2 01844 90000 2 =
A0 0 A0 0O

* 8 92 06 2 018 4460000 2 =

Q14



Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
Overflow Page for Write-Ins

NONE

Q15



Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o
- o

Book/adjusted carrying value, DECEMBET 31 Of PrIOr YEAI..........ccvieeieieeeie sttt sanee
Cost of acquired:

2.1 Actual cost at time of aCQUISIION............overererirnrrrireresesrseie e
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals.............ccoeereercirreenenns

Total foreign exchange change in book/adjusted Carrying VaIUE............ccccueeiicveiriiescee e
Deduct current year's other-than-temporary impairment reCOgNIZEd...........c.cvueviuieeieieiieieee e
Deduct CUrrent YEar's AePrECIAHION. ........c.viu ettt
Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-7-8).........ccceeuvreierrinieenieessese e eienens

. Deduct total Nonadmitied @MOUNLS.............ccoeurieieiricieeiices et b b s e ae bt s
. Statement value at end of current period (Line 9 minUS LiNE 10)........cuiiieiiiieieiisiesisrsseessesssssssnseessssssessessnsessesssssssassessnsans

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of Prior Year...........cccevevievenisiesesiesessenns
Cost of acquired:

2.1 Actual cost at time of ACUISIEION.............cceeiieiciiciesce ettt bnns
2.2 Additional investment made after aCQUISIION. .............cocuiueieiiicie e
Capitalized deferred iNterest @NA 0BT ..ottt
Accrual of discount............ccceevieriiriiennes
Unrealized valuation increase (decrease).
Total gain (loss) on disposals...................
Deduct amounts received on diSPOSAIS............ciurrreeiirerneireneiesieeesesesseeneineens

Deduct amortization of premium and mortgage interest points and commitment fees..........
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized............c.cceveeevivenicereeeeeeseenenns

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

TOtal VAIUGLION AIIOWANCE. .......c.ueeerreireiirireiei sttt s bbbt

. SUDLOLal (LINE 11 PIUS LINE 12)......cvieiveiieieiciiie ettt sttt bbbt aes
. Deduct total Nonadmitted @MOUNLS............cccoeurieuiiicieiee st s b se s b nsnt s
. Statement value at end of current period (Line 13 MINUS LINE 14)......c.iieiiiiieieiisiesieissiesieses s essstesesssssnsassesssaans

................................. 406,561,002

................................. 379,643,881

................................... 90,190,000
........................................ 127,128

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAT.........vurvrererrieerisnreseeeesissesssessessssssesessessssssessesssssssssessessssssssenes
Cost of acquired:

2.1 Actual cost at iMme Of ACQUISIION. ........veurvrririereeieiiecire ettt ss st
2.2 Additional investment made after aCQUISIEION............cccicuiiiieieiice et
Capitalized deferred interest @Nd OET............curiierir ettt sttt
ACCIUAL Of QISCOUNL.........vvvvtaiei sttt sttt s e
Unrealized valuation iNCrEaSe (ABCTBASE)..........cuucviveiueieiiieisc ettt ettt b bbbt b bbb s sanes
Total gain (I0SS) ON QISPOSAIS.........cvuevivereericreeie ettt bbbt b bbb s bttt sas st en st n s
Deduct amounts reCeived ON dISPOSAS............ccevueiiuiiieiiisiie ettt bbbt naa
Deduct amortization of premium and depreCiatioN..............ewrrerrirrenririnesss sttt
Total foreign exchange change in book/adjusted Carrying VAIUE............c.cccuivereveiieriieee e
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccceerererereerreererrerseeseeseenas
Deduct total NONadMIttEd @MOUNLS...........cccveviieiieicics ettt bbb s
Statement value at end of current period (Ling 11 MIiNUS LINE 12)......c.ciuiieririiesisiiiies e sssessssssessesssssssesssssssnesssenas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N kw2

N
W oo @

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar..........ccvevcveeeeieveeerisieeeeee s
Cost of bonds and stocks aCqUIrEd...........ccovveeeevrieieiieiesesie e

Accrual of discount............cccocevvereennnn
Unrealized valuation increase (decrease).
Total gain (loss) on diSposals............cccevevrivererriverenns
Deduct consideration for bonds and stocks disposed of...
Deduct amortization of premium....
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment reCOgNIZEd...........ccvveveieieieeeie e

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees...........coccevvveveververennee.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9+10).......cccccrvrivrieninieseesesesseieisens
. Deduct total NoNadmItied @MOUNLS............ceeirieieiricieeiies et s s s b nsnsena
. Statement value at end of current period (Line 11 MiNUS LINE 12)......cuiieiiiiieiieiisieseississiesss s essssesesssssssansesssans

.............................. 2,943,296,865
..197,830,092
587,459

..... 119,011
..157,880,548
......1,368,627

...(1,574)

.............................. 2,866,413,146
...431,734,597

...353,732,884
...3,215,002




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE D - PART 1B

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

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC T ():euvvereeereereereieeseieeses ettt et etennens | sevssesseensssssesenns 1,757,295,647 | ..o 50,731,995 | ..oooveieeeene 39,220,830 | ..vevererieieieireieienns 3,636,795 | oo 1,757,295,647 | oo 1,772,443,607 [ .oovoereeeeeieecesieeeseseieeneinnes | eovenesseensessseenenns 1,757,187,784
NAIC 2 ()-euvvereereereeseieeseieiseis ettt st esensens | sesssesseensssssesenns 1,065,017,901 | oo 54,947,834 | ...oveveieeene 35,157,868 | ..o 10,607,392 | ..ooovvvriereennn1,065,017,901 | oo 1,095,415,259 1,032,320,720
NAIC 3 ()- v vvereeerrereieireeeeieeseeeiee sttt ssss s sssessessssensens | suessssesseenssnssesnnens 109,620,268 | .......covrvvvrrierreirirnnens 988,750 | ovveerreeeieireieieis 11,306,965 | ...oovovvvrreeirininns (13,475,024) | ...ovvvvreeriirins 109,620,268 | .......coovvrvererrerrirnns 85,827,029 | ... | s 118,355,504
NAIC 4 ().t essnsens | sebestessesssessessessnenes 18,296,722 | ..ot O IO 3,290,376 | ovoeveirirereisrieens 3,825,356 | .oovviereiirieiens 18,296,722 | .ovvovveeirieieieins 18,831,702 | oot eeieies | eeeerenseeeessseneeneens 15,803,545
NAIC 5 (). v vttt snsns | eesessesssessessessnsesseens 2,057,211 | oo (O [P 30,184 | .o (V) ] I 2,057,211 | oo 2,027,004 | oo | s 4,065,908
NAIC B ():vuvvereeerereereirereeseieeseseeseese et ss st sesessensesnns | aressesssssssessesssssssensessnsans 98,840 | ..o [0 OO 0 [ (O 98,840 | ..o 98,840 | ..o | e 705,090
....................... 2,928,438,551
NAIC Tttt | sreses st R (R (OO (R (R 0 [ coveereermrereerseeeninresereni s | s 0
NAIC 2.ttt st | resesieene s seneene 5,120,000 | ...oourveermrriirrreiieennieseeenans R R 0 | oo 5,120,000 | ..ooourveeriririeriiinn 5,120,000 | .vvovevevermermimenresineennsneeseseeeenes | i 5,120,000
10, NAIC 3ottt enssts | st 2,986,000 | ...ovucrveermrririireeieennieseennaes (R R (0 IO 2,986,000 | ..voouvveerrriririiin 2,986,000 | ..vvvurveeruensirenrisieennienesieeenes | e 2,986,000
1.
12, INAIC Bttt ent | e R R R OO (OO 0 [ coveereerirerrerneeesi s | s 0
130 INAIC Bttt st | e 0 [ 0 [ e 0 [ 0 [ 0 [ e 0 [ oo e | s 0
14, Total Preferred SIOCK. ..o ssieessssieies | e 8,106,000 | ... 0 [ e 0 [ e 0 [ 8,106,000 | ..o 8,106,000 | ..o 0 [ 8,106,000
15.  Total Bonds and Preferred SEOCK. ... .o | serssessnsssessesensnes 2,960,492,589 | ..o 106,668,579 | ..oovviveiriiicinns 89,006,223 | ..o 4,594,496 | ..o 2,960,492,589 | ..o 2,982,749,441 | oo (O 2,936,544,551

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18........... 0; NAIC2§...4,992,970; NAIC3§........ 0; NAIC4S..... 0; NAIC5S......... 0; NAICBS........... 0.




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE DA - PART 1

Short-Term Investments

1 4 5
Book/Adjusted Interest Collected Paid for Accrued Interest
Carrying Value Year To Date Year To Date
9199999......c.everrrereerriernerniienens | cnerierinnenisensnensesnnnesnessenseen0 | e XXX | 0 [ 0 | 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term investments acquired
3. Accrual of discount
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposals
6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11.  Deduct total nonadmitted amounts

12. Statement value at end of current period (Line 10 minus Line 11)

QsSl03




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

10.

1.

31

32

33
4.1
42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year)
Cost paid/(consideration reCeiVEd) ON AAAIIONS.............ciuiiieieiiieie ettt ettt b et b bbb s bbb s bbb bbb bbbt
UNrealized Valuation INCIEASE/(AECIEASE)........vuururrererrererreseeseesseeseeseeseesssesessessessesessesessessesssessessessasssessessssasssessessessasssessessssesssssnssessasssssssssessessasssnssesssssnsssssestessnsnnssessns
Total gain (I0SS) 0N tEIMINALION TECOGNMIZEM. ......c.vcviviecreieieiets ettt ettt bttt e et b st e bt bbb sttt a b b s et b e b b a bbb bbb s s et b se bttt et bbb n s e et b aeee
Considerations received/(paid) ON TEMMINALIONS.............. vt see et es et es st b et es s s s E s Rf e8RS £ R E o8 SEeebeeR ettt nt s
AAMOTHZALON. ...
Adjustment to the book/adjusted carrying Valug 0f NEAGE HEM.........c.cieiiiiiieiecee ettt s bbb bbbttt
Total foreign exchange change in DOOK/AGJUSIED CAITYING VAIUE...........cvururririirieieiesiesissiseisss ettt st s bbbt en
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7+ 8).ucciiiiiieieiriie ettt nans
DEAUCE NONAAMITEA @SSELS..........cvuereeeriirirriieiieriie ettt 4 bbbk

Statement value at end of current period (Line 9 MINUS LINE 10)..........cceiiiiiiiiiiieieiieisieteie ettt s e bbbt s s b b s b st s b st a st naen

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE B, PIIOT YEAI)...........c.evcveveereieieeieieseseeessssese s ssssese s ses s sse s sses st es s es s et s s sse s s ssessnsassessesanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column).............ccceiveieiireieicieieeeeee e
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, PriOr YEaI.........cccvvevevereeieisiereeeeesieeesenns 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..........ccccvvevneee 0
3.14 Section 1, Column 18, PriOr YEAI.........ccvvvvererrrierreireiesiersesesseseseens 0 0 0
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..............cccoccvue.e. 0
3.22 Section 1, Column 17, Prior YEAr.........cceveeveveerreeieirereressesesesensnes 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.............ccccovveunee 0
3.24 Section 1, Column 19, PriOr YEAI.......cccvevvererrerrrreiieseiese e 0 0 0
Subtotal (Line 3.1 minus Line 3.2).....
Cumulative variation margin on terminated contracts during the Year............cccccceveeviveevceevieeeenens 0
Less:
4.21 Amount used to adjust basis of hedged item...........c..cocvvrrrvrnrnnnes 0

4,22 AMOUNL TECOGNIZEM. ......ouevevrierieiiieie et nas 0 0

SUDEOAL (LINE 4.1 MINUS LINE 4.2)......euiereeieireeseeeeeseisessessssisseseesesesss s ssesses e ss s st ees e ss e s e s 58 e 2848828828882 E R8s en bbbt n st

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

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations N PHOT YEAI............cuririiiirirerise sttt nes
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 - 4.3 - 5.1 = 5.2) ..ottt nn
DEAUCE NONAAMIIEEA @SSELS........cvveecieiiicieisieie ettt s et se s s st s e s b e s e s e a8 s b2 R A s e s s a4 e s b s s b s s A s e R AR s et bR s s e st bR sttt s et s e

Statement value at end of current Period (LINE 6 MINUS LINE 7)........c.cocueiiiieiiiieieeeeisicte ettt ettt b et bss bbb s bbb bbb s b st e s bbb a st naen

QSl104

0

158,389

(12,089)

0

0

0

0

0

146,300

0

146,300




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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

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

QsSI05, QSI06



Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
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 146,300
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............c.cccoceeeieveeenierernerrerennen. 0
3. TOMAI (LINE 1 PIUS LINE 2).....veieeereireieeeeseieis st tsses ettt s s8££ 88245842 E 428828 E 842 £ s8££ 8 £ £ E bbbttt 146,300
4. PartD, SECHOn 1, COIUMN B........oiiuiiiiiiiie st 146,300
5. Part D, SECHON 1, COIUMN B......oouiiuiiiiiiiiiiiii it 0
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. 146,300
8. Part B, SECHON 1, COIUMN 13.....uioiceieces ettt ettt et s ettt s bt s b nans 0
9. TOLAI (LINE 7 PIUS LINE 8)....vureueririeieseeie ettt st ess sttt s8££ 8 2 E £ s8££k E Rt 146,300
10. Part D, SECHON 1, COIUMN ...ttt ettt a st e et ae e e et st ssant st s s sees s snsetessssnesssnantasanenen 146,300
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 0
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 0
14, Part B, SECtion 1, COIUMN 20..........cuiiiiiiiiriiini i 0
15, Part D, SECHON 1, COIUMN 11 ..ottt 0
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15)......cuuiuuririeeeeiieiseiseeeseeesisessssese s sessssssesesse st sssse s ssess s st st sss s s a8 es st ss et s et ssee s s s en st en et ess st et nsne 0

Qslo7



Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

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

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

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

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

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

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

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

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

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

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

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

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

.............................................. 4,991,694

..................................................... 1,276

QSI08
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Statement as of June 30, 2018 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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 ASSURANCE CORPORATION

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
0425997........... LITTLE ROCK ....courieuiiiireeiceieisessesise st ssensenes AR. 05/11/2018.... | covvvrvererererirrieries 4.900 | .o 3,000,000 | ooooverrirrereei s (1 [ 5,650,000
1125999........... ATLANTA bbb GA. e 05/1712018.... | coveveverrerineinenennenhi825 [ e 800,000 | .eovvrrerrireeieireriesieeieeieenns (1 R 1,850,000
1425989... CHICAGO......oierriiteiie sttt IL 04/24/2018.... 1,900,000 | ..oouveenririerieeieeieeseeieeiine 0 4,400,000
1526001........... FISHERS......couiiiiiiteeie ettt INGc s 06/15/2018.... 1,680,000 | ..oouvvenirrierieeireeise i 0 2,050,000
2126003........... ELKTON. ..ottt MD.ooereierines 06/22/2018.... | cccoovvveererecerrrriennenen 810 | i, 2,200,000 | cooooverrirreeer s (1 TR 4,100,000
3626005........... YOUNGSTOWN. ..ttt OH 06/26/2018.... | cooovrvnninnrisenneenne b8 [, 975,000 | v [ I 1,540,000
0599999. Total - Mortgages in Good Standing - Commercial MOrgages = All DT ...ttt ene | fersesssssssansensensstessensessessnsensenssssnsensenens | cossean DS S XXX eriernrennnns | e +0.10,555,000 | ..o [V 19,590,000
0899999. Total - MOrGAgES iN GOOM SEANGING. ... e rutteis etttk 80888 E b b en b e fhsebsentseher bt en bbbttt | nise D, 0.9, SN O XXXovvcevevevees | e, ..10,555,000 | ..o (VI 19,590,000
3399999, TOAl MOMGAGES. ........ovvreeereereeseeieeeieeieee ettt eebiee s sttt | e 2.0 O XXX evvivevireriinee | e 0010,555,000 | ..o (V) 19,590,000
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
0425231 ..o, LITTLE ROCK.......covvvriicrianes AR .| 04/25/2006.... | 05/11/2018.... 1,361,510 0 (V1 O 0 0 ...1,231,521 L A1,231521 | 0 0 0
05249%....... TUSTIN. oottt CA .| 04/17/2003.... | 04/23/2018.... 1,577,718 0 (V1 TR 0 0 v 1,494,959 | 1,494,959 | 0 0 0
0525295........comiiniinriicii MISSION VIEJO......ccooovvivrinriiniinns CA.ovvvneis [ 12/28/2006.... | 05/04/2018.... | ....cooovrvriirnns 493,029 0 (V1 O 0 [0 IOOUOORROTPRPRRPOON o N ISR 410,295 | .ooovvvnnvs 410,295 | ..o 0 0 0
0525425....... CHINO... .| 10/30/2008.... | 05/31/2018.... 2,167,837 0 (V1 ST 0 0 | o0 | i 2,135,055 | ..ccvonee 2,135,055 | .oooierrrireriinnnn 0 0 0
0525630........ccmmreirrerciiinians LOS ANGELES .106/19/2013.... | 06/01/2018.... 2,639,817 0 0 [ e 0 0 . 2,552,120 2,552,120 | oo 0 0 0
1025398....... TAMPA.....cooivirintrerierrerienes FLuiiririiiee [ 06/02/2008.... | 06/27/2018.... | .ccoovvvvererrrrnes 116,830 0 (V1 TR 0 (U [T (V1 I 16,875 | oo 16,875 [ oovecrreerreriieenne 0 0 0
1425385... ..| BOURBONNAIS.......c.ccovvvverrerernnes IL .| 02/28/2008.... | 04/05/2018.... | ...coovvvirrieriinns 778,943 0 {0 OO 0 0 LTT1,064 | 0 0 0
2625406... | EARTH CITY oo MO .| 07/23/2008.... | 06/26/2018.... 3,070,881 0 (V1 O 0 0 . 3,014,038 | ..o 0 0 0
3225664....... SANTAFE.....coiiiniiiiniisiisnisnins NM.oiiin e 11/18/2013.... | 05/09/2018.... 2,405,888 [ I 0 (U 0 [ I 0 2,370,063 2,370,063 | ..o 0 0 0
0199999. Total - Mortgages CloSed by REPAYMENL. ... vuuuiuuuriesiirsers s irisssis s ens s sresss | eebssess s eees sttt | ersesenssensns 14,612,453 O 0 {1 0 [ [V 13,995,990 | ......... 13,995,990 | ..o 0 0 0
Mortgages With Partial Repayments
0024809........ccomevrmrirerieiinn COLONIAL HGTS 10/30/1998.... | cooovercerrrieens | e 164,835 (U I 0 (V1 ST 0 0 | o0 [0 44,813 | 0 0 0
0024881....... ELKTON .102/15/2000.... 1,428,979 0 {0 IO 0 0 [ overreeeeinieneene0 | eeveeeieeeieeend0 e e T2717 | 0 0 0
0024884....... LOUISA .| 04/28/2000.... 494,722 0 (V1 ST 0 0 | oo [0 | e 47,820 | ) 0 0 0
0024913.....omriiierciciniins KNOX COUNTY 10/12/2007.... | oo | e 720,001 0 0 [ s 0 0 [ ververeeieieiereennn0 |0 i 40,526 | i 0 0 0
0024922... ..| BIRMINGHAM . 04/09/2002.... 2,817,076 0 (V1 OO 0 0 | eovvereereeniceenee [0 | 93,734 | ) 0 0 0
0125488... ..| BIRMINGHAM .103/09/2011.... 392,699 0 {0 IO 0 0 [ om0 |0 i 40,4071 | 0 0 0
0125523.....covireerrrinerierins FORT PAYNE.. 08/30/2011.... | coveoeerrerereeirnee [ e 953,648 0 (V1 ST 0 0 | o0 [0 | 35,999 | i 0 0 0
0125659....... DAPHNE .110/30/2013.... 535,320 0 (V1 TR 0 0 0 ... 20,082 | .ovvvririierinns 0 0 0
0125745....... HOOVER .103/26/2015.... 1,636,341 0 (V1 OO 0 0 0 ... 25,817 | o 0 0 0
0125943.....ooiiicicicinis MOUNTAIN BROOK .109/14/2017.... 2,678,814 0 0 0 0. 32,433 0 0
0225839 TEMPE .1 07/06/2016.. 1,681,117 0 0 0 0 23,265 0 0
0325357....... LAVEEN.......ccouvvnenns .1 11/30/2007.... 583,975 0 0 (0 ETOSRORPOOON N IR [V 14,363 0 0




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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
0325431..... TUCSON.....ooiririeiiniesieseiesieresseens [V AT B 12/05/2008.... | . 1,216,735 0 .0 [V [ 0 0 10,809 .0 0
0325771..... PHOENIX......coverririiierniinns AZ .| 06/30/2015... 1,168,725 0 .0 (U 0 0 14,550 .0 0
0325823..... TEMPE.......ccoovvvnens [V AT B 04/21/2016.... | . 3,239,223 0 .0 [V [P 0 0 13,738 .0 0
0325824..... PHOENIX.......oocieiiinierinas LAV B 04/26/2016.... | . ...758,397 0 .0 (V1 O 0 0 6,901 .0 0
0325830..... TUCSON....coririrrieieriesieeei e [V AT B 05/26/2016.... | . 1,668,088 0 .0 (V18 O 0 0 23,083 .0 0
0325836..... PHOENIX. ... [V A DO 06/20/2016.... | . 5,029,482 0 .0 LV O 0 0 31,503 .0 0
0325843..... TUCSON......orirereeieieriesieeeieseeseneeens AZ .107/22/12016... 1,356,087 0 .0 (V1N O 0 0 8,594 .0 0
0325904..... TUCSON......oiiiriininiciscines Ao | 05/01/2017.... | . ...583,558 0 .0 L) 0 0 7,265 .0 0
0325940...... PHOENIX. ... [V AT B 09/12/2017.... | . 1,392,770 0 .0 (V1N O 0 0 11,070 .0 (01
0325941..... PHOENIX ... [V AT B 09/12/2017.... | . 1,149,035 0 .0 () 0 0 9,133 .0 0 [ oo
0325942..... PHOENIX. ... [V AT B 09/12/2017.... | . ...641,669 0 .0 (01 0 0 5,100 .0 (01
0325957..... TUSCON.....oiviriiiisieieicieneas LV AT B 11/14/2017.... | . 1,550,000 0 .0 () 0 0 16,652 .0 (V1
0325964........cooeerrirericiinn COTTONWOOD........covrvrrrireererinrnans [V A B 1211812017 ... | oo 4,300,000 0 .0 (V1 SRR 0 0 50,791 .0 (11
0425231 ..o, LITTLE ROCK.....coovvveerrirrnens AR et | i 04/25/2006.... | . 1,361,510 0 .0 0 [ e 0 0 52,390 .0 (V1
052499%...... TUSTIN oo CA.oovvenees [ 04/17/2003.... | . 1,577,718 0 .0 (01N 0 0 20,848 .0 (01
0525295........ccmriiriiriiciiis MISSION VIEJO.......coovviriciniirciis CA.ovvvcvns [ 12/28/2006.... | . ...493,029 0 .0 () 0 0 14,668 .0 0 | oo
0525425..... CHINO..c.ooivericrieinerieiii CA.oovvnees [ 10/30/2008.... | . 2,167,837 0 .0 (010 O 0 0 13,219 .0 (01
0525452..... SUNNYVALE........cooomveeereesciesreesis CA.ovvvnes [ 06/17/2010.... ...805,715 0 .0 () 0 0 10,623 .0 (V1
0525522.....cocemeerrrirserieiiis DANA POINT......ocvvrevrrimeireriniins CA.oovvnees [ v 08/19/2011.... | . ...883,621 0 .0 (1N O 0 0 20,083 .0 (01
0525583..... VICTORVILLE........ccovverrerrrrrrins CA v [ 11/02/2012.... | . ...609,837 0 .0 () 0 0 35,923 .0 (11
0525630........ceemereeirerierinna LOS ANGELES.........cooieimerieriienieieeissise i CA.oovvvenes [ 06/19/2013.... | . 2,639,817 0 .0 (1N 0 0 35,221 .0 (01 N
0525803..... PACOIMA.......cooviiinrireriinns CA oo | e 12/03/2015.... | . 2,121,598 0 .0 () O 0 0 38,353 .0 0 | oo
0525805........ceomereeirerieiinna HAYWARD........oovvvrriirireenns CA.oovvenes [ 12/14/2015.... 5,241,469 0 .0 (1N 0 0 57,527 .0 (01 N
0525849..... DEL MAR......coviiriniveniiieniene CA oo | e 08/30/2016.... | . 2,260,231 0 .0 () O 0 0 18,841 .0 (V1
0525863........ccomevmrircricriinn LOS ANGELES.........cooiiimrieriienieieeissise s (07 WOTRRI RN 11/01/2016.... | . 2,604,436 0 .0 (1N 0 0 22,916 .0 (01
0525952 ... |SAN YSIDRO.......ccovviirirens CA oo | e 10/24/2017.... | . 3,392,318 0 .0 () O 0 0 23,470 .0 (V1
0625722 .| GREENWOOD........covvvrerrrrirennns (610 U PR 12/15/2014.... | . ..748,314 0 .0 (1N 0 0 23,199 .0 (01
0625761..... GOLDEN ... (S0 JUURIRIN RN 05/22/2015.... | cooovrerriirins 3,204,502 0 .0 (V1 ST 0 0 31,604 .0 (V1
0625901 ... |BROOMFIELD............ (010 U PR 04/18/2017.... | . 1,522,267 0 .0 (1N 0 0 12,261 .0 (01
0625917 coe [WESTMINISTER.......couiviriririinriniesieseienissesesiesssiens COvvvvves [ 06/29/2017.... | . 1,055,415 0 .0 [V [ 0 0 7,760 .0 0 | o
1025286 ... |FORT LAUDERDALE..........ccocorererennne FLoiiiririinee e 12/18/2006.... | . 1,855,157 0 .0 (V1 ST 0 0 20,926 .0 (11
1025363 ..| CORAL SPRINGS FLoiiiieiines [ 12/20/2007.... | . 1,106,722 0 .0 [V [P 0 0 31,429 .0 L0
1025398..... TAMPA.......oocvirrie FLoiiiririinee e 06/02/2008.... | ccoouereererrernnns ...116,830 0 .0 (V1 O 0 0 50,386 .0 (11
1025434 ... |POMPANO BEACH..........c...... FLoiiiieiines [ 02/17/20009.... |. ...456,501 0 .0 [V [P 0 0 14,659 .0 0 | oo
1025485 <. | GROVELAND........cocommrinrirerireenns FLoiriieiinee e 01/26/2011.... | . 1,758,564 0 .0 (V1N 0 0 28,878 .0 (01
1025486.........covverierircrins GROVELAND........ccvvvirieirirrirnes FLoiiiiniiies i 01/26/2011.... | ...155,568 0 .0 [V [ 0 0 0 ... 7,922 .0 0 | oo
1025489..... ORLANDO........cooomvierirrnreeiesrieniins FLoiriieiinee e 03/24/2011.... | . ...661,164 0 .0 (V1N 0 (0 IOPORRORPOON 1 B OO (V1 I 15,710 .0 (0
1025495 ... | ST PETERSBURG........cccconen. FLoiiiiniiies i 04/07/2011.... | . ...803,707 0 .0 [V 0 0 .0 0
1025503. ... | JACKSONVILLE .1 05/27/2011... 1,033,295 0 .0 (V1N 0 0 .0 0
1025515 .| KISSIMMEE.... 07/07/2011.... | . ...814,180 0 .0 [V [P 0 0 0. .0 0
1025519..... DESTIN 0772712011 | oo 2,375,546 0 .0 (V1 ST 0 LU I 0 0. 29,787 .0 (V1 RO
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1025528..... ORLANDO.......oovouerirrirerirrirsiieiies FLoiiiiniiies i 09/29/2011.....|. ...684,789 0 .0 [V [ 0 0 | om0 [0 | s 15,376 .0 0
1025565..... TAMPA.......oocoirre FL .|07/03/2012... 2,296,033 0 .0 (U 0 0 27,315 .0 0
1025575..... TITUSVILLE.......cooovrrrerirnees FLoiiiriiines e 09/26/2012.... | . ...504,293 0 .0 [V [P 0 0 | o0 [0 | s 16,868 .0 0
1025581 oo [IMARIANNA.......coooirrinrinrieinns FLoiriirirnes v 10/26/2012.... | . 1,182,226 0 .0 LV O 0 0 [0 | civiiiniiienn0 [ 23,619 .0 0
1025622 | BRADENTON......coorirrirnirirerienrierienes FLoriieiinee e 05/13/2013.... |. ...960,953 0 .0 (V18 O 0 (U IOPOOPPORTRPORPPROR N IUSSPPORPPOROUPRPOPPON | I OO 18,094 .0 0
1025647..... OCOEE........oiineinerinrineriesseessssissessssssssssssssssesssnsses | Floinsinninnes [ 08/29/2013.... | . 1,092,781 0 .0 LV O 0 0 [ om0 | eiveiiniiienn0 [ e 20,164 .0 0
1025666. ... | MIRAMAR BEACH. . .112/02/2013... 1,120,852 0 .0 (V1N O 0 0 40,883 .0 0
1025687 .| INDIAN HARBOUR BEACH Pl | e 05/28/2014.... | . ...623,712 0 .0 L) 0 0 25,738 .0 0
1025691..... ORLANDO.......ccoevvurvrrererireeneriseians FLorirreiinee e 07/23/2014.... | . 1,172,232 0 .0 (V1N O 0 0 | eoveeeereerieenieen0 [0 | i, 10,588 .0 (01
1025695..... NICEVILLE............ ISP TN 08/08/2014.... | . ...895,633 0 .0 () 0 0 [0 |0 [ 6,745 .0 0 [ oo
1025698..... OCALA......ovtiererieererissississiis FLorirreiinee e 09/03/2014.... | . 1,476,415 0 .0 (01 0 0 [ ooorerereieerreeen0 | 0 [ 23,678 .0 (01
1025703.......ocvvrcrcriciis NAPLES.......c.ccouunne T IO 09/19/2014.... |. 1,310,143 0 .0 () 0 0 [0 | eiveiiniiienn0 [ e 20,818 .0 (V1
1025736..... LIVE OAK ... FLoiiiieiinee [ 01/20/2015.... 2,345,222 0 .0 (01 O 0 0 | eoveeeercerieenieen0 [0 | e, 24,135 .0 (01
1025740..... DORAL....ccconivirnne FLoiriirirens v 02/26/2015.... | . 1,811,514 0 .0 0 [ e 0 0 | coeeeeeereenreeneen0 [0 | e, 18,390 .0 (V1
1025784.......covvverericeins CLEARWATER.......oovoieeerierrierienes FLoiiiieiinee [ 08/18/2015.... | 2,312,589 0 .0 (01N 0 (O SRRSO 4 N USRI 22,183 .0 (01
1025817 ... INAPLES......ccoovv T IO 02/19/2016.... | . 4,940,257 0 .0 () 0 0 [0 | eiveriiniiienn0 [ e, 39,118 .0 0 | oo
1025819 .| PORT ST LUCIE.... FLoiiiieiinee [ 03/14/2016.... | . ...461,228 0 .0 (010 O 0 0 | eoveeeereerreeeieen0 [0 | e, 11,663 .0 (01
1025878..... ORLANDO.......coovvrirrirrinrineissiins FLoiriirirans v 01/05/2017.... | cvvovrerririrns 4,331,181 0 .0 (V1 ST 0 0 |0 [0 [ s 52,311 .0 (11 OO
1025885..... SHALIMAR. ... FLoieireiinee [ 01/30/2017.... | . 3,698,206 0 .0 (V1 ST 0 (0 TOPOOPPORRPOOPORON N USPPURPUROUPRPOOPPON | I OO 21,099 .0 (V1 O
1025931 TALLAHASSEE...........ooiiiiiiiniieeiesiesssese s sines FLoiriirirans v 07/28/2017.... | . 2,116,480 0 .0 (V1 R 0 LU IPOOPPOPPOPPOPPOUR N EOPPORPPORPOOPPPORPOON | B OO 25,770 .0 (11
1025963.......couevvrieriiceines BRADENTON.....ccovtvvermerinrineeneniseessrsssssnensensseesssnsonnes | Flovinsinesinee v 12/15/2017.... | ...275,000 0 .0 (1N 0 (O SRR 4 N SOURRORRRORRN | I IO 5,086 .0 (01 N
1125112..... TIFTON....ooirvirrvrirrieeriensiinessissessissssssssssssssssssssnnnees | O [ v 11/29/2004.... | . ...116,067 0 .0 () O 0 0 | o0 [0 | s 13,944 .0 0 | oo
1125183 OAKWOOD.........cooreerierireereensnesersessssssnensssesssesessnesses | OAiiviinnins [ v 11/01/2005.... 1,329,754 0 .0 (1N 0 0 | eoeeeeeecerreenieen0 [0 | e, 37,718 .0 (01 N
1125338 ce [OAKWOOD........ocoivicriririsrinsienieniesississiseessiessinssnes | GAuiiiiciiiens | v 08/13/2007.... | . ...356,896 0 .0 () O 0 (0 TOUUSUURRRRUORROPRRO o N USROS | I IO 7,623 .0 (V1
1125362 v | SAVANNAH. .....ovvvirieirnrinnerisnreniesesenssssissnssenssssnennee | GPuviviieviiens | veviens 12/20/2007.... | . 1,572,144 0 .0 (1N 0 0 [ ooerreeemeceerreeen0 | o0 [ 28,657 .0 (01
1125483 SAVANNAH.......cvvirriinnnrinenniieenrissssissssisssssssnssssssnneees. | G [ v 12/22/2010.... | . ...964,439 0 .0 (V1 R 0 LU IPOOPPOPPOPPOPPOUR | N IOPPURPPURPOORPPORPOON | B OO 23,961 .0 (V1
1125597..... MACON.......corerrirrierierinsenensssessensssissnsensesssenssssennens | OAiieiissniins [ v 01/22/2013.... | . ...598,615 0 .0 (1N 0 0 | eoveeeeercenreenieen0 [0 | e, 53,462 .0 (01
1125746..... ADEL......coirinrirererirnrinneissineniesisssenisssessssisssnesnennee. | GPueivivcrirens | cveviens 04/06/2015.... 1,997,343 0 .0 (V1 ST 0 LU IO SPORPOUR N IVSPPORPPUORSPUPPORPOOR | B OOOON 20,829 .0 (V1
1125905..... SNELLVILLE.........ooververrieeeeceesreserenssesiesesssiessssssissssies | GAuivieiiens | cervis 05/01/2017.... | . 1,072,790 0 .0 (1N 0 (O SRR o N OURRORRORRN | I IOOOO 8,501 .0 (01
1125969..... GRIFFIN. .ccovouviririerinrrieniereseessnisenenienessenssnisennenes | OAiiviveiiins [ 12/21/2017.... | . ...900,000 0 .0 [V [ 0 0 | o0 [0 | s 18,784 .0 0 | o
1325938 oo |[IDAHO FALLS.......oooevvereceeneeeenecveneeseneseenerenneresnesssneee | IDerecereiies | e 08/25/2017.... | . 2,182,737 0 .0 (1N 0 0 17,646 .0 (1
1425382 v |EDWARDSVILLE..........ooooveveeeeessieereeseeseeesseesseesssesienes I | s 02/07/2008.... |. 1,631,895 0 .0 [V [P 0 0 15,831 .0 L0
1425429......voiiis LINCOLNWOOD........covvmmrirrereermeineriessseessenssseesesssssssans I | s 12/01/2008.... | cooovereriririns 1,302,138 0 .0 (V1 O 0 L0 IOPOOPROPPORPRRPOUON 1 N IOPPURPPUORRRPOPOON | B OO 20,673 .0 (11
1425458..... CHICAGO......comvivieirineriierins I | s 07/16/2010.... | . ...650,813 0 .0 [V [P 0 0 10,900 .0 0 | oo
1425459......coovieiercis GURNEE.........coooiiiieiieiiesieess et ssessnsens I | e 07/22/2010.... | . ...623,183 0 .0 (V1 O 0 0 16,307 .0 (V1
1425596..... CHICAGO......ccmviveirieiierins /SOOI PP 12/26/2012.... | . ...836,921 0 .0 [V [ 0 0 [ oooeirerriienrieeen0 | eieeiiiesiiieenn0 [ 9,515 .0 LV
1425618....c.veeeeierinrins NORTHFIELD........... [ ESSSRRRRTS DR 05/03/2013.... | . ...899,121 0 .0 (V1N 0 0 | o0 [0 | s 40,914 .0 (0
1425631....oorrercis FRANKLIN PARK.........ccconrririrnnns e | s 06/20/2013.... | . ...969,032 0 .0 [V 0 0 17,943 .0 0
1425632. CHICAGO.......cmeeeieirerieiins IL .| 06/20/2013... ...969,032 0 .0 (V1N 0 0 17,943 .0 0
1425650.......covrrerierinciis LAKE ZURICH /SOOI PP 09/06/2013.... | ...950,186 0 .0 [V [P 0 0 16,894 .0 0
1425673..... CHICAGO.....ccomieeieinerieiis I | e 01/24/2014.... | . 1,083,980 0 .0 (V1N 0 0 10,750 .0 (V1
1425697 ... NORTHBROOK..... e | v 09/03/2014.... |. 1,078,518 0 .0 (V1 [P 0 0 10,539 .0 0 | o
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1425704..... CICERD......oitieiiiiirisiiesise e [OOSR DU 09/25/2014....|. 2,011,366 O IR 0 [V [ 0 0 0 ... 20,515 .0 0
1425750. ... |NORTHFIELD.... IL .| 04/30/2015... ...684,896 [0 IO 0 (U 0 0 0. 4,679 .0 0
1425860 v |DEERFIELD....ccoooiviririerinerirnes I | s 09/29/2016.... | . ...962,015 O IR 0 [V [P 0 0 0 ... 8,477 .0 0
1425873 ...|NORTHBROOK..... I | s 12/20/2016.... | . 2,099,144 0 | oo 0 LV O 0 (0 IO RRRPOUON o N OO (U I 12,942 .0 0
1425946 | BARRINGTON.......oooiriiriiiiniienieesesseeseieenesessneii oo | v 09/27/2017....|. ...845,646 O IR 0 (V18 O 0 0 0 ... 6,669 .0 0
1425953..... HINSDALE........veeeeeeeereeer [ ESSSPUSPURON DR 10/30/2017.... | 2,194,364 [0 IO 0 LV O 0 (0 TOTOTRTRPOUON o N OO (U I 17,232 .0 0
1425989..... CHICAGO IL .| 04/24/2018... 0 (O 0 (V1N O 0 0 7,313 .0 0
1525499......corirriericins CARMEL ...ttt ING | s 04/28/2011.... | . ...905,347 LU IO 0 (V1 ST 0 0 .0 0
1525573..... GRIFFITH....coooivieeiereerieireenne 09/11/2012.... | . 1,471,887 (O 0 (V1N O 0 0 .0 (01
1525629.......cvverrrirrieneens GREENFIELD.......... 06/14/2013.... | . 1,649,114 O IO 0 () 0 0 .0 0 [ oo
1525677 ... MOORESVILLE 02/18/2014.... |. ...874,355 O IR 0 (01 0 0 .0 (01
1525696 | BLOOMINGTON. ...t 08/21/2014.... | . ...669,894 (U IO 0 () 0 0 .0 (V1
1525707..... FISHERS.......cccounnue 10/10/2014.... 2,738,328 O I 0 (01 O 0 0 .0 (01
1525718..... ZIONSVILLE.........ooveveveerreerane 11/21/2014.... | . ..770,311 O IO 0 0 [ e 0 0 .0 (V1
1525783 INDIANAPOLIS.......crvveomrrerererrrennes 08/04/2015.... | . 2,729,587 O IO 0 (01N 0 0 .0 (01
1525807 we [FORT WAYNE........ooouiiiiiineiseie s essssisssisees 12/22/2015.... | . ...791,820 LU IO 0 (V1 ST 0 0 .0 (11 OO
1625278 | ELLSWORTH........ovvvrrrerirrirennne 11/28/2006.... | . ...529,779 (O 0 (010 O 0 0 .0 (01
1625419..... DES MOINES........coovvrrinriiniieinne 10/09/2008.... 1,884,347 O ISR 0 () 0 0 .0 (V1
1825599 <o [MIDDLETOWN.....cooevvmrvrrirrirenns 01/30/2013.... | . 1,357,204 (O 0 (1N O 0 0 .0 (01
1825646 woo [LEXINGTON.....ovvirririniinns 08/22/2013.... | . 1,291,331 (O 0 () 0 0 .0 (11
1825699 ... |LOUISVILLE........... 09/05/2014.... | . 1,171,344 (O 0 (1N 0 0 .0 (01 N
1825708 oo |LEXINGTON. ..o 10/10/2014.... | . 2,683,441 0 | oo 0 () O 0 (0 IO RRTRPOUON o N OO [V S 115,420 .0 0 | oo
1825780....c.veecvrrieriicernes LEXINGTON.....cooovvrmrrrrerirenns 07/28/2015.... 1,660,404 (O 0 (1N 0 (0 TN 1 N ISR (V1 I 15,971 .0 (01 N
1825822 v |LEXINGTON. ..o 04/07/2016.... | . 3,888,426 O IO 0 () O 0 0 0 ... 35,125 .0 (V1
1925658 ...|BATON ROUGE.........cccocovrrerrrnes 10/30/2013.... |. ...457,889 [ I 0 (1N 0 0 | eoveeeeercenreenieen0 [0 | e, 17,181 .0 (01
2125621 ... |ABERDEEN.........ccooovvumriiniins 05/10/2013.... | . ...602,699 [V IR 0 (V1 R 0 0 12,936 .0 (V1
2125749 «« | DISTRICT HEIGHTS......oovviereeererinerieerierienes 04/30/2015.... | . 1,687,597 (O 0 (1N 0 0 .0 (01
2225508........ccnvviirieieiiin BURLINGTON. ...t 06/09/2011.... 1,007,608 (O 0 [V [P 0 0 .0 LV
2225809..... BRAINTREE..........coovimrierieriesiessians 12/29/2015.... | 2,639,467 [ I 0 (1N 0 0 .0 (01
2325307 ..o PLYMOUTH TWP.....ocvirrirriirineiierieseiesisisessesesieseenees 03/01/2007.... | . ...922,307 (O 0 [V [ 0 0 .0 LV
2325669 1o | STCLAIR SHORES.......ccoonvvieierinrinerinerineenenissnisenseesnns | Ml v 12117/2013.... | . ...846,482 (O 0 (1N 0 0 .0 (1
2325674 o | CLARKSTON......ccovvririrrirrrnrrnerienierennninninerinenssnssenenne | Ml [ 01/28/2014.... | . ...891,796 (O 0 [V [P 0 0 .0 LV
2325679..... WARREN.......oovvrmmrimriennineesssnsnnsensenesenssssissnssessensnes | Ml | v 03/13/2014.... ...861,181 (O 0 (1N 0 0 .0 (01N N
2325683 o [AUBURN HILLS.......oevviirierinrininninenreneeesenisnisseneenns | Ml v 04/1712014.... | . ...867,093 (O 0 [V [P 0 0 .0 .0 LV
2325725 <. [MADISON HEIGHTS......covvmrrierinernreserissrenernnenesenseenenes | Ml v 12117/2014.... | . 1,298,111 (O 0 (V1 0 0 .0 .0 LV TR
2325789....coveierieiieris SHELBY TOWNSHIP........occnrvvnrrreirmrinerirereneeennisensnnnnes | Ml v 09/09/2015.... | . 1,720,056 (O 0 [V [ 0 0 .0 .0 LV
2325848..... WARREN.......ovierimriineirerireenns 08/30/2016.... | . ...937,998 (O 0 (V1 0 0 .0 .0 LU R
2325870 ce [ YPSILANTE ...t 12112/2016.... | . 1,054,518 [V IO 0 (V1 O 0 0 .0 .0 0
2325887. .| ROCHESTER HILLS .102/09/2017.... 1,668,390 [ I 0 (V1 0 0 0 .0 0
2325888..... NOVL .o 02/10/2017.... | . 1,687,557 O IR 0 [V [P 0 0 .0 .0 0
2325902 e [ROMULUS......ooevviiererineineniseineiisesiseissesiseessessssssnessns | Ml e 04/19/2017.... | . ...562,611 [V IO 0 (V1 O 0 0 .0 .0 (11
2325924 A NEW HUDSON.......ovvvmrrimrierieneneeennnerieneerenseesnnnennes | Ml | e 07/12/2017.... | . 2,771,448 O IO 0 (V1 [P 0 0 .0 .0 LV
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2425080 o [MINNETONKA.......ooviririmnrnernninrensninennenenesensnenenes | MN e | e 06/18/2004.... | . 5,385,996 O IR 0 [V [ 0 0 .0 0
2425368. ...|STPAUL....... . .112/21/2007... 2,340,600 [0 IO 0 (U 0 0 .0 0
2425507 +o | GOLDEN VALLEY........ccosurmmrrmerrererneensninnrnerreresenssnnnes | MN ettt | e 06/14/2011.... | . ...985,833 (O 0 [V [P 0 0 .0 0
2425572 ...|MAPLE GROVE.......... cervnerennenniennensen | MN [ 09/04/2012.... | . 1,195,387 (O 0 LV O 0 0 .0 0
2425585 +o |EDEN PRAIRIE..........coovvmmrimirrerrmrernnreneeesniserisensssenensnsnes | MNeotiicinis | e 11/29/2012.... | . ...614,192 (O 0 (V18 O 0 0 .0 0
2425812..... BUFFALO......cooviinriicinniierrennnissicsnisssssisssessessieenes | MNiiiis [ 01/14/2016.... | . 2,163,650 0 | i 0 (V1 0 0 19,686 .0 0
2425962..... ST. PAUL . .112/15/2017... 1,250,000 O I 0 (V1N O 0 0 25583 .0 0
2425966...........ccocrericin WEST SAINT PAUL......ccoovrinriinninciinniscinenisnieniesniennnes | MN i 12119/2017.... | 1,000,000 0 | i 0 (V1 O 0 0 5417 .0 0
2525738 RIDGELAND........cocoeereemerierierenenisnesssesssssnnsensesessenenns | MSuiiiiiiniinn v 02/05/2015.... | . ...812,573 (O 0 (V1N O 0 0 18,309 .0 (01 0
2525867..... MADISON......ovvmmririirinriniisnisesenisniensississsessessnnn | MSuiiiiiiii [ 11/21/2016.... | . ...966,673 [V IO 0 () 0 0 8,627 .0 0 [ oo 0
2625165 e [LEE'S SUMMIT......oovmirinrrerrenineernerisnnsnenseneseesssnsssenenns | MOuinceiniiins | v 08/22/2005.... | . ...344,101 (O 0 (01 0 0 29,471 .0 (01 0
2625406 e |EARTH CITY cococinrieeieesessesnsisssssesiessssssssesenes | MOl | vevvis 07/23/2008.... | . 3,070,881 [0 IO 0 () 0 0 28,656 .0 (V1 0
2625831 STLOUIS.....coorrrrerrerresenerssnisernensnsnssensssssssnsssssnenene. | MOhvinvvinviins | cvevins 05/27/2016.... 1,898,019 [V [T 0 (V1 SRR 0 0 26,549 .0 (11 0
2725206..... BOZEMAN..........cocvmrvinnrinnicniicnsincnnenisniessissisesinneees | MT s [ 02/08/2006.... | . 1,055,530 (U IR 0 (V1 O 0 0 77,473 .0 (V1 0
2725477..... BOZEMAN.........coovrmrenerieenernsennernenieeesenssssssessssssnssennee | MT o [ 11/29/2010.... | . ...413,891 (O 0 (01N 0 0 10,456 .0 (01 0
2825151 e [OMAHA e | NEiiiciins e 06/29/2005.... | . ...239,852 (O 0 () 0 0 22,003 .0 0 | oo 0
2825293 ... | OMAHA. revrneenssinssnnenessessssssnssssssseneees. | N | oo 12/28/2006.... | . 1,020,810 (O 0 (010 O 0 0 56,115 .0 (01 0
282549%..... PAPILLION. ...t NE. oo | e 04/15/2011.... ...668,533 O ISR 0 () 0 0 8,454 .0 (V1 0
2925600..... LAS VEGAS........commrrerrrrrernneens NV [ 01/30/2013.... | ...838,920 [ I 0 (1N O 0 0 9,522 .0 (01 0
3225187 oo ALBUQUERQUE ..o essseisesssesinees NM.civnines [ 11/09/2005.... | . ...933,657 LU IO 0 (V1 ST 0 0 72,832 .0 (11 OO 0
3225235....ccoveeiiirieiieiin ROSWELL......cooverrirererierineerneninseessenisssnensensssessenenenes | NMaiiciininns [ 05/04/2006.... | . 1,202,564 [V I 0 (V1 ST 0 0 77,141 .0 (V1 0
3225664..... SANTA FE.....oiiiirieesenieeseisnenesssssssessessssenessesness | NMuiviiiens [ e 11/18/2013.... | . 2,405,888 (0 [ IO 0 (V1 R 0 0 9,002 .0 0 | oo 0
3225728......veeervricrieii ALBUQUERQUE..........cooiriiirierieeisisesesssessessensnnnes NM.civvins v 12/19/2014.... 1,137,330 LU IO 0 (V1 ST 0 0 18,302 .0 (V1 R 0
3225932 ALBUQUERQUE ..o NM.cvvrines [ 08/04/2017.... | . 2,077,599 (U IR 0 (V1 ST 0 0 22,919 .0 (11 RO 0
3325115..... MORAVIA......c.oveeiernnennernreseessnissnseresssenssssensennesies | NY s [ 12/22/2004.... | . ...543,547 (O 0 (1N 0 0 15,244 .0 (01 0
3325129..... AUBURN.......ccoorrrinninniinnienienisnisniesnisssensneensenns | NY e v 03/22/2005.... | . ...495471 O IO 0 () O 0 0 9,228 .0 (V1 0
332519%4..... MINEOLA.......ovvverirmrieninrincernsrisersenienessenssssisenssessssssines | NY s [ 11/18/2005.... | . 1,119,681 (O 0 (1N 0 0 54,405 .0 (01 0
3325269..... BOHEMIA.........ooonricrinnerrerncensniessnnennenesenesnssnnenees | NY e [ 09/29/2006.... 1,398,444 [V [T 0 (V1 ST 0 (U IR 0 0. 50,357 .0 (V1 0
3325853..... DUNKIRK......ovvrverimerrerineernerisninensensseessessssesenssssneenne. | NY e [ 09/15/2016.... | . 1,345,812 (O 0 (1N 0 (1 IO OOPORON 1 N ISR (V1 I 12,072 .0 (01 0
3325859.......reeiriiieiii CENTERPORT.......ovvinrrririnrinerinnrnenienesneesssninennennenennee | NY tciiiiciiins v 09/28/2016.... | . ...817,544 (O 0 [V [ 0 0 .0 (V1 0
3325974 ... |MASSAPEQUA........... ceeverensnensenseesnneniens | NY s [ 01/25/2018.... | . 0 (U I 0 (V1 ST 0 0 .0 (11 0
3425239 1o |GREENSBORO.........ccoomrverirenrinnrinerrerirnresensssninsienenes | NCuiiiriviiiins | v 05/31/2006.... | . ...398,999 (O 0 [V [P 0 0 .0 (V1 0
3425457 ... CHARLOTTE......cooimmrieereeressieesiensienssssssssssssssssssssissssses | NCurvveiiieeis | corvis 07/13/2010.... ...995,635 [ I 0 (1N 0 0 .0 (01N N 0
3425487..... ASHEVILLE..........omveriirmrirnrirenenissnienssssiesssssssnissssnses | NCoeiiveviraeis | ceviins 01/26/2011.... | . 1,215,117 O ISR 0 [V [P 0 0 .0 (V1 0
3425582.....corieirieieii MONROE........ccccourrmmrierenenisrinerserissessensssessenssssssssssnssnes | NCoorrinnniinns [ v 10/26/2012.... | . 1,490,001 [V IO 0 (V1 O 0 (0 IOTORRRTRPOON B OO (V10 I 30,323 .0 (V1 0
3425753..... GARNER.......oevrrinirnrinerinrinerersnesssissnsnenenesesssnenns | NCuvovrineiines [ v 05/01/2015.... | . 1,396,741 (O 0 [V [ 0 0 0. 26,326 .0 (V1 0
3425802..... ASHEVILLE........oooverrirseinernnerneieninseesenisssisenssnsenneeines | NCuvirnviinins | cvveens 11/23/2015.... | . 2,022,546 [ I I 0 (V1 0 0 0. 23,356 .0 (V1 0
3425806..... DURHAM........coooeveieeeeneeenreerieeneseseinseesseesssesnssnssnnssssessnes | NCovovvrvenvins [ vovveies 12/18/2015.... | 1,311,904 O IS 0 [V 0 (0 TP RPORPOOON N IR (V10 I 19,056 .0 0
3425846..... ALBEMARLE. . . .| 08/11/2016... 1,968,960 [ I 0 (V1 0 0 0. 27,273 .0 0
3425862..... MADISON......ovvmmrvrerirerirnriinnrinerieriereneesssissisnessesssennene | NCuvovrivveiines [ v 09/29/2016.... | . . ...581,541 (O 0 [V [P 0 0 0. 4,119 .0 0
3425881 HUNTERSVILLE.........cooosirrnrneinenrseisnenssinersenirneessennnees | NCoorriinsiines [ v 0171912017 .. | oo 1,067,783 [V [N 0 (V1 ST 0 LU I 0 0. 9,988 .0 (V1 RO 0
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3425911..... WAXHAW. NC.ovvvverres [ 06/07/2017.... | . 2,130,696 O IR 0 [V [ 0 0 .0 0
3625138. ... | VANDALIA OH .| 05/10/2005... ...662,866 [0 IO 0 (U 0 0 .0 0
3625166 v [COLUMBUS......oovocriesieseissisnis OH..oovvvviees [ v 08/30/2005.... | . ...238,3%4 O IR 0 [V [P 0 0 20,449 .0 0
3625274 . |GROVE CITY ..o OH..oovvvvvve [ 10/31/2006.... | . ...619,746 0 | i 0 (V1 O 0 0 14,899 .0 0
3625283 ... |BROOK PARK......... OH..oovvvveees [ 12/05/2006.... | . ...470,016 (O 0 (V18 O 0 0 26,379 .0 0
3625294 ... WEST CHESTER.......cccomviieri OH..oovvvvvve [ 12/28/2006.... | . ...736,613 0 | i 0 (V1 0 0 40,454 .0 0
3625361. ... | CINCINNATI OH .112/11/2007... ...755,694 O I 0 (V1N O 0 0 56,893 .0 0
3625388 ...|CARROLLTON...... OH..oovvvvvve [ 03/24/2008.... | . ...913,581 0 | i 0 (V1 O 0 0 37,594 .0 0
3625534 ... |FOREST PARK.......cooomerrrrirnnns (0] ISP RN 10/27/2011.... | . ...859,329 (O 0 (V1N O 0 0 14,776 .0 (01
3625607 ... |SPRINGBORO........cccoosrruerrranns OH..oovvvvvves [ 03/18/2013.... | . ...588,457 (O 0 () 0 0 25,126 .0 0 [ oo
3625615 vee | CLEVELAND.......coovtrerrierieciensienieseneenns (0] ISR RN 04/30/2013.... | . ...884,763 (O 0 (01 0 0 16,720 .0 (01
3625616 o | CINCINNATL .o (] TR IO 05/01/2013.... | . ...285,909 [0 IO 0 () 0 0 28,485 .0 (V1
3625627..... CENTERVILLE OH.ooveeees [ 06/05/2013.... 1,536,671 O I 0 (01 O 0 0 29,221 .0 (01
3625645.........oorricii CINCINNATL...corvrierienienne (] TR IO 08/13/2013.... | . 1,707,007 O IO 0 0 [ e 0 0 31,638 .0 (V1
3625656..... MEDINA OH.oovveeen [ 10/30/2013.... |. ...406,286 (O 0 (01N 0 0 15,246 .0 (01
3625672 ... |SPRINGBORO........cccoosrrurrins OH..oovvvvvvee [ 01/09/2014.... | . ...702,670 (O 0 () 0 0 7,126 .0 0 | oo
3625694 .| BEACHWOOD.........occerrrrrrrnnee (0] ISR RN 08/05/2014.... | . 2,007,017 O IO 0 (010 O 0 0 20,430 .0 (01
3625714..... PAINESVILLE........covverrrrnne. (0] ISV RN 10/29/2014.... ...871,026 O ISR 0 () 0 0 11,402 .0 (V1
3625726 v | CINCINNATL. ..ot (0] ISV RN 12/18/2014.... | . 2,892,246 [V IR 0 (V1 ST 0 0 28,623 .0 (V1 O
3625763 ... | WASHINGTON TWP. OH..oovvvvvvi [ 06/04/2015.... | . 1,451,483 (O 0 () 0 0 21,996 .0 (11
3625785.....cocerereirerieiii DAYTON.....oviiererinerieriereseenssnissnssessnersessnensssseseessesses | OHuvvivnciinins [ 08/26/2015.... | . ...889,984 (O 0 (1N 0 0 13,085 .0 (01 N
3625827..... LORAIN.....ooeiiirinrinniinninnienienesnsiesnissisenesssssssesninns | OHuciiiiciini [ 04/29/2016.... | . 1,198,838 (U IO 0 () O 0 0 16,790 .0 0 | oo
3625923..... COLUMBUS.......cooveeeseeeeveereeeseeesreesneessiesnssssessneesseeenne | OHeveseeeiices | e 07/10/2017.... 1,979,456 [ I 0 (1N 0 0 15,794 .0 (01 N
3625936 <o [NORTH ROYALTON.....coovrvrrrirnricrienirenisniensiesnisesennnens | OHevicsiiias | v 08/24/2017.... | 1,378,273 (O 0 () O 0 0 22,253 .0 (V1
3625970 v |FAIRBORN.....cooorvreririrerinerinninerienissessensssesssnsssssnsesnes. | OHeviviiisciins | v 12/121/2017.... | 1,100,000 (O 0 (1N 0 0 13,154 .0 (01
3625975......crieii BEACHWOOD.........coovvererirrrinnrrinsnrieensinnseinensissnssennens | OHuiviiiieis | e 01/25/2018.... |. 0 (O 0 () O 0 0 21,023 .0 (V1
3625982..... OTTAWA......oivirieennrinsrseriersesesenssssssensessessnesssnssnnens | OHuvviinciinins [ 03/14/2018.... | . 0 [ I 0 (1N 0 0 7,984 .0 (01
3725225.......cceevvevirvervnnine | TULSA e | O v 03/31/2006.... ...374,807 (O 0 [V [P 0 0 35,484 .0 (0
3725226........ccoovvevevnerrneeines [MUSKOGEE..........cooiiceiciseieiseienssisensssisenssniesennes | Ot v 03/31/2006.... | . ...221,286 (O 0 (1N 0 0 20,943 .0 (01
3725532.....ccvvvrvnrrverinnine | TULSA e | O v 10/20/2011.... | . ...962,299 (O 0 [V [ 0 0 .0 LV
3725944 ... | TULSAcnseeriseeeessissnissssensssssenssnssees. | O e 09/15/2017.... | . 1,479,537 (O 0 (1N 0 0 .0 (1
3825553........ccovvevrrverinnnines | PORTLAND .couiicecicsiennenenesessenisniseninnnens | ORuvviisiins v 05/07/2012.... | . ...788,919 (O 0 [V [P 0 0 .0 LV
3825732....ccvvevvrnnernerirnenines | SPRINGFIELD......vevveeicriericecniseiseinsesiesineeneniseenenes | ORuciviiseins | e 12/29/2014.... 2,122,870 (U I 0 (V1 O 0 (U IR 0 .0 (11
3925244 06/15/2006.... | . ..374,137 (O 0 [V [P 0 0 .0 .0 LV
3925289 ... |PITTSBURGH 12/21/2006.... | . ...409,139 (O 0 (V1 0 0 .0 .0 LV TR
3925551 ... |PITTSBURGH 04/30/2012.... | . ...580,300 (O 0 [V [ 0 0 .0 .0 LV
3925552 ... |PITTSBURGH 04/30/2012.... | . ...398,994 (O 0 (V1 0 0 .0 .0 LU R
3925682 v |PHILADELPHIA.......oovviriiriirinnicnninerrerinsessseissisesennene | PPuiiiiinii | e 04/17/2014.... | . ...776,236 (O 0 [V 0 0 .0 .0 0
4125449. .| GREENVILLE...... .| 06/03/2010... ..514,977 (O 0 (V1 0 0 0 .0 0
4125536..... FORT MILL....coveorereeeceseeesvieesreneeeenesssesnssesnssnsesnssenesenes | SCorirvvriennis [ vvvei 10/31/2011.... | ...896,677 O IR 0 [V [P 0 0 .0 .0 0
4125742..... GAFFNEY......cooniirineererinereniseiseessssissssessessssessssensenss | SCurinmsinseens [ wvneen 03/17/2015.... | . 3,266,709 [ I I 0 (V1 0 0 .0 .0 LU TR
4125898........coiviriieii CHARLESTON.....cevuuireriereneeiinineriesinerienienesensssenenes | SCuiniriveriins | cveviens 03/30/2017.... | . 2,655,992 O IO 0 (V1 [P 0 0 .0 .0 LV
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4125918 cee [ CONWAY .ot SCvvvvveis [ 06/28/2017.... | . 2,467,548 0 .0 (V1 ST 0 0 .0 .0 0
4225864. ... |BELLE FOURCHE..........cccccouens SD .| 11/08/2016... 1,935,470 0 .0 (U 0 0 0 .0 0
4325675 o [MEMPHIS......cooviviiririnii TN | e 02/03/2014.... | . ...936,335 0 .0 [V [P 0 0 .0 .0 0
4325727 ..o, LAKELAND........comrvierriireiineiienenes 12119/2014.... | 1,320,474 0 .0 LV O 0 0 .0 .0 0
4325756..... FRANKLIN. ....ovvvrvirirrirnnne . 05/11/2015.... | . 1,042,899 0 .0 (V18 O 0 0 .0 .0 0
4325959..... COLLIERVILLE......ccoocivrirciirieinne L1\ TS D 11/20/2017.... | . 1,560,000 0 .0 (V1 0 0 .0 .0 0
4425058..... ABILENE........ccooorvirrerrierinnns X .102/27/2004... 3,000,520 0 .0 (V1N O 0 0 0 .0 0
A425107 ..o DALLAS ...ttt L. S B 11/16/2004.... | . ...326,455 0 .0 (V1 ST 0 0 .0 .0 0
4425161 v |[ELPASO. ..o L. S D 08/10/2005.... | . ..591,111 0 .0 (V1N O 0 0 .0 .0 (01
4425193 oo [PASADENA.........ooovicinniiriene L. SO D 11/18/2005.... | . ..412,844 0 .0 () 0 (0 IO RRRPOON o N OO (V10 I 37,100 .0 0 [ oo
4425222 CONROE.........cooeiirmerierietessise st ssesssesssssesssens L. ST D 03/28/2006.... | . 1,218,978 0 .0 (V1 SRR 0 (0 TR RPN 1 N ISR (V10 I 15,092 .0 (V1 O
4425228..... TEMPLE......oiiieiieiieseessse i L. SR B 04/06/2006.... | . ...969,961 0 .0 () 0 0 0. 22,524 .0 (V1
4425299.......coeiei CONROE........cooeieimerieeieeesesise et esessesssssesssens L. S D 01/19/2007.... ...488,470 0 .0 (V1 SRR 0 0 .0 (11
4425302..... MCALLEN......coooiiirinieecieene L. ST D 01/31/2007.... | . ...564,468 0 .0 0 [ e 0 0 .0 (V1
4425369........coeeereii SUGAR LAND.......oovvrerirrirnnns L. S D 12/21/2007.... | . 1,043,306 0 .0 (01N 0 0 . . .0 (01
4425393..... TEMPLE......oiiiieiieiieseeess i L. S B 05/12/2008.... | . ...783,415 0 .0 () 0 0 | covrerernrrennnen0 [ (V10 I 13,287 .0 0 | oo
4425415..... HOUSTON.......coovirrieernerines L. S D 09/26/2008.... | . ...921,764 0 .0 (010 O 0 0 0 ... 8,490 .0 (01
4425427 ..... HOUSTON......coovvvinricrirniis L. S B 11/21/2008.... 2,456,153 0 .0 () 0 0 0. 39,214 .0 (V1
4425462.... HOUSTON. ..o L. S D 09/15/2010.... | . ...783,998 0 .0 (1N O 0 0 0. 20,257 .0 (01
4425493........i DALLAS ...ttt L. ST B 04/07/2011.... | . ...939,737 0 .0 (V1 ST 0 0 0 ... 26,038 .0 (11 OO
4425511 wo | SAN ANTONIO....cccoorvvrririrrinrie L. S D 06/30/2011.... | . ...853,741 0 .0 (1N 0 (0 TR OPOOON 1 B ISR (V1 I 10,715 .0 (01 N
4425554 .| PORTLAND............... LD, RN IR 05/14/2012.... | . 1,246,854 0 ] (V1 R 0 0 0. 26,447 .0 (01 RN
4425571..... EL PASO.....coiririeieeiseiserisinns L. S D 08/28/2012.... 1,088,768 0 .0 (1N 0 (0 TN 1 N ISR (V1 I 17,226 .0 (01 N
4425592..... [ L. S B 12/20/2012.... | ...648,744 0 .0 () O 0 0 0 ... 28,888 .0 (V1
4425602..........eeorierieii CARROLLTON.... L. S D 02/11/2013.... | . ...615,447 0 .0 (1N 0 (0 IR OPOUON 1 N IO (V1 I 11,718 .0 (01
4425604..... HOUSTON.....coovvvinriciirniis L. ST B 03/01/2013.... | . ...689,319 0 .0 (V1 R 0 0 0 ... 29,953 .0 (V1
4425641..... HOUSTON.......ccorirrrnrirenrnenes L. S D 08/02/2013.... | . 1,796,893 0 .0 (1N 0 0 0. 22,082 .0 (01
4425651..... HUMBLE........ooooivvereeeeeeeenreens L. ST B 09/20/2013.... 1,642,651 0 .0 [V [P 0 0 | covverrrrnrreeneen0 [, (V1 IR 18,455 .0 (0
4425665..... LAREDO........coorimrierieeiessressiesssessienns L. S D 11/26/2013.... | . ..972,291 0 .0 (1N 0 0 0. 29,846 .0 (01
4425685..........vvvrieii SAN ANTONIO....cooovvrrrirriieiiens L. ST B 05/23/2014.... | . 1,236,150 0 .0 [V [ 0 0 0 ... 20,756 .0 LV
4425715..... EL PASO.....coivierieereniseiserisiins L. S D 10/30/2014.... | . 1,044,450 0 .0 (1N 0 (0 IO RRRPORON 1 B IO (V1 I 13,735 .0 (1
4425T24........coovvci FREDERICKSBURG..........ccccoeen. L. ST D 12/16/2014.... | . 1,141,259 0 .0 [V [P 0 0 0 ... 23,903 .0 LV
B425735....cooeeeii SAN ANTONIO....ccooovrrrrirerrrrins L. S D 01/09/2015.... ...757,819 0 .0 (1N 0 (U IR 0 0. 23,023 .0 (01N N
4425737 ... | ADDISON......cccocvvene L. ST B 01/20/2015.... | . ...954,307 0 .0 [V [P 0 0 .0 LV
4425741 .| NORTH RICHLAND HILLS L. S D 03/13/2015.... | . 2,006,694 0 .0 (V1N 0 0 .0 LV TR
4425755..... HOUSTON.......coorirrierirrirnes L. S B 05/07/2015.... | . 1,080,068 0 .0 [V [ 0 0 .0 LV
B425TBT ..o SAN ANTONIO....ccooorrrrireirnrins L. S D 06/15/2015.... | . 3,129,220 0 .0 (V1N 0 0 .0 LU R
4425T774...... RED OAK.....oourirrirerinniierirenes X 07/10/2015.... | . 1,275,586 0 .0 [V 0 0 .0 0
4425852. ... | DALLAS . .109/13/2016... 2,834,916 0 .0 (V1N 0 0 .0 0
4425879 .| SAN ANTONIO......ccoomvvrririrrirnnne X 01/11/2017.... | . 2,042,875 0 .0 [V [P 0 0 .0 0
4425891..... EL PASO.....coviiiirineieeiseinerisiins L. S D 03/06/2017.... | cevorerervrernnns ...725,808 0 .0 (V1 ST 0 0 .0 (V1 RO
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4425894 ... |ROCKWALL... 03/21/2017.... | . 1,999,104 (O 0 [V [ 0 0 11,048 .0 0
4425903. ...| VICTORIA.. .| 04/27/2017... 1,713,887 [0 IO 0 (U 0 0 15,982 .0 0
4425907 <o | SAN ANTONIO....ccoovvvirrirriinris 05/12/2017.... | . ...947,267 (O 0 [V [P 0 0 11,697 .0 0
4425914 ..o, HORIZON CITY 06/21/2017.... | . 2,164,234 0 | oo 0 LV O 0 0 22,048 .0 0
4425928..... EL PASO.....oviiimrieeieriieissrisinns 07/18/2017.... | . 5,660,305 O IR 0 (V18 O 0 0 68,954 .0 0
4425945.........ov, PFLUGERVILLE. 09/20/2017.... | . 2,984,562 [0 IO 0 LV O 0 0 23,642 .0 0
4425981. EL PASO....ovivirmrierieniieinerisiis .103/09/2018... 0 (O 0 (V1N O 0 0 20,875 .0 0
4425984..... HOUSTON......oooviviinrinniicnins 03/28/2018.... | . 0 0 | i 0 (V1 O 0 0 5,198 .0 0
4525163..... SANDY ..o 08/15/2005.... | . ...659,532 (O 0 (V1N O 0 0 .0 (01
4525380..... PROVO 01/31/2008.... | . 1,371,821 O IO 0 () 0 0 .0 0 [ oo
4525637 ... SALT LAKE CITY 06/27/2013.... | . ...969,032 (O 0 (01 0 0 .0 (01
4525711..... {300 S 10/21/2014.... | . ...797,140 [0 IO 0 () 0 0 .0 (V1
4525T44........ooci SALT LAKE CITY 03/26/2015.... 1,557,608 (O 0 (01 O 0 0 .0 (01
4525937 ... NORTH SALT LAKE 08/24/2017.... | . ...964,362 O IO 0 0 [ e 0 0 .0 (V1
4525977..... (01707 =1 N 02/07/2018.... | . 0 (O 0 (01N 0 0 .0 (01
4625461..... BARRE.......cooommirirriinriieseienns 08/26/2010.... | . 2,602,078 O IR 0 () 0 0 .0 0 | oo
472513 STERLING............. 03/30/2005.... | . ...940,272 (O 0 (010 O 0 0 .0 (01
4725134, MIDLOTHIAN. ......ocvmriirieriens 04/28/2005.... ...276,080 (U IO 0 () 0 0 .0 (V1
4725237 ... MECHANICSVILLE 05/15/2006.... | . ...501,819 [ I 0 (1N O 0 0 .0 (01
4725450 ... [VIRGINIA BEACH.......c.oovvviiiirinriiiniis 06/07/2010.... | . ...445,301 (O 0 () 0 0 .0 (11
4725454 vee [MIDLOTHIAN. ..c..oovvveirirerinninnne 06/23/2010.... | . ...384,449 (O 0 (1N 0 0 .0 (01 N
4725467 ... |PORTSMOUTH 10/27/2010.... | . ...846,443 [V IR 0 (V1 R 0 0 L0 .0 0 | oo
4725546........cooeerieicii ROANOKE.......... 02/27/12012.... 1,361,762 (O 0 (1N 0 (0 TN 1 N ISR (V1 I 19,926 .0 (01 N
4725634 ... [VIRGINIA BEACH.......c.oovviriirinriicniis 06/26/2013.... | . ..912,733 [V IR 0 (V1 R 0 0 0 ... 36,922 .0 (V1
4725706 ...| WOODBRIDGE...... 09/30/2014.... | . 1,717,387 (O 0 (1N 0 (0 IR OPOUON 1 N IO (V1 I 75,364 .0 (01
4725720 voo |MIDLOTHIAN. ...occviviirieierieines 12/03/2014..... | . ...950,267 {0 [ IO 0 (V1 R 0 0 0. 9,297 ] (01 TR
4725721 .| YORKTOWN. ..o 12110/2014.... | . 1,043,599 (O 0 (1N 0 0 0 (11 I 16,796 .0 (01
4725960..... NORFOLK......vvvririrrireiieirinerienes 11/22/2017..... 3,000,000 [V [T 0 (V1 ST 0 (U IR 0 0. 23,800 .0 (V1
4725983......oveerieieii VIRGINIA BEACH.......cooovrveririeiiniins 03/16/2018.... | 0 [ I 0 (1N 0 0 .0 (01
4825719..... TUKWILA. ..o 11/21/2014.... | . 1,525,336 [V [N 0 (V1 SR 0 0 .0 (V1
4825759 v |RICHLAND.....otvviierieeeeeeenienins 05/21/2015.... | . 3,871,170 [ I 0 (1N 0 0 .0 (1
4825775 ..| SILVERDALE... 07/13/2015.... | . 2,767,524 O ISR 0 [V [P 0 0 .0 LV
4825838..... AUBURN........ooovmrireernieiseriesiseeienes 06/29/2016.... 1,545,889 (O 0 (1N 0 0 .0 (01N N
4825861..... TACOMA......oovivernrrirecrienes 10/04/2016.... | . ...875,135 (O 0 [V [P 0 0 .0 LV
4825916........cooeerriieri BELLINGHAM........ 06/28/2017.... | . 3,059,989 LI I 0 (V1 0 0 .0 LV TR
4925383..... HEDGESVILLE 02/11/2008.... |. 1,286,013 O IR 0 [V [ 0 0 .0 LV
5025416........cereerrrirerierin MADISON......ovvrrrrrireirriin 09/30/2008.... | . 1,719,723 (O 0 (V1 0 0 .0 LU R
5025890........ceunieinniriieiienas BURLINGTON. .....ccoiviiiiiiinniiineenisniens 03/03/2017.... | covovvenirniiis ...766,214 O IR 0 {11 RO 0 0 .0 0
0299999. Total - Mortgages With Partial Repayments 399,032,663 (o1 0 (0 1 0 0 .0 0
0599999. Total Mortgage: 413,645,116 [V [ 0 (V) [ 0 0 .0 0
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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

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

NONE
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. States, Territories and P
57587A  ZM 3 |MASSACHUSETTS ST HSG FIN AGYHS  4.400%........c.cvueviriririiererineirerineeeesseerenes 05/31/2018........ Morgan Stanley DEaN Wt ..........c.evuiureiirireiiiiciieiiees st ssniesenis | reesesssiessessessene s ensssssssessenas | seeessesices 2,000,000 | ...coonrrnee 2,000,000 | ..vererrericirenieins 0 [1FE e
64972C 3V 3 |NY HSG DEV CORP MF HSG REV  4.253% 11/0 06/13/2018........ BaNK Of AMEIICA. ... vvuieeiieiririsii st | cerenes s enesseeas 7,000,000 7,000,000 | ..o 0 JIFE. s
1799999. Total - BONdS - U.S. StAteSs, TEITIHOMES & POSSESSIONS. ............coevevveeieveieieeiieiteteieeeeteteteeeteeiess eaetetssetesesessesesoeaesesssesesessesesessesesessssseesseseses s sssseasesetesessesesssesesessssesesessseessesesessassesee et et et s sssensssesesesassesassssesssssnse  tesessssesssesesesessesasaseees 9,000,000 | ...coocvvererereiieiieeere.9,000,000 | i 0 XXX.ooviinnn
Bonds - Industrial and Mi:

00115A  AH 2 |AEP TRANSMISSION CO LLC 3.750% 12/01/4 05/10/2018........ | Tax Free Exchange..........ccccueurevninnes 2,353,251 2,500,000 57,813
00122@ AA 9 |AES SOUTHLAND ENERGY LLC SENIOR SECURED..........cccovvumerierrierierirnceinninns 05/31/2018........ JPMOIGaN & €O, | sebseie s 1,126,574 1,126,574 | .o 0

00206R  FV 9 |AT&T INC 144A 4.900% 08/14/37 04/10/2018........ TaX Free EXChaNGE........ccoiuuiiiiiiiciiiiic s | sobiesiiesi s 3,962,581 30,489

00225#  AA 3 |AMZN (GR MI) CTL Pass-Thru Tru LEASE BAC.............. 06/15/2018........ SUNMIUSE. .o nens | sebessesi st 1,100,575 1,100,575

05565E  AY 1 |BMW US CAPITAL LLC 144A 3.750% 04/12/2. 04/05/2018, Citi GlObal MAKELS INC....vvvvvieiiiiiiieiseieeis s ensns | sebessessssisss s 1,998,340 2,000,000

07274N AL 7 |BAYER US FINANCE II LLC 144A 4.375% 12. .1 06/18/2018........ | J P MOFGaN & CO.....coouvvmiiiiiireiiiricese s 1,985,420 2,000,000

20605P  AH 4 | CONCHO RESOURCES INC 3.750% 10/01/27... 06/13/2018 VIHOUS. ...t enes | sebiaesb s 2,867,630 3,000,000

20605P  AK 7 |CONCHO RESOURCES INC 4.300% 08/15/28...........ccoverreiierneieiniiseesiieseinenns | oo 06/14/2018........ Bank Of AMETICA. ..o | erberi s ...996,600 1,000,000

21036P  AS 7 | CONSTELLATION BRANDS 3.500% 05/09/27........ovvevrrnrererinricernieeirnrinenns 05/18/2018........ Morgan Stanley Dean WItter............c...ccuiiiniiniiienisniissiessssisnins | e 1,881,200 2,000,000

22822R  BH 2 |CROWN CASTLE TOWERS LLC 144A 4.241% 07............ 06/26/2018 Morgan Stanley Dean WIter............ccuvueiiieiiirieeeisece e | eriesissisessesisseessessesseneenes 1,000,000 1,000,000

25389 AT 3 |DIGITAL REALTY TRUST LP 4.450% 07/15/2. 06/14/2018........ | Bank of America 1,997,040 2,000,000

25470D BB 4 |DISCOVERY COMMUNICATIONS 144A 3.900% 1 04/04/2018 TaX Fre@ EXChANGE.......covuiiiieieisiieieiree st | sossanssesse st essenes 2,449,386 2,500,000

26444H  AF 8 |DUKE ENERGY FLORIDALLC 4.200% 07/15/4.... 06/18/2018........ BACIAYS........ouuiiiiiriiii s | s 3,994,440

369550 BC 1 |GENERAL DYNAMICS 3.750% 05/15/28 05/08/2018........ VIOUS. ..ottt | seebanes e es 3,985,200

370334 CG 7 |GENERAL MILLS INC 4.200% 04/17/28 05/02/2018 Morgan Stanley Dean WItter............c..ocuiiiiniiniiiciisrissiesessinnins | e ...986,380 1,000,000

377372 AN 7 | GLAXOSMITHKLINE CAPITAL INC 3.875% 05/ 05/10/2018........ | Various 5,009,900 5,000,000
39138Q  AA 3 | GREAT-WEST LIFECO FIN 18 144A 4.047% 0. 05/22/2018 JEFTIES & C0...ouuiiuiiiiiiii e | i 2,002,100 2,000,000
39138Q  AC 9 | GREAT-WEST LIFECO FIN 18 144A 4.581% 0. 05/22/2018........ P MOIGAN & €.ttt | sebeesesi e 1,999,660 | ..o 2,000,000

401378  AB 0 | GUARDIAN LIFE INSURANCE 144A 4.875% 0B.........ccvvveermririiieineierssiesnsiseinnens 04/18/2018........ SHiflel NICOIAUS.......ooueiraiiiiicii b | oneiesise s 1,059,390 1,000,000

411707  AB 8 | CKE RESTAURANTS HOLDINGS INC 2018-1A All... 05/23/2018 BaTCIAYS. ... cvveeeeeiii s | et 2,000,000 | ..o 2,000,000

411707 AD 4 |CKE RESTAURANTS HOLDINGS INC 2018-1A Al .| 05/23/2018........ | Barclays 3,000,000 3,000,000

44891A  AK 3 |HYUNDAI CAPITAL SERVICES 144A 2.750% O..... 04/25/2018 Morgan Stanley DEan WItET............cvuurueierieiriireeriereiseie e | ereessesisessesssse et esseneenes ..877,270 1,000,000

485170 BB 9 |KANSAS CITY SOUTHERN  4.700% 05/01/48..........cccrvrrmirrrirniirerneieensissienssnssisens | covreesisnnns 04/30/2018........ Morgan Stanley DEan WIHET............cvuriueiiieiieirisrieisece s | ersessssssssessssessessssssssnenes 2,996,640 3,000,000

487836 BW 7 |KELLOGG CO 4.300% 05/15/28 . e 05/07/2018........ WEIS Fargo SECUMHES. .......cvrvirreriiierieierieireesie et esesisnen | sosisessessessesssessessssesensessenes ...996,460 1,000,000

59523U AN 7 | MID-AMERICA APARTMENTS  3.600% 06/01/27.......ccvvvevernrieinereierinsiesissisissesenes [ vernnsnsenenns 05/10/2018........ SUNMTUSE. ..ot eers | sebebsess st 1,901,860 2,000,000 | .ooverieirrererein 32,600 | 2FE......ccovvevriinnen
67103H AG 2 |O'REILLY AUTOMOTIVE INC 4.350% 06/01/2. 05/10/2018........ [ J P Morgan & CO.....c.ccrvvrrrneee 3,989,280 | ..o 4,000,000 0 [2FE...iiriieenns
680665 AJ 5 |OLIN CORP  5.125% 09/15/27.....ccovvrirnrirerniiseirerissisensisissseeesssseessssanes 04/06/2018........ BaTCIAYS. ..ot | et ...988,750 1,000,000 | ..o 3,559 | 3FE....ccoviieiiian
69363P AC 4 |PUBLIC SERVICE NEW HAMPSHIRE 2018-1 A3....... 05/01/2018........ GOlAMAN SACHS & CO......oveeiirrieiireieei e ernees | eebtesesissiess s 2,999,922 3,000,000 | ..verevrrricirenieis 0 [1FE e
80285G  AG 7 | Santander Drive Auto Receivabl 2018-3 D.......cccvuviveiiiirniieiniieseisiensssesssisnens 06/20/2018........ P MOIGAN & €.ttt nsenins | sebssssessssies et 7,573,153 7,575,000 | .oooeveoriiierercins 0 [2AM

81373P  AA 1 |SECURIAN FINANCIAL GROUP 144A 4.800% 0. 05/22/2018........ VHOUS. ...ttt | Hotbseet bbbt 3,993,360 | ..o 4,000,000 | ..ooorerireriiieriieeeis 16,000 [ 1FE......cooovvivrircrnne
84334# AA 5 | SOUTHERN MARYLAND ELECTRIC COO FIRST MOR.......c.ccormrvirmrreirerineirerinnines 04/16/2018........ MiIZURO SECUIIES. ... vvuieereiiiriserisieesie s ssientens | eebesssss s ensenes 1,000,000 1,000,000 | ..ovoevirriinieriiinns 0 [1Z.e.

87296 AA 8 | TPG HOLDINGS SENIOR NOTES 5.330% 06/20.............. 05/09/2018........ GOIAMAN SACHS & CO.....evveiirirriiceiii ittt rene | stbtesesb e es st es et nsiens | soeraenienes 1,000,000 | cooceorvrrireriereeeeis 1,000,000 | .coovorerrnricirrinnne 0 [ 2FE. e
88642M  AE 0 | TIDEWATER AUTO RECEIVABLES TR 2018-AAD.... 04/20/2018........ KeyBanc Capital MAIKELS...........cvuuriiiriieiniieieiieiesssissiesse s ssssssessenssnses | essessnsssssessssssessessssssnsneses 2,377,542 . 2,378,000 | .oovveerierrrerrercens 0 [2AM

903442  AC 5 |US2018-USDC 2018 USDC B 4.277% 08/10/........cveurerereiererrirerierieriesieesesieriseneens [ verenieinenes 05/31/2018........ Citi GlObal MAKELS INC.......oveuieeiririiriieisciesi et enins | sebseesesissiess s esssne e 2,242,237 | oo 2,177,000 [ oo 4,656 | 1FE......ccoovvvnircrnne
907818  EY 0 |UNION PACIFIC CORP 3.950% 09/10/28 06/05/2018........ Citi GlODAl MAKELS INC..vvvvevvviirieiiieiiei e ssesensns | sebessesssisssessssssnsessesssnenes ..997,510 1,000,000 | ..oooevririiniieriiinns 0 [1FE e
96042F  AF 1 | WESTLAKE AUTOMOBILE RECEIVABLE 2018-2AD......ccovvvvrnrireriririeiniieisrirenies 05/09/2018........ BMO Capital Markets COrp........c.uuiuriiieiiceiniieieriseiesissiessesissesesisessssssssesienins | ereessssesssessnsesessesssesseserenes 1,999,781 2,000,000 | ..vererrericireriiins 0 [2AM

980745 F# 5 |WOODWARD INC 4.350% 05/30/27. 05/31/2018........ J P MOMGAN & CO..viniirriiiii et | et | e 3,000,000 | ....coovvreeee 3,000,000 | ..oovvrniiiiiiiiins 0 |2Z.....

22576C  H# 1 |CRESCENT POINT ENERGY CORP SENIOR GUARAN ..| 04/11/2018........ RYAN BECK & €0ttt sinans | erisesssni st 1,000,000 1,000,000 | .coovorerrnrecirrinnne 0 |2Z.....
67077M  AD 0 |NUTRIEN LTD 3.000% 04/01/25 ..| 04/110/2018........ TaX Free EXChANGE......ccovuiiiiciiisiieieirie et | soeiansses e essenes ...995,758 1,000,000 | ...ooovvriieieieieiinae 750 | 2FE....oiiiiieis
89352H AW 9 | TRANS-CANADA PIPELINES 4.250% 05/15/28. ..| 05/03/2018........ P MOTGAN & €.ttt | enbtssesie sttt | cienieniees ...996,110 21,000,000 | ..o 0 [1FE e
895945 G@ 6 | TRICAN WELL SERVICELTD PIK SERIES G . .| 04/28/2018........ DIFBCE. ..ttt | et | bttt 0 RO KT 0 [5inee

200447 A@ 9 |COMISION FEDERAL DE ELECTRICID SENIOR NO........coviniiriiririiierincererinennns D 06/26/2018........ MOgan SEANIEY & CO.......uvuririuiicirciitie et sinens | freesess sttt | areenieniees 1,000,000 | cooooorvrirerriereceeis 1,000,000 | .cooovorerrricirrinnne 0 | 2FE. e
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

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)
81180W AV 3 | SEAGATE HDD CAYMAN 4.250% 03/01/22 D 04/26/2018........ TaX Free EXChANGE........cvuiiiiiiiiiisi s | s essnes 1,987,279 2,000,000 | oo 9,208 | 2FE......ccovviiviininne
92325Q  AE 7 |Venture CDO Ltd 2018-32A A2BF 4.259% O.... .|D 06/15/2018........ JEFFTIES & C0..uviiririeiiie i | eebte et 3,000,000 3,000,000 | ..oveuevrricireririins 0 [1FE e
G7334@ AA 1 |RRPF ENGINE LEASING LIMITED SENIOR SECUR......cccoviviririiniinissiisssisnirenes D 06/13/2018........ Ottt | i | et 2,000,000 2,000,000 | ..o 0 JIFE. s
3899999. Total - Bonds - INAUSHIIAl AN MISCEIINEOUS............cuovieiieeiieieeiei ettt ettt sttt siessetessstsssass essessetssessessessessesessesesaesessessessesaesessesessesessesetassensesseeesseseeses et aeseesessee et eeses et esaeteeses et aesen s et et et esses et et ansessessessnss | ehstessessessssantessessssnsas 97,668,579 98,360,126 | ............. ..242,182 XXX.
8399997, TOtAl - BONGS = PAI 3.ttt 8o oeE8e0ESEEeh 8o E e 08 eEE R EEE e Ef e E LR E e E LR E SRR R EEE ek fhneeen et 106,668,579 107,360,126 ...242,182 XXX.
8399999. Total - BONDS.......ccocouiiiiiiiriiiiinissiccissicc s 106,668,579 107,360,126 ..242,182 XXX.
9999999. Total - Bonds, Preferred and Common Stocks.. . PO 106,668,579 ...242,182 XXX.
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Stock Consideration| Par Value | Actual Cost | Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B.JA.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
3132H3 7A 5 |FREDDIE MAC GOLD POOL U90889 3.500% 03................... .. | 06/01/2018. | PaydOwN.........ovvvereerences | correrreniirerienins | e 125,305 | ...... 125,305 | ...... 133,743 .133,160 (1 I (7,855) | .ocvvcrinae (V1N IO (48 151:) | - 0 125,305 0 0 0| 1,793 [03/01/2043. [ 1....cocoverenee
3136AA 3R 4 |FANNIE MAE 2012-149 LV 3.000% 03/25/36..........ccovvverrrrenee .. | 06/01/2018. | Paydown.........cccvvevererernees [ v | 000 43,998 | i 43,998 | ....... 45,318 43,998 0 0 0 550 |03/25/2036. [ 1......ccconeen.
361945 PD 4 |GN AU4920 GN AU4920 3.020% 09/15/41 .. | 06/15/2018. | Paydown.........cccovevverernces [ covnvirnrinninnenns | 00 27,075 | i 27,075 | ........ 27,574 27,075 0 0 0 341 | 09/15/2041.
36197 ZL 2 |GOVERNMENT NATIONAL MTG ASSOC GN AZ6147. ver |- [ 06/01/2018. | PaydOwN........ccovveerrncrrns | cerverireriicinens | 1,887 | e 41,887 | ........ 43,379 41,887 0 0 0 688 |03/15/2037.
36202B U9 4 |GNMA Il SF POOL# 001508 10.000% 11/20/2.......cccovvvvrrennc ..| 06/01/2018. | Paydown 25 25 0 0 (1 1 | 11/20/2020.
36202B UP 8 |GNMA Il SF POOL# 001490 10.000% 10/20/2.. .| 06/01/2018. | Paydown.... 43 43 0 0 10/20/2020.
36202B VT 9 |GNMA I SF POOL# 001526 10.000% 12/20/2.. ... | .. 06/01/2018. | Paydown.... 21 20 0 0 12/20/2020.
36235* AB 7 |CANTON LEASE FINANCE TRUST-GSA US GOVT L............. .| 06/15/2018. | Redemption ~ 100.0000.. | ....cccccvvurrverer | oo 71,720 | 71,720 | e 71,720 71,720 0 0 06/15/2030.
38373M  2F 6 | GNMA 2008-80 10 1.485% 04/16/50. .| 06/01/2018. | Paydown.........ccccoevverivnens [ rovnrivnicnniincis | evvvvricnneecn0 [0 | e 657 0 0 0 04/16/2050.
38373V PY 0 |GNMA 2002-64 ZH 6.000% 09/16/32.... .. | 06/01/2018. | PaydOwN.........ovvvrerererercns [ corverireireninenes | e 147,162 | ...... 147,162 | ...... 145,933 .146,501 147,162 0 0 09/16/2032.
38376G F4 7 |GNMA2011-16 C 3.815% 09/16/46..........ccooererrrirrirriinrinnas ..| 06/01/2018. | Redemption ~ 100.0000.. | .....oovrvrrerernies | woerens 42,865 | ........ 42,865 | ......47,406 | ..o 43,637 | o0 | e (132) [ i | e (132) [0 [ s 43,505 | .ooovrrinnens (1 - (640) 11/16/2019.
38376G ZU 7 |GNMA2011-9C 3.511% 09/16/41 ..| 06/01/2018. | Redemption  100.0000.. |. 192,834 .92,834 . .94,274 0 [ 94,095 |...ccovvrrnnn 0 | (1,261) 07/16/2020.
38377D KR 6 |GNMA2010-101 GB 4.000% 04/20/39.. .| 06/01/2018. | Paydown.........cccccouvvrerinnnee . vereennn2,095 | 2,095 | ..l2,166 | L ..2,118 . 2,095 0 0 04/20/2039.
38377G 19 0 |GNMA 2010-89 BE 4.000% 05/20/39........c0ovvemverceemerrerinens .. | 06/01/2018. | PaydOown.........ovvverermeerens [ corerreirnnirenes | v 196,015 | ...... 196,015 | ...... 203,243 .198,315 (2,300) 196,015 0 0 05/20/2039.
38377T GE 5 |GNMA2011-2HG 4.000% 01/20/41 .| 06/01/2018. | Paydown.........cccuvevermrenens [ vonriivnniiniiien | e 192,653 | ...... 192,653 | ...... 215,169 .203,559 10,906) 192,653 0 0 01/20/2041.
38378X VL 2 |GNMA2014-155VA 3.000% 03/16/37.. ver |-+ | 06/01/2018. | PAYAOWN......ccovmverrerceiins | coveriverienienes | o 48477 | ........ 48477 | ........ 49,598 | oo 49,294 . 0] e (818) 48,477 0 0 03/16/2037.
831641 EM 3 | SMALL BUSINESS ADMIN 2008-10B 5.944% O0........ccoccoeveuuee .. | 05/10/2018. | Redemption  100.0000.. | ....ccccovviverranes | v 24313 | ... 24313 | ... 24,313 | 24,313 0 0 0 0 [ 0 24,313 0 0 08/10/2018.
0599999. Total - BONAS = U.S. GOVEIMMENL. ... rvuireereeies sttt et ....1,056,487 |....1,056,487 |....1,109,698 | ........... 1,082,908 | ...oovvvnnnnad 0] (24,520) | .oooovevnnns 0 [ (24,520) [ ..voovvennnennd [ I 1,058,388 | ....coovnens 0 [ (1,901) XXX
Bonds - U.S. States, Territories and Pc
130333 CA 3 |CALIFORNIAHOUSING 2013 SERIES A 2.900.........ccccnrvenne ..| 06/01/2018. | Redemption ~ 100.0000.. | ......cccoevrrrveres | e 40,937 | .o 40,937 | ........ 40,937 | oo 40,937 0 0 0 (V10 IR 0 40,937 0 02/01/2042.
246395 YC 5 |DELAWARE ST HSG AUTH REV 2013-1 2.750%... ..| 06/01/2018. | Redemption ~ 100.0000.. |.......ccccccerveres | 270,000 | ........70,000 | ........ 70,000 70,000 0 0 0 0 .0 70,000 0 12/01/2041.
25477P  NF 8 |DIST OF COLUMBIA HSG FIN AGY 2014-A A ... |.. | 06/15/2018. | Redemption ~ 100.0000.. |. B 8,292 8,292 0 0 0 0 8,292 0 06/15/2045.
372546 AN 1 | GEORGE WASHINGTON UNIVERSITY 4.452% 09............... .| 04/27/2018. | Call ~ 105.2010......cccuuree | cerrrrimrrrerirenns ....1,000,000 |....1,000,000 0 0 0 0 {0 [ 1,000,000 0 09/15/2021.
372546 AQ 4 | GEORGE WASHINGTON UNIVERSITY 3.485% 09 .| 04/27/2018. | Call ~ 101.6512............... ....1,000,000 | ....1,000,000 0 0 0 0 {0 [ s 1,000,000 0 09/15/2022.
45201Y YJ 0 [ILLINOIS ST HSG DEV AUTH REV 2012-A 2 ..| 06/01/2018. | Redemption ~ 100.0000.. | ......ccccoeerevurr | 096,522 | ..o 96,522 | ........ 96,522 0 0 0 0 96,522 0 12/01/2042.
49130T PS 9 |KENTUCKY ST HSG CORP HSG REV 2013 SERIES.............. ..| 06/01/2018. | Redemption ~ 100.0000.. | ......ccccevvrrrerrs | 2. 50,000 | ... 50,000 | ........ 50,000 0 0 0 0 50,000 0 11/01/2041.
60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIESE... ..| 06/01/2018. | Redemption ~ 100.0000.. | .......ccceerevurer | 200 20,000 | ..o 20,000 | ........ 20,000 0 0 0 0 20,000 0 07/01/2031.
60637B CN 8 |MISSOURI HOUSING 2013 SERIES A 2.650%... ..| 06/01/2018. | Redemption ~ 100.0000.. | .....ccccoevvrrreres | 00rrn.25,000 | ... 25,000 | ........ 25,000 0 0 0 0 25,000 0 11/01/2040.
60637B CP 3 |MISSOURIHOUSING 2013 SERIES B  2.650%............c00unvee. ..| 06/01/2018. | Redemption ~ 100.0000.. | ......cccceerevures | 200 30,000 | ..o 30,000 | ........ 30,000 0 0 0 0 30,000 0 11/01/2041.
644690 WP 2 |NEW HAMPSHIRE HOUSING 3.855% 07/01/30.. ..| 06/01/2018. | Redemption ~ 100.0000.. | ......c.ccevrrrrerrs | 00 75,000 | ..o 75,000 | ........ 75,000 0 0 0 0 75,000 0 07/01/2030.
647200 W8 3 |NEW MEXICO ST MTGE FIN AUTH 2012B-3 3.. ... | .. 06/01/2018. | Redemption ~ 100.0000.. | ......c.cceerevrrs | 015,000 | ..o 15,000 | ........ 15,000 0 0 0 0 15,000 0 09/01/2032.
76221R  RB 1 |RHODE ISLAND HSG & MTG FIN COR SERIES 63................ ..| 04/01/2018. | Redemption ~ 100.0000.. | .....ccccoevrrnerrs | +00r.n.95,000 | ... 95,000 | ...... 100,679 | .oooveveern97,580 | oo (11 I (160) | evvveerreene (V1 I (160) | +.vvveernrennd 0 97,419 0 10/01/2040.
83712T DA 6 |SOUTH CAROLINA ST HOUSING FIN 2013-1 2 ..| 06/01/2018. | Redemption ~ 100.0000.. | ........cceereveres | +vv....40,000 | ... 40,000 | ........ 40,000 . 40,000 0 01/01/2041.
88271H FL 8 |TEXAS ST AFFORDABLE HSG CORP 2013A 2.7... ..| 06/01/2018. | Redemption ~ 100.0000.. | .....cccccevvernerrs | 240,000 | ... 40,000 | ........ 40,000 | ... .40,000 40,000 0 09/01/2041.
92428C JD 7 |VERMONT STUDENT ASSISTANCE COR 3.625%. ..| 06/15/2018. | Redemption ~ 100.0000.. | ......cccoocvevrenes | -.....140,000 | ...... 140,000 | ...... 138,314 138,806 | o0 [ B4 | 0 84 |0 | 138,869 | ..oovvveurenad 0 06/15/2025.
928120 Q4 3 |VIRGINIA HOUSING DEV AUTH 2014-AA 3.5 ..| 06/01/2018. | Paydown.... 79,664 .79,664 79,664 0 10/25/2037.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH 3.125% 11/25/. ... | .| 06/25/2018. | Redemption ~ 100.0000.. |. ceeeen 19,957 | 79,957 | oveeee 79,957 | ... .79,957 79,957 0 11/25/2039.
93978X EM 8 |WASHINGTON ST HSG FIN COMMN 2011 SERIES............... .. | 04/01/2018. | Redemption  100.0000.. | ...ccovrervnrirnne | ovene 110,000 | ...... 110,000 | ...... 110,000 .110,000 110,000 0 10/01/2033.
1799999. Total - Bonds - U.S. States, Territories & Possession ....3,083,894 |....3,015,372 |....3,019,365 3,016,758 ..3,016,660 .0 XXX
Bonds - U.S. Political Subdivisions of States
736688 FN 7 |PORTLAND COMMUNITY COLLEGE DIS 4.810%............... | ‘ 06/01/2018. | Redemption ~ 100.0000.. | ......cvrvvvrrrerer | e 120,000 | ...... 120,000 | ...... 130,140 126,395 125,966 0 | (5 066){ .......... (5,966)| ......... 2,886 | 06/01/2027. | 1FE............
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2499999. Total - Bonds - U.S. Political Subdivisions of States.......... OO PO PP PSP PO PO PP PP PPRTYRTOPRPPORPPRl VPO 120,000 | ...... 120,000 | ...... 130,140 126,395 [ (429) ] oo (V1 I (429) [ oo 0 125,966 0 (5,966) | .......... (5,966)] ......... 2,886 XXX XXX
Bonds - U.S. Special R ue and Special A t
076523 AA 7 |CITY OF BEDFORD VIRGINIA LESSEE - APPALA.................. .| 05/01/2018. | Redemption ~ 100.0000.. [ ....coovrveerervres | worenene 60,000 | ........ 60,000 | ........ 60,000 | .ooovrerrrnne 60,000 0 0 0 (V10 I 0 60,000 0 05/01/2026. | 2........cvone.
31358P HV 2 |FNMA REMIC G92-35 EB 7.500% 07/25/22 ..| 06/01/2018. | Paydown.... ...1,506 ...1,506 ..1,510 ...1,500 0 6 0 6 1,506 0 07/25/2022.
31358Q EU 5 |FNMAREMIC 1992-162D 7.000% 09/25/22.... ... | .. | 06/01/2018. | Paydown.... ..5,038 | .........5,038 | ........4,882 | ... ..4,996 0 42 5,038 0 09/25/2022.
3136A1 NZ 4 |FANNIE MAE 2011-96 NB  4.000% 09/25/40..........covvorrvernrrenne .. | 06/01/2018. | Paydown.........cccvvveveneennes [ e | 0. 239,454 | L. 239,454 | ...... 246,263 2841813 | 0 | (1,959) | (V1N I (1,959) | .ooovvrrrirnns 0 239,454 0 09/25/2040.
3136A6 P9 9 |FNR2012-76 VG 4.000% 03/25/29 .| 06/01/2018. | Paydown.........cccvvevererernees [ worvvenrrrnriinens | 000 28,488 | e 28,488 | ........ 30,767 29,412 0 28,488 0 03/25/2029.
3136A8 DP 2 |FANNIE MAE 2012-104 V. 3.500% 02/25/38. .| 06/01/2018. | Paydown.........ccccoevveriveens [ covvrinricniinnis | 0. 54,939 | L 54,939 | ........ 59,506 | ... .56,538 0 . 0 [ 56,494 | ...l 0 02/25/2038.
3136AE  TT 4 |FANNIE MAE 2013-54 BA 3.000% 06/25/43...........cccosvverrrnnee .. | 06/01/2018. | Paydown.........ocvvererneenies [ corverrverrnernens | 00 112,994 | L 112,99 | ...... 116,913 115,581 0 (2,587) | oo 0 112,994 0 06/25/2043.
3136AG HV 7 |FANNIE MAE 2013-94 CV 3.500% 07/25/33 ..| 06/01/2018. | Paydown.... 0 103 25,750 0 07/25/2033.
3137AR WS 1 |FHR 4073 HC 3.500% 03/15/35 .. | 06/01/2018. | Paydown.........occeeveneeries [ eorvvrrrneriverreees | 242,860 | .......42,860 | ........46,369 | .............43,986 | ..coovririrnee. 0 | v (1,126) | voocvvrererne (V1N IO (1,126) 42,860 0 03/15/2035.
3137B3 4W 5 |FHR4215LV 3.500% 04/15/33 . ..| 06/01/2018. | Paydown 31,081 0 04/15/2033.
3138L4 J3 8 |FANNIE MAE AM3881 3.830% 08/01/25.. .. | 06/25/2018. | Paydown.... 7,150 | ..........7,043 7,087 0 08/01/2025.
313920 2B 7 |FNMA 2002-59 ZB 6.000% 09/25/32 .« | .. | 06/01/2018. | Paydown.... .79,085 | ........75,993 79,055 0 09/25/2032.
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32. . .. | 06/01/2018. | Paydown.........cocvvevererernces [ v | 022,131 | i 22,131 | e 19,968 22,131 0 08/15/2032.
31393A 5P 8 |FNMA 2003-43 PE 5.500% 05/25/33.... .| 06/01/2018. | Paydown.........ccccververrnens [ vovnrinrivniinins | 0000 40,289 | i 40,289 | ........ 39,565 40,289 0 05/25/2033.
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33 ver | . [ 06/01/2018. | Paydown........ccovvvcrererene | vevervvenersnninns | 103,597 | Lo 103,597 | ...... 102,787 103,597 0 03/15/2033.
31405W QT 5 |FNMAPOOL 801566 5.000% 01/01/20.........ccevvemrvererirerirnns .. | 06/01/2018. | Paydown.........ccccvevererernens [ rovvrivnncnnrinens | vererren2, 937 | i 2,937 | o 2,955 2,937 0 01/01/2020.
33803W AA 7 |FISHERS LANE ASSOC LLC US GOVT LEASE BAC.............. .| 06/05/2018. | Redemption ~ 100.0000.. | ......cocorvrrrveres | e 76,299 | ..o 76,299 | ... 77,897 T7.326 | o0 [ e 27) | 0 | eienn27) | 0 [ s 77,299 | ..o 0 08/05/2030.
36230T B2 7 |GN 758157 4.550% 05/15/38, . .| 06/01/2018. | Paydown.........cc.ccourverirns cevrerenniennns | 41,451 | 41,451 | ... 46,115 | ... 45,574 41,451 0 05/15/2038.
452151 LD 3 |ILLINOIS STATE 4.350% 06/01/18......coivrernimeimirnrnssinnssniens .. | 06/01/2018. | Maturity.......coooverevnsnenenes | eovnviennrinsninnnes | 0:400,000 | ... 400,000 | ...... 382,244 .398,922 400,000 0 06/01/2018.
3199999, Total - Bonds - U.S. Special Revenue and Special Assessment ettt ee eheberet et ettt h ettt ettt ettt raes ....1,375,019 |...1,375,019 |...1,377,315 | ........... 1,384,475 | .ol | e (6,963) | o0 i (6,963) | 0 | 1,377,511 .0 XXX
Bonds - Industrial and Miscellaneous
00115A AG 4 |AEP TRANSMISSION CO LLC 144A 3.750% 12........ccccevvvunee ..| 05/10/2018. | Tax Free Exchange.......... | cccoceerineiinenns ...2,411,064 |....2,500,000 |....2,410,450 | .....cccooevrrrurirnc. 0 2,411,064 0 12/01/2047.
00206R EN 8 |AT&TINC 4.900% 08/14/37... .. | 04/10/2018. | Tax Free Exchange... ....4,003,070 |....4,000,000 |....3,992,880 | ........... 3,992,999 | oo [ i 71 | 0 | 71 |0 | 3,993,070 | .ooovvvrnrenad 0 08/14/2037.
00214M  AA 1 |ARL SECOND LLC 2014-1A A1 2.920% 06/15...........cocvvvnven. .. | 06/15/2018. | Paydown.........ccccvevernvvvnns [ eevrrvnriiverinen | 00 163,997 | Lo, 153,997 | ...... 149,239 .150,189 153,997 0 06/15/2044.
00228# AA 0 |AV CINGULAR LLC CINGULAR WIRELESS LLC.........cccouurrnee ..| 06/15/2018. | Redemption ~ 100.0000.. | ......ccccoevrrrerrr | rerrn. 78,576 | oo 76,576 | ........ 80,405 | ovvereerenn TT,725 | 0 | e (104) | 0 | e (104) [0 | s 77,621 | oo 0 08/15/2021.
008414 AA 2 |AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1. .| 06/01/2018. | Paydown.........ccccourverirns cevrerenniennines | 0000 23,265 | e 23,265 | ........ 22,255 | coooiieern22,B45 | 0 | i3 |0 | [0 | 22,648 |....cccovunn 0 07/25/2043.
023770 AA 8 |AMERICAN AIRLINES 2015-1 A 3.375% 05/0 ..| 05/01/2018. | Redemption ~ 100.0000.. | ......ccccoosvrrrrerrs | rerrn. 75,908 | ..o 75,906 | ........ 76,191 | . 76,152 0 05/01/2027.
023770 AB 6 |AMERICAN AIRLINES 2015-1 B 3.700% 05/0..........ccooreveneee .| 05/01/2018. | Redemption ~ 100.0000.. | ......ccccoevrerurer | e 41,438 | i 41,438 | ....... 41,438 | oo 41,438 0 0 0 41,438 0 05/01/2023.
02377A  AA 6 |AMERICAN AIRLINES 2014-1 APT TRUST 3 ..| 04/01/2018. | Redemption ~ 100.0000.. | .....cocorvrrrrerrs | 2er.n.93,432 | .. 93,432 | ........ 93,432 0 0 0 93,432 0 10/01/2026.
02660T BU 6 |AMERICAN HOME MORTGAGE INV TR 2004-3 6A5, v | .| 06/01/2018. | Paydown.........cccoververirns cevrerenneennninns | e 38,077 | 000 .38,677 | 032,056 | ..o 32,056 | oo [V I 6,622 | ...coovernnn. 0 38,677 0 10/25/2034.
026650 AA 3 |AMERICAN HOMES 4 RENT 2014-SFR2 A 3.78......c.coevernecen. .. | 06/01/2018. | Paydown.........oovvvererneiinns [ cereriineiinciienns 0 8 0 14,306 0 10/17/2036.
02666A AA 6 |AMERICAN HOMES 4 RENT 2015-SFR1 A 3.46 .| 06/01/2018. | Paydown.........cccovevverernens [ v | e 13,462 | i 13,462 | ... 13,461 | oo 13,458 0 4 0 13,462 0 . 04/17/2045.
030728 P9 0 |AMERIQUEST MORTGAGE SECURITIES 2005-R9.. v | -+ | 06/01/2018. | Paydown......ccoovvvvererneenens | e | 00 274,497 | Lo, 274,497 | ... 263,413 .270,220 0 464 0 [ e84 | 0 | 270,684 |....ccovvvneen 0| e 3,813 | v 3,813 | .........5,220 | 11/25/2035.
031162 AX 8 |AMGEN INC 6.150% 06/01/18. .| 06/01/2018. | Maturity ....1,000,000 |....1,000,000 | ...... 998,280 .999,908 0 92 0 [ oererrreennn92 [0 | 1,000,000 0 0 0. 30,750 | 06/01/2018.
034620 AB 0 |ANGEL OAK MORTGAGE TRUST 2017-1 A2 3.0 .| 06/01/2018. | Paydown .95,031 .95,031 .95,029 0 0 0 95,031 0 0 0 ..1,226 | 01/25/2047.
04542B  MS 8 |ASSET BACKED FUNDING CERT 2005-AQ1 A4 ..| 06/01/2018. | Paydown.... 43,393 | 43,393 | ........ 42,823 0 10 0 [ oo 10 e | e 43,195 | .o, 0 06/25/2035.
05379B AN 7 |AVISTACORP 5.950% 06/01/18 .| 06/01/2018. | Maturity ....2,000,000 |....2,000,000 |....1,993,320 0 .338 0 2,000,000 0 06/01/2018.
05590# AA 9 |BPHQ 2017 CTL Pass-Through Tru 3.540%. .| 06/15/2018. | Redemption  100.0000.. | . .19,256 .19,256 .19,256 0 0 0 0 19,256 0 11/15/2032.
05606U AA 8 |BXG RECEIVABLES NOTE TRUST 2012-AA 2. .. | 06/02/2018. | Paydown............ccocvvererns . 21,327 | 21,327 | .o 21,326 0 0 0 0 21,327 0 12/02/2027.
05607B AA 9 |BXG RECEIVABLES NOTE TRUST 2017-AA 2....ccccovvvennee. .. | 06/02/2018. | Paydown.........ccoeevenevenins | e | e 80,881 | ........ 80,881 | ........ 80,879 0 0 0 (V10 O 0 80,879 0 10/04/2032.
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07332B  AA 7 |BAYVIEW OPPORTUNITY MASTER FUN 2017-RT1 .. | 06/28/2018. | Paydown............cccoovvvieuns | corvvcvnniciinnenns | 140,144 | 140,144 | .. 141,094 | ... 140,975 | ..cccooren. 0 [ e (GE:) ) E— 0 | e (88) | a0 | 140,927 | .o 0 [ (U4:72] — (782) | .........1,694 | 03/28/2057. | 1FM....

073914 VK 6 |BEAR STEARNS MTGE SEC INC 1997-4 A4 2 .. | 06/01/2018. | Paydown.... 0 30 0 6,176 0 10/25/2025.

09228Y AB 8 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AA 4.......ccccccceeee. .. | 06/15/2018. | Paydown............c.ccccevvvnnee 0 0 0 23,438 0 12/116/2041.

09228Y AC 6 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AB 5 .. | 06/15/2018. | Paydown............cc.ouvvvevnece . 0 0 0 11,7119 0 12/16/2041.

099738 AA 4 |BORGER ENERGY ASSOCIATED LP 7.260% 12/.. .. | 06/30/2018. | Redemption ~ 100.0000.. | . 0 0 0 255,254 0 06/30/2022.

10623* AA 4 |BRAZOS SANDY CREEK ELEC COOP 6.540% 06................ .| 06/30/2018. | Redemption  100.0000.. 0 0 0 45,833 0 06/30/2024.

12479R  AD 9 |CAPITAL AUTOMOTIVE REIT 2017-1A A1 3.8........ .. | 06/15/2018. | Paydown.... 0 0 0 4,999 0 04/15/2047.

1248P8 AH 2 |CREDIT-BASED ASSET SER & SECUR 2006-MH1.. .| 06/01/2018. | Paydown.........ccccoevevnvvenes [ coerivniiiicinen | 151,281 | 101561,281 | 1152794 | ............. 150,865 | ........c........ 0 | oo (42) | oo 0 | oo (42) | e | s 150,824 | ....cccoceeeucd 0 10/25/2036.

12502Y AP 8 |CCRINC MT100 PYMT RIGHTS MAST 2012-CAC................. .. | 06/10/2018. | Paydown............cccccouvvevnnee 0 0 0 71,429 0 07/11/2022.

125634 AN 5 |CLIFUNDING LLC 2014-1 A 3.290% 06/18/. ..| 06/18/2018. | Paydown.... 0 2 0 115,051 0 06/18/2029.

126357 AA 2 |CRGISSUER 2015-1 A 4.070% 07/10/22.... .. | 04/10/2018. | Paydown............cccoouvvevvues | corverervereneenns | ...889,236 | ......889,236 | ......882,510 | ..............884,681 | ................. (U I 4555 | v 0 889,236 0 07/10/2022.

12646W AH 7 |CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A................ .| 06/01/2018. | Paydown.........cccocoevuvrivnns [ covevirnniiciieis | e 27,135 | ... 27,135 | 27,586 | oo 27,360 | e 0 | oo (225) | oo 0 27,135 0 04/25/2043.

12667F R5 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2... .. | 06/01/2018. | PaydOwN............coocvvvveiens | corveereriinnires | e 116,725 | ...... 126,194 0 78 (VN FRRPURPRRROOTOY £ I IRRPORRORPON | I NSRRI 113,705 | .o 0 02/25/2035.

12667F VF 9 |COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4C... .| 06/01/2018. | Paydown.........ccccoevmrevens [ covrivvniiineiveis | e 110,628 | ...... 110,628 | .......99,081 | .............106,644 | ................ [V I 3,983 | .o 0 110,628 0 10/25/2034.

12667F Y3 3 |COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A. .1 06/01/2018. | PaydOWN.........ooouvvicniis | e | v 17,504 | ........ 19,757 0 0 0 | o0 0 | s 17,837 | oo 0 03/25/2035.

12667F YF 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB 1... .. | 06/01/2018. | Paydown.........cccuverermrenens [ vonriiveiinninens | e 304,434 | ...... 304,434 | .....301,164 | .............302,994 | ......cc........ [V I 1,440 | oo 0 304,434 0 01/25/2035.

12668A MN 2 | COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A... .. [ 06/01/2018. | PaydOwWN...........ccoocevvveiens | coveienerienniins | i 53,447 | ... 57,755 0 48 0 [ o8 |0 | e 52,127 | oo 0 11/25/2035.

126694 CV 8 |COUNTRYWIDE HOME LOANS 2005-21 A17 5.5......c.cccuvuueee .. | 06/01/2018. | Paydown.........ccccveveerevens [ vovrvivnnicnniivens | v, 294 | L 5,546 0 3 0 | o3 e | s 5,005 | .ccoovirirns 0 10/25/2035.

12669G C8 2 |COUNTRYWIDE HOME LOANS 2005-13 A8 5.50... .. | 06/01/2018. | Paydown.... 23,579 | ........ 23,579 . 0 15 0 [ 18 0 | e 22,286 | ..coovri 0 06/25/2035.

14428T BA 8 |CARPENTER TECHNOLOGY MTN SERIES B 6.99 .. | 04/20/2018. | Maturity v 75,000 | e 75,000 | ........ 79,459 | ... T5,146 | e 0 | oo (146) | cvvovvevvvne 0 75,000 0 04/20/2018.

149162 B@ 7 |CATHOLIC HEALTHCARE WEST SERIESC 6.45................ .. | 05/15/2018. | Maturity..........ccccoovurvererees | corvrirenerirennienns ....2,000,000 |....2,000,000 |....2,000,000 | ........... 2,000,000 0 0 0 2,000,000 0 05/15/2018.

16164A  AC 9 |Chase Mortgage Finance Corpora 2016-2 M2.... .| 06/01/2018. | Paydown.........ccccvevverernens [ voverinrivniinins | 0000 52,036 | e 52,036 | ........ 53,379 53,128 | oo 0] s (1,092) | vovvverinnn 0 52,036 0 02/25/2044.

161657 AJ 2 |CHASEFLEX TRUST 2005-1 2A4 5.500% 02/2 .. | 06/01/2018. | Paydown.... e 42764 | 178,438 | ...... 149,888 ...163,853 0 A27 0 [ ververenee 127 {0 | e 163,980 | ..oocoovvnnnand 0 02/25/2035.

171232 AR 2 |CHUBB CORP 5.750% 05/15/18..........ccvumviimriirerieririiinniane .. | 05/15/2018. | MAtUrity.......c.oovvvreverinries [ e ....1,000,000 |....1,000,000 | ..... 991,060 0 428 0 [ o8 | 0 | 1,000,000 0 0 0. 28,750 | 05/15/2018.

172973 2R 9 |CITICORP MORTGAGE SECURITIES 2005-6 1A5... .. | 06/01/2018. | PaydOWN...........coverrveians | corveereiieciires | e 167,516 | ...... 167,516 | ...... 159,935 0 0 0 | o0 s | i 159,935 | ....cocvveenacd (U I 7,581 | oo 7,581 | .........3,947 | 09/25/2035.

172973 5F 2 |CITICORP MORTGAGE SECURITIES 2006-1 2A1... ... | .| 06/01/2018. | Paydown.... 2,288 2,244 0 1 0 2,273 0 15 15 .48 |02/25/2021.

17312D AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3.................. .. | 06/01/2018. | Paydown............ccooevevrvees | corvvrerrveninns | 012,210 | i 12210 | ... 12,149 0 0 0 12,156 0 09/25/2037.

17321L  AA 7 |CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A .| 06/01/2018. | Paydown.........cccovevverernens [ eoverinriinriinnns | 31,211 | L 31,211 | .. 30,574 . 0 A76 0 31,211 0 10/25/2043.

17322N  AA 2 | CITIGROUP MORTGAGE LOAN TRUST 2014-JL A1... v | | 06/01/2018. | PaydowN........ccoourvvecriins | e | e 12,315 | L 12,315 | ... 12,365 | ... 12,345 | (U I ((<0) | E— 0 12,315 0 06/25/2044.

17323T AC 4 |CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 A............. .. | 06/01/2018. | Paydown.........ccccvevervrvvnns [ eevrrvmniveiirens | 119,126 | Lo, 119,126 | ...... 121,799 | oo 120,509 | ooovriririnen 0 | oo (X 0 | coovverrenerne(33) | e | e 120,475 | oo 0 01/25/2053.

19260M AA 4 |COINSTAR FUNDING, LLC 2017-1A A2 5.216. .. | 04/25/2018. | Paydown............cccoeveveveens | corvvrerecreniinns | 0000 5,000 | s 5,000 | .......... 5,000 0 0 0 5,000 0 04/25/2047.

199575 AW 1 |COLUMBUS SOUTHN PWR CO 6.050% 05/01/18.. .. | 05/01/2018. | Maturity .1,000,000 | ...... 997,740 0 .100 0 [ vervverrenee 100 | i | i 1,000,000 0 05/01/2018.

20267U AA 7 |COMMONBOND STUDENT LOAN TRUST 2016-B Af............. .. | 06/25/2018. | Paydown............ccoouvvvevees | corvvrervireniinns | 082,516 | i 62,516 | ........ 62,499 | ..o 59,827 | i (U R 2,689 | oo 0 62,516 0 10/25/2040.

209111 ET 6 | CONSOLIDATED EDISON CONY Inc 5.850% 0. .. | 04/01/2018. | Maturity..........ccccocourvvnnnes ....2,000,000 |....2,001,800 | ...........2,000,058 | ................. (U I (1) 0 2,000,000 0 04/01/2018.

209115 A* 5 |CONSOLIDATED EDISON INC 8.710% 06/30/2.. .. | 06/30/2018. | Redemption ~ 100.0000.. | .....oovvveervrras | v 13,442 | ... 13,442 | ... 13,442 0 0 0 13,442 0 06/30/2022.

210795 QB 9 | CONTINENTAL AIRLINES 2012-2 AEETC 4.0.... ... | .| 04/29/2018. | Redemption ~ 100.0000.. | ......cocvevvrrenns | covveeae 90,812 | .......90,812 | ... 92,174 O | ciceenn(82) a0 [ 91,758 | ..coovri 0 10/29/2024.

22540A AJ 7 |ASSOCIATES MANUF HOUSING 1997-1B1 7.6. .. | 06/15/2018. | Paydown . 0 106,935 0 06/15/2028.

22541Q VG 4 |CSFIRST BOSTON MORTGAGE 2003-23 1A4.... .. | 06/01/2018. | Paydown.... 0 .268 0 37,761 0 10/25/2033.

225458 AY 4 |CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A... .. | 06/01/2018. | Paydown.... 0 0 0 | 0 0 | s 93,527 | .ooverrinn 0 02/25/2035.

2254W0 KD 6 |CSFIRST BOSTON MRTGE SEC 2004-7 6A1 5. .| 06/01/2018. | Paydown.... 0 (4) 0 7,149 0 10/25/2019.

226829 AA 7 |CROCKET COGENERATION 144A 5.869% 03/30.. .. | 06/30/2018. | Redemption ~ 100.0000.. | . 0 0 0 14,624 0 03/30/2025.

22970  AA 8 |BGS BNSF Series 2015-1 CTL PT 4.070% 0.....cc.ccovevvvvrnens .. | 06/15/2018. | Redemption ~ 100.0000.. 0 0 0 [V 0 27,873 0 05/15/2034.
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233326 C* 6 |DSTSYSTEMSINC 5.420% 08/09/20 .. | 05/01/2018. | Redemption ~ 100.0000.. |. ....2,000,000 |....2,000,000 | ....2,000,000 2,000,000 0 0 0 0 2,000,000 0 0 0 ... 185,305 | 08/09/2020.
23340L AB 0 |DRB PRIME STUDENT LOAN TRUST 2015-B A2. .. | 06/25/2018. | Paydown............c..cooevvevnece JEVSTIORRTION IR 224,408 | ...... 224,408 | ... 224,268 | ... ...224,294 0 114 0 114 224,408 0 0 07/25/2031.
24422E QR 3 | JOHN DEERE CAPITAL CORP SERIESD 5.350................... .. | 04/03/2018. [ Maturity..........ccccoovurvremees | corvvrereiianiiins | e 250,000 | ...... 250,000 | ...... 249235 | ............. 249,975 0 25 0 25 250,000 0 0 04/03/2018.
25272V AA 7 |DIAMOND RESORTS OWNER TRUST 2015-1A 2. .. | 06/20/2018. | PaydOWN............cvverrrriiens | corviiecviiienniiins | e 391,731 | ... 391,731 | ... 394,179 0 (2,014) 0 (2,014) 391,731 0 0 07/20/2027.
25272X AA 3 | DIAMOND RESORTS OWNER TRUST 2017-1A A... woo |- | 06/20/2018. | Paydown.........coooovvveinnnes [ covveriiiiniiienns | e 335914 | ...... 335914 | ...... 335,829 0 82 0 82 335,914 0 0 10/22/2029.
25272X AB 1 |DIAMOND RESORTS OWNER TRUST 2017-1A B.................. .. | 06/20/2018. | PaydOWN...........ccoverrrvenens | corvinciiieenires | e 111,971 | ... 111,971 | ... 111,953 0 18 0 18 | o 0 111,971 0 0 10/22/2029.
25755T AE 0 |DOMINOS PIZZA MASTER ISSUER 2015-1A A2II.... .. | 04/25/2018. | Paydown.... . . . . 0 0 0 0 12,500 0 0 10/25/2045.
25755T AH 3 |DOMINOS PIZZA MASTER ISSUER 2017-1A A23.... .. | 04/25/2018. | Paydown.... vereeennn5,625 | 5,625 | .....5,625 | ... ..5,625 0 0 0 0 5,625 0 0 07/25/2047.
27034) AB 7 |EARNEST STUDENT LOAN PROGRAM 2016-B A2................ .. | 06/25/2018. | PaydOWN.............cooorvreians | corvreceeiienniins | e 389214 | ... 389214 | ... 389,139 | .o 389,152 0 62 0 (5728 I 0 389,214 0 0 05/25/2034.
27430  AK 9 |EAST PENN MANUFACTURING CO SERIESB 7 .. | 05/22/2018. | Maturity ....2,000,000 |....2,000,000 |....2,000,000 0 0 0 0 .0 2,000,000 0 0 05/22/2018.
28416D AB 6 |ELARAHGV TIMESHARE ISSUER 2017-AB 2... weo | | 06/25/2018. | PAYdOWN........covererircciis | e | e 67,804 | ........ 67,804 | ... 67,784 0 19 0 67,804 0 0 03/25/2030.
29977J AB 2 |EVERBANK MTGE LOAN TRUST 2013-1 A2 25........cccccoeene. .. [ 06/01/2018. | PaydOWN............cvvverrrvirens | corvirervirenniins | v 16,304 | ........ 16,304 | ........ 16,401 | oo 16,357 | (U IO (72| E— 0 16,304 0 0 03/25/2043.
29977K AA 1 |EVERBANK MTGE LOAN TRUST 2013-2A 3.00 .. [ 06/01/2018. [ PaydOWN............coocevvriens | coveeererrenniins | e 65,244 0 502 0 65,244 0 0 06/25/2043.
3140FX ED 0 |FNMABFO0131 3.500% 08/01/56 v [+ | 06/01/2018. | Paydown.........ccovvvmviniie | v | v 102,944 0 (2,853) 0 102,944 0 0 08/01/2056.
316773 AD 2 |FIFTH THIRD BANCORP SUB NOTES 4.500% 0.................. .. | 06/01/2018. | Maturity...........cccoovmreeverees | corvrrereiiennires | e 250,000 0 659 0 250,000 0 0 06/01/2018.
31953* AL 6 |BNSF RAILWAY COMPANY SERIES A 5.960% 1... .| 05/15/2018. | Redemption  100.0000.. |. 42,101 42,101 0 0 0 42,101 0 0 10/15/2027.
31953* AM 4 | BNSF RAILWAY COMPANY SERIESB 5.960% 1... .. | 05/15/2018. | Redemption ~ 100.0000.. | . ceeeen4,239 ..4,239 0 0 0 4,239 0 0 10/15/2027.
31953* AN 2 |BNSF RAILWAY COMPANY SERIESC 5.960% 1................. .| 05/15/2018. | Redemption  100.0000.. [ ......ccoorrerrures | wornene 28,415 | ......28/415 | .....28,415 | ....cc.cceo.e. 28,415 0 0 0 28,415 0 0 10/15/2027.
31953* AP 7 |BNSF RAILWAY COMPANY SERIESD 5.960% 1... .. | 05/15/2018. | Redemption ~ 100.0000.. | . 11,326 11,326 0 0 0 11,326 0 0 10/15/2027.
31953*  AQ 5 |BNSF RAILWAY COMPANY SERIESE 5.960% 1... ... | .. | 05/15/2018. | Redemption ~ 100.0000.. | . v 16,616 .16,616 0 0 0 16,616 0 0 10/15/2027.
320588 AE 9 |FIRST INVESTORS AUTO OWNER TR 2013-3AC................. .. | 04/15/2018. | PaydOWN............covercreians | corvieciriienniins | e 900,490 | ......900,490 | .....900,281 | .............. 900,469 0 20 0 900,490 0 0 01/15/2020.
33767C AD 9 |FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.50. .. | 06/01/2018. | Paydown..........ccorerenrvvins [ o | e 42,337 | ... 42,337 | ........ 43,157 42,811 | v, 0 | oo (V) 0 | coorverrencrne28) e | 42,783 | .o 0 | e (447) . 03/25/2045.
35040U AA 9 |Foundation Finance Trust 2017-1AA 33.......... woo |- [ 06/15/2018. | PaydOWN...........ocvveicrians | corveieciriieniiies | e 119,800 | ...... 119,800 | ...... 119,782 ..119,783 0 17 0 119,800 0 0 0.....1,652 | 07/15/2033.
35104V AB 8 |FOURSIGHT CAPITAL AUTO REC 2016-1 A2 2.........cccouunee. .. | 06/15/2018. | Paydown.........cocovevemrenens [ v | e 871,785 | ...... 871,785 0 779 0 871,785 0 0 0. 10,379 | 10/15/2021.
354613 AG 6 | FRANKLIN RESOURCESINC 4.625% 05/20/20.. .. | 05/20/2018. | Call ~ 103.3890... ....1,033,890 |....1,000,000 0 48 0 999,736 0 264 264 | .......57,015 | 05/20/2020.
36157R D9 3 |GE CAPITAL MTG 1999-HE M 6.705% 04/25/ veee [+ | 06/01/2018. | Paydown..........cvevrveeninnies [ v | vriine 24,265 | ... 33,238 | .......28,293 | .....c........ 28,347 | ..o 1,778 58 0 [ i 1,836 | 0 | 30,184 | ..o 0 04/25/2029.
40432B AA 7 |HSIASSET LOAN OBLIGATION 2007-2 1A1 5......ccccoovvvee .. [ 06/01/2018. | PaydOWN...........coverrrriians | o | e 6,382 | ......... 6,382 0 3 0 | i3 0 | 6,265 | ...ccooouunne 0 09/25/2037.
42771T  AA 3 |HERO FUNDING TRUST 2015-3A A 4.280% 09.. .. | 06/20/2018. | Paydown.........ccoovevemrevens | wovrvivniinniven | oo 205228 | ...... 205228 | ... 205,214 0 205,214 0 09/20/2041.
42805R BS 7 |HERTZ VEHICLE FINANCING LLC 2013-1AB2.... ... |.. | 06/25/2018. | Paydown.... ....2,875,000 |....2,875,000 |....2,858,828 | ..........2,872,930 | ...ccccccec.0 | ceeireei2,070 | i (V1 I 2,070 .0 2,875,000 0 08/25/2019.
45254T PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A6............. .. | 06/01/2018. | Paydown.........ccovvevveriinies [ rovrinriceniiniis | v 9,551 | v 9,551 | oo 9,390 0 2 | 0 9,493 0 08/25/2034.
45660N QF 5 |RESIDENTIAL ASSET SEC TRUST 2003-A5 A7... .. [ 06/01/2018. | PaydOWN............cvveerriiiens | corvierrireneiins | e 45277 | ... 45,277 | ....... 44,668 0 1 44,973 0 06/25/2033.
46051M AD 4 | INTERNATIONAL TRANSMISSION CO 144A 5.7 ... | .| 04/01/2018. | Maturity ....1,248,588 0 0 04/01/2018.
46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3AA 3.......cccoceeeee. .. | 06/15/2018. | Paydown...........cccovevvveveens | corverervireninns | 027,901 | 027,901 | i 27,726 0 0 12/15/2048.
46639G AL 0 |JP MORGAN MTGE TRUST 2013-1 1A2 3.000%.... .. | 06/01/2018. | Paydown..............cccouvwecinns | corvivarriiinninns | 18,488 | ....18,488 | ... 18,910 0 .0 03/01/2043.
46640B AC 8 |JP MORGAN MORTGAGE TRUST 2013-2A2 3.5... .. | 06/01/2018. | Paydown...........ccccouvvvereens | corverervirarinns | 058,835 | ........58,835 | ........ 59,580 0 . .0 05/25/2043.
46641C  AA 9 |JP MORGAN MORTGAGE TRUST 2014-1 1A1 3.... .. | 06/01/2018. | Paydown.............cccouvveienns | corvvvnnnicvnnninns | 018,729 | 15,729 | 16,124 0 | i) | a0 | i 15914 | 0 01/25/2044.
46648C AB 0 |JP MORGAN MORTGAGE TRUST 2017-1 A2 3. .. | 06/01/2018. | Paydown 46,248 0 45,947 0 01/25/2047.
46849E AP 2 |JACKSON NATIONAL LIFE 144A GIC BACKED N... .. | 06/01/2018. | Maturity..........ccccoccourvivunnes | corviivanricisniiiins | 2000 75,000 | ... 75,000 | .oeoe 67,874 0 75,000 0 06/01/2018.
49725V AB 8 |KIOWA POWER PARTNERS LLC 144A SNR SECURE .. | 06/30/2018. | Redemption ~ 100.0000.. | . 61,715 | .....B1,715 | ... 62,075 | oo 81,779 | 0 | e (13) | e 0 61,766 0 03/30/2021.
50543L AA 0 |LABRADOR AVIATION FINANCE LTD 2016-1A A1... .. | 06/15/2018. | Paydown.... 15,625 .15,625 15,322 0 15,625 0 01/15/2042.
52465# AD 7 |LEGG MASON CAPITAL CORP HUNTINGTON NATL.. .. | 06/05/2018. | Redemption ~ 100.0000.. | . c0rr89,086 | ........ 69,086 | ....... 69,086 0 69,086 0 12/05/2020.
52520M AE 3 |LEHMAN MTG TRUST 2005-1 2A2 5.500% 11/.......occcovvvvnneee .. 1 06/01/2018. | Paydown............ccccoovvveieens | corvveaniiiiniiins | i 17,481 | ... 17,481 | ... 16,099 0 [V LU I 16,099 | ..o 0 11/25/2035.
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52520M AG 8 |LEHMAN MTG TRUST 2005-1 2A4 5.500% 09... .. | 06/01/2018. | Paydown............cc.ccceevvvnnee e | 033,185 | L 33,185 | ....... 30,223 .30,223 0 0 0 0 30,223 0 2,932 09/25/2035. | 1FM....
53688T AA 2 |LITIGATION FEE RESIDUAL FUND 2015-1 A. woer| .- | 04/29/2018. | Redemption  100.0000.. | ...cooovvvvvervires | 81,734 | 81,734 | ... 81,734 81,734 0 0 0 0 81,734 0 0 04/29/2022.
543190 AA 0 |LONGTRAIN LEASING Il LLC 2015-1A AT 2. .. | 06/15/2018. | Paydown...........ccccouvvveveuns | corvvcvanicvnnncnns | 000 127,822 | ... 127,822 | ... 124597 | .............. 125155 | o (U I 2,667 | ..o 0 [ 2,667 | ..o 0 127,822 0 0 01/15/2045.
55265K 2X 6 |MASTR ASSET SEC TRUST 2003-11 10A1 5.... .. | 06/01/2018. | Paydown.... ..3,126 3,116 0 10 12/25/2018.
553896 AC 5 |MVW OWNER TRUST 2017-1AC 2.990% 12/20. ... | .| 06/20/2018. | Paydown.... 58,438 0 0 12/20/2034.
57165A AA 6 |MARRIOTT VACATION CLUB OWNR TR 2012-1AA.............. .. | 06/20/2018. | Paydown 40,511 0 0 05/20/2030.
57165A AB 4 |MARRIOTT VACATION CLUB OWNR TR 2012-1A B .. | 06/20/2018. | Paydown.... 40,511 0 0 05/20/2030.
573284 AK 2 |MARTIN MARIETTA MATERIAL 6.600% 04/15/ wo |- | 04/15/2018. | Maturity..........ovvvevvevinnis [ e | e 750,000 | ...... 750,000 | ...... 751,478 | ... ...750,056 750,000 0 0 04/15/2018.
577081 AT 9 |MATTELINC 4.350% 10/01/20. .. | 06/26/2018. | VaIOUS..........cooovrrrirrrirns | coreiieceriecnninas ....3,000,000 |....3,000,000 |....3,026,500 | ........... 3,008,414 | ......cccceoenund (U I (1,416) | v 0 [ (1,416) | 0 | 3,006,998 | .......cc.c..... 0 [ (6,998) 10/01/2020.
59549W AA 1 |MID STATE TRUST SERIES 11 A1 4.864% 07... .| 05/15/2018. | Paydown.........cccccoevvevivecns [ covnrinrivniiinnis | 000 16,653 | i 16,653 | ........ 15,779 0 .349 0 16,653 0 0 07/15/2038.
59560U AA 9 |MID-STATE TRUST 2004-1 A 6.005% 08/15/ ... |.. | 06/01/2018. | Paydown.... cen 31457 | L 31457 | ... 32,189 | ... 31,886 | oo (U I (429) | vovvovernne 0 31,457 0 0 08/15/2037.
59560W AC 1 |MID-STATE TRUST 2010-1 M 5.250% 12/151..........coeuuevrnenee .| 06/01/2018. | Paydown..........ccccoevuiriinns [ rovevvrmniiciiieiis | e 45575 | ........ 45575 | ........ 45511 | s 45,500 0 74 0 45,575 0 0 12/15/2045.
60040# AA 0 |MILLENNIUM PIPELINE LLC SENIOR SECURED N.... .. | 06/30/2018. | Redemption ~ 100.0000.. |. 30,835 | ........ 30,835 | ........ 30,835 .30,835 0 0 0 30,835 0 0 06/30/2027.
63730 AB 1 |NATIONAL RAILROAD PASSENGER SENIOR SECUR........... | .. | 05/15/2018. | Redemption  100.0000.. | . e 19,452 | L 79,452 | ....... 79,452 | ... .79,452 0 0 0 79,452 0 0 11/15/2033.
66416T AF 2 |NORTHEAST GENERATION CO SENIOR SECUREDS......... .. | 05/17/2018. | Call ~ 124.5671.......cccocve. | covverarrrrerninns ....6,848,855 |....5,498,125 |....5,498,125 | ........... 5,498,125 0 0 0 5,498,125 0 0 10/15/2026.
66416T AF 2 |NORTHEAST GENERATION CO SENIOR SECURED S.. ..| 04/15/2018. | Redemption ~ 100.0000.. | .....cccurvmrrvers | e 190,000 | ...... 190,000 | ...... 190,000 0 0 0 190,000 0 0 10/15/2026.
670346 AK 1 |[NUCOR CORP 5.850% 06/01/18. .. | 06/01/2018. | Maturity ....1,750,000 |....1,750,000 |....1,741,513 0 458 0 [ e B8 | 0 | 1,750,000 0 0 06/01/2018.
67103H AG 2 |O'REILLY AUTOMOTIVE INC 4.350% 06/01/2.........cocvvenec. .| 05/10/2018. | Credit SUISSE.........cvvvrevers [ e ...1,996,100 |....2,000,000 |....1,994,640 0 0 0 | o0 0 | 1,994,640 |.......cco..... 0| e 1,460 06/01/2028.
67400A AC 6 |OAKS MORTGAGE TRUST 2015-2A3 3.500% 1.... .. | 06/01/2018. | PaydOwN............coooevvreiens | corveeceriiacnres | e 103,114 | ...... 103,114 | ... 103,324 | ............ 103,218 | ..o (U I (UR) ] p— 0 103,207 0 (93) 10/25/2045.
685049 AA 6 | ORANGE LAKE TIMESHARE TRUST 2012-AA A woe | [ 06/10/2018. | Paydown........cccvvveereerins | vevinrinniicnnines | cvies 28,380 | ........ 28,380 | ........ 28,379 0 2 0 28,380 0 0 03/10/2027.
685049 AB 4 |ORANGE LAKE TIMESHARE TRUST 2012-AAB........cccccceeee. .. [ 06/10/2018. | PaydOWN...........ccoocervriians | corveiererrenniins | s 21,285 | ........ 21,285 | ........ 21,281 0 2 0 21,285 0 0 03/10/2027.
69144V AA 1 |OXFORD FINANCE FUNDING TRUST 2014-1A A .. | 06/15/2018. | Paydown.........cccuvevermrevens [ wonrvivniinniven | e 361,019 | ...... 361,019 | ...... 359,665 ...360,644 0 375 0 361,019 0 0 12/15/2022.
73316P HP 8 |POPULAR ABS MORTGAGE PASS-THRO 2005-D A.. .. [ 06/25/2018. | PaydOWN............coocemvveiens | corvvereiienniins | e 64,367 | ........ 64,367 | ........ 60,668 63,388 0 154 0 63,542 0 825 01/25/2036.
74160M BP 6 |PRIME MORTGAGE TRUST 2003-2 1A10 5.00......ccccceuvvuuee .| 06/01/2018. | Paydown 0 125 0 6,934 0 0 10/25/2033.
74927D AL 0 |RBSSP RESECURITIZATION TRUST 2010-4 6A1.... .. | 06/01/2018. | Paydown.... . s . 49,122 | 0 [ oo 1,044 | ) 0 50,165 0 0 02/26/2036.
749580 AH 1 |RESIDENTIAL FUNDING MTG SEC | 2006-S10 2 ... | .. | 06/01/2018. | Paydown.... 2,420 | ... 5,031 | L 4783 L ..4,954 0 5 0 4,959 0 (2,538) 10/25/2021.
75913M  AB 5 |REGIONS BANK 7.500% 05/15/18..........coomrvreerrriircriienienns .. | 05/15/2018. | Maturity...........cccoovurveverees | corveereceriennienns ....1,000,000 |....1,000,000 |....1,010,140 | ........... 1,000,518 | ..ocvvverens (U R (AL I— 0 | cvvereeeen(518) | a0 | 1,000,000 0 0 05/15/2018.
76110H Q7 7 |RESIDENTIAL ACCREDIT LOANS INC 2005-QS2.... .. | 06/01/2018. | Paydown.........ccoovevereriinens [ rovrinriieniinins | v 6,523 0 833 0 6,523 0 0 02/25/2035.
76112B EN 6 |RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3. .. | 06/01/2018. | PaydOWN............coverrriiens | corviereiiecnires | e 104,969 0 (6) (V8 ESUORPRRRRRRRPORON (+)  ESRTORRRORTON o I ISV 104,544 | .o 0 [ o 424 09/25/2034.
78446D AB 5 |SLM STUDENT LOAN TRUST 2011-AA2 4.370.......ccccuvvuneee .| 06/15/2018. | Paydown.........ccoovevimrenens | vonrvivniinnivens | e 111,328 0 0 0 111,328 0 0 04/17/2028.
78446V AB 5 | SLM STUDENT LOAN TRUST 2012-A A2 3.830. .. | 06/15/2018. | PaydOWN............coverrriiens | corviereiiecnirns | e 125,569 0 0 0 125,569 0 0 01/17/2045.
784478 AB 8 | SLM STUDENT LOAN TRUST 2012-C A2 3.310 woo | | 06/15/2018. | PaydOWN........covovrviciis | v | oo 240,549 0 2 0 240,549 0 0 10/15/2046.
78449G AB 5 |SMB Private Education Loan Tru 2016-B...........cccocoomnrvvirannnens .. [ 06/15/2018. | PaydOWN...........ccoveerrveiens | corvieneireniiins | e 90,124 0 3 0 90,124 0 0 02/17/2032.
78471D  AA 5 |SOFI CONSUMER LOAN PROGRAM 2016-1A A 3. .. | 06/25/2018. | Paydown............ccooouvuvvuns | corviiarniiinniins | e 346,195 | ...... 346,195 | ...... 346,157 0 2 0 346,170 0 25 08/25/2025.
784888 AA 0 |SVO VOI MORTGAGE CORP 2012-AA A 2.000%... .. [ 06/01/2018. | PaydOwN...........ccoveerrveiens | corvereriireneiins | s 18,225 | ........ 18,225 | ........ 18,223 0 0 0 18,211 0 14 09/20/2029.
805564 PA 3 | SAXON ASSET SECURITIES TRUST 2003-3 AF5... .. [ 06/01/2018. | Paydown............ccoccoevvevens | corviramniiiniiins | s 70,603 | ........ 70,603 | ........ 70,603 0 0 0 70,603 0 0 12/25/2033.
811065 AC 5 |SCRIPPS NETWORKS INTERACTIVE 3.900% 11.. . | 04/04/2018. | Tax Free Exchang 2,489,532 |....2,500,000 |....2,481,650 0 439 0 ..2,487,032 20 | 2,500 11/15/2024.
81744T AB 3 |SEQUOIA MORTGAGE TRUST 2012-12A1 3.47.... .. [ 06/01/2018. | Paydown............ccccouvvvinnes | comvvvenriieniinns | cviennennc 09 | i 409 | oo 409 0 1 0 409 0 0 01/25/2042.
81745A AB 3 | SEQUOIA MORTGAGE TRUST 2013-5A2 3.000.... .. | 06/01/2018. | PaydOwN...........ccoveemvvenens | corvvrerrireriinns | 000er82,953 | 82,953 | ....... 84,395 | ..o 84,261 | (U I (1,308) | voovvrrerne 0 82,953 0 0 05/25/2043.
81783R  AA 1 |SETTLEMENT FEE FINANCE LLC 2013-1AA 3. .. | 04/25/2018. | Paydown .55,572 0 0 0 55,572 0 0 01/25/2044.
822804 AA 8 |SHELLPOINT ASSET FUNDING TRUST 2013-1 A1.. .1 06/01/2018. | Paydown...........oevvvemmreens | oververerrirnniis | 233,108 | i 33,106 | ........ 32,381 0 504 0 33,106 0 0 07/25/2043.
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1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Stock Consideration| Par Value | Actual Cost | Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B.JA.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
82280R  AA 7 |SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1 .. | 06/01/2018. | Paydown............cccoouvveirees | corvvrerniianiiins | 00000 38,930 | oo 38,930 | ........ 38,918 .38,912 0 18 0 18 38,930 0 0 0 547 | 04/25/2044. | 1FM....
82280R AU 3 |SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1 wer || 06/01/2018. | Paydown.........ccooeerrvemenies [ o | 2000.38,930 | oo 38,930 | ........ 38,455 | ... .38,502 0 428 0 38,930 0 0 0 547 | 04/25/2044.
82652W AA 6 |SIERRA RECEIVABLES FUNDING CO 2016-2A..........cc.couce. .. | 06/20/2018. | Paydown...........cccccouvvvnuns | corvvvnnviianninns | 200 202,142 | L 202,142 202,100 202,108 0 2 0 202,111 0 31 31 | 1,945 | 07/20/2033.
83416W AB 9 |SOLAR STAR FUNDING LLC 144A 3.950% 06/. .. | 06/30/2018. | Redemption ~ 100.0000.. | . 0 0 0 14,036 0 0 0 277 | 06/30/2035.
84314# AB 7 | SOUTHERN ILLINOIS POWER COOP SENIOR SECU. .. | 06/15/2018. | Redemption ~ 100.0000.. | . 0 0 0 35,714 0 0 0| e 1,027 | 06/15/2040.
84314# AC 5 |SOUTHERN ILLINOIS POWER COOP SENIOR SECU............ ..| 06/15/2018. | Redemption  100.0000.. 0 0 0 38,462 0 0 0 962 | 06/15/2025.
846502 0 |SPARC EM SPC LEGAL STLMNT HLDG 2015-1A A. .. | 05/01/2018. | Paydown............cc.cccuvuevnnee . 0 0 0 150,325 0 0 0 | 3,007 | 08/01/2031.
848580 AA 6 |SPIRIT AIRLINES 2015-1 A 4.100% 10/01/ ... | .. | 04/01/2018. | Redemption 0 0 0 32,922 0 0 0 675 |10/01/2029.
852098 3 |SPRUCE ABS TRUST 2016-E1 4.320% 06/15/............ccco...cc .. | 06/15/2018. | Paydown............ccccouvvevnnee 0 33 0 252,012 0 0 (R 4,490 | 06/15/2028.
86359B 3A 7 |STRUCTURED ASSET SECURITIES 2005-1 5A1 ..| 06/01/2018. | Paydown.... 0 5 0 4,380 0 02/25/2020.
86359B E3 1 |STRUCTURED ASSET SECURITIES 2004-19XS A5 .. | 06/01/2018. | Paydown.... 0 | oo (X0 ) 0 189,740 0 09/25/2034.
863590 GT 8 |STRUCTURED ASSET SECURITIES 2005-10 5A9................. .| 06/01/2018. | Paydown.........cc.ccoovvcrinncee 0 6 0 | oo [0 | i 13,617 | oo 0 12/25/2034.
86359D JT 5 |STRUCTURED ASSET SECURITIES 2005-14 2A1.. .. | 06/01/2018. | Paydown.... 0 21 0 [ ovrrneeeend 0 | e 46,835 | ..ccovvrrrnenn 0 07/25/2035.
86365L AB 7 |STRUCTURED RECEIVABLES FINANCE 2010-B B. .| 06/15/2018. | Paydown.........ccccoevvvvivenns [ covricniiivcirens | 2000r...38,896 | ........38,896 | .......40,136 | ................39,893 | ..o 0 | oo (997) | cevorvvrne 0 38,896 0 08/15/2036.
872438 AB 5 |BOARDWALK PIPELINES LLC 5.200% 06/01/1..................... .. | 06/01/2018. | Maturity...........ccc.coovvvrennes 0 214 0 75,000 0 06/01/2018.
87342R  AA 2 |TACOBELL FUNDING, LLC 2016-1A A2I 3.8...... .. | 05/25/2018. | Paydown.... 0 0 0 12,500 0 05/26/2020.
87407P AE 0 |TALADVANTAGELLC 2013-2A A 3.550% 11/.... .. | 06/20/2018. | Paydown.... 0 23 0 62,500 0 11/20/2038.
87407P  AJ 9 |TAL ADVANTAGE LLC 2014-1A A 3.510% 02/.......cccrvvvrrrnene .. | 06/20/2018. | Paydown.........ccccvevevnivvnns | covnrvniiivcrirens | 000r..62,500 | .......62,500 | ........63,594 | ................63,161 | cccoovirirnre. 0 | oo (e N — 0 62,500 0 02/22/2039.
88031Q AA 8 | TENASKA VIRGINIA PARTNERS 144A 6.119% .. | 06/30/2018. | Redemption ~ 100.0000.. | . 0 0 0 79,159 0 03/30/2024.
88031R AA 6 | TENASKA ALABAMA Il PARTNERS 144A SENIOR.. ... | .. | 06/30/2018. | Redemption  100.0000.. | .....ccccorevrrrerer | e 201,144 | ...... 201,144 | ... 201,966 201,426 (I I (X0 ) [ 0 201,375 0 03/30/2023.
891098 AA 3 |Toro Mortgage Funding Trust 2017-RJ1T A.......cccovevvvinnriiins .. | 06/01/2018. | PaydOwWN.............coooevvviiens | corvrreceriennires | e 139,002 | ...... 139,002 | ...... 141,261 141,142 0 (2,140) 0 139,002 0 04/25/2074.
89172P  AA 7 | TOWD POINT MORTGAGE TRUST 2016-2 A1 3 .. | 06/25/2018. | Paydown.........ccovevierenens [ vonrvivniiinninens | oo 117,589 | ... 117,589 | ...... 118,510 118,104 0 | oo (X N - 0 117,589 0 08/25/2055.
89417E  AE 9 |TRAVELERS COSINC 5.800% 05/15/18 .. | 05/15/2018. | Maturity ....2,000,000 |....2,000,000 |....1,998,180 0 87 0 2,000,000 0 05/15/2018.
89656C AA 1 |TRINITY RAIL LEASING LP 2010-1A A 5.19......covvviricris .. | 06/16/2018. | Paydown.........cccorevevrvvins [ covervmnirenirens | v 14,419 | ... 14,419 | ... 14,419 0 0 0 14,419 0 10/16/2040.
902494 AF 0 |TYSON FOODS INC 7.000% 05/01/18 .. | 05/01/2018. | Maturity ....5,000,000 |....5,000,000 |....5,655,460 | ...........5,022,784 | .......cc..c....0 | ccc....(22,784) | oo 0 5,000,000 0 05/01/2018.
902638 HE 1 |UCFC HOME EQUITY LOAN 1998-D MF2 7.750. ... |.. | 06/01/2018. | Paydown.... 0 | o0 e | s 8,904 | ..o 0 04/15/2030.
918290 AA 5 |VSE VOI Mortgage LLC 2016-A A 2.540%........ccccvoermrvrirnnnens .. | 06/01/2018. | Paydown...........cc..coouvreunece 0 54,986 0 07/20/2033.
92257L AB 6 |VELOCITY COMMERCIAL CAPITAL LN 2017-1 AF.. .| 06/01/2018. | Paydown.........ccccourverirns revrerenniennenns | 163,275 | L 163,275 | ...... 163,231 163,212 0 163,275 0 05/25/2047.
92927K A# 9 |WABCO HOLDINGS INC SERIES C  3.180% 06/ .. | 04/30/2018. | Redemption ....5,000,000 |....5,000,000 | ........... 5,000,000 0 5,000,000 0 06/25/2027.
949456 AA 5 |WELKRESORTS LLC 2013-A A 3.100% 03/15.......cccovverrrunes .| 06/15/2018. | Paydown..........ccccourverirnn 0 A | 0 83,866 0 03/15/2029.
94978# JF 5 |ZC AVIATION 2014 CLASS A-1 3.620% 09/2.. .. | 06/20/2018. | Redemption ~ 100.0000.. | . 0 59,980 0 09/20/2024.
94978%# JH 1 |ZC AVIATION 2014 CLASS A-1 3.620% 09/1.. .. | 06/16/2018. | Redemption ~ 100.0000.. |. 0 60,407 0 09/16/2024.
94982W AZ 7 |WELLS FARGO MB TRST 2005-9 2A6 5.250%...........cccoeunve .. | 06/25/2018. | Paydown 0 | corereeen0 0 | s 62,372 | oo 0 09/25/2035.
94982W BB 9 |WELLS FARGO MB TRST 2005-9 2A8 5.500.... .. | 06/25/2018. | Paydown............ccccoouvvvinens | corvvinnniiiniinns | 0000nn02,722 | 62,722 | ........ 59,566 X 0 62,041 0 10/25/2035.
94984F AV 1 |WELLS FARGO MBS 2006-11 A20 6.000% 09/... .. | 06/01/2018. | Paydown...........ccoocvumvveeens | corvvrerrireninns | 0000 36,314 | 45346 | ....... 39,835 | ... 41,689 0 [ 15 0 | s 41,703 | v 0 09/25/2036.
96033C AB 8 |WESTGATE RESORTS 2016-1AB 4.500% 12/2 .. | 06/20/2018. | Paydown...........cccccouvvvinnns | corvvvnnriinnnnns | 0 144,007 | L 144,007 | ...... 143,090 143,530 0 144,007 12/20/2028.
97652P AA 9 |WINWATER MORTGAGE LOAN TRUST 2014-1 A1. .. | 06/01/2018. | Paydown.... .24,552 .25,381 .25,087 0 06/27/2044.
G0620B AB 4 |ATLAS 2014-1 A 4.875% 12/15/39 ....| .. | 06/15/2018. | Redemption ~ 100.0000.. |. 25,379 | 25379 | 25,379 | ... .25,379 0 01/15/2031.
13645R AH 7 |CANADIAN PACIFIC RR CO 6.500% 05/15/18 . | A| 05/15/2018. | Maturity ....1,000,000 |....1,000,000 |....1,008,260 | ........... 1,000,405 | ..oovvvcvernn0 | o (405) | o 0 05/15/2018.
73755L  AM 9 | POTASH CORP OF SASKATCHEWAN 3.000% 04/ A| 04/10/2018. | Tax Free Exchang .| .....997,508 |....1,000,000 995,200 .996,387 0 04/01/2025.
034863 AD 2 |ANGLO AMERICAN CAPITAL 144A 4.450% 09/. ... | D] 05/03/2018. | Call ~ 103.6390 ....1,036,390 |....1,000,000 |....1,010,950 | ........... 1,003,471 | o0 [ i (404) | 0 . 09/27/2020.
05330K AA 3 |AUTO METRO PUERTO RICO AUTOPISTAS LLC 14............. C| 06/30/2018. | Redemption ~ 100.0000.. | ......coocvuvvvrunns | covveeee 13,500 | ........ 13,500 | ........ 13,500 | coovvvrenns 13,500 0 [V 0 13,500 0 06/30/2035. | 4FE............
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Stock Consideration| Par Value | Actual Cost | Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B.JA.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
202712 AG 0 |COMMONWEALTH BANK OF AUSTRALIA 144A SUB... C| 06/15/2018. | Maturity 0 .268 0 268 | ... 75,000 0 0 0 | 1,744 | 06/15/2018. | 1FE..
26971H AC 6 |EAGLE LTD 2014-1AB 5.290% 12/15/39 D | 06/15/2018. | Paydown...........cccovmvrvenees | corvermrvirnriirns | 00000 96,524 | 0.0..96,524 | 97,127 | i 96,967 | oo 0 | oo (G E— (V1 I (443)] ... 96,524 12/15/2039. | 3AM.
29100X AA 3 |EMERALD AVIATION FINANCE LIMIT 2013-1 A.... D | 06/15/2018. | Paydown.... 0 | oo (V27 I (VN I (254)] ... 21,981 10/15/2038. | 1FE..
379520 AD 5 |SEACO CONTAINER 2014-1AA1 3.190% 07/. . | D| 06/17/2018. | Paydown.... 0 (4) 0 (4) 150,067 07/17/2029. | 1FE..
51817T AB 8 |LATAM AIRLINES 2015-1 A 4.200% 11/15/2 D | 05/15/2018. | Redemption ~ 100.0000.. | .....coovvveerriras | o 42,561 | ........ 42,561 | ........ 41,140 0 45 0 11/15/2027. | 2FE..
55818M AS 6 |MADISON PARK FUNDING LTD 2014-13A B2R .| D| 04/19/2018. | Paydown ....1,750,000 |....1,750,000 |....1,750,000 0 0 0 01/19/2025. | 1FE..
71645W AP 6 |PETROBRAS INTERNATIONAL FIN CO 5.750%.. .|D|05/03/2018. | Call ~ 104.9183 ....3,672,140 |....3,500,000 |....3,449,440 | ..........3,476,507 | ................. (U I 3641 | 0 01/20/2020.
81180W AU 5 |SEAGATE HDD CAYMAN 144A 4.250% 03/01/2 D| 04/26/2018. | Tax Free Exchange........... . ...1,996,488 |....2,000,000 |....1,995,400 | ..........1,996,225 | .....cccccece0 | iviiieeenni263 | o0 | 263 [0 | 1,996,488 03/01/2022.
83363R AA 5 |SOCIEDAD CONC AUTOPISTA CENTRA 144A SENI .| C|06/15/2018. | Redemption ~ 100.0000.. | .......cccovrermrrrer | worenc 205,625 | ... 205,625 | ...... 205,625 205,625 12/15/2026.
89675* AN 7 | TRITON CONTAINER INVEST LLC SERIES A-1 D| 04/30/2018. | Redemption  100.0000.. | ......cccovvurvure | e 428,571 | ...... 428,571 | ... 428,571 428,571 04/30/2020.
G7572L AB 5 |RISE 2014-1 A ASSET BACKED SECURED TERM.... D | 05/15/2018. | Redemption ~ 100.0000.. | .....ccovvverervrras | e 86,123 | ........ 86,123 | ........ 87,953 86,952 02/15/2021.
H4777*  AA 3 | SBM DEEP PANUKE SA SNR SEC NOTES 3.500.... D| 06/15/2018. | Redemption ~ 100.0000.. | .. e | 206,667 | ...... 206,667 | ...... 206,667 206,667 12/15/2021.
L9082* AH 2 | TRAFIGURA BEHEER BV SERIES B 6.500% 04 D | 04/07/2018. | Maturity............cc.ccovvvenees N .{....2,000,000 |....2,000,000 |....2,000,000 2,000,000 04/07/2018.
P7077@ AF 1 |NASSAU AIRPORT DEVELOPMENT CO 7.000% 1.. .| D| 06/30/2018. | Redemption ~ 100.0000.. renn22,500 | ........22,500 | ........22,500 22,500 11/30/2033.
Q6270# AE 8 |MURRAY GOULBURN CO-OP LTD SERIESC 5.8... .| D] 04/27/2018. | Redemption  100.0000.. | .. . |....2,000,000 |....2,000,000 |....2,000,000 2,000,000 10/29/2019.
3899999. Total - Bonds - Industrial and Miscellaneous e ..84,924,043 |..83,621,746 |..83,931,664 | ........79,014,657 | ... 1,778 | ccc0occ 8177 | o0 [ 7,955 [0 | s 83,427,699 |...cee0 | (96,805) | ........ (96,805) | ..4,045,335 XXX
8399997. Total - Bonds - Part4........cc.cccoocricvnnicnannne. ..90,559,443 |..89,188,624 |..89,568,182 | ......... 84,625,193 | ... 1,778 | ......(25,831) | ..ocoee0 (24,053 | oo | 89,006,224 ....(108,452) | ...... (108,452) | ..4,228,867 XXX
8399999. Total - BONGS......vevrveienniisi i ..90,559,443 |..89,188,624 |..89,568,182 | ......... 84,625,193 | ... 1,778 | .......(25,831) | ccocoveeren0 [ 1iiiienn(24,053) | o0 | i 89,006,224 ...(108,452) | ...... (108,452) | ..4,228,867 XXX
9999999. Total - Bonds, Preferred and Common Stocks, ..90,559,443 XXX ..89,568,182 | ......... 84,625,193 | ... 1,778 | .....(25,831) | .cccecce0 | i (24,053) | o0 | s 89,006,224 ...(108,452) | ...... (108,452) | ..4,228,867 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule| Type(s) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for | /Exhibit | ~ Risk(s) Exchange, Counterparty Trade | Maturity or| Number off ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
S&P 500 2/15/2019 Strike @ 2731.20 7846L$075..... | Indexed Universal Life..............c.cc.ceeeeeo. | EXhibit 5. | Equity/Indeq Goldman Sachs... W22LROWP2IHZNBB6K528... | 02/16/2018)02/15/2019 ......... 208 | ........ 568,048 | ....2,731.0000 0 39,936 0 26,135 | ... 26,135 | .......(13,801) 0 0 0 [n/a n/a
S&P 500 3/15/2019 Strike @ 2747.33 7846L$081..... | Indexed Universal Life..............c.ccoceeeeero. | EXhibit 5. | Equity/Indeq Goldman Sachs... W22LROWP2IHZNBB6K528... [ 03/19/2018)03/15/2019 ......... 195 | ....... 535,665 | ....2,747.0000 0 32,188 0 24347 | ... 24347 | ......... (7,841) 0 0 0 [n/a n/a
S&P 500 4/15/2019 Strike @ 2656.3 7846L$087....... Indexed Universal Life............................... | Exhibit 5. | Equity/Inde Goldman Sachs... W22LROWP2IHZNBB6K528... | 04/20/2018(04/15/2019] .......... 331 | 879,136 | ....2,656.0000 | ........ccccooen (N I 64,947 | ooovovvrerernd (U [ 64,525 | ...| ...c........84,525 | ............(422) 0 0 0 [n/a n/a
S&P 500 5/15/2019 Strike @ 2711.45 7846L$091..... | Indexed Universal Life..............c.cc.oeeeeeo. | EXhibit 5. | Equity/Indeq Goldman Sachs... W22LROWP2IHZNBB6K528... | 05/16/2018) 05/15/2019 ........ 197 | o 534,067 | ...2,711.0000 | .....cccooooownn (U I 34,228 0 33,105 | ... 33,105 | ......... (1,123) 0 0 0 [n/a n/a
S&P 500 6/14/2019 Strike @ 2779.66 7846L8097..... | Indexed Universal Life. Exhibit 5. | Equity/IndeX Goldman Sachs... W22LROWP2IHZNBB6K528... | 06/18/2018]06/14/2019)] ........ 196 | ......... 544,880 | ....2,780.0000 0 . 32,221 0 26,468 | ... 26,468 | ......... (5,753) 0 0 0 |n/a n/a
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants 0 ....203,519 0 f s 174,580 |XX] ...........174,580 | ........(28,939) 0 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. 0 ....203,519 (] I 174,580 |XX| ...........174,580 | .......(28,939) 0 0 0 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants. 0 ....203,519 0. 174,580 |XX] ...........174,580 | ........(28,939) 0 0 0 0 XXX XXX
0429999. Total-Purchased Options. 0 ....203,519 (I I 174,580 |XX| ...........174,580 | .......(28,939) 0 0 0 0 XXX XXX
Written Options - Hedging Other - Call Options and Warrants
S&P 500 2/15/2019 Strike @ 3017.976 7846S$075.. | Indexed Universal Life.............................. | Exhibit 5. | Equity/Inde Goldman Sachs... W22LROWP2IHZNBB6K528... [ 02/16/2018(02/15/2019] ......... 208 | ..o 627,744 | ...3,018.0000 | ....ccccoeesccccel 0].....(10816) 0 (2,528)| ... (2,528) 8,288 n/a
S&P 500 3/15/2019 Strike @ 3035.8 7846S$081...... Indexed Universal Life............................... | Exhibit 5. | Equity/Inde Goldman Sachs... W22LROWP2IHZNBB6K528... [ 03/19/2018(03/15/2019] ......... 195 | ........ 592,020 | ....3,036.0000 0 (6,828) 0 (2,592) | ... (2,592)| ..........4,236 n/a
S&P 500 4/15/2019 Strike @ 2935.212 7846S$087.. | Indexed Universal Life............................... | Exhibit 5. | Equity/Inde Goldman Sachs... W22LROWP2IHZNBB6K528... | 04/20/2018(04/15/2019] ......... 331 | 971,485 | ...2,935.0000 | .......coooouerenen 0 | on(17,485) | o 0 [ o (14,716) | o [ o (14,716) | ..........2,739 n/a
S&P 500 5/15/2019 Strike @ 3023.27 78465$091.... | Indexed Universal Life..............c.cc.cceeer... | EXhibit 5. | Equity/Indeq Goldman Sachs... W22LROWP2IHZNBB6K528... | 05/16/2018) 05/15/2019) ........ 197 | oo 595,531 | ....3,023.0000 0 (5,282) (5,169) | ... (ALY E— 113 n/a
S&P 500 6/14/2019 Strike @ 3099.321 78465$097.. | Indexed Universal Life Exhibit 5. | Equity/IndeX Goldman Sachs... W22LROWP2IHZNBB6K528... | 06/18/2018]06/14/2019)] ......... 196 | ..o 607,404 | ....3,099.0000 0 e (4,749) (3.275)] ... (3,275)] .........1.474 n/a
0509999. Total-Written Options-Hedging Other-Call Options and Warrants 0 (28,280) [XX] (28,280)] ......... 16,850 XXX XXX
0569999. Total-Written Options-Hedging Other. 0 (28,280) [XX] (28,280)] ......... 16,850 XXX XXX
0789999. Total-Written Options-Call Options and Warrants 0 (28,280) [XX] (28,280)] ......... 16,850 XXX XXX
0849999. Total-Written Option: 0 (28,280) [XX] (28,280)| ......... 16,850 XXX XXX
1409999. Total-Hedging Other. 0 .146,300 (12,089) XXX XXX
1449999. TOTAL... 0 .146,300 (12,089) XXX XXX
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Statement as of June 30, 2018 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception

Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s) | Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Statement as of June 30, 2018 of the OH'O NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
NAIC 1 Designati
GOLDMAN SACHS . [V 146,300 | ... 146,300 L0 ] 146,300
0299999. Total NAIC 1 Designation 0] 146,300 | ... 146,300 L0 146,300 N
0999999. Gross Total [V 146,300 | ..o 146,300 L0 146,300 | oo (O I 0
1. Offset per SSAP No. 64 R 0
2. Net after right of OffSet PEF SSAP NO. B4...........couiiieiiieieieieieiecsie ettt sntetess | setsessssassessesssssssessessessssansessessnssssassessessnssssessessnsansessesessnsessenessnssnsessessessnsansessessnsenenes | snensessnssnsensenseses 140,800 | torivorisiioresisnierssisisnianed 0
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Statement as of June 30, 2018 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

NONE




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

nd not included on Schedules A, B, BA, D, DB and E)

(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page a
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.......cccooisrinmiiniiinmiiinniienississsississisisssssssssssssssssssssssssssnss | Guovevvnnninns [ onsssnisssissinnies | vsrenniennins 91,960,727 | ..covvivnrirncs 91,960,727 | ..cooovvinriininnns
8899999.  Total - Other Invested Assets (Schedule BA Type) 91,960,727 91,960,727 XXX
9999999, TOHAIS..... rvoiviiiiiniini s 91,960,727 91,960,727 XXX
General Interrogatories:
1. The activity for the year: ~ Fair Value §.....91,960,727  Book/Adjusted Carrying Value $.....91,960,727
2. Average balance for the year: Fair Value $.....88,357,732  Book/Adjusted Carrying Value $.....88,357,732
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §$....91,960,727 NAIC 2: §.........

QE10




Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
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 LIFE ASSURANCE CORPORATION
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month
Open Depositori
US Bank NA Cincinnati, OH voveennn0.000 0 0 (6,578,996) | .............(10,964,441) | .............(15,193,459)
0199999. Total Open Depositorie: XXX XXX 0 0 (6,578,996) | .............(10,964,441) | .............(15,193,459)
0399999. Total Cash on Deposit XXX XXX 0 0 (6,578,996) | ............(10,964,441) | ............(15,193,459)
0599999. Total Cash XXX XXX 0 0 (6,578,996) | ............(10,964 441) | .............(15,193,459)

QE12
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Statement as of June 30, 2018 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4

5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year

Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

HYUNDAI CAPITAL AMERICA CP = DISCOUNT.........oirirviimimircsiiiisssisiss s sssssssssssnsss nsssssisnsssssnsssssssnssssssssssssssssssssssssssss | o | 002620181 | vovvevviiee 2.300 |07/23/2018... 4,992,970 | coovvoiveeeeeeeeeee) 0 1,276
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUBT ODGALONS................irriviumiiiriiiisie i8S 100 8084081010481 18 sssssssnssssinns | 4992970 | oo 0 1,276
3899999. Total - Industrial & MiSCEIANEOUS (UNGMIIBLEA)..................ouurriiieiieiriisii st 88 L L aseees 4,992,970 | coooovoreeeeeeeeee 0 1,276
Total Bonds
7799999, SUDBLOLAIS - ISSUBT OBIIGALIONS............cvvvvvieecriiisiccsiiisi 88080 L4 o 1,276
8399999, SUDLOLAIS = BOMGAS..........ovveieeiiiciii RS LSRR e ) 1,276
8899999. Total-Cash Equivalents e s | Aggogr | 0 1,276
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