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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONGS. oottt bbbttt | Senienieens 6,940,130,384 | ....covvrvrrrrerinininenenn0 | e 6,940,130,384 | ............ 7,018,142,625
2. Stocks:
2.1 Prefermed STOCKS. ... ..ottt | entesineiennna 13,096,234 | ...oovviiereeienad (V1 I 13,096,234 | ....ocovvvernne 18,292,234
2.2 COMMON STOCKS. .....uuvvurercereesriiieiseiseissi ettt nssntns | cossbesseesenes 407,261,391 | oo (V10 IO 407,261,391 | oo 399,850,001
3. Mortgage loans on real estate:
31 FIESEIENS ..ot | e enes 852,222,194 | ..o (V18 IO 852,222,194 | ...ovvrirn 859,830,165
3.2 Other than firStHIENS........c.cvueviiieeiciceeie ettt ses e s sssnes | seesessesssssesaesessssssssesand 0 [ e 0 [ e (01 R 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... veveeeneeseeseeseeeeeeseeseesseeseeesse st essssssessessesssessessessesssssssssessssssssssessessans | sesessssssssssssessessnssnessesan (01 O [0 O (01 O 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES).......ovuiviiicieiie ettt st bbb es s bensens | sevsesssessasanes 26,153,430 | .ooovoeeeieeeeeeeee (1 26,153,430 | ...ooovvveee. 26,406,595
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......cvvvvecveiieiciieieseisiseisieniens | evreissiesissssies e ssssese s (0 R (0 R (0 TR 0
5. Cash ($.....149,680,231), cash equivalents ($.....53,432,891)
and short-term INVEStMENtS ($.....0).......c.orviereeieeieeeeeeeeeee s essesians | eersssssesanas 203,113,122 | oo (0] I 203,113,122 | oo 327,430,408
6. Contract loans (including §.......... 0 Premium NOLES).......cvireireiiieeeieiesieeeisesesessssessessesssenss | coersssesesees 664,481,491 | ..o 112,697 | oo 664,368,794 | ................ 638,824,150
T DEIIVALIVES. ...ttt | toeninnieeeniens 76,338,029 | ...ocvvvvreree (V1 IO 76,338,029 | ...coovvrnen 107,064,054
8. Other INVESEA @SSELS......cvueverercirirerieriseieiessises ettt estensnsns | essesssssnssenes TTATTANT | e (01 I, TTATTANT | oo 76,569,917
9. ReCeIVADIES fOr SECUMEIES. ......evvurvrerierireeieie sttt ensntes | ersssssnssssessns 4911719 | oo (01 I 4911719 | v 135,694
10.  Securities lending reinvested collateral @sSets............ccvverevreeeireiierieeeiceeeiesee e ssseeseens | eveevsseesenan 252,787,096 | ...covvveverecrerierereienns [0} I 252,787,096 | ......cceeveee 230,304,912
11, Aggregate Write-ins fOr INVESIEA @SSELS.........ccvcveveeieceree ettt | srresssssessssanes 3,040,000 | .ooooeriece i [ I 3,040,000 | ..oooeriieeieiaad 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cvcvcueeeieiieeieceeeeeeee e | cveevnienens 9,520,712,287 | ..coovvvevrenn 112,697 | ............. 9,520,599,590 | ............. 9,702,850,754
13. Title plants less §.......... 0 charged off (for Title inSUrers Only)..........ocorueereerrereersinenereiieeees | oo (0 O [0 R [0 O 0
14.  Investment income due and ACCTUET.............cooveveieeeeeeieieeeeeeeeeeeee ettt snsnes | eereeseeeeeend 69,127,622 | ..eoovereereeeeeereea (0 I 69,127,622 | ... 64,366,526
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....................... ....12,602,663 ....12,602,663 ....20,057,544
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccoeerirrinns | oevveerisiiennnd 63,318,863 | ..o [0 I 63,318,863 | ...cevverrnn 65,204,693
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 FEINSUIETS............c..ccuuiuiiriiriiniisiiesieiesiesisesseesieeas ...10,692,781
16.2 Funds held by or deposited with reinsured COMPaANIES...........cccouveverririrenieieseeieiens | oo 4,069,641
16.3 Other amounts receivable under reinSurance CoNtracts............coovrinniniiniininninnns | e 32,917 | oo (U 32,917 | o 139
17. Amounts receivable relating to UNINSUIEd PIaNS...........coveieieirieiiinine e essisssesees | ersssessesessssesessssessesnees (0 (0 O (0 0
18.1 Current federal and foreign income tax recoverable and interest thereon............cccccvvvcevees | cevveeveiennnnen, 37,972,002 | ..o [0 IR 37,972,002 | ...ccooverene 34,253,902
18.2 Net deferred taX @SSEL.........ouwirririceesesee st | eessseesseens 225,339,889 | ....coovvvnes 107,609,135 | ...oovvvrrnn. 117,730,754 | .o 132,476,062
19.  Guaranty funds receivable or 0N dePOSIt.............cceuiveievciriesie et | eereresessenesenes 1,827,875 | oo [0 I 1,827,875 | oo 1,752,171
20. Electronic data processing equipment and SOftWAE.............ourrerrurrereenrerrenirnesneineeeesssesssnens | seeseesseessessnsenees R L [0 IO 277,566 | ...coovvverereriins 154,498
21.  Fumniture and equipment, including health care delivery assets ($.......... (0) FSSTSRN ISR 6,865,085 | ...oovrrrrrirnnad 6,865,085 | ..o [0 O 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............oovvrurrirenenees | veeverreeeneireieeseeneseeees (01 N [0 SN (01 OO RO 0
23. Receivables from parent, subsidiaries and affiliates................cccoceverierieriereesesieecsieeeeens | e, 12,380,178 | .o [0 I 12,380,178 | ...ovvevree. 17,143,668
24. Health care (§.......... 0) and other amounts receivable............cccuceieieirisieeseeseeseeens | v 21,810,308 | ..ccvverrreae 21,810,308 | ..o (0 TR 0
25.  Aggregate write-ins for other than invested aSSets...........ccvviiieieceieeeeeeesse s | ceeissiesenns 135,743,076 | oo 172,799 | oo 135,570,277 | oo 138,459,747
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........cvreinierrirrireneineeseessseesssessesessssessssesessessssssssssssesss | snsensenns 10,122,772,755 | ..coovvenenee. 136,820,024 | ............. 9,985,952,731 | ........... 10,200,950,180
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoocveeees | wvvnnee. 19,450,168,637 | ..cvovveverererereeiean (0] - 19,450,168,637 | ........... 18,883,484,727
28, Total (LINES 26 @NA 27).......uurermrrreeeieremeeeieeeseesieessesssssesssesssssessesssssssssssssesssssssnssssssssnns | seessesnns 29,572,941,392 | cooovvvren 136,820,024 | ........... 29,436,121,368 | ........... 29,084,434,907
DETAILS OF WRITE-INS
1101, ReCeivable for COIGEIaL..........c.ueririririririceie et sessssessseens | oesesessissessaes 3,040,000 | covoourerrricrereenienenn (U IO 3,040,000 | coooourirerririreenieeen 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..........cccccoueevvvecveniceriicrenns
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)........cuuuerrerrurreressinrnsiressnessenesneses | cosressssresseenacs 3,040,000 | ..ooovrririrncnerireenienan (O P 3,040,000 | ..ooovrririrncririreeninnn 0
2501. Annuity rider charges reCeIVabIE.............ccceuieviveiceiiecte et | sbeseaesesnans 118,024,836 | .....cvevvererieiid (01 I 118,024,836 | ................ 120,595,792
2502, KEYMAN INSUFANCE........cevevieceeteiiseeeisesete sttt sssss s st sssse st s s s s ssssebesssssessssstessnnns | ssessssesesesinns 10,637,368 | ..o (0 IR 10,637,368 | ....cocovvrneee 10,511,304
2503. FUNA reVENUE FECEIVADIE. ........c.cviieceeiccesice et snsesens | sesessssssesesnaes 5941704 | oo [0 I 5941704 | ...l 6,240,811
2598. Summary of remaining write-ins for Line 25 from overflow page..........c.cceceeeveueesieesiens | ceeveerreveienens 1,139,168 | c.ovvevverere. 172,799 | oo, 966,369 | .o 1,111,840
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........coierirerercieieicisieicissieseiinns | cveresasseenas 135,743,076 | oo 172,799 | ..o 135,570,277 | ..o 138,459,747




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....7,187,278,965 less §.......... 0
included in Line 6.3 (including $.....291,661,481 MOACO RESEIVE)...........ccuucuuceeceeeeeeeeeeieeeieeeeeeeeeeseees e eessesssesssesssess s ssessesssssssesnasnnann | eeveessasssansinns 7,187,278,965 | ...ovvvernnnn. 7,129,776,448
2. Aggregate reserve for accident and health contracts (including $ ol 28,621,157 28,832,775
3. Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE)......ouveiieiecicieie ettt sssens | sessessessssessesinnns 708,927,586 | .....cocvevverreae. 700,661,524
4.  Contract claims:
B0 LBttt E £ E ARttt | fenbaentent st 18,891,501 | oo 17,824,847
4.2 ACCIAENE NG NEAIN........ooiieiiiiii bbbttt | ettt 127,478 | oo 181,909
5. Policyholders' dividends/refunds to members $.....4,629,878 and coupons §.......... 0 due and UnPaid...........cccceeerereereniieeseeeiniees | e 4,629,878 | ..oocveeeiind 4,320,972
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1 Policyholder's dividends/refunds to members apportioned for payment (including §.......... 0 MOACO)....veeeieeicirerereieresereeeiens | e 114,453,213 | oo 112,196,021
6.2  Policyholder's dividends/refunds to members not yet apportioned (including §.......... 0 MOACO). ..o reereririreireeersesiseeessessssessanes | eeresssseessessessseseesssssssneenes [0 0
6.3 Coupons and similar benefits (including §.......... 0 ModCo)....c.ovrvrerirririenns
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 $.....66,383 accident and health PreMIUMS.............cc.everveeeeereeeieeeies s ssssess s sessssssssssses | senrssessnssssssssssnees 2,022,491 | oo 1,144,154
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES...........c.cuuevuiiiveieciietece ettt sttt es e sesanes | sesesssbassesassssssssesssssssessesnea [0 T 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 AcCt............cceuevvcveieicieisieesecieies | e 0 | o 0
9.3 Other amounts payable on reinsurance, including $.....33,941,207 assumed and $.....(6,630,448) ceded..........cc.ccoeoerrrrervereens | covmrrrerrenerenerennns 27,310,759 | oo 30,392,691
9.4 IntereSt MAINTENANCE RESEIVE. .......c.ouiieiciiieieieeie ettt bbbt bbb sse st st s bensenaes | sebessessessnsessesntan 26,376,889 | ...coercrirne 28,905,759
10. Commissions to agents due or accrued - life and annuity contracts $.....4,255,039, accident and health $
and deposit-type contract funds §.......... 0nteee et
11.  Commissions and expense allowances payable on reinsurance assumed.
12, General EXPENSES QUE OF BCCTUBM.........evuvuivrrieeisieesseisesssiesses st st sse s s s st b bbb bR n bbbt b st s et nt s
13. Transfers to Separate Accounts due or accrued (net) (including $.....(165,246,236) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (165,246,236) | ....covrrerernnns (173,980,185)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 37,452 | oo 3,709,069
15.1  Current federal and foreign income taxes, including $
15.2  Net deferred tax liability.............ccoovvrerverieriericrerenne, .
16, UNEarned iNVESIMENT INCOME..........cvieiiictiieiieis ettt bbb a bbbt s s b s bbb b st s bbb bbb bt
17. Amounts withheld or retained by reporting entity @s agent OF frUSIEE...........vuirirrirrcr e
18.  Amounts held for agents' account, including $.....4,980,866 agents' credit balances.
19.  Remittances and iteMS NOL AIOCAIEA. .........c.cviururiieeiiccece ettt bbbt s s b s senas
20. Net adjustment in assets and liabilities due to foreigh eXChange rateS..........ocwerrririririnrre ettt esreena
21.  Liability for benefits for employees and agents if not included above .
22.  Borrowed money §.......... 0 and interest thereon §......... (0O RUUN EUSORT P T PO (01 0
23. Dividends to stockholders declared @and UNPIG..............ocururiiurrerririseineineiieee e ess ettt ettt ss st sb s s ssessas | sbesinessessessassseessessesssssnesn 0 | oo 0
24, Miscellaneous liabilities:
24,01 ASSEE VAIUGLION MBSEIVE.........uveivieieciite sttt st s bttt s sttt ns
24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES......ovvveirieeiieisiie ettt nans
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliAteS...........cccceuirieiiiecee s
24,05 Drafts OUISTANAING........cuevveieeiiisiieiciseeie et s bbb s bbbttt
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIIVALIVES. ......coeveeieeiireisiseseiseessieese s tsssee st ase e s s se s s e s 8RRt b R Rt en et
24.09 Payable for securities
2410 Payable fOr SECUMLES IBNAING.........vvrirrieririeieis ettt en
2411 Capital notes §.......... 0 and interest thereon §.......... 0O SO (0 I RO 0
25.  Aggregate write-ins for liabilities ol 51,050,658 125,705,822
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)........c.cuevrveieeieiiisieieisereie et se s ssssnes | eessssssssssssenans 9,083,072,718 | ....coevnene. 9,181,877,090
27.  From Separate ACCOUNES SEALEIMENT.............cooviiieeieiicicie ettt bbbt ssesns | entesssssssssans 19,450,168,637 | ....ccevueves 18,883,484,727
28. Total liabilities (Lines 26 and 27) ..28,533,241,355 ....28,065,361,817
29, COMMON CAPIEAI STOCK........vuiveiveiiieciceie ettt bbb s bbb b bbb s et bttt b b s nes | oebessessessnsensesintas 10,000,000 | .ooveeeriiiiis 10,000,000
30.  Preferred CAPItal SIOCK...........ccvueviiiieiicieteie ettt bbbt bbb s s ettt bbbt ann
31.  Aggregate write-ins for other-than-special surplus funds
32, SUMPIUS NOLES.......cuvuiritiseiectiie ettt sttt s bbbt bbbt s b s s bbbt s bbb s s sttt n bbbt s benan | snbensesinsensensneaes 309,717,578 | ..o 309,698,506
33, Gross paid in and CONLHDUIEA SUMPIUS........c.cvueviuiieiiiiieieicesie ettt bbbt s et n bbb st ensenns | snbessesassensessnsaes 283,297,154 | oo 283,297,154
34. Aggregate write-ins for special surplus funds.. ol (4,774,920) ....(4,409,094)
35, UNQSSIGNEA fUNAS (SUMPIUS)......vveeiriveireiseieiieietsisise sttt ss bbb s bbbt s bbbt es s en s s s st ensnnns | snbessessssensessesaes 304,640,200 | ..ooverrrernnnns 420,486,525
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0) .ttt bbbttt s et | eberereses et e bt s et aens 0 [ o 0
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) .ttt bbb bbbt sseaets | sbebsebetes et bbb e b b enretens 0 [ oo 0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0in Separate Accounts Statement)............cccocvevcveeeiieiieiiiieies | e 892,880,013 1,009,073,090
38. Totals of Lines 29, 30 and 37 N ...902,880,013 1,019,073,090
39. Totals of Lines 28 and 38 (Page 2, LN 28, COl. 3).........cvuurreiiimiiiiiineiieiieisseississisessssssss st sss sttt snsesssenssssssssssssnsnnsns | avensssnessncnens 29,436,121,368 | ..........cc..... 29,084,434,907
DETAILS OF WRITE-INS
2501, Liability fOr CASH CONAIETAL............cveveeicreeeieice et ettt s a et sae s ss s st sntessesanans | sbessesassssssssessnsaes 32,280,001 | oo 106,880,000
2502. Liability for plan benefits.. 17,268,787 | ..... ...17,196,925
2503. Unclaimed funds...........ccccvvevreeiieecreeeceeseeeeeeee e ..1,501,870 | ..... .1,628,896
2598. Summary of remaining write-ins for Ling 25 from OVEIMIOW PAGE.........c.ruururerurieiriereireieeseesssiseseesesseise e ssessssesessessessesssesssssessessssssnsns | fesssessssessasssssessessessssnnssnes (0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)... 51,050,658 | ..... 125,705,822
3107, ettt E bR R SRR E R SRR RS E 4L E SRR £ RS E AR R4S E LSRR R R £ R4S E R R R e R e R R AR R R b e A SRR £ bR R e AR b bt sE s bt ennetns | Eeebneaestest st st et ent st neend (0 TN 0
302, etttk R SRR R AR £ R SR £ £ R R £ R 8RR R R AR R R E R E AR E R AR AR AR AR ARt E et sE bbbt | Siestnssestees bbbttt 0 ... .0
3103, etttk R kbR SRR AR R £ £ R £ R R £ R £ R £ R R R £ £ R R £ R £ £ AR AR R AR R AR AR E bbb bbbt | fiesbnstesb sttt et 0 ... .0
3198. Summary of remaining write-ins for Ling 31 from OVEMIOW PAGE. ...ttt ssensis | fessssssssssessessesstesssessenssa 0 ... .0
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @D0VE)......ccuruuierieraieatiietisse st seeses ettt sttt nes | st enssenb b n bbbt [0 [ 0
3401. 4,774,920)] ..... (4,409,094)
BAD2. bk R R R E £ £ £ R R £ R £ £ R £ R R R R R R R R st ent | Eaesbent st sttt (0 N 0
BAD3. kbR R E £ R £ R £ R £ £ R AR R £ R £ R R R R R R R AR AR AR R R bR bR bR s ent e | Eenbenb st sttt 0. .0
3498. Summary of remaining write-ins for Line 34 from overflow page.... | e 0 [ s 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 BD0OVE)......cc.ruuuiuriisiisiisiiisseesssesseissees sttt sssssssens | snssssssssssssssssssssees (4,774,920) | .oovvvvverninriens (4,409,094)
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts.............cccoueveveeerreieseeeeeseeeeeereee s | cveeveseesenns 117,923,386 | .............. 443,167,292 | ........... 1,420,843,815
2. Considerations for supplementary contracts with life CONtINGENCIES..........curvririerrirrinieisrieessesise e ssssesesessssesssssesss | senssssssesssssesenns 102,619 | oo 300,785 | oo 704,572
3. NEtiNVESIMENE INCOME........cvivciiiicicece ettt b sttt s et s st s s s s ssssesessnnsesenans | ebesssnsesenes 94,846,945 | ................ 85,213,667 | .....c.co... 366,751,520
4. Amortization of Interest Maintenance RESEIVE (IMR)..........ccovevueuierieeicieiese ettt ssaes s sssesss s ssesnnns | avees 1,196,233 ..1,312,975 5,339,595
5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES.........cvurururrirrenrerrenireerneirsirenseesesseseess | oeseeesseesseseesssessessesnnes 0 | oeeeeeeeeereeeeiereeeennd | e 0
6. Commissions and expense allowances on reiNSUrANCE CEABM.............ciueiuevcueieeieeieiee ettt ssssssesessnes | evssessesinaas 12,023,944 | ................ 32,058,983 | .....ccvevnae 80,155,655
7. Reserve adjustments 0N reiNSUrANCE CEABM...........coeeiiueiiieieieieeseete sttt s s sns et es s s snsesens | sesesssssesenes 37,749,283 | .......cocv.. 29,362,573 | ..coovuenn 118,437,203
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAE ACCOUNLS.........oovuivieeiictites ettt bbbt bbb bbb sse st ntens | ebsesesaessesaes 59,546,916 | ................ 71,762,049 | ............ 278,874,579
8.2 Charges and fees for depoSit-type COMIACES............ccevcviveiciiieic ettt ssnans | sebessessssssssssessssessesnsa [0 TR [0 T 0
8.3 Aggregate write-ins for MISCEIIANEOUS INCOME..........covveiuiiiieiieiicieie ettt sns st ssssnbens | ansessssasseend 69,881,476 | ... 80,690,565 | .............. 329,730,527
9. Totals (Lines 110 8.3).....ccccvvererrererercrrisireirernnnns .393,270,802 ...143,868,889 ..2,600,837 467
10, DEAH DENETIS ...ttt bbbttt enanne | sebentesiernes
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)..........cccvveiiirieeiiseieieese e sssesessssessesessssesens | eressssessesessssens
12. Annuity benefits
13. Disability benefits and benefits under accident and health contracts rer| e
14. Coupons, guaranteed annual pure endowments and Similar DENEILS...........ccueeicieeiieicce e | eveee s aeaens
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONract fUNAS...........vvevererininrnre s
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health CONtracts.............ccveveievcieiieiciccsecceeeeeeeeee e | e 168,800,753 | .............. 161,751,276 | .............. 669,328,550
20. TOtalS (LINES 1010 19)...cuuieurereireieeiirreeieiiscieese ettt ettt nt st entensansns | sessaninnes 1,582,818,013 | ........... 1,234,086,650 | .......... 4,133,504,116
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ...44,691,540
22. Commissions and expense allowances on reiNSUraNCe @SSUMEM............v.wurieerrureesienreeesssessseesessesssssesseesessessssssessessessses
23. General insurance expenses and fratermnal EXPENSES...........c.cccverirrivereeisireieiieiese s ssssessessssessesssssssssessssssessens | sveeeniesenssr 38,201,609 | cooiviiciainans 47,698,526
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES...........ceuiveieeiiveieeieieisie et | svesesssssesienns 7,110,017 | ... ..4,837,817 ...18,859,562
25. Increase in loading on deferred and uncollected premiums v | e (4,398,062) | .......c0nce. (3,160,536) | ..cvovverrcrnnnn 1,036,120
26. Net transfers to or (from) Separate Accounts net of reinsurance.... B (1,221,586,642) | ............. (662,423,990) | .......... (2,139,022,718)
27. Aggregate write-ins for deductions 6,238,520 | ... 1,868,262 19,554,586
28. TOtAlS (LINES 20 10 27)....uvucveieiieieisiieieise ettt sttt bbbttt sttt en et ntes | sbentesseranes 454,122,664 | .............. 721,068,435 | ........... 2,521,753,542
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........ccccovevees | vevvriviennnns (60,851,862) | ...ovcvvvrene 22,800,454 | .......coevee. 79,083,925
30. Dividends to policyholders and refunds 10 MEMDETS...........ccoiiirieiieeses et ssessnns | essssassessssas 27,506,325 | ..coovoernnnn. 24,922,392 | oo 116,431,319
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 MINUS LINE 30).......cccccuiuriiireiiiiceieeeeee et sbe s s sssesessssesens | sressssssesanns (88,358,187) | ..cevvvrevrnnns (2,121,939) | ..oovvvrernnn (37,347,394)
32. Federal and foreign income taxes incurred (excluding tax on capital gaiNs)..........cccoceveveveeerereesieieisee e eessssesessessenes | seessessseesennas (1,994,196) | ..coovvrcrrnnns 828,720 | ....cconae (9,703,714)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (10sses) (Line 31 MINUS LINE 32)........cvvurrirrinrirririnissesisessessssssessssssssssssssesssssssssesss | sessssssssessns (86,363,991) | ..vvvvrrrrrrnns (2,950,659) | ..voovvrenen (27,643,680)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of §.....(1,335,220) (excluding taxes of $.....(354,245) transferred t0 the IMR)...........cccoeverinrinriineinsesieeessessssinnes | s (3,985,120) (3,266,943) (27,776,411)
35. Netincome (Line 33 plus Line 34) (90,349,111) | ovvverrrrnnns (6,217,602) (55,420,091)

36.
37.
38.
. Change in net unrealized foreign exchange capital gain (loss)
40.
41.
42.
43.
44,
45,
46.
47.
48.
49.
50.

51.

Capital and surplus, Dece
Net income (Line 35)........
Change in net unrealized

CAPITAL AND SURPLUS ACCOUNT

mber 31, prior year.

capital gains (losses) less capital gains tax of §.....2,968,018

Change in Net AEFEITEA INCOME tAX........ruurvreireriririe ettt sttt ren
Change iN NONAAMILEEA @SSELS.........cuuerreririreirerierirrie sttt bbbt s s ss st

Change in liability for reinsurance in unauthorized and certified companies

Change in reserve on account of change in valuation basis, (increase) or deCrease. ..........c.euvueveevrevereerreveeisee s
Change iN aSSEt VAIURLION MESEIVE..........cc.rurireiererireieiieeese sttt ss sttt

Change in treasury stock
Surplus (contributed to) wi

ithdrawn from Separate Accounts AUING PEMIOT...........overerurrirrrereerrireiieeereere et eeeseenees

Other changes in surplus in Separate ACCOUNtS STAIEMENT..........c.ovuiuririeeiireirieeeeesese ettt

Change in surplus notes

Cumulative effect of changes in acCOUNtING PHINCIPIES. .........cuiviiieiiiriieie ettt

Capital changes:

50.1 Paidin.......cccccoun.

50.2 Transferred from su
50.3 Transferred to surpl
Surplus adjustment:

51.1 Paidin....cccoevvrneeee

TPIUS (SLOCK DIVIAEN)........cveveeireiiieicicieie ettt nsen
US e+ttt e es et s s s

51.2 Transferred to capital (STOCK DIVIAENG).........ccevurviveiieicteceieteee ettt ettt saes

51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

...(137,345)
29,729,037

52. DiVIdENdS t0 STOCKNOIAETS.........covurireireiiciririsiiesississ sttt ss sttt ans st s st ensnsansss | svssssssssessas (25,000,000) | ...eoverneens (20,000,000) | ....corvvvvnne (60,000,000)
53. Aggregate write-ins for gains and losses in surplus 442,235 | ... ..12,267,777
54. Net change in capital and surplus (LiNeS 37 through 53)..........cccviururirinrinrininrineiseis s sssssssssessessssssessesssssssssessns | ssssssssssess (116,193,077) | ovovverennnes (30,239,288) | ...verrunenns (82,477,016)
55. Capital and surplus as of statement date (LINES 36 + 54)..........cccueuiriireiiriiieieieieice et ssassaens | oevesaesaesaes 902,880,013 | ........... 1,071,310,818 | ........... 1,019,073,090
DETAILS OF WRITE-INS
08.301.  PONCY CRAIGES......veeveeirieirrieieiie sttt n s n s b st s s benns | ebsessssessnsnns 53,053,083 | ..ccoverrinn. 61,118,246 | .............. 251,143,295
08.302.  FEEINCOME. ...vuivieieticieiseissiees ettt ss sttt s st s st ensennntennns | nnris ...16,761,415 19,604,427 | ..... 77,691,039
08.303.  MiISCEIANEOUS GAIN/(IOSSES).......cvrverrrrirerieietese ettt sse st s st s s sss st s st st es s s sn s sasssnsantenas | sssesssessesnsnseses 66,978 | ..oovvrereieren. (32,108) | ..... .896,192
08.398.  Summary of remaining write-ins for Ling 8.3 from OVEIflOW PAGE.........c.cceviviieeieiieeie et sssenes | erveveessssssssessesssseesennad [0 TR 0 [ o 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... . ...69,881,476 .80,690,565 | ..... .329,730,527
2701, Funds withheld MiSCElIANEOUS EXPENSE. .........cevririreririieieiisess et sssss s ss s sss et es s sesssssssebessssssesensntens | sessssesessssesens 5,085,201 | ..coovveriine 1,423,263 | oo 15,323,822
2702.  Health SUITENAET DENERILS. ..ottt st 785,339 | . 444999 | 2,163,770
2703.  Miscellaneous expense ....367,980 .2,066,994
2798.  Summary of remaining write-ins for Line 27 from OVEMlOW PAGE. .........vu ettt stseesessssesssseees | cestesssessesseesssesessesenes 0 [ cererrreeereeneerenene0 | e 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......cuuerurerereisisarsseessesesesssesesssessessssssssssssssssssssssssesssssssssesses | sesssssssssssens 6,238,520 | .oooovrrreinns 1,868,262 | ..covvvenenee 19,554,586
5301.  Benefit plan adjustment ....808,061 | ... 6,208,044
5302.  Prior period @diUSIMENL..........c.ccoiiiveieiieie ettt sttt ssssnsesessnnes | srensessssensensesssssnenserens0 | vereeresesenes (1,288,433) | ..cvvvverneae. (1,063,344)
5303, VOIUNAIY FESEIVE......coevieieciiieicisetete ettt ettt sttt es st sse s sssssssenssssnsessessnsensensnns | senensnsensessesens(300,820) | tvvvrvsererrrrenans 383,916 | oo 7,123,077
5398.  Summary of remaining write-ins for Line 53 from overflow page..
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 BDOVE).......ccceviuriiiiriiisieiisissiesieississssssssssessessssessensessssssesessnsensens | ersnessessnsensersn 842,285 | ioriisrieriessssenans (43,083)] ..oovreranen. 12,267,777
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............coevcviieeiecee ettt saens | ertesensnsenes 166,023,567 | ......cocev 482,986,172 | ............ 1,517,309,714
2. Netinvestment income... ..92,273,741 ..80,800,316 ...372,369,951
3. MISCEIANEOUS INCOME........cuiviviiicieiciite sttt ettt a bttt s s bbb s s s s s st et es e sesesnsesesnnens | sbessnsesessssens 71479184 | ..o 80,415214 | ............... 330,465,419
4. Total (LINES 1 thrOUGN 3).....o.cvuieriiiiiiiieiitiseie ettt | eriniseninnias 329,776,491 | ..coovennn 644,201,702 | ............ 2,220,145,084
5. Benefit and 10SS related PAYMENLS..........coieicviieiciee ettt bbbt snaes | esaeseeens 1,323,923,763 | ....coovuee. 570,794,418 | ............ 2,614,046,308
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........covevvevrveeveeeesveieesnes | coererans (1,230,320,591) | .............. (681,819,215) | ........... (2,216,517,711)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cccovviviviveiiciciceee e | e 175,881,998 | ...cccvue 147,720,637 | .cvvvrrene 449,584,535
8. Dividends paid t0 POICYNOIAETS. .........urvurirriririreiierissisie ettt ettt ssessensnssnsns | snsssesssssassans 24,940,227 | ..o 21,283,862 | ...ccovveee. 100,620,227
9.  Federal and foreign income taxes paid (recovered) net of §..........0 tax on capital gains (losses). 34,439 (876,007)] .... (4,354,432)
10, Total (LINES 5 HIOUGN 9)...euveiececieis ettt sttt sttt st ens s nssennns | sressessassanes 294,459,835 | ....covveernn 57,103,695 | ...ovvvvenen. 943,378,927
11, Net cash from operations (Lin€ 4 MiNUS LINE 10)........cciuvieiiniiieiirieeisssieissesessisssessesssssssessssssesssssssesssssssssessess | sossessessssasees 35,316,656 | ....ovveenene 587,098,007 | ............ 1,276,766,157
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS..euiieciteees ittt R ARttt | freniesieniees 202,374,899 | ......ccco.... 173,324,623 | ............... 919,511,490
12.2 Stocks. ...4,850,640
12.3 MOMGAGE [0BNS.......c.iveiieiciiecese ettt s st ssssessesssssssessesssssnsesssssnsessessnsensenss | sevensessersnssn 20,020,203 | wovvreririnnnnnn 31,727,781 | i 124,423,975
12,4 REAIESIALE. .....veeceec ettt sttt nnns | Senenties sttt (0 (0 0
12.5  Other INVESIEA @SSELS........couceuiiciiiciiie ettt | fbtiebs et {0 O (V1 T 30,682
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS...........ccoeeerrrrinrinineenencininens | e (0 [0 T 0
12.7  MISCEIANEOUS PIOCEEAS. ... .c.vuiviveiiiieciicte ettt s bbb ae bbb s s b n st s s ssae b st sensnsesenns | etesessssesasans 37,099,386 | .....cccnnee 24,460,506 | ................... 2,404,194
12.8 Total investment proceeds (LINES 12.110 12.7).......cv ittt sssss s ssssenes | evsessssenans 272,527,001 | coverinnee 229,589,364 | ............ 1,051,220,980
13.  Cost of investments acquired (long-term only):
1311 BONGS. ettt Rttt | eniesaniens 128,221,838 | ..vvvevnnnd 691,813,868 | ............ 2,016,209,648
13,2 SHOCKS. . veureueuireicteee ettt £ sttt n s tnnns | fessessentneneenes 250,000 | .overrerreririennenne 76,425 | oo 6,426,425
13,3 MOMGAGE I08NS.... oottt | erinesenieia 19,322,082 | ..covvvrrnrnn 43,115,000 | .covvrirenee 180,882,189
134 REAIESTALE........eeeeeeeeeceeeee ettt ettt ettt ettt e e e e et et et s e e et et eeeeeeeteseeseeeeeeeeseteteteseeeeeseeseeeeeeaeeneates | sererererenirenenenen et enenenana () TR (U I 2,546,264
13.5  Other INVESIEA @SSELS........cvuuiveueiciieiiiiciiiiee bbb bbbt | etbsesssnsseneseneses 524,389 | ..o (V1 I 1,600,599
13.6  MiSCEllaNEOUS APPIICAIONS..........civvevrieiieieicieie ettt bbbttt s e essenes | essssassessssansas 7,816,026 | ..coooovvennnes 17,063,113 | oo 61,725,433
13.7 Total investments acquired (LINES 13.110 13.8)......ciiiveiieiieieiieese ettt ssesnsas | aevessssssans 156,134,335 | .....coceeee 752,068,406 | ............ 2,269,390,558
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........cccieviieieieiiisieeisse e sssssessessssens | sessessessssnnees 25,578,396 | ..ooovervinne 18,578,581 | ovvcvvvrinee 95,801,433
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........cooverrrurruneneeneeresieeineineeeesseeseessesssesssnenns | reeseesssensenns 90,814,271 | oo (541,057,623)| ........... (1,313,971,011)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES..........cveivieicii ettt bbbt s s ntns | saessssessesnssses e bensenans [(0)] SR [0 T 0
16.2 Capital and paid in SUPIUS, 1€SS trEASUNY SOCK.........ovurverireriririieieciesirs sttt sssssssesss | ssessssssessessssssnssessessasens {1 0 [ e 0
16.3 BOITOWED fUNGS.......cvvveiriiiicic ettt st ssssentesies | cnentesinssnenessensnssnesnenindd | boeesssnssseenessnsssssseseeaa (01 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities. 14,122,119 ..(9,907,394)
16.5 Dividends t0 STOCKNOIAETS.............cvuriurrieiiirceciieise ettt 20,000,000 60,000,000
16.6  Other cash provided (APPHEA).........uurererrrrririieiei ittt bbbttt ens | nbiesssssnes (228,735,880) | .vevereerenas (51,462,312) | ..oovvrerrnrenene (8,751,712)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccocovvenne. (250,448,213) | ovvverrereenns (57,340,193) | ..ovvvrnrenn (78,659,106)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).....c.cccovevrvevees | covevrvrnnnnns (124,317,286) | .......c0vcee. (11,299,810) | ....cvevev. (115,863,960)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YBAI.......vuiiitrrieiieisiiesseeiei ettt | breniesasinens 327,430,409 | ....ovoennee 443,294,368 | .............. 443,294,368
19.2  End of period (Line 18 plus Ling 19.1).......ccoerinenrirrnieiecncreis 203,113,123 431,994,559 327,430,409
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Change in securities [ending COlIAtETAL. ..ottt ssss e ssessenens | eoessessessnes (22,482,184) | .............. (281,434,609)| ...........n. (229,771,958)
20.0002  Funds held under fixed indexed annuity reinsurance agreement, NBL..........ccccvveivererireereeieeresesssssesssssnens | eveererenenns (487,533,387) | ... 26,922,433 | .............. (482,441,927)
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
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 167,714,643 | ..coooveeee 157,329,027 | oo 724,008,441
3. Ordinary individUal BNNUIIES............rvuuererriieriieeiieeeiee s esssesssenes | sssesssessssesssessssesesnn 25,717,337 | v 717,898,939 | oo 1,370,438,974
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
8. GOUD ANNUIIES....veeevererernrieiiiceiissieces sttt snies | feessseentssess e eeseenes 35,233,076 | ..ocvorrricrirrnrieriis 71,658,350 | ..oocvorecrirrrieninne 212,291,504
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 oo | et 2,889,165 | .ooocvirrrricrinirieriis 3,031,452 | oo 12,219,539
10.  Aggregate of all Other lINES Of DUSINESS.........c.rvururureiierineireieiesiseiees e sssseenns | eisesssssssssessssess st sssansssssssenes 0 | i 0 | e 0
11, Subtotal (Lines 1 through 10)..........ccuuriemiririierirircrreriees s enesssessssenes | ceeseesssesssesssssesseenes 231,554,221 | oo 949,917,768 | ... 2,318,958,458
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY)........c.ieiiiiiiieiiiieicesse et | soresssesiessssssesesssssss s sssssssesesa 0 | e 0 | e 0
13, Subtotal (LINES 11 throUGN 12)......cuveerrerrrerereeeeinresseeessesseeessessessssessssssssssssssssessssssesss | sessmesssssssssssssnssssnees 231,554,221 | oooooeereeerin 949,917,768 | ..ooovverererreerenens 2,318,958,458
14, DEPOSIt-tYPE COMIACES. ......iveiveviciiieieiesie ettt nsenne | stsssessessssensesssssnsansenaad 41,015,033 | oo 30,439,085 | .o 122,021,737
15, Total (LINES 13 @NG 14)....c.coivvrieerecereiereceieee et seess e sessssssesnesssnsens | avesesssseesesesssssssneees 272,569,254 | .....ovvvovrrernnn 980,356,853 | ....ooveerrrireiiens 2,440,980,195
DETAILS OF WRITE-INS
00T, ooeeeereerseees s eees s es ettt et | eetseesssenns st ettt O L0 0
1002, oottt | eriseest e O OO LU RN 0
1003, oottt Rttt nnnis | eetseess ettt ettt O SR L0 TN 0
1098. Summary of remaining write-ins for Line 10 from oVerflow PAGE.........cvverrrrininrneirininns | ceereiressnsieieesssssssessssessssessssenans 0 | e [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNe 10 @DOVE).......ucurverimererernirissesssensnsssssenssenses | eresseessssnsssessssssssssessssssssnesssssenc 0 | e 0 | e 0
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

the Ohio Insurance Department.

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

practices by the State of Ohio.

| SSAP# | FISPage | FiSLine# | March31,2019 | December 31,2018
NET INCOME
(1) OHIO NATIONAL LIFE INSURANCE COMPANY Company
state basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX (90,349,111) |$ (55,420,091)
(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 (90,349,111) |$ (55,420,091)
SURPLUS
(5) OHIO NATIONAL LIFE INSURANCE COMPANY Company
state basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX 902,880,013 |$ 1,019,073,090
(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 902,880,013 [$ 1,019,073,090

C.  Accounting Policy

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method

Bonds not backed by other loans are stated at amortized cost using the modified scientific method.

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

estimates.
(2) OTTI Recognized - NONE
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(3) Recognized OTTI securities

1 2 3 4 5 7
Book/Adjusted
Carrying Value Recognized
Amortized Cost Present Value of Other-Than- Amortized Cost After Date of Financial
Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
690732 AE 2 |$ 2,992,959 |$ 1,935,000 |$ 1,057,959 |$ 1,935,000 |§ 1,935,000 03/31/2019
Total $ 1,057,959

(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. Less than 12 Months $ 229,265
2. 12 Months or Longer $ 8,757,917
b.  The aggregate related fair value of securities with unrealized losses: 1. Lessthan 12 Months $ 37,408,429
2. 12 Months or Longer $ 602,937,401

(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.

other-than-temporary.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

Therefore, any impairment is considered not

|b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged |$ 252,805,480 |
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. (1) Total Premium Costs for Contracts - NONE

(2)

Undiscounted Future Premium

Derivative Fair Value with
Premium Commitments

Derivative Fair Value Excluding
Impact of Future Settled

Commitments (Reported on DB) Premiums
a. |Prior Year $ 115,755,029 |$ 57,533,549 |$ 170,922,160
b. |Current Period $ 115,755,029 |$ (43,092,920) |$ 71,085,090

Note 9 — Income Taxes

No significant changes

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

B. Transactions

The Company's investment income reflects dividends from its wholly owned subsidiary, Ohio National Investments, Inc., of $2,000,000 for the period ended

March 31, 2019.

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

March 31, 2019

Dividends declared and unpaid (P3, L23,C1)

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

Dividends declared and unpaid (prior year) (P3, L23, C2)
Dividends to stockholders (P4, L52, C1)

$ 0
25,000,000

0

$ 25,000,000
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F. Material Management or Service Contracts and Cost-Sharing Arrangements

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. ("ONMH") and most of its direct and indirect subsidiaries whereby ONLIC
shall maintain a cash pooling agreement. It is ONLIC's duty to maintain sufficient funds to meet the reasonable needs of each party on demand. ONLIC must
account for the balances of each party daily. Such funds are deemed to be held in escrow by ONLIC for the other parties (e.g. ONLA). Settlement is made
daily for each party's needs from or to the concentration account. It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term
highly liquid investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or charge interest on
any negative balances. The parties agree to indemnify one another for any losses of any nature relating to a party's breach of its duties under the terms of the
agreement. At March 31, 2019, ONLIC held the following balances for the participating entities in Page 3 Line 24.04 payable to parent, subsidiaries and
affiliates in the general account as of the quarterly statement:

March 31, 2019

Ohio National Life Assurance Corporation $ 25,904,694
Ohio National Financial Services 8,696,075
Sycamore Re, Ltd 34,457,759
Ohio National Investments, Inc. 6,382,555
Montgomery Re, Inc. 2,074,749
Ohio National Mutual Holdings, Inc. 748,134
ONFlight Inc. 78,219
ON Global Holdings, LLC 254
Kenwood Re, Inc. 4,900,784
OnTech, LLC 5,812,305
Financial Way Realty, Inc 792,634
ON Foreign Holdings, LLC (8,292,456)
Camargo Re Captive, Inc. 4,672,849
Fiduciary Capital Management, Inc. 500,609
Total $ 86,729,164

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 $350,000,000 as of March 31, 2019 and December 31,
2018, 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 to Date

1 2 3

Total General Separate

2+3 Account Accounts
(a) Membership Stock — Class A $ 0|$ 0|$ 0
(b) Membership Stock — Class B 25,000,000 25,000,000 0
(c) Activity Stock 11,552,300 11,552,300 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $ 36,552,300 |$ 36,552,300 |$ 0
(f)  Actual or estimated borrowing capacity as

determined by the insurer $ 577,615,000 XXX XXX
2. Prior Year
1 2 3

Total General Separate

2+3 Account Accounts
(@) Membership Stock — Class A $ 0% 0 |$ 0
(b) Membership Stock — Class B 25,000,000 25,000,000 0
(c) Activity Stock 11,552,300 11,552,300 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $ 36,552,300 |$ 36,552,300 |$ 0
(f)  Actual or estimated borrowing capacity as

determined by the insurer $ 577,615,000 XXX XXX
b.  Membership Stock (Class A and B) Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year to
Membership Date Total Not Eligible for Less than 6 Months to Less 1to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3105 Years
1. Class A $ 0% 01$ 018 $
2. ClassB $ 25,000,000 |$ 25,000,000 |$ 01$ $
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(3) Collateral Pledged to FHLB

a.

Amount Pledged as of Reporting Date

(4) Borrowing from FHLB

a.

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total to Date General and Separate
Accounts
Total Collateral Pledged (Lines 2+3) $ 398,608,766 |$ 393,894,444 |$ 350,000,000
2. Current Year to Date General Account
Total Collateral Pledged $ 398,608,766 |$ 393,894,444 |$ 350,000,000
3. Current Year to Date Separate Accounts
Total Collateral Pledged $ 0|3 0% 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 399,898,836 |$ 401,075,444 |$ 350,000,000
Maximum Amount Pledged During Reporting Period
1 2 3
Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
1. Current Year to Date Total General and Separate
Accounts
Total Collateral Pledged (Lines 2+3) $ 400,133,845 |$ 400,031,749 |$ 350,000,000
2. Current Year to Date General Account
Total Collateral Pledged $ 400,133,845 |$ 400,031,749 |$ 350,000,000
3. Current Year to Date Separate Accounts
Total Collateral Pledged $ 01$ 0% 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 404,638,117 |$ 408,075,273 |$ 350,000,000
Amount as of the Reporting Date
1. Current Year to Date
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(@) Debt $ 0 |$ 0 0 XXX
(b) Funding Agreements 350,000,000 350,000,000 0% 349,999,994
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) |$ 350,000,000 |$ 350,000,000 0% 349,999,994
2. Prior Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(@) Debt $ 0|$ 0 0 XXX
(b) Funding Agreements 350,000,000 350,000,000 0% 349,999,998
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) |$ 350,000,000 |$ 350,000,000 0]% 349,999,998
Maximum Amount During Reporting Period (Current Year to Date)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ 0% 08 0
2. Funding Agreements 350,000,000 350,000,000 0
3. Other 0 0 0
4. Aggregate Total (Lines 1+2+3) $ 350,000,000 |$ 350,000,000($ 0

FHLB - Prepayment Obligations

Does the Company have Prepayment
Obligations under the Following

Arrangements (YES/NO)
1. Debt NO
2. Funding Agreements NO
3. Other NO
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Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A. Defined Benefit Plan

()

Components of Net Periodic Benefit Cost

Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
Current Year to Current Year to Current Year to
Date 2018 Date 2018 Date 2018
a.  Service cost $ 433,403 |$ 2,412,000 |$ 7,090 |$ 43,000 |$ 0 |$
Interest cost 967,780 3,994,000 70,883 261,000 0
Expected return on plan
assets (891,909) (4,726,000) 0 0 0
d.  Transition asset or
obligation 0 0 0 0 0
e. Gains and losses 771,914 3,274,000 33,649 57,000 0
f. Prior service cost or
credit 10,305 153,000 (7,807) (13,000) 0
g.  Gain or loss recognized
due to a settlement
curtailment 0 0 0 0
h.  Total net periodic
benefit cost $ 1,291,493 |$ 5,107,000 |$ 103,815 |$ 348,000 |$ 0 |$
Note 13 - Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
No significant changes
Note 14 - Liabilities, Contingencies and Assessments
No significant changes
Note 15 - Leases
No significant changes
Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes
Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. (2) Servicing Assets and Servicing Liabilities - NONE
(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales - NONE
C. Wash Sales - NONE
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes
Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant changes
Note 20 - Fair Value Measurements
A Fair Value Measurements
(1) Fair Value Measurements at Reporting Date
Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Cash & Cash equivalents $ 149,680,231 |$ 0 1|$ 0|$ 53432891 |$§ 203,113,122
Short-Term 0 0 0 0 0
Securities lending collateral 0| 252,787,096 0 0 252,787,096
Bonds - Industrial and Misc 0 186,602 0 0 186,602
Common stock - Industrial and Misc 0 36,934,789 0 0 36,934,789
Equity put options 0 29,675 0 0 29,675
Equity call Options 0 33,427,882 0 0 33,427,882
Options on swaps 0 39,332,368 0 0 39,332,368
Swaps 0 1,176,000 0 0 1,176,000
Futures contracts 2,372,104 0 0 0 2,372,104
Separate account assets 19,450,168,637 0 0 0 19,450,168,637
Total $19,602,220,972|$ 363,874,412 |$ 0% 53432891 |$20,019,528,275
Liabilities at Fair Value
Equity put options $ 0|$ 43,092,920 |$ 01$ 0 |$ 43,092,920
Futures contracts 5,614,498 0 0 0 5,614,498
Total $ 5,614,498/ 43,092,920 |$ 0% 0 |$ 48707418
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D.

E.

(2)
()

(4)

(%)

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

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

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

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

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

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

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

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

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

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

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

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

Fair Value Level

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 7,166,835,769|% 6,940,130,384 |$ 10,568,508 |$7,128,156,276 |$ 28,110,985 |$ 0% 0
Cash & cash equivalents §  203,113,122|$ 203,113,122 |$ 149,680,231 |$ 0$ 0 |$ 53432891 |$ 0
Common stock non-affilate $ 36,934,789 ($ 36,934,789 |$ 0|$ 36,934,789 |$ 01% 0 (% 0
Preferred stock $ 13,470,616 |$ 13,096,234 |$ 0 |$ 13,470,616 |$ 0|$ 0 |$ 0
Mortgage Loan §  847,312,743|$ 852,222,194 |$ 0 |$ 0|$ 847,312,743 |$ 0 |$ 0
Securities lending collateral  |$  252,787,096|$ 252,787,096 |$ 0 |$ 252,787,096 |$ 0 ($ 0 |$ 0
Derivatives- equity put options |$ 29,675|% 29,675 |$ 01($ 29,675 |$ 0% 0% 0
Derivatives- equity put options [$  (43,092,920)[$  (43,092,920) |$ 0 |$ (43,092,920)($ 0[$ 0 |$ 0
Derivatives- options on swaps |$ 39,332,368 % 39,332,368 |$ 0 [$ 39,332,368 |$ 0% 0 1|$ 0
Derivatives- call options $ 33,427,882|% 33,427,882 |$ 0 |$ 33,427,882|% 0% 0 |$ 0
Derivatives- swaps $ 1,176,000 |$ 1,176,000 |$ 0|$ 1,176,000 |$ 0[$ 0 |$ 0
Derivatives- futures contracts |$ 2,372,104|$ 2,372,104 |$ 2,372,104 |$ 01$ 0 ($ 0|$ 0
Derivatives- futures contracts |$ (5,614,498)|$ (5,614,498) |$ (5,614,498) |$ 01$ 0 ($ 0 |$ 0
Separate account assets $ 19,450,168,637|$ 19,450,168,637 |$ 19,450,168,637 |$ 01$ 0 [$ 0 |$ 0
Separate account liabilities  |$(19,450,168,637)|$(19,450,168,637) | $(19,450,168,637) |$ 01$ 0 [$ 0% 0

Not Practicable to Estimate Fair Value - NONE

NAV Practical Expedient Investments - NONE
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Note 21 - Other Items

No significant changes

Note 22 - Events Subsequent

No significant changes

Note 23 - Reinsurance

No significant changes

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

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

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A Change in Incurred Losses and Loss Adjustment Expenses
Reserves and Loss Adjustment Expenses as of December 31, 2018 were $10,499,494. As of March 31, 2019, $117,821 has been paid for incurred claims
and claim adjustment expenses attributable to insured events of prior years. Reserves and Loss Adjustment Expenses remaining for prior years are now
$10,010,437. The decrease is generally 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

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

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

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

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?

If yes, date of change:

GENERAL

Yes| ]
Yes|[ ]

Yes|[ ]

No[X]
No[ ]

No[X]

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?

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

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?

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?

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

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.

Yes [X]

Yes|[ ]

Yes[ ]

No[ ]

No[X]

No[X]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
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.

State as of what date the latest financial examination of the reporting entity was made or is being made.

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.

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).

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?

Have all of the recommendations within the latest financial examination report been complied with?

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?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

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?

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

Yes[ ] No[X]

2/31/2015

NAT ]

1

2/31/2015

05/17/2017

Yes| ]
Yes| ]

No[ ]
No[ ]

Yes| ]

Yes|[ ]

Yes [X]

NIA[X]
NIA[X]

No[X]

No[X]

Nof[ ]

1

Affiliate Name

Location (City, State)

2

FRB

0CC

FDIC

SEC

Ohio National Equities, Inc

Cincinnati, OH

YES

The ON 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?

a
b
c

(
(
(
(d

)
)
)
)

(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended?

Compliance with applicable governmental laws, rules and regulations;

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

Qo8

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

Yes [X]

Yes|[ ]

Nof[ |

No[X]
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PART 1 - COMMON INTERROGATORIES

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 2,138,051
INVESTMENT

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

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

14.2 If yes, please complete the following:

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

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 361,443,562 370,326,603

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) $ 361,443,562 $ 370,326,603

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

If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 252,805,480
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 252,787,096
16.3 Total payable for securities lending reported on the liability page: $ 252,787,095
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] 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.O. Box 2054, Schilitz Park, Suite 300, Milwaukee, WI 53201
Wells Fargo Securities, LLC 301 South College Street, 7th Floor, Charlotte, NC 28202-4200
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

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

securities"].

1

Name of Firm or Individual

2
Affiliation

Paul Gerard

Tim Biggs

Philip Byrde

Gary Rodmaker

Annette Teders

Jeffrey Weisman

Nick Trivett
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

17.6

18.1
18.2

20.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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[ ]

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
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

If no, list exceptions:

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

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
¢.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]

Q08.2



Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
11

1.5
1.6

3.1
3.2
33
34

4.1

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. ....oeo et s bbb bbb bbb bbb bbb bbb e e bbb bbbttt sttt G 0
I T 10 = T (0PTSRS G 0

1.13  Commercial mortgages. 852,222,194

1.14  Total mortgages in good standing 852,222,194

Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FeSITUCIUIEA tEIMS...........ceiiiiiei ettt bbb s bbbt bbb enis G 0
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FaIM MOMGAQES. .....oeeveeeeeeeeeeeees et s et s s s s bbb bbb bbb bbb bbb bbb bbbttt ettt G 0
1,32 RESIABNHAI MOMGAGES. ... vveiveeivriesieseis sttt ettt bbbt s bbb 8888888888888 8RRttt G 0
1.33  COMMETCIAI MOMGAGES. .. cvervevriereiieiseissiesseistesse s st sse st s st es st s e s s s s a8 s s ant s s s e e s bR e R8s a8 28 s 4n £ e d s s e s R R s s bbb e n s b n s B 0
1.34  Total mortgages with interest overdue more than three MONENS.............ouiii ettt sttt B 0
Long-term mortgage loans in process of foreclosure

TA1 FaIM MOMGAGES. ....veoeveeeeeeeeeeeeeee e eeeseee e e s s s s s s e s s e s s s s e s ee s s s e s s bbb s e e s s e ee s e ettt es s ee s es e ensessenses e nr e G 0
142 RESIABNHAI MOMGAGES......vvveececeicveeseeeesetss ettt ess st st s st e st s e sse s s s b e s s es e s st s s e en st e s s e s st s et s s s en s st se s st et ssen st s ans st en st seen s sanen G 0

1.43  Commercial mortgages.

1.44  Total mortgages in process of foreclosure....
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2)
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

18T FaIM MOMGATES. . ..cvevuiveviiectetet ettt ettt bbb s e bbbt st b s b bbb s et et s e s b b s R b s e s b b e R bt s bbb e A e b s e s b bR b bbb s R bt b a et bR b s bt aebns
1,62 RESIABNHAI MOMGAGES. ... vreeeceeireireereeereteee ettt ettt et s s b8 E bR E eS8 £ 85 £ 248 E S8R R 828R bbb bbbt ren
1.63  Commercial mortgages.....

1.64  Total mortgages foreclosed and transferred to real estate
Operating Percentages:
2.0 AGH 0SS PEICENL. .. ..ottt ettt bbb s st es sk s s s s 88 s 281 b £ s AR e RS R RS ee AR E AR E s d s bR e AR e AR R b nE st ent et et ebsesistentesstentesietantes st enans 0.2

2.2 A&H cost containment percent

2.3 A&H expense percent eXCluding COSt CONTAINMENT EXPENSES. .......cuiuiueiriiiieiseireieitieie sttt ess st et sse b s s s s s s s st ee s s b e s s ee s b s b s s s s s st et et eksstessessnsansassessntantes et s senas 21.3
Do you act as a custodian for NEaIth SAVINGS GCCOUNTS?.............wu ittt sttt et s et f e st nen Yes[ | No[X]
If yes, please provide the amount of custodial funds held as of the reporting Aate............c.ccuiiiieiiiicrce e bbb ns G 0
Do you act as an administrator for health SAVINGS GCCOUNES?...........cccviuiiiiecicisieic ettt ettt bbbttt Yes[ | No[X]
If yes, please provide the balance of the funds administered as of the rePOItiNG AAtE...........c.evrruriririnrr st sres G 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?..........ccceveverieevieieee 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

OF thE TEPOIING BNELY?.......ecveeeece ettt ettt bbb s bt bbb bbb R b s bt bR b et s st b s s b s bbb s s b e b s At b A A e b s A et bR bbb bt s s bbb et nanteaa Yes[ | No[ 1]

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in this statement

on account of such reinsurance for reserve equal to that which the original company would have been required to establish had it retained the

risks. Has this been done? Yes[ ] No[ ] NAJ]
If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ | No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Qutstanding Lien Amount
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts

1. AIADAMA.......ceccc e
2. Alaska.....
3. Arizona....
4. Arkansas.
5. California
6.  Colorado.....
7. Connecticut.
8. Delaware.................
9.  District of Columbia.
10.  Florida......cccocoveueenns
11.  Georgia...
12. ii
13.
14. 2,155, 702 .
15. 105,167 |.
16. ...392 639 |.
17, KaNSAS.....oiioeieeereeseeseeeeseeseessessssssssssssssssssssssssssssssnnese KO | ol [ 1000000000.3,516,147 [ e 618,749
18, KENUCKY.....vvceeceirteee ettt KY]..... Lo 1,408,874 | ... 284,723
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, MiISSOUM....coveeveceercrerierciseiesesseresseseesssssessssssessessssssseseeseesesnMO [ i L.
27, MONEANA.......ceiiieice e MT]...... L..|.
28, NEDrasKa........ccoorierrerriireireeieeee ettt NE[...... L.
29. Nevada........ NV L..|.
30. New Hampshire.. NH]...... L.
31, New Jersey..... NI L..[.
32.  New Mexico NM]...... L.
33.  New York....
34.  North Carolina.
35.  North Dakota...
36, ON0..cucuciiercice s
37, OKIANOMA.......cocvcvieciccee et
38.  Oregon........
39. Pennsylvania...
40. Rhode Island..
41, South CaroliNa.........c.cceeeieeriesiieiesie e
42, SOUth DAKOLA.......oveeeeriieririeieiissss et ensneaes
43. Tennessee......
44,  Texas......
45.  Utah.......
46, VEIMONL. ..ottt
AT, VIFQINIA...ceeeeeirieieiseieie sttt nnns
48.  Washington.
49.  West Virginia...
50.  Wisconsin....
51.  Wyoming.........
52.  American Samo
53.  Guam..............
54.  Puerto Rico.....
55.  US Virgin Islands.........
56.  Northern Mariana Islands....
57.  Canada.......cccoereurrenn.
58.  Aggregate Other Alien
59.  Subtotal .
90. Reporting entity contributions for employee benefit plans.............. .
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES..........ccvvrereeirreeee e XXX 022,728,523 | 0 | 0 |
92. Dividends or refunds applied to shorten endowment or
Premium paying PEHOU.........oveerrrrnrerereeeresreeeeesessesesseesesseseeens 10,9, G I (0] (U1 IS [V [ (0] IO (O [ 0
93.  Premium or annuity considerations waived under disability
or other contract ProViSIONS............oerereenrerrenerernreeesesssesseseeeenees XXX i 291,398
94.  Aggregate other amounts not allocable by State XXX ] ..1,400,044 | ..
95.  Totals (Direct BUSINESS).......crvvurvereereerereirneenes XXX 182,283,254 | ... e 246,167,925 | .....
96. Plus Reinsurance Assumed w XXX [ 25,101,576 | .o 753,537 [ o0 |0 o 25,855,113 | .o 0
97.  Totals (All BUSINESS).......c.euureereeieeeieieeisetesie e sssesseees XXX 207,384,829 | .........26,467 470 |...........2,937,663 |.......35,233,076 | ......... 272,023,038 |..... 41,015,033
98. Less Reinsurance Ceded.......ccovrmrnrrnrnrneninrnsseiesssessseeenes XXX e 82,219,856 |........55,841,393 | ......... 1,421,295 | ..o 0 [, 139,482,543 | .o, 0
99. Totals (All Business) less Reinsurance Ceded............ccccccoviunnneee. XXX 125,164,974 | ....... (29,373,923) ........... 1,516,368 |....... 35,233,076 |......... 132,540,495 |..... 41,015,033
DETAILS OF WRITE-INS
58001, Other @liEN........cccvevieeveeiereeeeteee ettt XXX, 0
0
0
. Summary of remaining write-ins for line 58 from overflow page.....[..XXX.. .0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX 0
9401. Dividends accums used to purchase paid-up additions.................. . 0
9402. Dividends accums used to shorten endow or prem pay.. 0
0403, oo . 0
9498. Summary of remaining write-ins for line 94 from overflow page..... [.XXX.. 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX.. 0
(@)  Active Status Count
-Li 51 R - Registered - Non-domiciled RRGs 0
0 Q - Qualified - Qualified or accredited reinsurer............c.ccoveveenn. 0
N - None of the above - Not allowed to write business in the state 6
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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

All subsidiaries are 100% owned except as noted

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

1
Ohio National Financial Services, Inc. (ONFS)

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

. 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 Montgomery Re, Inc. (MONT) : : : :
- N (Captive Insurer — VT) Ohio National Life Assurance Corporation (ONLA) "\
. . FEI No. 26-3791519 (Insurer — OH)
ON Foreign Holdings, LLC (ONFH) NAIC No. 13575 FEI No. 31-0962495
(Holding Company — DE) NAIC Group Code 0704 NAIC No. 89206
FEI No. 46-3873878 NAIC Group Code 0704 J
\ J 4 Kenwood Re, Inc. (KENW) A
I (Captive Insurer —VT) Mational Security Life and Annuity Company \
- ~ FEI No. 80-0955278 (NSLA)
Ohio National International Holdings NAIC No. 15363 (Insurer - NY)
b e JNC Gl Gl __ /- ™
J (~ Camargo Re Captive, Inc. (CMGO) ) NAIC No. 85472 Sg&;ggfd gﬁ}gﬂ;ggg:l
I (Coplive Kisiires L) NAIC Group Code 0704 J o~ vt o
. ~ FEI No. 47-4249160 ~ AVESETIEIRS; s
OMN Netherlands Holdings B.V. (ONNH) k NA|C|\:|A(|3?0E§-8§C?§S?U4 ) | Ohio National Investments, Inc. (ONII) _Ohio National Fund, Inc.
(Holding Company — Dutch) FEI No. 31-1454693 Maryland 1980
\ y (~  Sunrise Captive Re, LLC_ (SUNR) ) J
(Captive Insurer — OH) -Dow Target Variable Fund LLC
FEI No. 83-2532656 ( B Ohio 1998
NAIC No. 16481 Ohio National Equities, Inc. (ONEQ) \
I’ ~ \_ NAIC Group Code 0704 J FEI No. 31-1454699 /
ON Global Holdings, SMLLC (ONGH) \ -
{Holding Company — DE) ) ) ) : ;
FEI No. 31-1702660 Ohio National Seguros de Vida S.A. O.N. International do Brasil s B
\ ) (ONSP) Participacdes Ltda. (OHIO) The O.N. Equity Sales Company (ONES)
I N (insurance Company - Peru) (Holding Company - Brazil) FEI No. 31-0742113
Ohio National Sudamerica S.A. 203% owniar of Centsure- O~ Lo, \ )
(ONSA)
{Holding Company — Chile) )
' - |
Ohio National S de Vida S.A ! i
SRR (Sﬁgq?)s SN Ohio National Insurance Agency, Inc. (ONIA) Gtk Imestmicnt (I'gagliqg)ement Company Ohio National Insurance Agency of
i FEI No. 32-0071428 Alabama, Inc. (ONIA)(AL)
{Insurance Company - Chile) FEI No. 31-0784369 FEI Mo. 63-1202147




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

€L0

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group| Group Company| D Federal (US. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [0S 31-1614095.. | c.coveveeeen0 | e . | Ohio National Mutual Holdings, Inc.................... OH............ UIP....ooeve. Management  |........ 0.000 [ oot seneseenenenees | erens Nt | O
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 31-1614097... | o0 [ il | Ohio National Financial Sevices, Inc.................. OH........c... UIP..ovvrnne. Ohio National Mutual Holdings, Inc.................. Management ....100.000 | Ohio National Mutual Holdings, InC.........ccccccoe. | couee N [ O
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ R AA-0056843. | ...cccccoeveee0 | o0 [ Sycamore Re, Ltd.......ccccoevevvicieririeiceiee CYM.......... A Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, InC..........cccccc. | covee. |\ O I 0
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 46-3873878.. | oo |0 [ Ohio National Foreign Holdings, LLC................. DE............. NIA....ccoonne Sycamore Re LTD......coveuevevereveieseieiesnins Management ....100.000 | Ohio National Mutual Holdings, InC........ccccccooe | covue Nevooo [ Ou
Ownership,
Board of
Ohio National Mutual Ohio National International Holdings Directors,
0704 |Holdings, Inc. (S e [ e [0 | Cooperatief U.A. NLD........... NIA .o Ohio National Foreign Holdings, LLC............... Management ...100.000 | Ohio National Mutual Holdings, InC.........cccoccne | ouce. N [ O
Ownership,
Board of
Ohio National Mutual Ohio National International Holdings Directors,
0704 |Holdings, Inc. (- 0ueevererrnnns [ eerrineneennd0 [0 | ON Netherlands Holdings B.V.........ccccccovuuneenne. NLD........... NIA. ..o Cooperatief U.A. Management ....100.000 | Ohio National Mutual Holdings, InC.........cccccee. | conee N [ O
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ R 31-1702660.. | .ooevvveeee0 | eeveeeeeen0 | ON Global Holdings, SMLLC.........cc.ccceuvvernnee. DE........ NIA....cooonn. ON Netherlands Holdings B.V........c..cccccevueaee. Management ....100.000 | Ohio National Mutual Holdings, InC........c.ccccoce. | covee Nevoooo [ Oue
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 0o | O [ eeeeeeennl0 | . | Ohio National Sudamerica S.A........c.c.cccceeveenee. CHL........... NIA.....ccc...... ON Global Holding, SMLLC Management ....100.000 | Ohio National Mutual Holdings, InC...........ccc... | cov... Nt | O
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [0S 0o |0 | 0 [ Ohio National Seguros de Vida SA................... CHL........... NIA....ccoone. Ohio National Sudamerica SAA............ccccevnnee. Management ....100.000 |Ohio National Mutual Holdings, Inc...........ccccc. | cuuae \\ SO 0




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE Y

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

L'€LO

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group| Group Company| D Federal (US. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ S [0SR ISR (01 I (0 Ohio National Seguros de Vida S.A...........c....... PER.......... A, ON Netherlands Holdings B.V........c.ccccccvinnee. Management ....100.000 | Ohio National Mutual Holdings, INC........ccccccoeee | vuvue [\ [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ (ST (S (010 (O O.N. International do Brasil Participagdes Ltda.. | BRA.......... NIA .o ON Netherlands Holdings B.V..........cccccocoveunenne Management ....100.000 | Ohio National Mutual Holdings, Inc.........cccccee. | cenve |\ [
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 06-1187459.. | .ovovverrnes (01 I (0 Fiduciary Capital Management, Inc............c....... CToees NIA....ccoone Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, INC........ccccccvues | vuvee [\ [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. [0S 82-2868171.. | ..ovvverrnnes (0 I (0 Princeton Captive Re, INC.......c.ccoevvvevrercriran OH............ NIA.....cccooee. Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, Inc...........cccc... | ... N....... [0
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 67172... |31-0397080.. | ..ccoovvvrrnnee (V1 I [0 The Ohio National Life Insurance Company...... OH............ RE....ccomenne Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, InC........ccccccooe. | vevee [\ [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. 89206... |31-0962495.. | ......cccvonne. (01 I (0 Ohio National Life Assurance Corporation......... OH........... A e The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, InC.........cccccev. | coner |\ [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 85472... |13-2740556.. | ...cceevneve. (V1 I (0 National Security Life and Annuity Company..... [NY............. A, The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, InC...........ccccc. | vovue N....... [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 13575... [26-3791519.. | ..ccevevrneee (01 I (01 Montgomery Re, INC........ccovevevvieericreeicenn VT A, The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, InC........c.ccccoce. | covne N...... [0




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE Y

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

AR 41 V)

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group| Group Company| D Federal (US. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 15363... |80-0955278.. | ......c......... (01 I (0 Kenwood Re, INC.......covvireiriieieeecee s VT A, The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, INC........ccccccoeee | vuvue [\ [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 15855... [47-4249160.. | ...coovvvnvene (010 (O Camargo Re Captive, INC......c.overrurerriererriienes OH........... A The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, Inc.........cccccee. | cenve |\ [
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 16481... [83-2532656.. | ... (01 I (0 Sunrise Captive Re, LLC......ccccovvvrerverrcriirennns OH.....cc..... A, The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, INC........ccccccvues | vuvee [\ [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. [ S 31-1454693.. | ..coovvvvene (01 I (0 Ohio National Investments, INC.........c.ccccovvnrenne OH........... NIA .. The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, InC..........ccccee. | wuv.. Y. [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 31-1454699.. | ..covvvvvees (V1 I [0 Ohio National Equities, INC...........cccvvvrererrennnn. OH............ NIA....ccoonne The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, InC..........ccccooe. | covu. Y. [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. [ 31-0742113.. | oo (01 I (0 The O.N. Equity Sales Company............cccceeen... OH........... NIA.. . The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, InC.........cccccev. | wovv. Y. [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 32-0071428.. | .cvvvvereees (V1 I (0 Ohio National Insurance Agency, Inc................. OH............ NIA.....ccooonn. The O.N. Equity Sales Company............cc....... Management ....100.000 | Ohio National Mutual Holdings, InC...........ccccc. | vovue N....... [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [0S 31-0784369.. | ....ccevenees (01 I (01 O.N. Investment Management Company........... OH............ NIA....cooone. The O.N. Equity Sales Company..................... Management ....100.000 | Ohio National Mutual Holdings, InC........c.ccccoce. | cvvee N...... [0
Ownership,
Board of
Ohio National Mutual Ohio National Insurance Agency of Alabama, Directors,
0704 |Holdings, Inc. (- 63-1202147.. | cvvereenee (010 (O Inc. AL NIA. ... The O.N. Equity Sales Company...........c..cce.... Management ....100.000 | Ohio National Mutual Holdings, InC.........cccccoc. | conee N....... [




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

Group|
Code

Group
Name

NAIC
Company|
Code

ID
Number

Federal
RSSD

CIK

7
Name of
Securities
Exchange
if Publicly
Traded
(US. or
International)

PART 1A - DETAIL OF INSURA
8 9

Names of
Parent, Subsidiaries
or Affiliates

Domiciliary
Location

10

Relationship
to Reporting

Entity

1"

Directly Controlled by
(Name of Entity/Person)

12
Type of
Control
(Ownership
Board,
Management,

Attorney-in-Fact,
Influence, Other)

13

If Control is
Ownership
Provide
Percentage

Ultimate Controlling
Entity(ies)/Person(s)

15

Isan
SCA
Filing
Required?
(YIN)

16

0704

0704

0704

Ohio National Mutual
Holdings, Inc.

Ohio National Mutual
Holdings, Inc.

Ohio National Mutual
Holdings, Inc.

31-1684349..

26-4812790..

46-5464819..

ON Flight, INC..vvvveieireiecseee e

Financial Way Realty, INC.........ccccvvurvrnerrieninen.

ON Tech, LLC......coocvvrvirriccinricerenn,

Ohio National Financial Services, Inc

Ohio National Financial Services, Inc

Ohio National Financial Services, Inc

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

....100.000

....100.000

....100.000

Ohio National Mutual Holdings, Inc..................

Ohio National Mutual Holdings, Inc..................

Ohio National Mutual Holdings, Inc..................

€€Lo




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

with the state of domicile and electronically with the NAIC? NO
8. Wil the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the second

quarterly filing per the Valuation Manual (by August 15)? (2nd Quarterly Only). The response for 1st and 3rd quarters should be N/A.

A NO response resulting with a barcode is only appropriate in the 2nd quarter. 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.
The data for this supplement is not required to be filed.

©® N ook

Bar Code:

AT 000000 0 AL O A0 000000 5 RO O
* 6 7172 20194 900000 1 = * 6 7172 2 0194470000 1 =
T 00 A0 E O AL 000 0000 IR 0O
* 6 717 2 2 0193650000 1 = * 6 717 2 2 01 94480000 1 =
T 00 0000 00RO 00 A0 0 ARR OO A
* 6 71722 0194450000 1 = * 6 71722 01944 90000 1 =
00 A0 0 AR LA AT 000000 O
* 6 717 2 20194460000 1 = * 6 71 7220197000000 1 =

Q14



Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

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

.105,000
..67,799
172,799

.0
1,111,840

Q15




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........ccveieeieieeecieeiesite ettt esss ettt sstes s bes s ssanes | sesesessssessessssssssssssnsasees 26,406,596 | ......coovererririreririennes 24,850,979
2. Cost of acquired:
2.1 Actual cost at ime Of ACGUISIION.........cvurererirrrierirsieirsesssieissee et ss st s st en s essenna 0
2.2 Additional investment made after acquisition. .0
3. Current year change in encumbrances............. .0
4. Total gain (loss) on disposals............ .0
5. Deduct amounts received on disposals.............ccceereerieereininn .0
6. Total foreign exchange change in book/adjusted Carrying ValUE..............ccceuieveiriereniieceeee e 0
7. Deduct current year's other-than-temporary impairment FECOGNIZEM.............coiuieviiieeieeieieee sttt eses | seevssese s s ssa st b st s s sans 0
8. Deduct CUIrent YEar's AEPrECIAtION. ..o ettt se s et essesets | eassessssssssssssssssnsessnssnsessensnes 253,166 | .o 990,647
9. Book/adjusted carrying value at end of current period (LINes 142+3+4-5+8-7-8).........cccccvrererierieierisiesessesessensessssenss | cevsesessssesesssssssesssssssenns 26,153,430 | oo 26,406,596
10.  Deduct total NONAAMItEEA AMOUNTS..........ccciieueiicieiiice ettt ea s s bt se b st et s ssesesnsesesssnse | 4ssesesessesessssssesansnsesessnsesesansetennsens 0 | oo 0
11. Statement value at end of current period (Line 9 MINUS LINE 10).......cuivereiieierieriiresiersiesseesssssssessesssssssessessssassessssassesssssssanss | sressessssassesssssssessassssassans 26,153,430 | oo 26,406,596
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHiOr YEAI ..ot | coreeversssessesssese s 859,830,166 | ...covovrevrrereriieireiens 804,802,022
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIEION............ceueiiieiiiccteiece sttt a bbb s s s st | sbessebessssssebessssesessnassesans
2.2 Additional investment made after aCQUISIION. ...........ccccviveieiiiccese et bees | sessessesissesses b s s es s
3. Capitalized deferred iNtErESt @NA ONET...........cveieiierieie ettt sttt ettt st ensns | sbsessessessessessans e s e st essensanssessententans
4. Accrual of discount.........cccovveriereererneeneen.
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals..................
7. Deduct amounts received 0N diSPOSAIS..........c.euierireeriereinreinieneineseereesessseeseinnens
8. Deduct amortization of premium and mortgage interest points and commitment fees..........
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment recognized.............cceeveenivenivcceiesee e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | oovovvrericiircrcscienians
12, Total ValUBLION AIOWANCE. .........cvuviiercircrieeieciser ettt | ehfenbsee s n ettt
13, SUbtotal (LINE 11 PIUS LINE 12)...euvuiveieiiieiiiieieisetete ettt st bbbt ensenns | asebsessssesssssssassessntansenas
14. Deduct total NONAAMItEEA AMOUNTS..........ccciiiuiiicieiriees ettt b e s ettt se bt e s s sssesessnsesessese | sssesessssesessssasesessssesessnsesessnserensene
15. Statement value at end of current period (LiNe 13 MINUS LINE 14).....c.iiiiiiiieiisiiseisiisissesisissiesessssessessssssssssesssssssessessnsenss | sressessssessessssassessssassenas
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAI.........cvveierririrrineisieissiesissisesess st sssssssssessesssssssssessessassssssnssens | ssessssssssssssessssssssessansanes 76,569,917 | oo 75,000,000
2. Cost of acquired:
2.1 Actual cost at iMme Of ACQUISIION. ........veurvrririereeieiiecire ettt ss st
2.2 Additional investment made after aCQUISIEION............cccicuiiiieieiice et
3. Capitalized deferred iNtereSt aNd ONET............c.oriieirre ettt
4. ACCIUAN OF GISCOUNE......ouveueeriesiesiese ettt sttt
5. Unrealized valuation iNCrEase (ECIEASE)..........c.cuiuiueieiiieieieisesiie ettt bbb s bbbt snn
6. Total gain (I0SS) ON QISPOSAIS.........cveviveieeicrrisie ettt st ss bbb s st se st en s s a s s st sse st n s
7. Deduct amounts reCeived ON dISPOSAS.............cevuevuiuiieiieiiiiieieise ettt bbb n st n st
8. Deduct amortization of premium and depreCiation.............ewerererinirnrerreninsrseiees s sssse st ess s ssess s snes
9. Total foreign exchange change in book/adjusted Carrying ValUE................c.cveveiicieiereieiieece et
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-849-10).........ccccorvirrerirresreiieiseesiesesiesissines | ceressesssesissessesssssesenns TTATTAT | e 76,569,917
12, Deduct total NONAAMIEA BMOUNLS..........c.rueieeieiecieieceeee e eee ettt es st e e s e ees b es b st enseesne | SEfeEEsetsebseesentsnb et et enb st nnn et 0 e 0
13. Statement value at end of current period (Line 11 MINUS LINE 12).......civeicuiiiieiiiiisiesisissiesessesssesssssssssssssssssssesssssssesssssnes | sressesssssssessssssessasssssnsns TTATTAT | o, 76,569,917
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEA ..o essesesees | eereressessesesssssesseeees 7,436,284,874 | ..o 6,335,622,909
2. Cost of bonds and stocks aCqUIrEd...........ccueevrieieienisieesee s ..128,221,838 2,022,636,073
3. ACCTUAL OF QISCOUNL.......veeeeeeeie ettt sttt s sentns | eetetsnsessessassessessensnsnnsneee 874,962 3,703,642
4. Unrealized valuation increase (decrease). 7,601,725 | .. 4,460,972
5. Total gain (loss) on disposals...........ccccceuerrivererrirenenne ....(336,986) | .. ...3,827,703
6. Deduct consideration for bonds and stocks disposed of... ..209,122,577 ...928,396,620
7. Deduct amortization of premium.... 22,005,077 | .. ...1,673,961
8. Total foreign exchange change in book/adjusted carrying value... 1eed(156,100) | oveoveeeieieeireseieenininns (378,000)
9. Deduct current year's other-than-temporary impairment FeCOGNIZE..........couveieiiurieieieese st ssesssiens | vnsessessssesses st s sssesans 1,057,959 | oo 1,552,334
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fEes...........ovwrerrrrirenrrrinns | cesresreisrsmssessessesnessesseseees 183,323 | oo 4,034,490
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10).........cccrerirrierienieiiesieessenessienns | seresssissenssnsesesees 7,360,488,023 | ....covverireereiinas 7,436,284,874
12. Deduct total NONAAMItIEA AMOUNLS............cciuiieeiciciiei ettt ettt bbb st snsessesss | ssebssssssesssssssesses st esses et sntesessnsenaans 0 | e 0
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.ieieiiieieiisiisisieisissieseessisssessssssssssesssssnsssssssssessessssenss | srassessssessessssssessasanes 7,360,488,023 | ..o 7,436,284,874




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISO

Book/Adjus:ed Carrying Acquiiitions Dispo3sitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed 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 ():euvvrereeereereereieeseieises sttt ss et sstennens | senssesseensssssesneens 4,396,167,887 | ..coooveveereireeienns 48,422,437 | oo 102,915,207 | ..oovvveeereireeenenne 14,294 877 | oo 4,355,969,994 | ..ot | et | et 4,396,167,887
NAIC 2 ()-euvververeireieiecseieiserssseese sttt sssessesssensens | sosssesseensssssesneens 2,460,039,491 | oo 79,799,400 | ..oooveveiirriend 97,874,123 | oo (18,841,340) 2,423,123,428 2,460,039,491
NAIC 3 () vvereeerrereieireeieisereeeieeseseeseesst et ssse s snsessessesessens | suessssessesnssnssesnnns 134,065,066 | .....oovvvvrereereinereereircereineeens [0 [P 185,516 | .vovovvreveireeieirirnnes 1,725,925 | oo 135,605,475 | ...voeieiirieireineeereiseeesineesssenns | seeeesessesssssseesesssesseesessssesesssens | eesessssesessseesesees 134,065,066
NAIC 4 ().t sttt ssnsens | setsssessesssasssssensnenes 22,977,504 | ..o [0 IO 364,519 | oo (2,448,490) | ....ovovreererireienn 20,164,495 | ... | e | et 22,977,504
NAIC B (). vvereeiereiei ettt snsns | eesenssenesenseeseesneesseens AAATAS | oo O IO 1,403,980 | ..o 1,382,539 | oo AAT3,304 | oo | et ens | aneeeenet et 4,494,745
NAIC B (). v vvvereeerereeeiecseiseieis ettt sstense s sessens | fasssssssssssssassesssassasseeas 397,923 | i (O 1,148,243 | oo 1,544,000 | ..o 793,680 | .vuvereeeeeisierieiisisssrenssesssenenes | erenreesesseenensssns s snssnsesnssenes | enseserssensenessssanteseean 397,923
TOtAI BONGS. ...ttt enniens | setensessssansenenanes 7,018,142,616 | ..ooovevivriernnns 128,221,837 | oo 203,891,588 | ..ooverereieininias (2,342,489) 6,940,130,376 | ...vovreriireiessisn s [0 R RPRORUR | I [FROROR OO 7,018,142,616
PREFERRED STOCK
NAIC T | bttt O RN (RO O RS RRON O RN 0 [ e | et | e 0
NAIC 2.t | eeseese s 13,292,234 | ...oovvire e (1 RN 5,196,000 | ....cvorrrerrrirrrirneriienrieneins (1 RN 8,006,234 [ .....vouerirriirrrieriiennieneieni | ettt | e 13,292,234
10, NAIC Boocire st | eresieesi et 5,000,000 | ...ocvvvmererreirrriienisenrieneins 0 | oo (O R (1 N 5,000,000 [ ...uvvvmrevermrermrresenisresienesrenins | e nesis | s 5,000,000
1.
12, INAIC B | st 0 [ 0 [ 0 [ e 0 [ 0 [ e [ e | e 0
130 INAIC B | enE e 0 [ 0 [ 0 e 0 [ 0 it | s | e 0
14, Total Preferred SIOCK.........occrriiiiiiniesiscereseenesseieeessnssies | oresnessesssssnesssseneees 18,292,234 | ..o 0 i 5,196,000 | ..o 0 [ 13,096,234 | ..o 0 [ 0 [ i 18,292,234
15.  Total Bonds and Preferred SIOCK. ... ..o | sersessnsssessenensnes 7,036,434,850 | ..o 128,221,837 | oo 209,087,588 | ..o (2,342,489) | ..o 6,953,226,610 | ...voviiiiiienisnerrnnias 0 [ [0 7,036,434,850

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18§............ 0; NAIC2S..... 0; NAIC3S....... 0; NAIC4S...... 0; NAIC5S............ 0; NAIC6BS............ 0.




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5

Book/Adjusted Actual Interest Collected Paid for Accrued Interest

Carrying Value Par Value Cost Year To Date Year To Date
9199999......c.everrrereirriennereiienees | cnerrerinnenieeenenenesnnssersesseneeen0 | o JEREXCEN. B W OB BB 0 [0 | 0

Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAT.........cvueieviieieiciricicesie et ssssssses s | essesssssssessessssessesssssssessssssssssessssssensaQ | vevisvessesissssssssessssssessesensan 20,000,000
2. Cost of Short-term INVESIMENS ACAUITED.........ccevevcreieiieiee ettt sse st s s tesse s sesssssnssns | sressessssessessnsessesssssssesssssssssessnssssessensQ | essessesissossssssssssssesssssssessesssessessesanes 0
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt nsentenines | sbnesensestsssnensessensnsnnsensensnesnenesnnsnnsD) | orbneiessessess bbb 0
4. Unrealized valuation INCrEASE (AECTEASE).........wurureirrerrereirriseeiseisesesseessssssesessesssssssessssessesssssssssessasssssessessessssssessessessanes | sosssessessessssssssessessessessessesssnsessessenssQ | sesesssssssssessnssnsssessessessnssssessessnssnssn 0
5. Total gain (I0SS) ON AISPOSAIS........cuivireiriiiieiieiiieiieieieie sttt ss st st s et tessesssssnsessessnsanses | sressessssessesssssssessessssessessessssessessnsensensQ | oesessesessssessesnssssessessssassesesessessessnes 0
6. Deduct consideration received 0N dISPOSAIS.............c.eviriieeiiiiiieieiieieie ettt ssssessssssss | suessessssessesssssssesesssssssessessssessessnsensensQ. | seereeseseses s sees 20,000,000
7. Deduct amortization Of PrEMIUM...........cccvcveviiririesie sttt s bt sssss st s ssesssbastessnsanes | sressessssessessssessessessssesessnssssessnssssessensQ | sossessesissossessssssssssessessssessessssessesnsanes 0

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. De

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

duct total NONAAMItE AMOUNLS............cvuivireicicteie et

QSI103




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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) 100,158,656
Cost paid/(consideration reCeiVEd) ON AAAIIONS.............ciuiiieieiiieie ettt ettt b et b bbb s bbb s bbb bbb bbbt 10,696,412
UNrealized Valuation INCIEASE/(AECIEASE)........vuururrererrererreseeseesseeseeseeseesssesessessessesessesessessesssessessessasssessessssasssessessessasssessessssesssssnssessasssssssssessessasssnssesssssnsssssestessnsnnssessns (68,840,239)
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 (5,094,378)
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 6,203,543
Y104 (74 1104 OO U TP ST 0
Adjustment to the book/adjusted carrying Valug 0f NEAGE HEM.........c.cieiiiiiieiecee ettt s bbb bbbttt 0
Total foreign exchange change in DOOK/AGJUSIED CAITYING VAIUE...........cvururririirieieiesiesissiseisss ettt st s bbbt en 156,100
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7+ 8).ucciiiiiieieiriie ettt nans 30,873,008
DEAUCE NONAAMIIEA @SSELS........cvuiviecveciiecici ettt s b s s bbb b b b s b2 s bt s et b bbb bbb s et s bbb s bbb bt a st 0
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 30,873,008
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 4,039,749
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column).............ccceiveieiireieicieieeeeee e (7,282,144)
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 (3,242,395)
3.14 Section 1, Column 18, PriOr YEAI.........ccvvvvererrrierreireiesiersesesseseseens 4,039,749 (7,282,144) (7,282,144)
Add:

Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..............cccoccvue.e. 0
3.22 Section 1, Column 17, PriOr YEaT........c.evrererrereeereriesisessesessessseeens 0 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.............cccoocvuee.e. (3,242,395)
3.24 Section 1, Column 19, Prior YEar.........cc.everveerereriesiseieiessessesienns 4,039,749 (7,282,144) (7,282,144)
Subtotal (Line 3.1 minus Line 3.2)..... (0)
Cumulative variation margin on terminated contracts during the Year............cccccceveeviveevceevieeeenens (20,878,154)
Less:
4.21 Amount used to adjust basis of hedged item...........c..cocvvrrrvrnrnnnes 0
4.22  AMOUNE FECOGNIZEM.........coveereveeiieiereie et (20,878,154) (20,878,154)
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 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termiNGtONS IN PHIO YEAI..........cccveiiveiicicieiie ettt ettt bbb s s ettt bbb b ns st anes 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the termiNAtIoNS iN PHOT YEAN...........c.cvcveieeieiie ettt s nas 0
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 - 4.3 - 5.1 = 5.2) ..ottt nn (3,242,395)
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 0
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 (3,242,395)
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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

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

QSI05, QSI06



Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4. ..ottt ettt b st bttt ses e 30,873,006
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............c.cccoceeeieveeenierernerrerennen. (3,242,395)
3. TOMAI (LINE 1 PIUS LINE 2).....veieeereireieeeeseieis st tsses ettt s s8££ 88245842 E 428828 E 842 £ s8££ 8 £ £ E bbbttt 27,630,611
4. PartD, SECHOn 1, COIUMN B........oiiuiiiiiiiie st 76,338,029
5. PartD, SECHON 1, COIUMN B.......ooveviriciices ettt bbb s bbb bbbt (48,707,418)
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. 30,873,006
8. Part B, SECHON 1, COIUMN 13.....uioiceieces ettt ettt et s ettt s bt s b nans (3,242,395)
9. TOLAI (LINE 7 PIUS LINE 8)....vureueririeieseeie ettt st ess sttt s8££ 8 2 E £ s8££k E Rt 27,630,611
10, Part D, SECHON 1, COIUMN B..........oeiiiieeiciteieetet ettt bbbttt bbbt nes 76,338,029
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 (48,707,418)
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 27 107,578
14, Part B, SECtion 1, COIUMN 20..........cuiiiiiiiiriiini i 21,156,182
15, Part D, SECHON 1, COIUMN 11 ..ottt 21,263,760
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15)......cuuiuuririeeeeiieiseiseeeseeesisessssese s sessssssesesse st sssse s ssess s st st sss s s a8 es st ss et s et ssee s s s en st en et ess st et nsne (0)
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOF YEAN........vururirrierireieirsesressiseessressssissssessssssssssesessesssssnes | ssessssssssnssessssssssessassasssnssnses 112,628,030 | ..o 81,114,726
2. Cost of cash eQUIVAIENS ACQUITE............c.euieieeiereieeseieee ettt ss s sses s bensenes | oebessesssssssesssssssesses s sasses e sares 110,096,635 | ...ooovevrieereieeeeenies 2,145,107,328
3. ACCIUAN OF QISCOUNL.........eeeeee ettt ettt ettt ettt et et et e s eteteseseseteteseessesesesesesesesesasasasesesesesesasesarans | seetsessssssssssssssssessssssssssssessasasssesssesssssasaead [0 1,400,448
4. Unrealized valuation INCEASE (HECIEASE)..........ciueieiciiieieieisiieie sttt sttt b s s ssess | sbestesssstes e bt e s sse s s s ss s s st bbb s bees 0 | e 0
5. Total Gain (I0SS) ON QISPOSAIS........c.vuevrieiieiieiiieieisiesse ettt bbbt et s bt es s essessesnsans | sebessessssessesssssssassesssantes e bensessessnsensassesned 0 | oo 0
6. Deduct consideration received 0N dISPOSAIS............ccccuieviiiriieiieciee ettt b snsens | sesissesesesseses s s seaesss e b 169,291,775 | oo 2,114,994 471
7. Deduct amOrtization Of PIEMIUM..........cvierririreinseeeeissiesess et sse st ss s bs st ss st sse st s st estes | oessestesssssessessassanssessestess st ssess st s ssnssenee 0 [ oot 0
8. Total foreign exchange change in book/ adjusted CarrYiNg VAIUE...........ccruueierirrirririreireersieeiesiss e ssssissesesses | seesessesssssssssesssssssssesessesssssessessesssssseseses 0 | oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............ururerurirrieeieeireiere e seeeeseesees | seesessensssessss e sns s es st sns e enes 0 ] et 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........c.cccceuerirrirrieriiiieiieinie | e sses 53,432,891 | oo 112,628,030
11. Deduct total NON@dMItIEd @MOUNTS...........ccuuiiiiiiiiici e | bbbt bbb 0 | o 0
12. Statement value at end of current period (Line 10 MINUS LINE T1)......c.ccciiiiiieiiiiiiiceieeiesieseseesesereseseienens | cvstesesssesessssesessssssessssssesessnns 53,432,891 | oo 112,628,030
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

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

NONE




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

2030

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
0526054......... NEWPORT BEACH.......cootiiiiiiiieierineeississeriesiesesses s esssessssessssasssssssenes CA. 02/2512019.... | covvorerirerereeinieeris 4.921 | s 3,600,000 | ooooverrirreeei s (1 [ 8,200,000
1426056......... WHEELING ...ttt IL 03/07/2019.... | covvoeeererererrsrieris 4725 | s 1,000,000 | oooueemeererierieeereeieeeeisei (1 R 1,430,000
1826051......... HEBRON ...ttt KY. 02/20/2019.... 1,650,000 | ..oouveenienrierieeiereeseieenin (1 2,820,000
2126062......... ANNAPOLIS ...ttt bbb MD 03/29/2019.... 2,000,000 | coooovrnrirenireereeiere s (1 R 3,900,000
3626059......... FAIRBORN.......ooouiiuiiimieimreinsieississsse sttt OH 03/21/2019.... | covevvvrerrerrererneeennnh 925 [ e 730,000 | oo (1 TR 1,180,000
4426047......... SAN ANTONIO. ..ottt X 01/24/2019.... 3,800,000 | .ooveerriieiie e (0 6,760,000
4426048......... SAN ANTONIO. ..ottt X 02/14/2019.... 4,500,000 | .ooovorrireiieeie e (0 8,500,000
4426052......... SAN ANTONIO. ..ottt X 02/21/2019.... | oo 4800 | o, 1,980,000 | ..oouvvmiriierieeireeseeinei (1 R 3,420,000
4725563......... RICHMOND. ...ttt VA s 01/16/2019.... | covovvrrvrrerrnirinnnenn8.000 | i 20 62,082 | oo 5,145,000
0599999. Total - Mortgages in Good Standing - Commercial MORGAgES = All ONET ... ...ruiu ittt bbb fbebsens bbbt | fnese XXX oeee [t XXX s | et 119,260,000 | oo 62,082 | ... 41,355,000
0899999. Total - MOrGAgeS iN GO0 SEANAING. ... v..eveuireirisiiessiresere ettt Rk oeEbeeE ettt | crsenes XXX oo [ e XXX | e 219,260,000 | ..o 62,082 | ... 41,355,000
3399999, TOAl MOMGAGES. ... vvveereeeseereieeeese et es bbb b8k 8 bbbtk ees | 4ebhe et ee sttt | creeen XXX | e XXX | et 119,260,000 | ..o 62,082 |............ 41,355,000
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
0024834........coovvreeiircinins STANLEY ..o 02/24/1999.... [ 03/01/2019.... | vovovererreirirriis 55,770 (0 N 0 0 [ e 0 0 [ rooveiveeeierenenn0 [ e 18,383 | s 18,383 .0 0 [ o
0425045..... ROGERS......coooieverrierrerresieninas .| 12/05/2003.... | 02/12/2019.... 3,777,063 (I 0 (1N O 0 0 3,730,356 .0 0
1525348......oovvveierierins INDIANAPOLIS.......ovvvririrriierineinns .109/21/2007.... | 02/15/2019.... 1,001,236 (U I 0 (V1 TR 0 0 ...993,826 | ... ..993,826 .0 0
1725818...couveveriericeies LAWRENCE..... 03/11/2016.... | 02/28/2019.... 2,460,962 (1 I 0 (V1 ST 0 0 | o0 | s 2,445,078 | ........... 2,445,078 .0 0
2325770..... SALINE......coiiirieiesier s .| 06/26/2015.... | 03/07/2019.... ...698,493 (U IO 0 (V1 O 0 .0 0
3225781 ALBUQUERQUE .1 07/29/2015.... | 01/23/2019.... ...568,956 LU IO 0 (V1 O 0 .0 0
36253000 FAIRBORN.......ovvvirirerrinnns .101/23/2007.... | 01/30/2019.... 1,084,060 (VI TN 0 0 [ e 0 .0 0
4425297.... HOUSTON .101/17/2007.... | 02/20/2019.... ...490,528 0 (0 O 0 .0 0
4425657 ... SAN ANTONIO.....coovvvrrrrrirrinnns .110/30/2013.... | 02/22/2019.... ...128,343 (VI N 0 0 [ e 0 .0 0
4725453... ..| ALEXANDRIA....... .| 06/22/12010.... | 01/31/2019.... ...198,621 0 | oo 0 (V1 O 0 .0 0
5025795... .. | JOHNSON CREEK .110/23/2015.... | 02/28/2019.... ...7190,886 0 (U 0 .0 0
0199999. Total - Mortgages CloSed DY REPAYMENE...........c. ittt ettt esieieiss etetsstessees et ssesesees st eesensesses et ens st ettt ens s s snsentenses ..11,854,918 (O I 0 {0 0 .0 0
Mortgages With Partial Repayments
0024739... CHILLUM. ..o .108/18/1997... 1,441,725 0 (V1 O 0 0 .0 0
0024834........cconvveiriririeiis STANLEY ...ovvvrinnricriiens .1 02/24/1999.... [V IO 0 (V1 SR 0 0 .0 0
0024876... ..| INDEPENDENCE........cccccosvurnnn. [ S .1 11/29/1999.... ...230,853 [ I I 0 (V1 O 0 0 .0 0
0024944 ..|HEMPSTEAD.......... NY. .| 10/04/2002.. ...596,373 0 (V1 SR 0 0 01.. 33,040 .0 0
0024953... | TROUTVILLE ...t eseessnsssesees VAo |« .| 11/08/2002.... ...682,680 [ I 0 (V1 ST 0 (0 IOPOROOPOON o B OO (11 I 38,789 .0 0
0024957 .....ovvoeririrerierins BOYLSTON.....cvverrirerinirierienes MA .| 11/26/2002.... 1,249,332 O IO 0 (01 O 0 (0 IO RRPORON N ISR (V1 I 90,450 .0 0
0024958... OGDEN .1 11/26/2002... 1,338,740 0 (V1 ST 0 0 0 27,619 .0 0




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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

SCHEDULE B - PART 3

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal
0024965 ... | CALUMET CITY. e | s 12/19/2002.... | . ...842,751 O IR 0 [V [ 0 0 .0 .0 0
0024966. ... | AMARILLO. TX .| 12/19/2002... 1,439,706 [0 IO 0 (U 0 0 0 .0 0
0024970 ... |BEVERLY HILLS..... CA.oovvveveis [ 12/23/2002.... | . 2,346,479 O IR 0 [V [P 0 0 .0 .0 0
0024971 ...|VISALIA............... CA oo | e 12/23/2002.... | . 2,143,798 0 | oo 0 LV O 0 0 .0 .0 0
0125516 we [HUNTSVILLE. ...ttt AL | v 07/20/2011.... | . 1,710,209 (O 0 (V18 O 0 0 .0 0. 23,333 .0 0
0125539 +. [TUSCALOOSAL........covrvmriinniinirerinrisnsicssisessnissssnsenns | Al | 11/30/2011.... | 1,583,485 LU IO 0 LV O 0 0 .0 .0 0
0125617. ... | GREENVILLE.... .105/02/2013... ...883,845 (O 0 (V1N O 0 0 0 .0 0
0125814 ...| BIRMINGHAM........... 01/29/2016.... | . 2,696,491 0 | oo 0 L) 0 0 .0 .0 0
0125841 ..o BIRMINGHAM.......... 07/08/2016.... | . 4,601,409 (O 0 (V1N O 0 0 .0 (01
0325344..... GLENDALE......cccoovvimriniiiarinninns 08/30/2007.... | . ...747,868 (O 0 () 0 0 .0 0 [ oo
0325345..... TUCSON......evirereeieierierieeseseeseseenns 08/30/2007.... | . ...799,459 (O 0 (01 0 (0 TOUUSUURURRRPRROPRU o N USSTURPUURRRPRRPON | BN OO .0 (01
0325410..... TUCSON......iiiiiininiccisicienieas 08/29/2008.... | . 2,361,757 [0 IO 0 () 0 0 {0 |0 [ i .0 (V1
0325424..... TUCSON.....orieereeieieriesieseieseeseneenns 10/30/2008.... 1,761,314 (O 0 (01 O 0 0 | eoveeeererreenieen0 [0 | s .0 (01
0325559..... PHOENIX. ... 05/22/2012.... | . ...629,204 (O T 0 0 [ e 0 (0 TOUUSURRRRRRORUOPRRO | N USROS | I IO .0 (V1
o 0325730..... TUCSON......orirereeieieriesieseeseeseneenns 12/22/2014.... | . 2,438,587 O IO 0 (01N 0 0 | eooveeeeererrieeneen0 [0 [ s .0 (01
m 032579%..... TUCSON.....iviiiinissieiscie s 10/29/2015.... | 5,999,211 [V IR 0 (V1 0 0 | om0 [0 | s 60,941 .0 0 | oo
o 0325808..... TEMPE.......ccoovvrinnens 12/23/2015.... | 2,277,790 O IO 0 (010 O 0 0 [ om0 | o0 [ e 20,603 .0 (01
N 0325813..... TUCSON......iviriiinisiciicienieas 01/19/2016.... 1,969,409 (U IO 0 () 0 0 | eoeveeeereenrieeneen0 [0 | e, 31,115 .0 (V1
'_\ 0325939..... TUSCON......oererereeieierieiseeeieseesineenns 08/30/2017.... | . 1,123,697 (O 0 (1N O 0 0 [ ooereeemriienreeen0 | o0 [ 9,579 .0 (01
0325955..... PHOENIX.....ovvveorriirriierniinne 11/09/2017.... | . 2,189,029 0 | oo 0 () 0 0 [0 | eiveriiniiienn0 [ e, 28,508 .0 (11
0325987 v [PHOENIX ..o 03/29/2018.... | . 4,258,084 (O 0 (1N 0 0 40,921 .0 (01 N
0326000 | ORO VALLEY.....ccoooviviirrinriiniins [V AT B 05/23/2018.... |. 3,289,064 0 | oo 0 () O 0 0 18,279 .0 0 | oo
0425045..... ROGERS......oooeierieereeienireenns 12 SR D 12/05/2003.... | coooeererinirinns 3,777,063 LU IO 0 (V1 ST 0 0 | o0 [0 | s 46,706 .0 (V1 R
0425874..... SPRINGDALE...........ovvmiimrineriirieinns AR s | e 12/121/2016.... | . 3,687,622 O IO 0 () O 0 0 | eoveeeereenreenenn0 [0 | e, 75,116 .0 (V1
0524998.........cnverrrirerieiis SANTA ROSA........coomreeriirirseiinris (07 WOTRRI RN 05/15/2003.... | . ...678,205 (O 0 (1N 0 0 0 ... 5,608 .0 (01
0525147 o [TEMECULA......coooiiiiniceisnis CA.ovvvcnns [ 06/15/2005.... | . ...515,216 (O 0 () O 0 0 .0 (V1
0525175 | HAYWARD........covvoirerierins (07 VORI RN 09/30/2005.... | . ...403,049 (O 0 (1N 0 0 .0 (01
0525238..... ONTARIO....ccveririiiririienns CA.oovvevvis [ v 05/25/2006.... ...444 207 (O 0 [V [P 0 0 .0 LV
0525346..... CLOVIS...ooieeeeeeeeeereeveee s CA.oovvvees [ 09/14/2007.... | . 1,275,668 [ I 0 (1N 0 0 .0 (01
0525441.....coveiirinciicri MONTEREY PARK........cooiieiiirieniiessiseiiessiesiesessenns CA.oovveves [ v 12/29/2009.... | . 2,431,249 O ISR 0 [V [ 0 0 .0 LV
0525471..... SAN DIEGO.......ocvererrierrerrierienae CA oo [ 10/28/2010.... | . ...451,458 [ I 0 (1N 0 0 .0 (1
0525498.........cmvvirinirireris COSTAMESA.......otiririrreeir et CA.oovvvevvs [ v 04/26/2011.... | . 2,337,165 O ISR 0 [V [P 0 0 .0 LV
0525527..... GLENDALE........c.ccovveerrerrreriena. CA.oovvnees [ 09/28/2011.... 1,245,709 [ I 0 (1N 0 0 .0 (01N N
0525530 wo [YUCCAVALLEY.....ccoovrmiriririannnne CA.oovvvevvs [ v 10/18/2011.... | . 1,701,940 (O 0 [V [P 0 0 .0 LV
0525557 «o |HUNTINGTON BEACH.........cooiirrierierieireeiseisesinenienes CA.ovvvvnes [ 05/17/2012.... | . 5,098,775 LI I 0 (V1 0 0 .0 LV TR
0525574 ... | BAKERSFIELD...... ] CA e [ 09/25/2012.... | . 1,168,508 (O 0 [V [ 0 0 .0 LV
0525580 wee [ CAMARILLO. ...t CA oo [ 10/23/2012.... | 1,635,683 [V IO 0 (V1 SR 0 0 .0 (V1
0525588 v.. |BERMUDA DUNES........oiiiiinriniiesiesisssiss s sissssenssenes CA.ovvvenes [ v 12/03/2012.... |. 1,033,502 O IS 0 [V 0 0 .0 0
0525598. ... | SAN PEDRO CA .101/29/2013... 2,290,675 [ I 0 (V1 0 0 .0 0
0525639 ... |CARLSBAD.......cccoreverrirnnne CA.oovvvvves [ v 08/01/2013.... | . 2,517,181 O IR 0 [V [P 0 0 .0 0
05256671......oocevmerrirerierinna SACRAMENTO........ocomrernnne CA oo | i 11/06/2013... | covoeeeririeis 4,936,746 [V [N 0 (V1 ST 0 0 .0 (V1 RO




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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

SCHEDULE B - PART 3

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal
0525689..... DINUBA 07/10/2014.... . ...996,624 (O 0 [V [ 0 0 .0 .0 0
0525690. ...| CARDIFF BY THE SEA.. .| 07/15/2014... 3,210,007 [0 IO 0 (U 0 0 0 .0 0
0525716 ... | SAN LEANDRO 11110/2014.... | . 2,078,732 O IR 0 [V [P 0 0 .0 .0 0
0525765 ... | DOWNEY... 06/10/2015.... | . 4,424,629 0 | i 0 (V1 O 0 0 .0 .0 0
0525790 ... | SEASIDE... 09/11/2015.... | . 2,335,704 O IR 0 (V18 O 0 0 .0 .0 0
0525801 ... |BARSTOW 11/20/2015.... | . 2,677,425 [0 IO 0 LV O 0 0 .0 .0 0
0525811. ...|HOMEWOOD .101/05/2016... 5,045,289 O I 0 (V1N O 0 0 0 .0 0
0525828 ... | SACRAMENTO 04/29/2016.... | . 2,275,179 0 | oo 0 L) 0 0 .0 .0 0
0525884 ... | SCOTTS VALLEY 01/27/2017.... | . 3,355,117 O IO 0 (V1N O 0 0 .0 .0 (01
0525895 .| LOS ANGELES.. 03/22/2017.... | . 1,089,101 (O 0 () 0 0 .0 .0 0 [ oo
0525900..... ONTARIO....ooverrerrirririnnnas 04/06/2017..... | . 8,531,974 O IR 0 (01 0 0 .0 .0 (01
0525972......vvrirrineiiiciis CUPERTINO 01/11/2018.... | . 7,059,509 (U IO 0 () 0 0 .0 . 58,544 .0 (V1
0525980........ccvmermrirerieriinns LYNWOOD 03/08/2018.... 2,420,333 O I 0 (01 O 0 0 0. 30,482 .0 (01
0525988 ...| SAN DIEGO 04/06/2018.... | . 7,198,137 (O T 0 0 [ e 0 0 0. 88,200 .0 (V1
00526016 1o [LOS ALAMITOS......corvirerrieriesisesesesssseesessseneesensseenns 07/31/2018.... | . 6,120,387 O IO 0 (01N 0 (0 IR N ISR (V1 I 71,972 .0 (01
m 0526021 ... |LEMON GROVE. 08/14/2018.... | . 3,760,655 O IR 0 () 0 0 0 ... 39,830 .0 0 | oo
°0526033 ..| OTAY MESA 11/02/2018.... |. 3,000,000 O IO 0 (010 O 0 0 0 [ (V10 I 34,407 .0 (01
N 0625177..... AURORA 09/30/2005.... 2,091,456 (U IO 0 (V1 ST 0 [V IR (V1 O (11 69,260 .0 (11 OO
i\,0625310 ...| COLORADO SPRINGS 03/19/2007.... | . 2,211,589 [ I 0 (1N O 0 0 .0 (01
0625990 .| LAKEWOOD 04/26/2018.... | . 2,111,694 0 | oo 0 () 0 0 .0 (11
0825978..... NEWARK 02/15/2018.... | . 3,856,117 [ I 0 (1N 0 0 .0 (01 N
O0R24396........covvverrrircrinines WHITMORE LAKE 08/26/1999.... | . 1,716,741 (0 [ IO 0 (V1 R 0 0 .0 (01 RN
OR24431......errireris WHITMORE LAKE RN M [ 08/26/1999.... | covovrerrrrerins ...154,322 LU IO 0 (V1 ST 0 0 .0 (V1 R
1025390......cumvvieriericiins PENSACOLA BEACH............ ISP RN 04/11/2008.... | . ...703,195 O IO 0 (V1 R 0 0 .0 (V1
1025400..... ODESSA......cccoovevines FLoirireiinee e 06/09/2008.... | . 2,133,788 [ I 0 (1N 0 0 .0 (01
1025520 wo [ORLANDO.....ccoovvviiirinricenisciiens ISP RN 08/09/2011.... | . 3,074,988 O IO 0 () O 0 0 .0 (V1
1025541 o | JACKSONVILLE .......coooveoeeceeevesse s FLoirireiinee e 12/120/2011.... | 1,500,975 [ I 0 (1N 0 0 .0 (01
1025549..... APOPKA......ooivirriirinsiesierienes FLoiiiiriiies [ 03/28/2012.... | cevovverrrirerinns ...671,660 [V [T 0 (V1 ST 0 0 .0 (V1
1025653..... TAMPA.....ccovrnrienns FLoiiiririinee e 10/111/2013.... | 2,816,594 [ I 0 (1N 0 0 .0 (01
1025668..... DESTIN FLoiiiieiines [ 12/16/2013.... | . 1,149,435 O ISR 0 [V [ 0 0 .0 LV
1025734..... SANFORD.........comevrrireirerinns FLoiiiririinee e 01/06/2015.... | . 2,258,852 [ I 0 (1N 0 0 .0 (1
1025748........oovvverierinirins NAPLES.........coouv FLoiiiieiines [ 04/14/2015.... | . 4,392,837 O ISR 0 [V [P 0 0 .0 LV
1025758......veererierinciienns NAPLES.......c.coovvnnee FLoiiiririinee e 05/20/2015.... | coooererrrneriens ...686,372 (U I 0 (V1 O 0 0 .0 (11
1025772 ... |ROCKLEDGE...... Pl | e 06/30/2015.... | . 1,014,542 O ISR 0 [V [P 0 0 .0 .0 LV
1025777 v [JACKSONVILLE. ..ot FLoiriieiinee e 07/16/2015.... | . 1,916,729 LI I 0 (V1 0 0 .0 .0 LV TR
1025800.......coerverrieriiceirnes TALLAHASSEE...........otviritiieiinerieriesesseississesiessienienes FLoiiiiniiies i 11/19/2015.... | . 2,216,518 O IR 0 [V [ 0 0 .0 .0 LV
1025810..... HALEAH.........oiiieieneeeneeecnne FLoiriieiinee e 01/06/2016.... | . 5,403,134 [ I I 0 (V1 0 0 .0 .0 LU R
1025854 ... | CAPE CANAVERAL.........cccounue. FLoiiiiniiies i 09/19/2016.... | . 6,818,098 O IS 0 [V 0 0 .0 .0 0
1025855. ... | CAPE CANAVERAL.........ccocoonne. FL .109/19/2016... ...328,850 [ I 0 (V1 0 0 0 .0 0
1025872 ... |RIVERVIEW......... L | e 12/19/2016.... | . 1,206,707 O IR 0 [V [P 0 0 .0 .0 0
1025880......cceurvrnrieriineernnes NAPLES.......c.ccoou FLoiririiinee [ 01/18/2017.... | . 3,765,182 [ I I 0 (V1 0 0 .0 .0 LU TR
1025920..... MIAMI FLoriiieirnee [ v 07/06/2017.....| . 5,822,045 O IO 0 (V1 [P 0 0 .0 .0 LV
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1025925 ... |POMPANO BEACH FLoiiiiniiies i 07/13/2017....|. 1,199,614 O IR 0 [V [ 0 0 21,943 .0 0
1025934. ..| PANAMA CITY BEACH.. .|08/10/2017... 1,536,505 [0 IO 0 (U 0 0 13,132 .0 0
1025935..... WHARTON.....ocvvrririnirinnniierienienes 08/11/2017.... | . 1,467,253 (O 0 [V [P 0 0 47,892 .0 0
1026044..... CORAL GABLE. ...ttt 12119/2018.... |. 3,400,000 0 | i 0 (V1 O 0 0 16,729 .0 0
11257071 s LAWRENCEVILLE.... 09/18/2014.... | . 2,798,910 O IR 0 (V18 O 0 0 29,972 .0 0
1125929..... MACON.......ooiiiiininniciseeeas 07/20/2017.... | . 1,077,217 [0 IO 0 LV O 0 0 14,300 .0 0
1126014. ... |FORT OGLETHORPE..... .107/31/2018... ...818,224 (O 0 (V1N O 0 0 16,571 .0 0
1126020 e [ROSWELL. ... 08/13/2018.... | . 4,547,073 0 | i 0 (V1 O 0 0 53,558 .0 0
1325086........oocvvrrieriiceies POCATELLO....... 07/30/2004.... | coooovvrieiiens [ v 94,009 (O 0 (V1N O 0 0 34,919 .0 (01
1325109..... IDAHO FALLS.......coovviinriciieniens 11/18/2004.... | . ...103,672 [V IO 0 (V1 SR 0 0 25,362 .0 (11 O
1325752..... MERIDIAN.......ovvmrirrirerieineeiesieerienes 10 5SSOI IS 05/01/2015.... | . ...964,811 [V IR 0 (V1 SRR 0 0 10,221 .0 (V1 O
1425512 WAUKEGAN........... I | s 06/30/2011.... | . 1,440,363 [0 IO 0 () 0 0 19,330 .0 (V1
1425518....covviverericeens WOODRIVER.......oooerimeeieriiriserisiis I | s 0712712011 | oo ...784,588 [V [T 0 (V1 SRR 0 0 22,407 .0 (11
1425562 ... |CHICAGO HEIGHTS.........cccooouu. I | s 06/28/2012.... | . 3,074,427 O IO 0 0 [ e 0 0 72,186 .0 (V1
01425589 .| BUFFALO GROVE.........ovemieerierierineereeieesessessesssenens I | s 12112/2012.... | 5,596,346 (U IO 0 (V1 SR 0 0 68,923 .0 (V1
m 1425821..... CHICAGO........ovvireiieineiiiniin I | s 03/30/2016.... | . 1,123,434 O IR 0 () 0 0 17,569 .0 0 | oo
o 1425882.......covvveriericeis SCHAUMBURG oo | v 01/19/2017.... | . 1,079,466 O IO 0 (010 O 0 0 10,037 .0 (01
N 1425919.....cicinns NAPERVILLE ..ot sessssisessieees I | s 06/29/2017.... 1,169,808 (U IO 0 (V1 ST 0 0 10,111 .0 (11 OO
b 1425921..... CHICAGO......coomevrrireireriniii I | s 07/07/2017.... | . 1,599,433 [ I 0 (1N O 0 0 38,810 .0 (10
1425998..... WHEELING.........oovveeverreereers I | s 05/14/2018.... | . 2,936,876 0 | oo 0 () 0 0 32,134 .0 (11
1525339 ... | INDIANAPOLIS........oevverirerrerireirennns 08/15/2007.... | . ...908,050 [ I 0 (1N 0 0 24,840 .0 (01 N
1525348 ... | INDIANAPOLIS........cooovermrircrieriens 09/21/2007.... | . 1,001,236 (O 0 () O 0 0 7,409 .0 0 | oo
1525470, INDIANAPOLIS.......crrveomrrerrrerrnrennes 10/28/2010.... 1,548,327 [ I 0 (1N 0 0 46,332 .0 (01 N
1525497 ... | INDIANAPOLIS........ocvvrririeiirireenns 04/19/2011.... | . 1,644,061 O IO 0 () O 0 0 .0 (V1
1525500 | CARMEL.....coviiii et 04/28/2011.... | . 1,714,358 L1 I 0 (V1 S 0 0 .0 (11
1525586..... FISHERS........cccouune. 11/29/2012.... | . 1,029,433 O IO 0 () O 0 0 .0 (V1
1525593....c.cvrrmrieriineinenes INDIANAPOLIS........cvvmrrerrreerrerireenns 12/21/2012.... | 1,435,165 [V IO 0 (V1 O 0 0 .0 (V1 O
1525642.......cocvvverierinriins WEST LAFAYETTE........ivirinierinieienisriisesiessieniesessenns INGi | s 08/07/2013.... 1,193,626 [V [T 0 (V1 ST 0 0 .0 (V1
1525663 ... |FISHERS................. 11113/2013.... | ...961,776 (O 0 (1N 0 0 .0 (01
1525684 ... | INDIANAPOLIS........ocverrmrrirerirririnens 04/29/2014.... | . ...765,750 O ISR 0 [V [ 0 0 .0 LV
1525791 ... |BROWNSBURG.........ccccmerrrrrnnee 09/22/2015.... | . 1,115,970 (O 0 (1N 0 0 .0 (1
1525829 ... | INDIANAPOLIS........ocverimrrierirrirrnnns 05/04/2016.... | . 4,561,965 [V IO 0 (V1 SR 0 0 .0 (V1
1525832....cuvvrrierierinceienes INDIANAPOLIS.......ovvemrrerrreerenireenns INGrin | s 06/02/2016.... ...962,943 (U I 0 (V1 O 0 0 .0 (11
1525837 ... | INDIANAPOLIS........ocverimrrireriririrrenns 06/29/2016.... | . . 2,646,494 O ISR 0 [V [P 0 0 .0 LV
1525856 ... |FISHERS................. 09/19/2016.... | . B [P 10,567,237 (O 0 (V1 0 0 .0 LV TR
1525897 ... | INDIANAPOLIS........ccvervmrrieririririnnns 03/29/2017.... | . 2,449,637 O IR 0 [V [ 0 0 .0 LV
1525910 we [ CARMEL ...ttt 06/02/2017.... | . ...751,947 [V IO 0 (V1 SR 0 0 .0 (V1
1525918....coverreriericiiens FORT WAYNE. ... ssiessesesssessnian 06/29/2017.... | . 3,729,694 [V IO 0 (V1 O 0 0 .0 0
1525930..... BATESVILLE .107/27/12017.... 2,577,580 [ I 0 (V1 0 0 .0 0
1525958..... FT. WAYNE.......ccoovvmrimnrnanns 11116/2017.... | . 3,050,962 [V IR 0 (V1 ST 0 0 .0 0
1625524........oovvverierincis WEST DES MOINES........tiirierineiierieesseisessesesenseeens A | e 09/26/2011... | coooeverevrerrens 1,120,485 [V [N 0 (V1 ST 0 0 .0 (V1 RO




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
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
1725590 e [WITITA e 12113/2012.... | 1,868,640 (O 0 [V [ 0 0 [0 | evveriiieiiiiennn0 [ 23,464 .0 0
1725818. ... |LAWRENCE..... .103/11/2016... 2,460,962 [0 IO 0 (U 0 0 .0 0
1825386 ... |LOUISVILLE........... 03/14/2008.... | . ...948,330 (O 0 [V [P 0 0 .0 0
1825479 ... |LOUISVILLE........... 12/14/2010.... | . 2,281,379 0 | oo 0 LV O 0 0 .0 0
1825608 ... |LOUISVILLE........... 03/19/2013.... | . 1,275,342 (O 0 (V18 O 0 0 . .0 0
1825624 woo [LEXINGTON.....ooovvrriiiniinns 05/17/2013.... | . 1,669,006 LU IO 0 LV O 0 0 | om0 [0 | s 84,141 .0 0
1825635. ... |LOUISVILLE........... .| 06/27/2013... 1,404,911 (O 0 (V1N O 0 0 33,731 .0 0
1825709 woo [LEXINGTON....ooovviiririiniinns 10/10/2014.... | . 1,766,916 (O 0 L) 0 0 | om0 [0 | s 67,607 .0 0
1825723 v [LEXINGTON.......ovvorrirriiinnns 12/16/2014.... | . 2,801,300 O IO 0 (V1N O 0 0 [ ooorerereieerreeen0 | eeeeceeccieenn0 [ 27,759 .0 (01
1825793 ... |RICHMOND 10/01/2015.... | . 1,492,128 (O 0 () 0 0 | eoeveeeerreenreenieen0 [0 | e, 15,113 .0 0 [ oo
1825866 v [LEXINGTON......ovverririiniinnns 11/21/2016.... | . 4,659,612 (O 0 (01 0 0 .0 (01
1825913 ...| CRESTWOOD 06/13/2017.... | . 2,562,355 [0 IO 0 () 0 0 .0 (V1
1825956.......ceeverriereiceines LOUISVILLE........... 111072017, | oo 2,188,999 [V [T 0 (V1 SRR 0 0 .0 (11
1826051..... HEBRON........c..cce.e. 02/20/2019.... | . 0 O IO 0 0 [ e 0 0 .0 (V1
o 1925392....cuvvrrerieriiceienes LAFAYETTE 05/01/2008.... | . ...609,060 O IO 0 (01N 0 0 .0 (01
m 1925561..... KENNER 06/11/2012.... | . 2,127,946 O IR 0 () 0 0 .0 0 | oo
o 2025968..... LEWISTON 12/20/2017.... | . 1,524,262 (O 0 (010 O 0 0 .0 (01
N 2125451 GAITHERSBURG. 06/10/2010.... | ceoorrvrrirrirns 2,450,283 (U IO 0 (V1 ST 0 0 | om0 [0 | s 72,707 .0 (11 OO
:P 2125607....coocerereirerieiii BETHESDA 01/30/2013.... | . 2,382,552 [V IR 0 (V1 ST 0 L0 IOUOOPPORRRPORPOUON 1 N IUSPPURPPURPURPOPOON | I OO 30,249 .0 (V1 O
2125731..... FULTON 12/22/2014.... | . 1,294,048 (O 0 (V1 R 0 0 [0 | eviiiiienn0 [ e 22,878 .0 (11
2125769.....coceeeeierieri HYATTSVILLE...... 06/23/2015.... | . 1,455,037 (O 0 (1N 0 0 15,372 .0 (01 N
2125949..... BELTSVILLE 10/13/2017.... | 6,789,831 (U IO 0 (V1 R 0 0 . 49,929 .0 0 | oo
2225747..... SPENCER 04/07/2015.... 1,357,215 LU IO 0 (V1 ST 0 (U IR (V1 S (V1 I 93,701 .0 (V1 R
2225971..... SPENCER 01/04/2018.... | . ...977,856 [V IR 0 (V1 R 0 0 0 ... 4,111 .0 [V R
2325216..... NOVI 03/01/2006.... | . 4,238,843 [ I 0 (1N 0 0 .0 (01
2325533 ... |WYOMING 10/26/2011.... | . 1,259,837 O IO 0 () O 0 0 .0 (V1
2325544 ... | KALAMAZOO 02/09/2012.... | . ...949,951 (O 0 (1N 0 0 .0 (01
2325609........ccnreirieiieiii CLARKSTON 03/28/2013.... 1,113,040 (O 0 [V [P 0 0 .0 LV
2325619 ... |EAST LANSING.... 05/07/2013.... | . 1,156,349 (O 0 (1N 0 0 .0 (01
2325620 ... | SOUTHFIELD 05/07/2013.... | . 3,197,476 O ISR 0 [V [ 0 0 .0 LV
2325678.......ceoeeririerieiii INDEPENDENCE TWP, 03/07/2014.... | . 2,952,971 [ I 0 (1N 0 0 .0 (1
2325681..... LANSING SRRSO | | TSSO DR 04/16/2014.... | . 2,312,148 O ISR 0 [V [P 0 0 .0 LV
2325T43....coveei SHELBY TOWNSHIP........oovererinererirerirneninneneesssnissssneenes | Ml v 03/26/2015.... 2,405,478 [ I 0 (1N 0 0 .0 (01N N
2325770..... SALINE.........ooviieenrienrenerieeeierennesssesssessssnnsssssssesesssesnsies | Moo | covveens 06/26/2015.... | . ...698,493 O ISR 0 [V [P 0 0 .0 LV
2325815, EASTPOINTE........oooerreerrenrreeeesressiesssesssessessssesesnsesnsies | Moo e 02/01/2016.... | . 2,939,254 LI I 0 (V1 0 0 .0 LV TR
2325844..... NOVL.oorvierieriieississsissiessssssisssssssssssssssssssessssssssssenses | Ml [ 07/26/2016.... | . 4,410,119 O IR 0 [V [ 0 0 .0 LV
2325899.....cociirrieiieri CLINTON TOWNSHIP......oouvenrirerireirnnrineinerieneneninseennens | Ml i 04/04/2017.... | . 1,873,294 (O 0 (V1 0 0 .0 LU R
2325954 v |[LAKE ORION......covtviirinnrierirnrineisninerinesisesinessnenisnenens | Ml v 11/09/2017.... | . ...968,855 (O 0 [V 0 0 .0 0
2325985. ... | MADISON HEIGHTS. .103/29/2018... 4,163,812 (O 0 (V1 0 0 .0 0
2326009 v | SHELBY TOWNSHIP........vvvrrvinrrrerrerinerirerenneieniserinssines | Ml v 07/12/2018.... | . 2,789,742 O IR 0 [V [P 0 0 . .0 0
2326012 v | SHELBY TOWNSHIP........vviererrierirerineeineniseesnnnesenineeines | Ml e 07/25/2018.... | . 3,348,374 [ I I 0 (V1 0 (0 IOTORROPORON 1 N OO (V1 I 39,275 .0 (V1
2326032 | SOUTHGATE.........cooovirrrinnrrnerrerirneenseieserneriensnenssnenseens | Ml | e, 10/30/2018.... |. 1,442,611 (O 0 (V1 [P 0 0 0. 22,350 .0 LV
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2425314 ... | VADNAIS HEIGHTS 04/09/2007.... | . 1,634,227 (O 0 [V [ 0 0 .0 .0 0
2425517. ... |EDEN PRAIRIE.. .| 07/21/2011... 2,958,270 [0 IO 0 (U 0 0 0 .0 0
2425578 ...| ST CLOUD 10/15/2012.... | 1,504,959 (O 0 [V [P 0 0 .0 .0 0
2425638 ... |MINNETONKA 07/16/2013.... | . 2,154,915 LU IO 0 (V1 O 0 0 .0 .0 0
2425766 ... |BLOOMINGTON 06/12/2015.... | . 1,831,014 (O 0 (V18 O 0 0 .0 .0 0
2425858 ... | VADNAIS HEIGHTS 09/29/2016.... | . ...835,268 0 | i 0 (V1 0 0 .0 .0 0
2525927. ... | OLIVE BRANCH...... .107/14/2017... 1,295,761 (O 0 (V1N O 0 0 0 .0 0
2625625 .| STLOUIS........... 05/24/2013.... | . 2,131,650 0 | oo 0 L) 0 0 .0 .0 0
2725476..... KALISPELL 11/23/2010.... | . 1,928,823 O IO 0 (V1N O 0 0 .0 .0 (01
2925245..... LAS VEGAS 06/20/2006.... | . ...593,301 [V IO 0 () 0 0 | eoeveeeerreenreenieen0 [0 | e, 53,333 .0 0 [ oo
2925798..... LAS VEGAS 11/18/2015.... | . 2,443,705 [V IR 0 (V1 SRR 0 L0 IOPOOPPORPRRPORPOUON 1 N ISPPURPPURPORPOPOON | B OO 56,253 .0 (V1 O
2925950..... LAS VEGAS 10/24/2017.... | . 3,997,576 [0 IO 0 () 0 0 | coeveeeeeeenreenee [0 | e, 24,309 .0 (V1
2925951..... LAS VEGAS 10/24/2017..... 1,998,788 O I 0 (01 O 0 0 .0 (01
3125306 ... |OAKLAND................ 03/01/2007.... | . ...969,284 (O T 0 0 [ e 0 0 .0 (V1
03125558 .. | WILLIAMSTOWN 05/18/2012.... | . 1,447,853 (O 0 (01N 0 0 .0 (01
m 3125603..... KEARNY. 02/13/2013.... | . 2,337,306 O IR 0 () 0 0 [0 | eiveriiniiienn0 [ e, 28,318 .0 0 | oo
o 3125654...... OLD BRIDGE 10/22/2013.... |. ...793,251 O IO 0 (010 O 0 0 | eoveeeereerreeeieen0 [0 | e, 15,453 .0 (01
N 3125862........oorrvrene. WILLINGBORO. 10/12/2016.... 1,421,820 (O 0 () 0 0 | eoeveeeereenrieeneen0 [0 | e, 14,069 .0 (V1
'013125889 ... |BARRINGTON. 02/28/2017.... | . 2,545,918 [ I 0 (1N O 0 0 ....64,097 .0 (01
3125996 ... |WILLINGBORO. 05/11/2018.... | . 5,820,373 0 | oo 0 () 0 0 142,122 .0 (11
3225781 ...| ALBUQUERQUE 07/29/2015.... | . ...568,956 [V I 0 (V1 ST 0 (L TOUUOPORURPORPOOON 1 N IUTOUOPPUOSSORPRON | B IR 6,192 .0 (U R
3225788 ..| ALBUQUERQUE 09/03/2015.... | . 3,506,492 [V IR 0 (V1 R 0 0 | o0 [0 | s 51,717 .0 0 | oo
3325219..... CLAY 12/01/2010.... 1,341,952 (O 0 (1N 0 [0 TOUUSURURURRORSOPRR o N IUSTOUUPSRRRRRRRRIN | I IO 36,546 .0 (01 N
3325538..... LATHAM 11/28/2011.... | 1,913,524 O IO 0 () O 0 0 [0 |0 [ e 25,399 .0 (V1
3325794 WEST ISLIP....coovvverierirns 10/14/2015.... | . 2,045,230 L1 I 0 (V1 S 0 0 | o0 [0 | s 65,092 .0 (11
3425105 ... |MATTHEWS.......... 11/08/2004.... | . ...459,206 {0 [ IO 0 (V1 R 0 0 15,919 ] (V1
3425106 ..| WINSTON-SALEM 11/08/2004.... | . ...471,522 [ I 0 (1N 0 0 16,226 .0 (01
3425474..... GRAHAM. ... 11/17/2010.... 1,282,905 O IR 0 [V [P 0 0 | om0 [0 | s 18,472 .0 (0
3425482 ...| CARRBORO.......... 12/20/2010.... | . 2,965,073 [ I 0 (1N 0 0 | eoeeeeerrcenreenieen0 [0 | e, 88,347 .0 (01
3425529 .| GREENSBORO. 09/29/2011.... | . ...853,900 (O 0 [V [ 0 0 0 ... 50,388 .0 LV
3425579..... DURHAM 10119/2012.... |. 1,688,992 [ I 0 (1N 0 0 12,823 .0 (1
3425584........coviieii INDIAN TRAIL....... 11/27/2012.... | . 2,381,818 O ISR 0 [V [P 0 0 .0 LV
3425597 ... MONRCE.............. 12/18/2012.... 1,285,062 (O 0 (1N 0 0 .0 (01N N
3425594 ... |MOORESVILLE . 12/21/2012.... | 2,183,088 O ISR 0 [V [P 0 0 0 ... 27,144 .0 LV
3425643 ... |HILLSBOROUGH................... 08/07/2013.... | . 3,260,149 LI I 0 (V1 0 0 .0 LV TR
3425751 ... |FAYETTEVILLE 05/01/2015.... | 1,587,804 O IR 0 [V [ 0 0 .0 LV
3425754 ...| CONCORD 05/07/2015.... | . 3,520,745 [ I I 0 (V1 0 0 .0 LU R
3425768........convviricieri KERNERSVILLE 06/18/2015.... | . 3,268,039 O IS 0 [V 0 0 .0 0
3425875. RALEIGH .112/22/2016... ...835,807 (O 0 (V1 0 0 .0 0
3625100 10/14/2004.... | oo | e 72,684 (O 0 [V [P 0 0 .0 0
3625130 03/29/2005.... | . ...415,839 (O 0 (V1 0 0 .0 LU TR
3625201 .| PLAIN CITY. 12/29/2005.... | . ...629,333 (O 0 (V1 [P 0 0 .0 LV
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3625300 «. |FAIRBORN......c.ovvvirirrirens OH..ooovvvvvee [ v 01/23/2007.... | . 1,084,060 [V IO 0 (V1 ST 0 0 .0 0
3625443. ... |MARYSVILLE . |OH .102/18/2010... ...798,450 [0 IO 0 (U 0 0 .0 0
3625445 .. | WADSWORTH......cooverirrirnnne OH..oovvvviees [ v 03/09/2010.... | . 1,201,675 (O 0 [V [P 0 0 .0 0
3625484..... WESTLAKE.......cooiierierirneeieeieenns OH.oovvvveees | e 12/127/2010.... | . 1,430,421 0 | oo 0 LV O 0 0 .0 0
3625547 ... LIBERTY TOWNSHIP.......coorvririreererinerierieseseneseesenses OH..oovvvveees [ 02/29/2012.... | . 2,306,868 (O 0 (V18 O 0 0 . .0 0
3625566 «o [COLUMBUS........cooiiicniiciccisicii OH..oovvvvveees | e 07/13/2012.... | . 1,363,822 [0 IO 0 LV O 0 (0 TOTOTRTRPOUON o N OO (V1 I 86,028 .0 0
3625605. ... |BROADVIEW HEIGHTS OH .103/14/2013... 2,913,085 O I 0 (V1N O 0 0 0 35,009 .0 0
3625606 ..| WASHINGTON TOWNSHIP | OH.es 03/15/2013.... | 2,929,548 0 | oo 0 L) 0 (0 IO URRPOON 1 N OO (V1 I 67,862 .0 0
3625626..... WESTLAKE........cooorremrierresriesienenas (0] ISP RN 05/29/2013.... | . 1,495,314 O IO 0 (V1N O 0 0 .0 (01
3625671....cooriiriieii MONTGOMERY... | OHecees | e 12/26/2013.... | . B 23,256,895 [V IO 0 () 0 0 .0 0 [ oo
3625680..... HUDSON ... (0] ISR RN 03/21/2014.... | . 1,292,557 (O 0 (01 0 0 .0 (01
3625688 OH..ovvvvvve [ 06/09/2014.... | . 1,821,048 (O 0 () 0 0 .0 (V1
3625764 OH.ooveeees [ 06/10/2015.... 3,204,976 O I 0 (01 O 0 0 .0 (01
3625773 OH..oovvvvvee [ 07/09/2015.... | . 1,904,008 (U IO 0 0 [ e 0 0 .0 (V1
03625786 OH.s 08/27/2015.... | . 2,007,860 O IO 0 (01N 0 0 .0 (01
m 3625835 OH..oovvvvvvee [ 06/17/2016.... | . 1,037,661 (O 0 () 0 0 .0 0 | oo
o 3625845 . (0] ISR RN 08/02/2016.... | . 4,862,831 (O 0 (010 O 0 0 .0 (01
N 3625850..... MORAINE........ccoovverinriniinns OH..ooovvvvvee [ 09/09/2016.... | coooorvvrriirinn 1,205,234 [V IR 0 (V1 R 0 0 .0 (11 OO
'0’3625851 ... |SPRINGBORO........coccomrrrrrrnnes (0] ISV RN 09/09/2016.... | . 1,205,234 (O 0 (1N O 0 0 .0 (01
3625883 <. | CINCINNATL .o (] TR IO 01/19/2017.... | . 2,088,944 0 | oo 0 () 0 0 . .0 (11
3625886..... MENTOR......cooirmrrirricrirrireenns (0] ISV RN 02/07/2017.... | . 3,242,021 [ I 0 (1N 0 (0 TR OPOOON 1 B ISR (V1 I 38,395 .0 (01 N
3625909........c0iiriieiis COLUMBUS.......ooooviiniinriieninrisiis (] TR IO 05/16/2017.... | . . 1,049,197 0 | oo 0 () O 0 0 0 ... 26,028 .0 0 | oo
3625922.......ceeirierienii BLUE ASH......cccoee. (0] ISV RN 07/07/2017 ... | ceveoevereeinee [ e 23,636,337 LU IO 0 (V1 ST 0 (U IR (V1 S (V10 147,931 .0 (V1 R
3625933..... GAHANNA......coovviririiinrinnieiis OH..oovvvvvve [ 08/08/2017.... | . 1,844,977 O IO 0 () O 0 0 .0 (V1
3625961..... HILLIARD.....coouvvrveererirrireenns (0] ISV RN 11/29/2017.... | . 3,580,634 [ I 0 (1N 0 0 .0 (01
3625986..... HILLIARD.....cooviivciinrieiieriene OH.oovvvven [ v 03/29/2018.... | . 5,091,349 O IO 0 () O 0 0 .0 (V1
3625992..... MENTOR......coonirmerinerierirerireenns (0] ISV RN 05/02/2018.... | . 1,969,982 (O 0 (1N 0 0 .0 (01
3626018..... ELYRIA ..o OH..ooovvvveve [ v 08/07/2018.... | cooouvverrrrerine 7,246,347 [V [T 0 (V1 ST 0 0 .0 (V1
3626019..... ELYRIA...cooiiceeereeieeies (0] ISV RN 08/07/2018.... | . ...980,420 (O 0 (1N 0 (1 IO OOPORON 1 N ISR (V1 I 19,817 .0 (01
3626024..........ovverriirieiiin WORTHINGTON. OH..oovvvvvvne [ v 08/31/2018.... | . 2,854,320 O ISR 0 [V [ 0 0 0 ... 20,949 .0 LV
3626037 v [ VANDALIA.....coooiviierirenne (0] ISV RN 12/06/2018.... |. 4,300,000 (U I 0 (V1 ST 0 0 0. 20,993 .0 (11
3626040 .| MIAMISBURG........oecvermrrirnnnns OH..ooovvvvvee [ v 12/13/2018.... | . 4,280,000 O ISR 0 [V [P 0 0 | coverrrrnrreeneen0 [, (V1 IR 17,528 .0 L0
3626041..... LORAIN.....cooevererririeirerininin (0] ISV RN 1211412018... | oo 1,750,000 (U I 0 (V1 O 0 (0 IO RRSPOOON 1 N ISR (11 I 17,809 .0 (11
3626045..... ONTARIO....ccvvrririeeririiens OH..oovvvvvvne [ v 12/20/2018.... |. 3,000,000 O ISR 0 [V [P 0 0 0 ... 22,588 .0 LV
3725792.....covevvrnrernerrneennes | TULSAceseserissseissssnssssnsensesssesssnssees. | O e 09/29/2015.... | . 2,590,713 LI I 0 (V1 0 0 17,794 .0 (01
3725834........coovvevrrvcrirncrnes | OKLAHOMA CITY cooovvciinererrerenseissninennenieseenienes | O v 06/15/2016.... | . ...875,498 (O 0 [V [ 0 0 .0 LV
3726011..... DUNCAN 07/24/2018.... | . 3,282,560 [ I I 0 (V1 0 0 .0 LU R
3825455 ... | SPRINGFIELD..... 07/01/2010.... | . 1,142,800 (O 0 [V 0 0 .0 0
3825521. .| MCMINNVILLE... .| 08/17/2011... 3,787,745 [ I 0 (V1 0 0 .0 0
3825692..... SALEM.....oooirvereeeeeeeeesesseesseeesinesenees 07/25/2014.... |. 1,537,775 O IR 0 [V [P 0 0 . .0 0
3825787 ..o FLORENCE........... 08/31/2015.... | coooeverivrerrns ..717,639 [V [N 0 (V1 ST 0 LU I 0 0. 23,276 .0 (V1 RO
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3825842.......cirieii TUALATIN....ccoovrvanee 07/14/2016.... | . 2,986,036 O IR 0 [V [ 0 0 28,864 .0 0

3825869. SALEM .| 12/02/2016... 1,583,910 [0 IO 0 (U 0 0 22,688 .0 0

3825915, MCMINNVILLE... 06/23/2017.... | . 2,505,860 O IR 0 [V [P 0 0 21,814 .0 0

3825967 ... |PORTLAND... 12/20/2017.... | 1,433,387 (O 0 LV O 0 0 18,627 .0 0

3826039 ... |PORTLAND... 12/112/2018.... |. 2,000,000 O IR 0 (V18 O 0 0 15,264 .0 0

3925757 ..o, LANGHORNE....... 05/15/2015.... | . ...868,121 (O 0 LV O 0 0 58,504 .0 0

3925776. MERCER .107/15/2015... 1,200,353 (O 0 (V1N O 0 0 20,141 .0 0

3925908.........oorieicii ASTON TOWNSHIP....... 05/12/2017.... | . 1,913,964 (O 0 L) 0 0 32,208 .0 0
3925926 ...|DOYLESTOWN 07/14/2017.... | . 1,309,784 (O 0 (V1N O 0 0 .0 (01
3925976 ... | CRANBERRY TOWNSHIP 02/01/2018.... | . 6,181,617 (O 0 () 0 0 .0 0 [ oo
3926013 ... |PITTSBURGH 07/26/2018.... | . 5,644,180 O IR 0 (01 0 0 .0 (01
4124976 woo [LEXINGTON.....ovvvririiniinns 01/14/2008.... | . ..445,637 (O 0 () 0 0 .0 (V1
412531 o CHARLESTON...... 03/28/2007.... | cevourererrerinns 5,136,463 [V [T 0 (V1 SRR 0 0 .0 (11
4125480........ovvvr, CHARLESTON...... 12/14/2010.... | . ...337,794 (O T 0 0 [ e 0 0 22,882 .0 (V10
o 4125556..... ROCK HILL 05/17/2012.... | . 3,757,170 O IO 0 (01N 0 0 60,853 .0 (01
m 4125576.....ooovri, SPARTANBURG... 10/05/2012.... |. 1,843,568 LU IO 0 () 0 0 32,428 .0 0 | oo
o 4125712..... ROCK HILL 10/23/2014.... | . 1,426,040 [V IO 0 (V1 TR 0 0 25,267 .0 (11
N 4125782, FLORENCE........... 07/30/2015.... | cooovrerrirrirns 4,398,385 (U IO 0 (V1 ST 0 0 72,974 .0 (11 OO
'\‘4125797 ... |LEXINGTON 11110/2015.... | . ...932,368 (O 0 (1N O 0 0 14,961 .0 (01
4125896 ... |PAWLEY'S ISLAND 03/29/2017.... | . 1,042,581 (O 0 () 0 0 9,008 .0 (11
4125979 ... |PAWLEYS ISLAND........ccoo. 02/26/2018.... | . 6,832,160 (O 0 (1N 0 0 57,168 .0 (01 N
4125991 .| BLYTHEWOOD 05/02/2018.... | . 2,324,532 (0 [ IO 0 (V1 R 0 0 38,400 .0 0 | oo
4324986..... SEVIERVILLE..........ccovvrrrrrnnes 03/21/20083.... ...502,927 LU IO 0 (V1 ST 0 0 25,070 .0 (V1 R
4325078 ...|BRISTOL........ 06/04/2004.... | . ..140,613 (O 0 () O 0 0 59,667 .0 (11 RO
4325577 ..| CHATTANOOGA. 10/09/2012.... |. 1,615,724 (O 0 (1N 0 0 37,042 .0 (01
4325739..... NASHVILLE 02/25/2015.... | . 1,671,361 O IO 0 () O 0 0 59,538 .0 (V1
4325820........ccneeririerieiinnn KNOXVILLE........coooovrrrcrrnnns 03/23/2016.... | . ...538,134 (O 0 (1N 0 0 16,020 .0 (01
4425173..... EL PASO 09/28/2005.... ...428,212 (O 0 [V [P 0 0 55,894 .0 (0
BA252TT oo SAN ANTONIO. 11/21/2006.... | . ...950,029 (O 0 (1N 0 0 22,761 .0 (01
4425297...... HOUSTON 01/17/2007.... | . ...490,528 (O 0 [V [ 0 0 23,416 .0 0 | o
4425327...... AUSTIN 06/11/2007.... | . 1,748,508 (O 0 (1N 0 0 24,423 .0 (1
4425405..... HOUSTON 07/10/2008.... | . ..814,170 (O 0 [V [P 0 0 .0 LV
4425421..... HOUSTON 10/15/2008.... 6,290,970 (U I 0 (V1 O 0 (U IR 0 .0 (11
4425456...........ooooevvirin CORPUS CHRISTI 07/01/2010.... | . ...431,538 O ISR 0 [V [P 0 0 .0 .0 LV
4425463..... EL PASO 09/16/2010.... | . 1,132,926 (O 0 (V1 0 0 .0 .0 LV TR
4425464...........oooevvrn SAN ANTONIO, 10/05/2010.... | . 2,039,135 O IR 0 [V [ 0 0 .0 .0 LV
4425478..... EL PASO 12/06/2010.... | . 1,620,193 (O 0 (V1 0 0 .0 .0 LU R

4425543..... HOUSTON 12/29/2011.... | 2,490,757 O IS 0 [V 0 0 .0 .0 0

4425567. ... | FREDERICKSBURG .107/16/2012... 2,689,851 [ I 0 (V1 0 0 0 .0 0

4425611 .| SAN ANTONIO 04/11/2013.... | . 1,185,157 (O 0 [V [P 0 0 .0 .0 0
4425612..... MCALLEN 04/15/2013.... | . 1,193,460 (O 0 (V1 0 0 .0 .0 LU TR
4425633..... KATY oot 06/26/2013.... | . 1,783,846 (O 0 (V1 [P 0 0 .0 .0 LV
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4425652 ...|CONRCE.......... 09/30/2013.... | . ...878,634 (O 0 [V [ 0 0 .0 0
4425657. ..| SAN ANTONIO......coooverrrrirarrirnns .110/30/2013... ...728,343 [0 IO 0 (U 0 0 .0 0
4425660..... EL PASO....covivimriiriiniisissiinsinns 10/31/2013.... | 1,426,884 (O 0 [V [P 0 0 .0 0
4425667 <. |SAN ANTONIO.......cccvmvrirricniine 12111/2013.... | 5,611,134 0 | oo 0 LV O 0 0 .0 0
4425670 ... | CARROLLTON...... 12/23/2013.... |. 3,458,966 O IR 0 (V18 O 0 0 .0 0
4425686............cocnrrricin GRAND PRAIRIE.........coovrrrerrenrierris 05/23/2014.... | . 2,535,924 [0 IO 0 LV O 0 0 .0 0
4425713. KERRVILLE.........oovverierirennne .110/27/2014... 3,357,216 [V IO 0 (V1 ST 0 0 .0 0
4425779..... AUSTIN 07/27/2015.... | . ...931,187 (O 0 L) 0 0 .0 0
4425799..... HOUSTON......oooevrmrirrererinrinnns 11119/2015.... | 1,037,717 (O 0 (V1N O 0 0 .0 (01
4425804..........coveri, ALAMO HEIGHTS........coovvv 12/04/2015.... | . 1,702,829 (O 0 () 0 0 0. 27,203 .0 0 [ oo
4425833 wo | SAN ANTONIO....cocoorvrrrriririnrins 06/09/2016.... | . 2,056,212 O IR 0 (01 0 0 0. 59,058 .0 (01
4425840 ..| SAN ANTONIO......ccooovvvriiiiriene 07/08/2016.... | . 2,139,357 [0 IO 0 () 0 0 0 (V10 I 34,199 .0 (V1
4425847..... LAREDO......ooerirrereriieirerieesiensenesseenns 08/24/12016.... | ccooorerrrrerins 4,246,257 [V [T 0 (V1 SRR 0 (U IR (V1 O (V10 I 41,303 .0 (11
4425857...... HUMBLE.......cooovivrerrieerereenenas 09/28/2016.... | . ...934,310 O IO 0 0 [ e 0 0 | e [ (V10 I 14,004 .0 (V1
o 4425868..... KINGSVILLE........cooirrvrrreens 11/30/2016.... | . 3,641,869 O IO 0 (01N 0 0 .0 (01
m 4425876..... HOUSTON.....oovvviiirinriiniins 12/22/2016.... | . 2,488,676 O IR 0 () 0 0 .0 0 | oo
o 4425892........cooeii SAN ANTONIO....ccoooerrrrireireiinns 03/09/2017.... | . 1,177,283 (O 0 (010 O 0 0 .0 (01
N 4425893..... AUSTIN 03/15/2017..... | covoeriiris 3,309,825 [V IR 0 (V1 R 0 0 .0 (11 OO
b4425906 vo | SAN ANTONIO.....cocoovrrrririrrnrinns 05/11/2017.... | . 2,760,558 [ I 0 (1N O 0 0 .0 (01
4425912 ..| CORPUS CHRISTI 06/09/2017.... | . 1,765,909 0 | oo 0 () 0 0 .0 (11
4425948..... LAREDO........cooverereeiseresressiesssesissioas 10/110/2017.... | 6,679,245 [ I 0 (1N 0 0 .0 (01 N
4425973..... LEWISVILLE......coovvvrrrirnes 01/18/2018.... | . 1,150,492 (U IO 0 (V1 R 0 0 . .0 0 | oo
4425993..... HOUSTON......oooerrireirerinrinns 05/08/2018.... | ccoouvrerrrnerinns 1,575,969 LU IO 0 (V1 ST 0 (0 TN 1 N ISR (V1 I 12,235 .0 (V1 R
4425995........ooiii CORPUS CHRISTI 05/10/2018.... | . 3,248,638 [V IR 0 (V1 R 0 0 0 ... 26,119 .0 (V1
4426002..... HOUSTON. ..o 06/20/2018.... | . 3,113,926 [ I 0 (1N 0 (0 IR OPOUON 1 N IO (V1 I 37,229 .0 (01
4426007..... PLANO.......ooviniieriniinierinsieiis 07/11/2018.... | . 1,993,822 (O 0 () O 0 0 0 ... 23,707 .0 (V1
4426035..... EL PASO.....coirieieeeiseiseriniins 11/29/2018.... |. 8,125,000 [ I 0 (1N 0 0 .0 (01
4426047 ... SAN ANTONIO....ccooovvrrrirriieriens 01/24/2019.... 0 (O 0 [V [P 0 0 .0 LV
4525762..... MURRAY......coomrimrineerenineesneins 05/29/2015.... | . 1,083,706 (O 0 (1N 0 0 .0 (01
4526004..... ST. GEORGE.........covvveverrisrrenrins 06/22/2018.... | . 2,627,585 O ISR 0 [V [ 0 0 .0 LV
4625460..... BARRE........ccooimirrieieriinei 08/26/2010.... | . 1,143,353 [ I 0 (1N 0 0 .0 (1
4725354 DALE CITY......... 10/29/2007.... | . ...856,260 (O 0 [V [P 0 0 .0 LV
4725453.......coeii ALEXANDRIA....... 06/22/2010.... ...198,621 (O 0 (1N 0 0 .0 (01N N
4725492 ...| WOODBRIDGE...... 04/06/2011.... | . 1,144,595 (O 0 [V [P 0 0 .0 LV
4725501 ... |CHARLOTTESVILLE 05/05/2011.... | . 3,498,673 LI I 0 (V1 0 0 .0 LV TR
4725563 v |RICHMOND......cvvvriinririririnne 06/28/2012.... | . 2,247,762 O IR 0 [V [ 0 0 .0 LV
4725662 ... |WILLIAMSBURG.........ccormrrrnecn 11/08/2013.... |. 3,186,963 [ I I 0 (V1 0 0 .0 LU R
4725693 ... | GREAT FALLS......... 07/29/2014.... | . 3,707,774 O IS 0 [V 0 0 .0 0
4725702. ... |RICHMOND .109/18/2014... 2,558,929 [ I 0 (V1 0 0 .0 0
4725705 v |RICHMOND.......ovvvriierierierirninne 09/30/2014.... | . ...838,321 (O 0 [V [P 0 0 .0 0
4725733 ... | FALLS CHURCH 12/31/2014.... | . 2,237,246 [ I I 0 (V1 0 0 .0 LU TR
4725865 | RICHMOND........ocvorirerinirierirenes 11/21/2016.... | . 1,328,138 (O 0 (V1 [P 0 0 .0 LV
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4726006..... CHESTER.....coooiriririnrieiis LVZ- N B 06/28/2018.... | . 4,902,560 (O 0 [V [ 0 0 .0 0

4825448. «o [SNOHOMISH. ....ccvvviiiinicciiccis WA .| 05/28/2010... 2,554,003 [0 IO 0 (U 0 0 .0 0

4825636 ...|VANCOUVER........... WA e | e 06/27/2013.... | . 1,025,454 (O 0 [V [P 0 0 L0 . .0 0

4825710.....coeeieieii NEWCASTLE..........covvvrerinns WA oo | e 10/121/2014.... | . 4,229,165 LU IO 0 (V1 ST 0 (0 IO RRRPOUON o N OO (11 I 31,563 .0 0

4825717..... RENTON.....ciiririericeieeiseeserieesienienes WA e | e 11114/2014.... | . 2,511,504 O IR 0 (V18 O 0 0 0. 26,732 .0 0

4825760..... SPOKANE........ooiiririneiinii WA s | e 05/21/2015.... | . 4,753,029 [0 IO 0 LV O 0 (0 TOTOTRTRPOUON o N OO 0 | oo 49,993 .0 0

4825825. ... | BELLINGHAM......... .| WA .| 04/28/2016... 1,649,354 (O 0 (V1N O 0 0 .0 0

4825826 ...|VANCOUVER........... WA i | e 04/28/2016.... | . ...824,647 0 | oo 0 L) 0 0 .0 0
4926038.........coeerrirerieriins BRIDGEPORT.......... WV | e 12/10/2018.... |. 3,875,000 O IO 0 (V1N O 0 0 .0 (01
5025072..... OSHKOSH........cocvvmirinrinnicnrinnivennnrisniessississsesissnenns | Whiciniis [ 05/04/2004.... | . 2,123,024 O IO 0 () 0 0 .0 0 [ oo
5025087..... OSHKOSH.......ovvvveriieererinrinerinerineessesssisensessneessennnees | Wl [ 08/11/2004.... | . 2,331,078 O IR 0 (01 0 0 .0 (01
5025795.......curiririeiii JOHNSON CREEK.........covvuvriniierinrisnriisninniinninninennnes | Wl | v 10/23/2015.... | . ...790,886 (U IO 0 () 0 0 .0 (V1
5025877 ..o MILWAUKEE...........ccorevnernerrerirneriseersseisenneniesenensssnensees | Whicniinnes [ 12/28/2016.... | oo 2,481,392 [V [T 0 (V1 SRR 0 0 .0 (11
5025947..... VARIOUS.......cooomvinreinninniireninersesssssssissssssssssssennnees | Wi | e 10/05/2017.... | . . 9,935,037 O IO 0 0 [ e 0 0 .0 (V1
o 50259%4........cooeerrierieiii MILWAUKEE..........ocorennrerirerirmereseersseisersnensessnenssnensens | Whiconiinnes [ 05/10/2018.... | . B [P 10,376,974 (O 0 (01N 0 0 .0 (01
m 5325336 v [MT PLEASANT .....ovvvinrinrinrinniienienisniicssisssienenesnniennes | SCuiiiiiveiiins | vvviens 08/03/2007.... | . ...651,416 (O 0 () 0 0 .0 0 | oo
o 5325494 e | SEDALIA...cooviivicierisnninerrerissenenissensesissensssssensensenes | MOt | o 04/07/2011.... | . ...693,471 (O 0 (010 O 0 0 .0 (01
IND 5325587 ..o TURNERSVILLE........ccoosivmrirneinninneieerinenisensnnisesennns | Ndivrisinniinns | e /3072012 | oo ...759,430 (U IO 0 (V1 ST 0 0 .0 (11 OO
ao 5325613 1o [MANCHESTER.........cocimermrirneenersnninerineresensenssssesennenons | NHoviinsinic | v 04/17/2013.... | . 1,627,343 (O 0 (1N O 0 0 .0 (01
5325965 wee [LUBBOCK......cciciiriririisiisnieiierissiiensissiesissiiesssens | Tuvveiinniinns | coeviens 12/19/2017.... | . 6,277,422 0 | oo 0 () 0 0 .0 (11
5326017 ...cvvvverieiiriseiisiia MILLEDGEVILLE.........cocovvviiirnniniinnnisnrssrsssensenssnesensenes | OAviviinnins i 08/06/2018.... | .coovvvrrrinrrnns 5,718,528 [0 0 {1 0 0 . .0 0 [ oo
0299999. Total - Mortgages With Partial Repayments 860,076,065 [ I 0 {1 O 0 0 .0 .0 (1 I
0599999, TOAl MOMGAGES. ........vvvererresreeseeeaseiaesiesis e eseseei et aiaee | eeet e e b ettt 871,930,983 [V [ 0 (V] [ 0 [V [ (V) [ 11,620,526 .0 (V) [




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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

€030

1 2 Location 5 6 7 8 10 11 12 13
3 4
NAIC
Desig-
nation and

Admini-

strative

Symbol/ Date

Market 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 Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

463324 12 4 |IRONWOOD MEZZANINE FUND IV-B LP. WILMINGTON.....ccoviviiriiniriiniennns | DE.... | IRONWOOD MEZZANINE MANAGEMENT IV LLC.....oooiiiiniiniriiniisnisenissesssninnienes 2PL.......... 01/01/2018.... 2 ... 0 [ 524,389 | oo 0 [V . 3.540
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of FIXed INCOME = UNGHfIIBLEA. ... .. oiu it ittt 888888 E bbbttt | eri 0 | s 524,389 | oo 0 [V XXX
4499999, SUDOLAL = UNAFAIIBIEA. . ... etttk 488880 E R0 EE 8RR fHE0E LR E R0 E 16 £4eEEE LR R EEE LR EHEEE e E LR LR 0L E AL E LR LR E LRt | i 0 524,389 | i 0 0 [ XXX
4899999, TOMAIS.......vvevreeeeeiteei ettt stk ek E ek eeere eeEseEteekseee R e AR LR LR LR s e ek eeRseeeteee eeksieetseeet oL e LR R LR R R LR LR LR R LR AR LR LRttt | e 0 524,389 | ..oooeviine 0 0 ... XXX......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB.JA.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal |  Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) |  B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

NON




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. States, Territories and P
491034 AP 9 |KENTON CNTY KY ARPT BRD SENIOR AIRPORT. S 03/06/2019........ BaNK Of AMEIICA. .....vourveeiirrirceseieieesiesi st sesessessssentenes | coretesesss s ss et sss s eniens | oenssesssaenes 1,500,000 | oo 1,500,000 | ...ooovvrrrrrirrinnne 0 [1FE e
79467B  CM 5 | SALES TAX SECURITIZATION CORP 4.637% 0 . 01/17/2019........ Citi Global Markets Inc cerinenennerens | e 2,000,000 2,000,000 | ..o 0 [1FE .
1799999. Total - Bonds - U.S. States, Territories & Possession: OO OO PO PO OO OO OO PO OO OO PO OO PO PO PO POO OO PO PP PO PO PP PO PP PPPTO 3,500,000 3,500,000 | ..o 0 O S
Bonds - Industrial and Mi:
00122@ AA 9 | AES SOUTHLAND ENERGY LLC SENIOR SECURED........ 02/28/2019........ | J P Morgan & Co e R ...653,892 | . 653,892 0
00206R  GH 9 |AT&TINC 7.125% 03/15/26... . RO OR N RORN 02/22/2019 JPMOMGAN & CO...cvviiiiiiiii s | e 8,040,463 | ..... .6,930,000
018522 L* 1 |ALLETE INC FIRST MORTAGE BOND 4.080% O... . 03/01/2019........ US BANCOM....iirieiiietii sttt | esssebssssess st enes 3,000,000 3,000,000
02209S BC 6 |ALTRIA GROUPINC 4.400% 02/14/26 . 02/12/2019........ P MOMGAN & CO...cviniiiiiiiii i | i 1,995,820 2,000,000
02209S BD 4 |ALTRIA GROUPINC 4.800% 02/14/29 . 02/20/2019........ VMIOUS. ..ottt | seebanes e 4,509,245 4,500,000
02209S BE 2 |ALTRIA GROUPINC 5.800% 02/14/39 . 02/12/2019........ | J P Morgan & Co ...997,650 1,000,000
06051G  HS 1 |BANK OF AMERICA 4.330% 03/15/50.........ccccvvrrirrerenrirerinnnnns . 03/25/2019 BanK Of AMEIICA. .......cvuiiiiiiiirie st ersssnes | erberissi e 2,023,880 2,000,000
167885 A@ 1 |CHICAGO PARKING METERS INC SENIOR SECURE BN 01/30/2019........ JPMOMGAN & CO...cvvniiiiiiii s | i 7,000,000 7,000,000
172967  ME 8 |CITIGROUP INC  3.980% 03/20/30........cccovrirrererierrireirnnirereninienes 03/13/2019........ Citi Global Markets Inc O R 2,000,000 2,000,000
180554 BB 7 | CLARION LION PROPERITES FUND SENIOR NOTE.. 02/01/2019 BanK Of AMETICA. .......vuiiuirceiis bbb | erbers s 3,000,000 3,000,000
23386# AR 3 |DAIRY FARMERS OF AMERICA INC SENIOR NOTE... 01/03/2019........ | US Bancorp TR 4,000,000 .4,000,000
254687  CJ 3 |WALT DISNEY COMPANY (THE) 144A 4.500% N 03/20/2019 TaX Free EXCRaNGE. ..ot | sebiesiie s ssisssenes 3,984,028 4,000,000
254687 EQ 5 |WALT DISNEY COMPANY (THE) 144A 6.150% s 03/20/2019........ TaX FrE@ EXChANGE. ..ot nssnss | sosianssessesi s esesseesanes 3,812,678 3,500,000
29278N  AG 8 |ENERGY TRANSFER OPERATNG 5.250% 04/15!.......... 01/08/2019........ Bank of America..........ccccviunecn. roee | 1,995,780 2,000,000
37045X CG 9 | GENERAL MOTORS FINL CO  3.850% 01/05/28..........covverierererierinirererineeerisinnins | covrereniennns 03/29/2019 Morgan Stanley Dean Witter.... s | s 2,780,310 3,000,000
42711A  AA 7 |HERCULES CAPITAL FUNDING TRUST 2019-1A A e 01/14/2019........ | Guggenheim Capital . .. . o 2,499,950 2,500,000 AFE e,
46650P  AC 4 | JP MORGAN MORTGAGE TRUST 2019-LTV1 A3.... . 02/20/2019 P MOIGAN & €.t | sebseeseniss st 2,007,188 2,000,000 TFE s
476556 DC 6 |JERSEY CENT PWR & LT CO 144A 4.300% 01 e 02/05/2019........ Morgan Stanley Dean Witter.... e | s 2,029,420 . 2,000,000 2FE ..o
48283P  AE 1 |KABBAGE FUNDING LLC 2019-1 A 3.825% 03............ . 03/12/2019........ Guggenheim Capital......... . . U RN 1,999,978 | oo 2,000,000 TFE s
487836 BU 1 |KELLOGG CO 3.400% 11/15/27 . SN 03/14/2019........ Wells Fargo SECUMHES. ..o B TN 3,305,680 3,500,000 2FE...oiiii
571748 BG 6 |MARSH & MCLENNAN COS INC 4.375% 03/15/. . . . 01/08/2019........ | Goldman Sachs & Co O 2,499,125 2,500,000 AFE s
59022C  AB 9 | BANK OF AMERICA CORP 6.220% 09/15/26 . 03/06/2019........ BaNK Of AMETICA. .....vuvviiiriiieie e | enbess s s 6,053,014 5,430,000 2FE...iiii
617734 A@ 7 |MORONGO BAND OF MISSION INDIAN SENIOR SE 03/28/2019........ BaTCIAYS. ... cvveeeeeiii s | et 1,500,000 1,500,000 2FE e
628530 BK 2 |MYLANINC 4.550% 04/15/28. . SRR 01/10/2019........ TaxX Free EXCRANGE. ......c.iuiiiiiiiiiecc e essniense | chssieressb et 1,975,388 2,000,000 2FE...oiiiii
69145A  AB 4 | OXFORD FINANCE FUNDING TRUST 2019-TA A....ooviiririierneeeinsiesesiesiesisene 01/29/2019........ BaTCIAYS. ... et | ettt | ereenieniees 2,000,000 | ..o 2,000,000 TFE s
713448  EG 9 |PEPSICO INC 7.000% 03/01/29......ccvvermrimrieiirieierinsisernnines 01/04/2019........ TaX Free EXCRANGE. ......c.iviiiiiiiiiecc et essniense | shssieses st . 11,073,050 | oo 9,925,000 TFE i,
81747TM  AA 7 | SEQUOIA MORTGAGE TRUST 2019-CH1 A1 4.5. ..o 02/21/2019........ Wells Fargo SECUMtIES. .......c.vvurvrrrieeierrireririeriser e s | e 2,037,951 | .o 2,000,000 TFE. s
832248 BB 3 | SMITHFIELD FOODS INC 144A 5.200% 04/01..........ovvvrervererieinersierisseenissiseses [ oernnieeenns 03/127/2019........ GOlAMAN SACHS & CO0....vvveirirriiicireri s sessen | sebisssessseest s ...994,920 1,000,000 2 =
92940P AB 0 [WRKCOINC 4.650% 03/15/26..... 02/20/2019........ TaX FrEE EXChANGE......ccoieuiericieciiieresi ettt | sotbsesiess bbb essaes 2,993,683 3,000,000 2FE ..
95765P  AA 7 |WESTERN & SOUTHERN LIFE 144A 5.150% 01.....cvvvrerrniirrinrieinnieiesiseeenienes 01/17/2019........ P MOIGAN & CO0..ocvuiriiiirieieisi sttt | sebsessessssies st 2,984,610 3,000,000 | .o 0 [1FE e
970648 AG 6 |WILLIS NORTH AMERICA INC 4.500% 09/15/ . . 01/04/2019........ P MOIGAN & €.ttt | arbtes et 1,479,645 1,500,000 | ..ooovvereririeiiienes 22,125 | 2FE....ccovvviiirrcrs
124765 F* 4 |CAEINC SERIES G 4.470% 03/13/29 . . A 03/13/2019........ TD SECUMEIES. ..v.vverveireiierrsie ittt enans | sbebsssssssess st en st ssens s ensensnnns | osssessasenes 3,000,000 | ....ccocvnuee 3,000,000 | .coeoveerierirerereens 0 [ 2FE e
00774M  AH 8 | AERCAP IRELAND CAP/GLOBA 4.450% 12/16/ 01/09/2019........ Mizuho Securitie: i [ 2,996,280 . 3,000,000 | ..ovvuvrricireriiis 0 [2FE. e
00774M AL 9 |AERCAP IRELAND CAP/GLOBA 4.450% 04/03/ 03/28/2019........ VMOUS. ..ot | shnine s 3,998,210 | .o 4,000,000 |...ccovvriririiniirens 0 [2FE e
05256L  AC 7 | AUSTRALIA PACIFIC LNG PROC PTY Senior Se . . |D 03/27/2019........ P MOIGAN & €.ttt | erbtes et 1,500,000 | cooooorveriiererierenceis 1,500,000 | .coovorevrrricirrinnne 0 [ 2FE e
G2765*  AK 0 |DIONYSUS AVIATION DES ACT CO GTED SERIES, e D 01/08/2019........ Gttt | bbb 4,000,000 | .ooovveiiieaa 4,000,000 |...ccoovvrririeririinene 0 [2FE e
Q0458*  AF 6 | AQUASURE PTY LTD SERIES 2018A 4.320% O.... D 01/15/2019........ P MOIGAN & €.ttt eninnes | etbtei bbbt | seereenienes 2,000,000 | ...coovrnnee 2,000,000 | ..cererrericirenireis 0 | 2FE e
W1004@ AA 5 |AKELIUS RESIDENTIAL PROPTY AB SERIES A S. . D 01/08/2019........ BarClaYS. ... | s . 10,000,000 10,000,000 | ..oooviviiiiiiniininas 0 J2FE s
3899999. Total - Bonds - Industrial and Miscellaneous.... ettt etetetetetuetesetaetetesetastesessetetes | tebersesesissesesesssesesssesessietetasstsetassstetesteseetassetetesasteteseAetet s aetesessetetesseeetesesAetesessetetesaneetes s e etet s aetesensntetesnaetesensetetes  ontetetesstetesstetetiseetaran . 124,721,838 121,938,892 | ............. ...708,788 XXX
8399997, TOtAl - BONGS = PAI 3. ..ot s e ee 08 oeEse0E o8 hE e E 81080 E R E e Ef R0 R E 8 E e R E R E LR E LR E bR E et enr e fbintenn st . 128,221,838 | oo 125,438,892 | ............. ...708,788 XXX oo
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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 and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
8399999. Total - Bonds..... 128,221,838 125,438,892 ...708,788 XXX....
Common Stocks - Parent, Subsidiaries and Affiliates
86773# 10 0 |SUNRISE CAPTIVE RELLC.......cccccooniiiniiiniinniiciinisniissicssicsnississnsssissisessiensns | avnennennienns | 1200120181t [ DIFECE. i 250,000.000 250,000 XXX (O
9199999. Total - Common Stocks - Parent, SUDSIAIANES ANA AFfIIEEES. ... .. vttt st oertete e s8R0 E Rk sebbenb sttt ...250,000 XXX 0
9799997. Total - CommON StOCKS = Part 3......... i ...250,000 XXX 0
9799999. Total - Common Stocks.... ...250,000 XXX 0
9899999. Total - Preferred and Common Stocks......... ...250,000 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks.. OO OO OO O PSP OP PP PP PPPTION 128,471,838 XXX ...708,788
For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.

(@)



Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

G030

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
NAIC
F Current Bond Designation
o Year's Total Interest / and Admini-
r Unrealized Current | Other-Than- Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized | Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization | Impairment| inB.JA.C.V. | Changein | Carrying Value at | Gain (Loss)| Gain (Loss) | (Loss)on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | )/ Accretion | Recognized| (11+12-13) B.J/A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
30293M AJ 3 |FRESB 2015-SB6 A102015-SB6 A10 3.220%.........crveveeeee .. [03/01/2019. | PaydOWN..........cvvvvveeeicinnrennes [ covveeiiviinnenennssiiinns | cevennieans 419,924 | ........... 419,924 | ........... 419,921 419,637 0 288 0 288 0 419,924 0 0 [/ 1,581 | 08/25/2035. | 1.......oeevvvee
3132H3 7A 5 | FREDDIE MAC GOLD POOL U90889 3.500% 03. .. [ 03/21/2019. | FTN Financial..........cccoovvcuceiees | conrvvvvnnereisisneniiens | o 2,991,185 |........ 2,945,620 |........ 3,143,989 3,135,307 0 605 0 605 0 3,135,911 | oo 0 |...(144,727) | ...... (144,727) | ....... 32,934 | 03/01/2043. | 1...
3132H3 7A 5 |FREDDIE MAC GOLD POOL U90889 3.500% 03. .. | 03/01/2019. | Paydown. 60,632 60,632 64,716 64,537 (VN (3,905) 0 (3,905) 0 60,632 0 0 0 281 | 03/01/2043. | 1...
3136AA 3R 4 |FANNIE MAE 2012-149 LV 3.000% 03/25/36.... .. 03/01/2019. | Paydown 56,400 56,400 58,092 56,981 0 (582) 0 (582) 0 56,400 0 0 0 282 | 03/25/2036. | 1....
3136AA  MC 6 |FANNIE MAE 2012-139 WV 3.000% 02/25/3 .. 03/01/2019. | Paydown 21,275 21,275 20,632 21,022 0 253 0 253 0 21,275 0 0 0 106 | 02/25/2036.
36194N LU 1 |GNAU1239 2.850% 07/01/33 .. [ 03/01/2019. | PAYAOWN.........ccvvvviirvivrisnrniins | covvvviiisessiiiienseiiens | coveviiiins 71,003 71,358 71,297 0 (294) 0 (294) 0 71,003 0 0 0 338 | 07/01/2033.
36194S PD 4 | GN AU4920 GN AU4920 3.020% 09/15/41 .. | 03/15/2019. | Paydown 41,638 42,406 42,266 0 (627) 0 (627) 0 41,638 0 0 0 210 | 09/15/2041.
361970  ZL 2 | GOVERNMENT NATIONAL MTG ASSOC GN AZ614 .. | 03/01/2019. | Paydown. v 43,221 44,761 44,485 0 [ e (1,263) 0 (1,263) 0 43,221 0 0 0 284 | 03/15/2037.
36235* AB 7 | CANTON LEASE FINANCE TRUST-GSA US GOVT L. .. | 03/15/2019. | Redemption ~ 100.0000........ | cecceeeeeeeemecerrrneeiins | weverrrenns 123,841 |..........123,841 | ........... 123,841 123,841 0 0 0 0 0 123,841 0 0 0 978 | 06/15/2030.
38373M  2F 6 | GNMA 2008-80 10 1.512% 04/16/50. .. | 03/01/2019. | Paydown. 0 0 1,036 989 0 (989) 0 (989) 0 0 0 0 0 38 | 04/16/2050.
38373V M3 1 | GNMA2002-87 Z 5.500% 11/20/32... .. [ 03/01/2019. | PaYdOWN..........vvvevviirisnniins | covervinisenssiiienniines | v 189,987 |........... 189,987 |........... (LI A — 188,388 | ....ccooeerrn 0 [ e 1,599 0 1,599 0 189,987 0 0 [V 1,449 | 11/20/2032.
38373X L2 0 | GNMA 2002-55 PE 6.000% 07/20/32.... .. | 03/01/2019. | Paydown 68,361 68,361 70,988 68,888 0 (527) 0 (527) 0 68,361 0 0 0 683 | 07/20/2032.
38375C BD 1 |GNMA2012-57 DA 5.396% 04/20/42.... .. | 03/01/2019. | Paydown 51,745 51,745 56,629 53,924 0 (2,179) 0 (2,179) 0 51,745 0 0 0 541 | 04/20/2042.
38376G 2H 2 |GNMA2011-92C 3.865% 04/16/52.. .. | 03/01/2019. | Paydown 27,246 27,246 26,885 27,018 0 227 0 227 0 27,246 0 0 0 238 | 04/16/2052.
38376G A7 5 |GNMA2011-10AC 3.566% 11/16/44 .. | 03/01/2019. | Paydown 31,361 31,361 34,064 33,622 0 (2,260) 0 (2,260) 0 31,361 0 0 0 11/16/2044.
38376G  S2 7 |GNMA2011-67 CA 3.985% 12/16/51.... .. | 03/01/2019. | Paydown 34,788 34,788 35,391 35,383 0 (595) 0 (595) 0 34,788 0 0 0 12/16/2051.
38376G U2 4 |GNMA2011-77D 5.213% 10/16/45.. .. | 03/01/2019. | Paydown 61,458 61,458 61,117 61,308 0 149 0 149 0 61,458 0 0 0 10/16/2045.
38377G  S7 5 |GNMA2010-89 PD 4.000% 07/20/40. .. | 03/01/2019. | Paydown 68,038 68,038 71,865 69,389 (VI (1,352) 0 (1,352) 0 68,038 0 0 (U 680 | 07/20/2040.
38377X AL 6 |GNMA2011-100 PX 4.000% 12/20/39.. .. [03/01/2019. | PaYdOWN........cccvvvvveeaiinnnnennns [ covveeiimiannnenennsseiinns | ceveerieans 150,170 |........... 150,170 |........... 158,523 | ..coovvvveens 151,703 | oo 0 [ e (1,532) 0 (1,532) 0 150,170 0 0 0 954 | 12/20/2039.
38379K  J5 8 | GNMA 2015-130 VA 2.250% 09/16/41.. . 1 03/01/2019. | Paydown, 83,117 83,117 82,468 82,629 0 488 0 488 0 83,117 0 0 0 312 [ 09/16/2041.
0599999. Total - BONAS = U.S. GOVEIMMENL.......cccouuuuuuiiriisieesssssssssesssssssssssssssssssssssssssssssssssssss assesssssssssisesssssssssssssssssssssssssssssssssaessssssssssssssssnssssses | sorseees 4,595,390 |........ 4,549,825 |........ 4,774,459 | ........... 4,752,614 | .cccovvnncninn 0 [ (WXL E— 0 [ [(PXL)) I— 0 | 4,740,116 | oo 0 |...(144,727) | ...... (144,727) | ....... 42,842 XXX
Bonds - U.S. States, Territories and Pc ion:
130333 CA 3 | CALIFORNIAHOUSING 2013 SERIES A 2.900.................. .| 03/01/2019. | Redemption  100.0000........ | cevvveeeereemmmcerrreeees | crveeeereenns 14,742 | ............. 14,742 14,742 14,742 0 0 0 0 0 14,742 0 0 0 87 | 02/01/2042.
196479 XM 6 | COLORADO HSG & FIN AUTH 3.193% 11/01/2... ..[02/01/2019. | Redemption ~ 100.0000........ | covvveeeereeemmmncrrrreeens | crveererennns 45,000 |............. 45,000 45,000 45,000 0 0 0 0 0 45,000 0 0 0 359 | 11/01/2027.
19647P BQ 5 |COLORADO ST HSG FIN AUTHMF HS 3.400%.. .. | 03/01/2019. | Redemption  100.0000 29,765 29,765 29,765 29,765 0 0 0 0 0 29,765 0 0 0 [ 30,825 | 11/01/2045.
19647P BS 1 |COLORADO ST HSG FIN AUTHMF HS 3.850%.. .| 03/01/2019. | Redemption  100.0000........ 9,200 9,200 9,200 0 0 0 0 0 9,200 0 0 0 59 | 07/01/2057.
25477P  NF 8 |DIST OF COLUMBIA HSG FIN AGY 2014-AA.... .| 03/15/2019. | Redemption ~ 100.0000.... 13,026 13,026 13,026 0 0 0 0 0 13,026 0 0 0 84 | 06/15/2045.
34074M  HW 4 | FLORIDA ST HSG FIN CORP REV 2011 SERIES.. ..|01/01/2019. | Redemption  100.0000.... .15,000 15,000 15,000 0 0 0 0 0 15,000 0 0 0 334 | 01/01/2030.
34074M  ND 9 |FLORIDA ST HSG FIN CORP REV 2016 Series. .| 03/01/2019. | Redemption  100.0000........ 65,019 65,019 65,019 65,019 0 0 0 0 0 65,019 0 0 0 07/01/2037.
419818 HM 4 |HAWAIIHOUSING 2013 SERIES A 2.600% 07 .. | 03/01/2019. | Redemption ~ 100.0000 36,091 36,091 33,453 33,869 0 8 0 8 0 33,877 0 2,214 07/01/2037.
49130T PS 9 |KENTUCKY ST HSG CORP HSG REV 2013 SERIES. ..103/01/2019. | Redemption ~ 100.0000........ | cevvveeeereeemmncerrrreees | ceveeeerennns 70,000 | ..o 70,000 70,000 70,000 0 0 0 0 0 70,000 0 0 11/01/2041.
57419R L7 8 |MARYLAND ST CMNTY DEV ADMIN DE  4.416% .. [ 02/27/2019. | Redemption  100.0000........ | covceeeeeemmmemerrrrniiees | coverrennns 380,000 380,000 380,000 380,000 0 0 0 0 0 380,000 0 0 09/01/2037.
57419R L8 6 |MARYLAND ST CMNTY DEV ADMIN DE  3.242% .|..102/27/2019. | Redemption  100.0000........ 215,000 215,000 215,000 215,000 0 0 0 0 0 215,000 0 0 09/01/2048.
57563R JN 0 |MASSACHUSETTS EDL ING AUTHED LN REV SER........ ..|01/01/2019. | Redemption ~ 100.0000........ | cccvvvveeeeesisrnnrrreeees | crrvneernn 120,000 | ........... 120,000 | ..cceeeee 120,300 120,091 0 0 0 0 0 120,091 0 (91) (91) 3,300 | 07/01/2026.
57563R KF 5 |MASSACHUSETTS EDL ING AUTH ED LN REV SER .. | 01/01/2019. | Redemption  100.0000 70,000 70,000 0 0 0 0 0 70,000 0 0 07/01/2028.
60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIES E .. | 03/01/2019. | Redemption  100.0000 20,000 20,000 0 0 0 0 0 20,000 0 0 07/01/2031.
60416Q GV 0 |MINNESOTA ST HSG FIN AGY 3.200% 06/01/. .. | 03/01/2019. | Redemption  100.0000 33,000 33,000 0 0 0 0 0 33,000 0 0 06/01/2047.
60637B CN 8 | MISSOURIHOUSING 2013 SERIES A 2.650% ..103/01/2019. | Redemption ~ 100.0000........ | covvveeeeremmmmmnnrrreenes [ cvvvvenrennns 40,000 |............. 40,000 40,000 40,000 0 0 0 0 0 40,000 0 0 11/01/2040.
606378 CP 3 | MISSOURIHOUSING 2013 SERIES B 2.650% .| 02/01/2019. | Redemption  100.0000........ 35,000 35,000 35,000 35,000 0 0 0 0 0 35,000 0 0 11/01/2041.
60637B CR 9 |MISSOURIHOUSING 2013 SERIESD 2.550% .103/01/2019. | Redemption ~ 100.0000........ 34,431 34,431 30,876 31,528 0 12 0 12 0 31,540 0 2,891 10/01/2034.
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644690 B5 9 |NEW HAMPSHIRE HOUSING 4.077% 01/01/34... .|..103/01/2019. | Redemption  100.0000........ 55,000 55,000 55,000 55,000 0 0 0 0 0 55,000 0 0 0 ..1,495 | 01/01/2034. | 1FE..
64469D B6 7 |NEWHAMPSHIRE HOUSING 3.220% 01/01/40... ..103/01/2019. | Redemption  100.0000........ | c.cceeeeeeeeenerrrriiinns | ceverrreans 140,000 |........... 140,000 |........... 140,000 140,000 0 0 0 0 0 140,000 0 0 0. 01/01/2040. | 1FE..
644690 US 8 |NEW HAMPSHIRE HOUSING 2013 SERIES A 3.. ..103/01/2019. | Redemption  100.0000........ | cecceeeeeeeemecerrrriiiins | weverrrenns 180,000 |........... 180,000 |........... 188,550 184,097 0 (91) 0 (91) 0 184,005 (U (4,005) | .........(4,005) | ... 07/01/2034. | 1FE..
646080 MY 4 |NEW JERSEY ST HIGHER ED ASSIST 2011-1 ..101/03/2019. | Redemption ~ 100.0000........ 50,000 50,000 52,731 51,130 0 (2) 0 2) 0 51,128 0. (1,128) ] ..........(1,128) | ... 12/01/2027. | 1FE..
646080 NC 1 |NEW JERSEY ST HIGHER ED ASSIST 2011-1 ..|01/03/2019. | Redemption  100.0000........ | cocceeeeeeeemenerrrriiiins | ceverrreans 105,000 |........... 105,000 |........... 103,702 104,066 0 0 0 0 0 104,066 0 934 934 12/01/2029. | 1FE..
647200 5U 4 |NEW MEXICO ST MTGE FIN AUTH 2.980% 08| .| 03/01/2019. | Redemption  100.0000 57,060 57,060 57,060 57,060 0 0 0 0 0 57,060 0 0 0 08/01/2038. | 1FE..
647200 W8 3 |NEW MEXICO ST MTGE FIN AUTH2012B-3 3... ..103/01/2019. | Redemption  100.0000........ | ccovveeeeemeemncernrreens | crveeeerrenns 15,000 |............. 15,000 15,000 15,000 0 0 0 0 0 15,000 0 0 0 09/01/2032. | 1FE..
649883 TM 7 |NEW YORK HOUSING 2012 SERIES 172 4.203 ..|01/02/2019. | Redemption  100.0000........ | ceveeeeeveeemmcerrrreeinns | weverrrenns 185,000 |........... 185,000 |........... 185,000 185,000 0 0 0 0 0 185,000 0 0 0 10/01/2027. | 1FE..
64988R FL 1 |NEW YORK ST MTGE AGY REV 2013 48TH SERIE.. ..[01/02/2019. | Redemption ~ 100.0000........ 65,000 65,000 67,276 65,947 0 (1) 0 (1) 0 65,946 0 (946) (946) 04/01/2041. | 1FE..
658207 PA 7 |NORTH CAROLINA HSG FIN AGY 2012 SERIES 3 ..103/01/2019. | Redemption  100.0000........ | cocoveeeeeemmmmcrrrrrenns | crveeenrneens 45,000 |............. 45,000 45,000 45,000 0 0 0 0 0 45,000 0 0 0 01/01/2029. | 1FE..
677377 2M 4 | OHIO ST HSG FIN AGY SF MTGE 2013 SERIE; .. | 03/01/2019. | Redemption  100.0000 60,000 60,000 60,000 60,000 0 0 0 0 0 60,000 0 0 0 11/01/2041. | 1FE..
677555 UT 9 |STATE OF OHIO 144A OHIO ENTERPRISE BOND ..103/01/2019. | Redemption  100.0000........ | ceveeeeeeeeemcerrrreeinns | weverrrenns 150,000 |........... 150,000 |........... 150,000 150,000 0 0 0 0 0 150,000 0 0 0 06/01/2020. | 1FE..
83712D UH 7 | SOUTH CAROLINA HOUSING 2015 SERIES A2 TA.. .| 01/01/2019. | Redemption  100.0000........ 80,000 80,000 83,018 81,942 0 0 0 0 0 81,942 (VI [ (1,942) | v (1,942) 07/01/2025. | 1FE..
83712T DA 6 |SOUTH CAROLINA ST HOUSING FIN 2013-1 2 ..103/01/2019. | Redemption  100.0000........ | cccvveeeeeveeencerrrrenns | crveeerreenns 70,000 | ..oocvr 70,000 70,000 70,000 0 0 0 0 0 70,000 0 0 0 01/01/2041. | 1FE..
83756C MM 4 | SOUTH DAKOTA HSG DEV AUTH MTGE 2.700% .. [02/27/2019. | Redemption  100.0000........ | coovveeeeeveeencrrrrrinns | crveeeeneenns 40,000 |............. 40,000 40,000 40,000 0 0 0 0 0 40,000 0 0 0 11/01/2036. | 1FE..
882750 MZ 2 | TEXAS ST DEPT HSG & CMNTY SERIES 2011B.. .. | 03/01/2019. | Redemption ~ 100.0000 50,000 50,000 50,133 50,042 0 (1) 0 (1) 0 50,041 0 (41) (41) 01/01/2030. | 1FE..
88275F NX 3 | TXDEPT OF HSG & COMM AFFAIRS 3.180% O.. ..103/01/2019. | Redemption  100.0000........ | coveeeeereemmmmcerrrreenees | weverrrenns 130,000 |........... 130,000 |........... 130,000 130,000 0 0 0 0 0 130,000 0 0 0 03/01/2039. | 1FE..
92812U K5 6 |VIRGINIAHOUSING DEV AUTH 2013 SERIES B... .. | 03/01/2019. | Redemption ~ 100.0000........ 34,481 34,481 34,481 34,481 0 0 0 0 0 34,481 0 0 0 04/25/2042. | 1FE..
92812U Q5 0 |VIRGINIAHOUSING DEV AUTH 2015 Series A. .. | 03/25/2019. | Redemption  100.0000........ 86,759 86,759 86,759 86,759 0 0 0 0 0 86,759 0 0 0 06/25/2042. | 1FE...........
92812V MA 1 |VIRGINIA ST HSG DEV AUTH 3.125% 11/25/.........c..c....... .. | 03/25/2019. | Redemption  100.0000........ | coovvveeeemmmmncirinnenns | coveeeeennnns 76,677 | oo 76,677 76,677 76,677 0 0 0 0 0 76,677 0 0 0 11/25/2039. | 1FE............
1799999. Total - Bonds - U.S. States, Territories & Possession: 2,920,251 2,920,251 2,929,768 2,922,441 0 (75) 0 (75) 0 2,922,365 0 XXX XXX
Bonds - U.S. Special Revenue and Special A t
313399 EK 9 [FHLMC 2348 ZK 6.000% 08/15/31.... .. | 03/01/2019. | Paydown 13,927 14,045 13,926 0 0 0 13,927 0 08/15/2031.
313390 7A 0 |FHLMC 2417 KZ 6.000% 02/15/32.... .. | 03/01/2019. | Paydown v 14,196 | 13,893 14,072 0 124 0 14,196 0 02/15/2032.
31339G  JU 6 |FHLMC 2367 ZK 6.000% 10/15/31.... .. | 03/01/2019. | Paydown 20,854 20,854 20,941 20,838 0 16 0 20,854 0 10/15/2031.
31339M  FE 3 |FHLMC 2389 ZB 6.000% 12/15/3 .. | 03/01/2019. | Paydown 11,351 10,725 11,100 0 251 0 11,351 0 12/15/2031.
31339N 5V 4 |FHLMC 2403 DZ 5.500% 01/15/32.... .. | 03/01/2019. | Paydown 12,028 11,056 11,654 0 374 0 12,028 0 01/15/2032.
31339W  XR 2 |FHLMC 2439 EZ 6.000% 04/15/32 .. [ 03/01/2019. | Paydown............ccvvvvveiiiinnnnens | covvvvvvirnnnssssnnneneiens | cvvinnnnn 109,834 1 .......... 109,834 | ...ooo.o.. 106,003 | .............. 108,487 0 1,346 0 109,834 0 04/15/2032.
3133T2 DL 1 |FHLMC REMIC 1642 PJ 6.000% 11/15/23 .. 03/01/2019. | Paydown 17,938 19,523 0 302 0 19,825 0 11/15/2023.
3133TH TM 9 |FHLMC 2116 ZA 6.000% 01/15/29... .. | 03/01/2019. | Paydown 26,281 27,369 0 326 0 27,695 0 01/15/2029.
31337 HS 5 |FHLMC 2125JZ 6.000% 02/15/29 .. | 03/01/2019. | Paydown 38,648 39,931 0 409 0 40,340 0 02/15/2029.
31359F AM 0 |FNMAREMIC 1993-208 K 6.500% 11/25/23. .. | 03/01/2019. | Paydown . 12,628 13,156 0 159 0 13,314 0 11/25/2023.
31359G B8 8 |FNMAREMIC 1994-30 K 6.500% 02/25/24... .. 03/01/2019. | Paydown 29,461 29,461 28,080 29,120 0 341 0 29,461 0 02/25/2024.
3136A1 NZ 4 |FANNIE MAE 2011-96 NB 4.000% 09/25/40. .. [03/01/2019. | Paydown...........ccovvvveiiimnnnennns [ covvvvimmissnnenreesiines | wovensinnns 124,730 |.......... 124,730 |.......... 128,277 125,632 0 (903) 0 124,730 0 09/25/2040.
3136A8 DP 2 | FANNIE MAE 2012-104 V 3.500% 02/25/38.. .| 03/01/2019. | Paydown 56,399 56,399 61,087 58,016 0 (1) 0 58,006 0 02/25/2038.
3136A9 WW 4 |FNR2012-121 GV 3.500% 01/25/30. .. 03/01/2019. | Paydown corriinennnnn06,626 73,127 69,225 0 (2,699) 0 66,526 0 01/25/2030.
3136AE  TT 4 |FANNIE MAE 2013-54 BA 3.000% 06/25/43.. .. 03/01/2019. | Paydown 94,130 97,395 95,751 0 (1,621) 0 94,130 0 0 06/25/2043.
3136AG HV 7 |FANNIE MAE 2013-94 CV 3.500% 07/25/33. .. 03/01/2019. | Paydown 52,868 52,536 52,665 0 204 0 52,868 0 0 0 07/25/2033.
3137A2 NL 1 |FHR3756 PC 4.000% 11/15/40 .1 03/01/2019. | Paydown 31,631 31,631 32,421 32,140 0 (509) 0 31,631 0 0 0 11/15/2040.
3137A8 UG 1 |FHR3837DB 4.500% 04/15/41 .|..103/01/2019. | Paydown 8,609 8,609 8,946 8,870 0 (261) 0 8,609 0 0 0 04/15/2041.
3137AF X3 1 |FHR 3944 LM 3.000% 10/15/26 .103/01/2019. | Paydown ...395,869 .395,869 |...........420,178 .403,228 0 (7,359) 0 395,869 0 0 0 2,354 | 10/15/2026.
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3137AR V4 5 |FHR4085VB 3.500% 09/15/28. .| 03/01/2019. | Paydown 60,058 60,058 64,581 61,350 0 .(1,292) 0 (1,292) 0 60,058 0 0 0 351 | 09/15/2028. | 1..
3137AR WS 1 |FHR4073HC 3.500% 03/15/35, .. [ 03/01/2019. | PaYAOWN........ocvvvrirriiininniins | coervveriessiisieneiinns | coveviinenned 44,163 | ............. 44,163 47,779 45,219 0 ..c......(1,056) 0 (1,056) 0 44,163 0 0 0 258 | 03/15/2035. | 1...
3137AV. 6P 7 |FHR4121 MV 3.000% 12/15/35.... .. | 03/01/2019. | Paydown. 67,855 67,855 71,491 69,328 0 | oo (1,473) 0 (1,473) 0 67,855 0 0 0 340 | 12/15/2035. | 1...
3137B3 4W 5 |FHR4215LV 3.500% 04/15/33 .. [ 03/01/2019. | PAYAOWN........cvvvviriiiisinniins | coevvvssiseseissineseiinns | coveviininnes 74,448 | ... 74,448 74,134 74,276 0 172 0 172 0 74,448 0 0 04/15/2033. [ 1...
3137G1  AA 5 |FREDDIE MAC WHOLE LOAN SECUR 2015-SCO01 1. .. 03/01/2019. | Paydown 50,304 50,304 51,137 50,823 0 (519) 0 (519) 0 50,304 0 0 05/25/2045. | 1...
3138L4 EQ 2 |FANNIE MAE AM3742 3.150% 09/01/25... .. | 03/04/2019. | Paydown 20,983 20,983 19,652 20,336 0 7 0 7 0 20,344 0 639 09/01/2025.
3138L4 J3 8 | FANNIE MAE AM3881 3.830% 08/01/25... .. [ 03/25/2019. | PaYdOWN..........cvvvviiriiiinsrniins | covvvviiissssiiiienneiiens | covvviiinns 11,969 11,791 11,873 0 2 0 2 0 11,875 0 95 08/01/2025.
313920 SU 5 |FNMA2001-35ZG 6.500% 08/25/31. .. | 03/01/2019. | Paydown 16,145 15,611 15,980 0 165 0 165 0 16,145 0 0 08/25/2031.
31392E H6 0 |FNMA2002-69Z 5.500% 10/25/32... .. | 03/01/2019. | Paydown. v 11,760 11,222 11,618 0 142 0 142 0 11,760 0 0 10/25/2032.
31392K HM 1 |FHLMC 24450Z 6.500% 05/15/32.... .. [ 03/01/2019. | PaYdOWN. ......occvvvviriiiininiins | covvvesiissssssinnsisiens | coveviiri 10,250 10,056 10,182 0 69 0 69 0 10,250 0 0 05/15/2032.
31392M U4 2 |FHLMC 2463 Z 6.000% 06/15/32. .. | 03/15/2019. | Paydown. 9,423 9,090 9,342 0 81 0 81 0 9,423 0 0 06/15/2032.
31392M U5 9 |FHLMC 2463 ZB 6.500% 06/15/32.... .. | 03/01/2019. | Paydown 22,085 21,943 22,006 0 79 0 79 0 22,085 0 0 06/15/2032.
31392P  HP 3 |FHLMC 2459 LZ 6.500% 06/15/32 .| .. | 03/01/2019. | Paydown 21,982 21,183 21,713 0 270 0 270 0 21,982 0 0 06/15/2032.
31392P  RL 1 |FHLMC 2484 Z 6.000% 07/15/32.. .. [03/01/2019. | PaYAOWN........ccrrvvvvieeirinnneens | covvvveiimmiasnneeenensenes | weveesennenns 13,484 | ... 13,484 12,395 13,059 0 425 0 425 0 13,484 0 0 07/15/2032.
31392R  RJ 2 |FHLMC 2468 ZA 6.000% 07/15/32... .. [ 03/01/2019. | PaYAOWN.........ccvvvvirvivrnnrniins | covvvviiisnsssiiienssiiens | coveviiiis 70,806 |....cooec 70,806 68,227 69,974 0 832 0 832 0 70,806 0 0 0 07/15/2032.
o 31392R  WT 4 |FHLMC 2492Z 5.500% 08/15/32.. .. 03/01/2019. | Paydown 22,594 22,594 20,386 21,830 0 765 0 765 0 22,594 0 0 0 08/15/2032.
m 313920 EE 0 |FHLMC 2504 Z 6.000% 09/15/32.. .. | 03/01/2019. | Paydown 50,718 50,718 48,867 50,049 0 669 0 669 0 50,718 0 0 0 09/15/2032.
8 313920  JL 9 |FHLMC 2499 VZ 6.000% 09/15/32.... .. [ 03/01/2019. | PaydoWN........ccvvvvvveceriinnneens | covvrveeinmmenssneenrnenees | evvveeerns 141,888 | i 141,888 | oo 139,374 | oo 140,647 | ... 0 [ e 1,241 0 1,241 0 141,888 0 0 0 09/15/2032.
= | 31392W  JU 5 |FHLMC 2509 ZQ 5.500% 10/15/32.... .. | 03/01/2019. | Paydown 13,180 13,649 0 150 0 150 0 13,799 0 0 0 10/15/2032.
N 31393A VK 0 |FNMA2003-30 HY 5.500% 04/25/33. .| 03/01/2019. | Paydown. 3,186 3,290 0 72 0 72 0 3,361 0 0 0 04/25/2033.
31393C LX 9 |FNMA2003-48 GH 5.500% 06/25/33 .. | 03/01/2019. | Paydown. 80,968 80,968 79,096 80,120 0 848 0 848 0 80,968 0 0 0 06/25/2033.
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33... .. | 03/01/2019. | Paydown 25,746 25,746 25,895 25,742 0 4 0 4 0 25,746 0 0 0 03/15/2033.
31393y W2 7 | FANNIEMAE WHOLE LOAN 2004-W6 1A2 5.500. .. | 03/01/2019. | Paydown 836,788 836,788 813,922 832,526 (U IO 4,262 0 4,262 0 836,788 0 0 0 8,234 | 07/25/2034.
313978 SJ 4 |FANNIE MAE 2011-24 GY 4.500% 04/25/41 .. | 03/25/2019. | Paydown 26,507 26,507 27,525 26,947 0 (440) 0 (440) 0 26,507 0 0 0 04/25/2041.
31397U YM 5 |FNR2011-68 CB 3.000% 07/25/26 .. [ 03/01/2019. | PaYdOWN........ccrvvvvveerrireenes [ covveeesmmmmneesssseeiies | weeeerrenns 108,664 |.......... 108,664 |........... 115,006 | .....cvvvveee 110,516 | ..occveee (U IO (1,852) 0 (1,852) 0 108,664 0 0 07/25/2026.
31405W QT 5 |FNMAPOOL 801566 5.000% 01/01/20..... .. | 03/01/2019. | Paydown 1,363 1,363 1,371 1,360 0 3 0 3 0 1,363 0 0 01/01/2020.
3140Q9 UA 9 |FANNIE MAE POOL CA2376 4.000% 09/01/48. .. [ 03/01/2019. | PaYdOWN........ccrvvvvveerrinrrennns [ covveeesmmmmmeeesssseenies | weeeersenns 153,725 |......c.... 153,725 |........... 154,398 154,390 0 (665) 0 (665) 0 153,725 0 0 09/01/2048.
31418C XN 9 | FANNIE MAE POOL MA3384 4.000% 06/01/48 .. 03/01/2019. | Paydown 196,798 |...........196,644 196,641 0 157 0 157 0 196,798 0 0 06/01/2048.
33803W AA 7 |FISHERS LANE ASSOC LLC US GOVT LEASE BAC. .. | 03/05/2019. | Redemption  100.0000........ | cccvvvvveeveemmmrnnnrennes [ cens . 113,574 |..........115,757 114,901 0 (1) 0 (1) 0 114,890 0 08/05/2030.
36230M FL 6 |GN 752871 3.850% 07/15/36 .. [ 03/01/2019. | PAYAOWN........ccrrvvvveceriinnneens | covvveeesmmaenneeersnseees | ceveessneenns 2411 | 42,411 44,108 43,781 0 [ e (1,370) 0 (1,370) 0 42,411 0 07/15/2036.
38378N KA 0 |GNMA2013-173 VB 3.500% 10/16/33.. .. | 03/01/2019. | Paydown 33,751 33,751 33,751 33,751 0 0 0 0 33,751 0 10/16/2033.
38378X 6B 2 |GNMA2015-5KV 3.250% 05/16/42 .. [ 03/01/2019. | PAYAOWN. ......ocvvvvvrriieinniniins | covvvveiisssseiiineniiiens | coveviiennd 46,313 | .o 46,313 46,660 46,523 (210) 0 (210) 0 46,313 0 05/16/2042.
46637Q AA 4 |JP MORGAN TAX EXPT PASS THR TR 2012-AMT1.. .. [03/01/2019. | Paydown...........ccovvvveiimmnnnnnns [ covvvvimmissenenneesiiees | wovenrennns 179,799 | .......... 179,799 | .......... 184,134 182,139 (2,340) 0 (2,340) 0 179,799 0 01/27/2038.
48730P AB 6 |KEENAN DEV ASSOC OF TN 144A TAX LEASERE............ | .. | 01/15/2019. | Redemption ~ 100.0000........ 324,217 324,217 324,217 324,217 0 0 0 0 324,217 0 07/15/2028.
911551  AA 7 |US ARMY HOSP CASH MGMT FUND SENIOR SECUR...... .. | 03/01/2019. | Redemption  100.0000........ 38,804 38,804 38,804 38,804 0 0 0 0 38,804 0 05/01/2032.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENIS. .......vuwerrerrriiiins  corrreisiseessssesssssssssessssssssssssssssessssssssssssssssssssssesssensens | seesees 4,091,090 |........ 4,091,090 |........ 4,110,778 4,103,605 | ..cooorcreenn0 | e (10,324) .0 .0 4,093,280 XXX
Bonds - Industrial and Miscell IS
00182@ AA 6 |AZROMULUS MILANDLORD LLC 3.497% 10/3.. .| 03/31/2019. | Redemption  100.0000........ 36,498 36,498 36,498 36,498 0 0 0 0 0 36,498 0 10/31/2038.
00184* AA 6 |AZ RANDALL OH LANDLORD LLC 3.610% 03/3.. .| 03/17/2019. | Redemption  100.0000........ 321,182 321,182 321,182 321,182 0 0 0 0 0 321,182 0 03/31/2039.
00206R CN 0 |AT&TINC 3.400% 05/15/25 .. [02/22/2019. | J P Morgan & Co. 2,920,830 |........ 3,000,000 2,991,120 2,994,035 0 130 0 130 0 2,994,165 0 05/15/2025.
00206R DD 1 |AT&TINC 3.950% 01/15/25 . 102/22/2019. | J P Morgan & Co........ccouererevees | covvvvvvevnmmmsnnnnnreeens | coviiens 5,017,350 ,000,000 |.......4,961,672 4,972,504 0 624 0 624 0 4,973,127 .0 01/15/2025.
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00228# AA 0 |[AV CINGULAR LLC CTL - CINGULAR WIRELESS. .| 03/15/2019. | Redemption  100.0000.... ..173,716 170,179 0 (44) 0 (44) 0 170,135 0 (929) (929) | .........2,105 | 08/15/2021.
00287Y AQ 2 |ABBVIEINC 3.600% 05/14/25. .. [ 01/09/2019. | Bank of America 11,996,500 | ........... 1,997,629 0 9 0 9 (V8 I 1,997,638 | ..ccovvrvnnnnnn 0. (67,858) | ........ (67,858) | ....... 11,400 | 05/14/2025.
00287Y AY 5 |ABBVIEINC 3.200% 05/14/26 .. [ 01/09/2019. | Bank of AMEriCa.........ccoovrvvee | convverrsnnrciriineriiinns | ceeene 1,866,740 | ........2,000,000 | ........ 1,877,140 | .......... 1,882,889 0 378 0 378 (V1 1,883,268 | ...cccoovvvnene. 0 ... (16,528) | ........ (16,528) 10,133 | 05/14/2026.
004375 AN 1 |ACCREDITED MORT LOAN TRUST 2003-2 A1 4. .. | 03/01/2019. | Paydown. . 12,808 14,891 0 2,073 0 2,073 0 16,964 10/25/2033.
008414 AA 2 | AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1.. .. 03/01/2019. | Paydown 37,275 37,275 35,656 36,185 0 1 0 1 0 36,186 07/25/2043.
00841X AD 2 |AGATE BAY MORTGAGE LOAN TRUST 2015-2 A4.. .. 03/01/2019. | Paydown 18,692 18,970 18,860 0 (168) 0 (168) 0 18,692 03/25/2045.
00842T AC 2 |AGATE BAY MORTGAGE LOAN TRUST 2016-1 A3.. .. | 03/25/2019. | Paydown 85,508 85,508 85,989 85,794 0 (285) 0 (285) 0 85,508 12/25/2045.
00912X  A# 1 |AIR LEASE CORPORATION SENIOR UNSEC NOTES....... .. [ 01/15/2019. | MatUrity.........ccoovvvevcrenriiriinnnins | covvverissnreiicsnnneiiens | 200 7,000,000 ] .......7,000,000 | ........ 7,000,000 | ........... 7,000,000 0 0 0 0 (V1 IO 7,000,000 01/15/2019.
00934@ AA 7 |AIRCRAFT INVESTMENT FUND KESTREL AIRCRAF........ ..|02/15/2019. | Redemption  6.45%.......... | cccovvvveevvviisnnnccnnnnns [ e ...200,243 200,243 200,243 0 0 0 0 0 200,243 03/31/2019.
018490 AQ 5 |ALLERGANINC 2.800% 03/15/23 .. [02/28/2019. | RW BAId..........ooooouvmummrecerrnins | covvvveeismmmasnecnnnnnies | covieens 1,928,220 |........2,000,000 |........ 1,994,280 | ........... 1,997,403 0 100 0 100 0. 11,997,503 ] 03/15/2023.
02209S BC 6 |ALTRIAGROUP INC 4.400% 02/14/26. .. | 02/20/2019. | Citi Global Markets Inc 2,023,180 11,995,820 0 0 11 0 1 0 1,995,831 0 02/14/2026.
02377B  AB 2 | AMERICAN AIRLINES 2015-2 AA  3.600% 03/.. .. | 03/22/2019. | Redemption ~ 100.0000........ | ccovvvveeeeveeermrecrrnnnes 71,058 71,058 0 0 0 0 0 71,058 0 09/22/2027.
02660T BU 6 |AMERICAN HOME MORTGAGE INV TR 2004-3 6A5. .. [ 03/01/2019. | Paydown..........ccvvvvveciivemnneens | covvvvevimmmisssneeennnnens | o 152,415 | 152,415 | e 126,321 126,321 0 26,093 0 26,093 0 152,415 0 10/25/2034.
02665U AA 3 | AMERICAN HOMES 4 RENT 2014-SFR2 A 3.78, .. | 03/01/2019. | Paydown 14,305 14,295 0 11 0 1 0 14,306 0 10/17/2036.
02666A AA 6 | AMERICAN HOMES 4 RENT 2015-SFR1 A 3.46... .. [03/01/2019. | PaYAOWN........ccrrvvvveeericnnneens | covvvveiimmiesnnecensssenes | ceveeeeneenns 13,462 13,461 13,457 0 5 0 5 0 13,462 0 04/17/2045.
03065 AF 1 |AMERICREDIT AUTOMOBILE REC. TR 2014-4 C.. .. | 03/08/2019. | Paydown 803,277 803,277 803,191 803,274 0 3 0 3 0 803,277 0 11/09/2020.
030728 LT 0 |AMERIQUEST MORTGAGE SECURITIES 2003-11 A .. | 03/01/2019. | Paydown 37,825 37,825 36,228 36,807 0 8 0 8 0 36,815 0 01/25/2034.
030728 P9 0 |AMERIQUEST MORTGAGE SECURITIES 2005-R9 .. [ 03/01/2019. | PAYAOWN.........covvvvirriersnnriins | covvveeiisessiiiseneiiens | coveviiines 10,551 | .ovveeeeneeee 10,551 10,125 10,463 0 4 0 4 0 10,467 0 11/25/2035.
03215P EQ 8 |AMRESCO RESIDENTIAL SEC CORP 1998-2 A5, .. | 03/01/2019. | Paydown 83,545 83,545 77,384 81,702 0 10 0 10 0 81,712 0 02/25/2028.
034620 AB 0 |ANGEL OAK MORTGAGE TRUST 2017-1 A2 3.0. .| 03/01/2019. | Paydown. ..711,335 71,334 71,212 0 123 0 123 0 71,335 0 01/25/2047.
037833 AK 6 [APPLEINCINC 2.400% 05/03/23. .. | 02/28/2019. | 280 Securities . ,000,000 998,670 999,384 0 23 0 23 0 999,407 0 ... (19,057) | ........ (19,057) 05/03/2023.
037833 DK 3 |APPLEINC 3.000% 11/13/27 .. | 02/21/2019. | Wells Fargo Securities............ | covvecnrervecisecriens | 20000 4,858,900 | ........ 5,000,000 |........ 4,985450 | .......... 4,986,891 0 197 0 197 (U I 4,987,088 | ......cccoc0.. 0 [...(128,188) | ...... (128,188) 11/13/2027.
03837P  AA 5 | AQUA FINANCE TRUST 2017-AA 3.720% 11/. .. [ 03/15/2019. | PaYdOWN........vrrvvvveeeriinnnees | cevvrvveennnnnnsnneeernnnes [ evrereern 485,079 | covevrivens 485,079 |........... 485,019 485,027 0 51 0 51 0 485,079 0 0 0 11/15/2035.
04542B  MS 8 | ASSET BACKED FUNDING CERT 2005-AQ1 A4, .. 03/01/2019. | Paydown 86,804 86,804 86,594 86,567 0 2) 0 (2) 0 86,565 0 239 239 06/25/2035.
05541N  AB 0 |BCC FUNDING CORP 2016-1 A2 2.200% 12/2. .. [ 03/20/2019. | PaydOWN...........cvvvnirviinnnniins | v | conee 454,874 | ... 454,874 | .......... 454,817 454,846 0 28 0 28 0 454,874 0 0 0 12/20/2021.
05590# AA 9 [BPHQ 2017 CTL Pass-Through Tru CTL 3.5. .. | 03/15/2019. | Redemption  100.0000.... 41,026 41,026 0 0 0 0 0 41,026 0 0 0 11/15/2032.
05606U AA 8 | BXG RECEIVABLES NOTE TRUST 2012-A A .. | 03/02/2019. | Paydown 43,042 43,042 0 0 0 0 0 43,042 0 0 0 12/02/2027.
05606V AA 6 |BXG RECEIVABLES NOTE TRUST 2013-AA .. | 03/04/2019. | Paydown 79,712 79,724 0 4 0 4 0 79,728 0 0 0 12/04/2028.
05606X AA 2 |BXG RECEIVABLES NOTE TRUST 2015-A A .. [ 03/02/2019. | Paydown...........ccvvvvviiiiinnnnnns | covvvvvvismnnssnnnneneinns | cvvvnnnnn 168,381 ...0000. 168,381 | oo 168,367 168,376 0 0 0 0 0 168,376 0 5 5 05/02/2030.
05607B AA 9 | BXG RECEIVABLES NOTE TRUST 2017-A A .. | 03/02/2019. | Paydown 59,817 59,817 0 0 0 0 0 59,817 0 1 1 10/04/2032.
05607B AB 7 |BXG RECEIVABLES NOTE TRUST 2017-AB .. | 03/02/2019. | Paydown 96,478 96,472 96,473 0 0 0 0 0 96,473 0 5 5 10/04/2032.
05607U AB 5 |BXG RECEIVABLES NOTE TRUST 2018-AB .. [ 03/02/2019. | PaYdOWN........cccrrvvvveceriivnsnens | cevvrvveeimnmmnsmneeennnnes [ evvvnenn 132,119 [ e 132,119 | 132,097 132,098 0 21 0 21 0 132,119 0 0 0 02/02/2034.
05607U AC 3 |BXG RECEIVABLES NOTE TRUST 2018-AC .. 1 03/02/2019. | Paydown 127,099 ... 127,073 127,075 0 25 0 25 0 127,099 0 0 0 02/02/2034.
06051G FX 2 |BANK OF AMERICA 3.500% 04/19/26 .. | 03/06/2019. | Bank of America . ,700,000 2,695,491 2,696,560 0 75 0 75 0 2,696,635 0. (20,206) | ........ (20,206) 04/19/2026.
06051G GC 7 |BANK OF AMERICA 4.183% 11/25/27.. .. [ 02/19/2019. | Bank of AMENICa. ........cerrrrrrees | covvvvvveermmmsnnrrreeens [ crviiees 2,992,860 |........ 3,000,000 | ........3,000,000 | .......... 3,000,000 0 0 0 0 0 3,000,000 0 | (7,140) ....(7,140) 11/25/2027.
06051G HA 0 |BANK OF AMERICA 3.946% 01/23/49.. .. | 03/25/2019. | Bank of AMENICa. ........corrrrrrvees | corvvvverrrmmsnnnrrreeens | coviiens 1,925,500 ,000,000 |........2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 01/23/2049.
073879 ED 6 |BEAR STERNS ASSET BACKED SEC 2004-AC4 A4. .. 03/01/2019. | Paydown 58,313 58,313 54,978 54,978 0 0 0 0 0 54,978 0 08/25/2034.
09228Y AB 8 | BLACKBIRD CAPITAL AIRCRAFT 2016-1AA 4.... .. | 03/15/2019. | Paydown 54,688 54,688 54,687 54,687 0 0 0 0 0 54,688 0 12/16/2041.
09228Y AC 6 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AB 5.... .. | 03/15/2019. | Paydown 23,438 23,438 23,437 23,437 0 1 0 1 0 23,438 0 12/16/2041.
11042T AA 1 |BRITISHAIR 18-1 AAPTT 144A 3.800% 09 .. | 03/20/2019. | Redemption  100.0000........ 56,655 56,655 56,655 56,655 0 0 0 0 0 56,655 0 09/20/2031.
118230 AH 4 |BUCKEYE PARTNERS LP 5.500% 08/15/19.... .102/18/2019. | Call  101.3260...........ccccviiees | corvvvvverrmmmsrnnereneens | cvviiens 3,141,106 | ........ 3,100,000 | ........ 3,110,715 3,100,933 0 (192) 0 (192) 0 3,100,741 0 08/15/2019.




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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

¥'6030

1 2 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 20 21 22
1 12 13 14 15
NAIC
Current Bond Designation
Year's Total Interest / and Admini-
Unrealized Current | Other-Than- Foreign Foreign Stock Stated strative
Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Dividends | Contractual | Symbol/
Book/Adjusted Increase | (Amortization | Impairment| inB.J/A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) Received Maturity Market
CUSIP Identification Description Name of Purchaser Consideration Par Value Actual Cost Carrying Value | (Decrease) | )/ Accretion | Recognized| (11+12-13) B.J/A.C.V. Disposal Date | on Disposal | on Disposal During Year Date Indicator (a)
12479R  AD 9 |CAPITAL AUTOMOTIVE REIT 2017-1AA1 3.8. Paydown 7,500 7,500 7,498 7,498 0 0 0 0 0 7,498 0 2 47 | 04/15/2047. | 1FE..
124860 CB 1 |C-BASSLLC 1999-3 A 6.468% 01/01/29 Paydown 7,824 7,824 7,680 7,764 0 1 0 1 0 7,765 0 59 80 | 01/01/2029. | 5FM..
12489W GE 8 |C-BASS 2002-CB6 M2F 5.503% 01/25/33 Paydown 9,009 | ..ccoen 71,109 62,182 0 0 0 0 0 62,182 0. (63,172) | .......(63,172) | c.ooovveeeee 532 | 01/25/2033. | 1FM..
1248P8 AH 2 |CREDIT-BASED ASSET SER & SECUR 2006-MH1 Paydown 21,176 21,107 0 0 0 0 0 21,107 0 69 91 | 10/25/2036. | 1FE..
12502Y AP 8 |CCRINC MT100 PYMT RIGHTS MAST 2012-CAC.... Paydown 107,143 | ... 107,143 0 0 0 0 0 107,143 0 07/11/2022. | 1FE..
125464 AA 5 |CIC RECEIV MASTER TRUST SECURITIZTION SE.. Redemption .135,136 135,136 0 0 0 0 0 135,136 0 10/07/2021. | 1FE..
125634 AN 5 | CLIFUNDING LLC 2014-1 A 3.290% 06/18/ Paydown 90,975 90,952 0 1 0 1 0 90,952 0 06/18/2029. | 1FE..
12563L AA 5 |CLIFUNDING LLC 2016-1A A 4.210% 02/18.... Paydown........coocnrcrvvvvciiiinnns | ceverrvvveiiiisssssecennnns [ cevvnnen 147,645 | e, 147,645 | .......... 147,629 147,632 0 0 0 0 0 147,632 0 02/18/2041. | 1FE..
12563L AE 7 |CLIFUNDING LLC 2017-1A A 3.620% 05/18.... Paydown 89,236 89,226 89,227 0 9 0 9 0 89,236 0 05/18/2042. | 1FE..
12563L  AJ 6 |CLIFUNDING LLC 2018-1AA 4.030% 04/18 Paydown...........ccoovvvviinnnviins | cvvernnnnriiissensiiinnns [ v 16,152 | i 76,152 75,963 75,974 0 178 0 178 0 76,152 0 04/18/2043. | 1FE..
12591R  AY 6 |COMM MORTGAGE TRUST 2014-CCRE A-SB 3.5.. Paydown 56,834 58,536 57,438 0 (604) 0 (604) 0 56,834 0 02/10/2047. | 1FM..
12594X AA 2 |CREDIT SUISSE MORTGAGE TRUST 2017-HL1 A1.. Paydown 94,116 95,984 95,564 (VI (1,448) 0 (1,448) 0 94,116 0 06/25/2047. | 1FM..
12635T AA 2 |CRGISSUER 2015-1 A 4.070% 07/10/22 Paydown 1,064,515 |........ 1,056,464 | ........... 1,060,188 | ......ccvvv 0 [ s 4,327 0 4,327 (U 1,064,515 0 07/10/2022. | 1FE..
12646W AH 7 |CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A Paydown ...18,352 18,657 18,530 0 (177) 0 (177) 0 18,352 0 04/25/2043. | 1FM..
12646X AJ 1 |CREDIT SUISSE COMM MORT TRUST 2013-IVR3.... Paydown 51,688 51,688 52,354 52,077 0 2) 0 2) 0 52,075 0 05/25/2043. | 1FM..
12667F R5 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2. Paydown ...106,334 115,893 96,208 106,727 0 13 0 13 0 106,740 0 02/25/2035. | 1FM..
12667F Y3 3 | COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A Paydown ...196,201 212,265 | ........... 191,638 191,638 0 0 0 0 0 191,638 0 03/25/2035.
12667F YF 6 | COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB 1. Paydown 226,453 226,453 224,020 225,486 0 967 0 967 0 226,453 0 01/25/2035.
12668A MN 2 | COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A, Paydown 886 888 723 808 0 0 0 0 0 808 0 11/25/2035.
126694 CV 8 | COUNTRYWIDE HOME LOANS 2005-21 A17 5.5. Paydown 6,425 6,439 5613 5,955 0 3 0 3 0 5,958 0 10/25/2035.
12669G C8 2 | COUNTRYWIDE HOME LOANS 2005-13 A8 5.50. Paydown 30,841 37,064 32,265 32,538 0 11 0 1 0 32,549 0 06/25/2035.
13056L AE 9 | CALIFORNIA REPUBLIC AUTO REC 2014-3 B Paydown 3,894,777 3,894,777 3,877,129 3,893,627 (V1 1,149 0 1,149 0 3,894,777 0 0 werrrr.8,633 | 08/17/2020.
134429 BG 3 | CAMPBELL SOUP COMPANY 4.150% 03/15/28.. Credit SUISSE.....covvvvmmrerrreeenns [ crveerrrissssnnnnnneeeinnns | veen4,994,350 | ........5,000,000 | ........ 4,994,350 | ......... 4,994,715 0 13 0 113 (U I 4,994,828 | ................ (U I (478) | .cocoveeern (478) | ... 111,819 | 03/15/2028.
16164A AC 9 |Chase Mortgage Finance Corpora 2016-2 M2...... Paydown 76,529 76,091 (VI (1,489) 0 (1,489) 0 74,603 0 02/25/2044.
172973 2R 9 | CITICORP MORTGAGE SECURITIES 2005-6 1A5. Paydown 1,496 1,496 0 0 0 0 0 1,496 0 09/25/2035.
172973 5F 2 | CITICORP MORTGAGE SECURITIES 2006-1 2A1. Paydown 1,958 1,986 0 0 0 0 0 1,986 0 02/25/2021.
17312D  AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3. Paydown 1,959 1,960 0 0 0 0 0 1,960 0 09/25/2037.
17321L  AA 7 | CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A.... Paydown 24,206 24,388 0 323 0 323 0 24,710 0 10/25/2043.
17323M  AA 3 | CITIGROUP MRTGE LOAN TRUST INC 2015-A A1... Paydown.......cccooennrrvvvvviiiiiinns | o [ e 184,491 | ... 184,491 |........ 186,974 184,636 0 (145) 0 (145) 0 184,491 0 06/25/2058.
19260M AA 4 | COINSTAR FUNDING, LLC 2017-1A A2 5.216.. Paydown 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 04/25/2047.
194204 AB 9 |COLLEGE AVE STUDENT LOANS 2017-A A2 Paydown 58,685 58,685 58,660 58,665 0 20 0 20 0 58,685 0 11/26/2046.
19423D AB 6 |COLLEGE AVE STUDENT LOANS 2018-A A2 4... Paydown 59,323 59,323 59,297 59,299 0 25 0 25 0 59,323 0 12/26/2047.
19687T AC 0 |COLT FUNDING LLC 2017-1 A3 3.074% 05/2 Paydown 239,864 239,864 239,860 239,520 0 344 0 344 0 239,864 0 05/27/2047.
20267T AA 0 |COMMONBOND STUDENT LOAN TRUST 2016-A A1........ |. Paydown........ccoounnrrrvvvviiiiinns | o [ e 154,758 |.......... 154,758 |.......... 154,751 154,753 0 5 0 5 0 154,758 0 05/25/2040.
20267V 7 | COMMONBOND STUDENT LOAN TRUST 2016-BA1........ | .. Paydown........ccoovnnrrrvvvviiiiinns | o [ e 102,661 |.......... 102,661 |.......... 102,633 102,640 0 21 0 21 0 102,661 0 10/25/2040.
20267V AC 1 | COMMONBOND STUDENT LOAN TRUST 2017-AGS B..... . Paydown 256,742 256,742 256,728 256,732 0 10 0 10 0 256,742 0 05/25/2041.
20268M 4 | COMMONBOND STUDENT LOAN TRUST 2018-BGS A..... | .. Paydown 226,451 226,478 224,921 224,914 0 998 0 998 0 225912 0 09/25/2045.
210518 CT 1 |CONSUMERS ENERGY CO 2.850% 05/15/22.. KeyBanc Capital Markets 5279648 |....... 5,300,000 |........ 5324443 | .......... 5,308,601 0 (398) 0 (398) 0 5,308,203 0 05/15/2022.
21075W  BX 2 | CONTI MTGE HOME EQUITY 1995-4 A9 8.080 Paydown 27,654 27,654 16,653 16,653 0 0 0 0 0 16,653 0 03/15/2027.
21075W  CJ 2 | CONTI MTGE HOME EQUITY 1996-1 A7 6.874.... Paydown 985 985 713 713 0 0 0 0 0 713 0 271 15 | 03/15/2027.
224044 CA 3 |COX COMMUNICATIONS INC 144A 2.950% 06/.. BarClays......cccooomrrrvevvvveiiinnnees | covevvveeisinsssneneeenens | o 5,830,500 |........ 6,000,000 5,982,750 5,991,862 0 258 0 258 0 5,992,120 0 |...(161,620) | .....(161,620) | ....... 27,042 | 06/30/2023.
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22540V ZZ 8 |CSFBTRUST 2002-54B1 7.500% 02/25/32. .| 03/01/2019. | Paydown 7,036 97,371 62,955 62,955 0 661 0 661 0 63,615 0 (56,580) | ........ (56,580) | .........1,006 | 02/25/2032. [ 1FM..

225458 AY 4 |CSFIRST BOSTON MORTGAGE SECUR 2005-1 1A. .. | 03/01/2019. | Paydown. 54,893 54,893 53,955 53,955 0 0 0 0 0 53,955 0 938 938 02/25/2035. | 1FM..

2254W0 KD 6 |CS FIRST BOSTON MRTGE SEC 2004-7 6A1 5... .. 03/01/2019. | Paydown 6,258 6,258 6,399 6,246 0 (1) 0 (1) 0 6,245 0 13 13 10/25/2019. | 1FM..

226829 AA 7 |CROCKET COGENERATION 144A 5.869% 03/30 .. | 03/25/2019. | S€8POIt GIOUP.......cocrrrvvveviies | covvvvevivvaaasncernnnnees | covieees 1,239,165 | ........ 1,384,542 | ........ 1,384,542 | ........... 1,384,542 0 0 0 0 (U - 1,384,542 | ................ 0 [....(145,377) | ...... (145,377) 03/30/2025.

22970*  AA 8 |BGS BNSF CTL - Series 2015-1 PT 4.070% ..|03/15/2019. | Redemption ~ 100.0000........ | ccoovvveeeeveeerrrccrinnnes 12,945 12,945 12,945 12,945 0 0 0 0 0 12,945 0 0 0 05/15/2034.

233046 AE 1 |DBMASTER FINANCE LLC 2017-1A A2l 3.62.. .. | 02/20/2019. | Paydown 112,500 12,500 12,500 12,500 0 0 0 0 0 12,500 0 11/20/2047.

23341K  AB 1 |DRB PRIME STUDENT LOAN TRUST 2015-D A2.. .. | 03/25/2019. | Paydown 325,916 325,916 326,527 326,335 0 (419) 0 (419) 0 325,916 0 01/25/2040.

23389@ AA 9 |DAIRYLAND POWER COOPERATIVE 3.420% 03/, .| 03/31/2019. | Redemption  100.0000........ 25,000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 03/30/2043.

24703E AE 9 |DELL EQUIPMENT FINANCE TRUST 2016-1 C. .. [ 03/22/2019. | PaydOWN.........crrvvvvieeirisnneens | covvvveeiiiminsnneennsnnees | coveeees 2,000,000 |...... 2,000,000 |........ 1,993,125 | .......... 1,996,684 0 3,316 0 3,316 0 2,000,000 0 07/22/2021.

24736X AA 6 |DELTA AIRLINES 2015-1 AA 3.625% 07/30/. .. [ 01/30/2019. | Redemption ~ 100.0000........ 87,664 87,664 89,521 89,291 0 (16) 0 (16) 0 89,274 0 07/30/2027.

24736Y AA 4 |DELTAAIRLINES 2015-1 A 3.875% 07/30/2. .. | 01/30/2019. | Redemption ~ 100.0000 LAT7,720 177,538 0 (20) 0 (20) 0 177,518 0 07/30/2027.

25087* AE 3 |DETROIT INTL BRIDGE COMPANY SERIES B 5. .| 03/04/2019. | Redemption  100.0000.... ceveennn 129,167 729,167 0 0 0 0 0 729,167 0 07/02/2020.

252724 AB 5 | DIAMOND RESORTS OWNER TRUST 2018-1B 4... .. [ 03/20/2019. | PaydOwn..........cocovmvvvviiinnnniins | covvverisnerviissnnniiins | cvrenren 475,133 | i 475,133 | e 475,102 475,102 0 31 0 31 0 475,133 0 01/21/2031.

25272X  AA 3 | DIAMOND RESORTS OWNER TRUST 2017-1A A, .. | 03/20/2019. | Paydown 76,264 76,267 0 16 0 16 0 76,283 0 10/22/2029.

25272X AB 1 | DIAMOND RESORTS OWNER TRUST 2017-1A B .. | 03/20/2019. | Paydown 57,203 57,204 0 8 0 8 0 57,212 0 10/22/2029.

254700 AA 7 |DISCOVERY COMMUNICATIONS 5.625% 08/15/ 10372172019, | Call  101.4218....ccccreis | o | v 3,033,654 |........ 3,000,000 .2,982,840 2,998,628 0 472 0 472 0 2,999,100 0 900 900 |..... 134,904 | 08/15/2019.

25755T AK 6 | DOMINOS PIZZA MASTER ISSUER 2018-1A A2lI .. 1 01/25/2019. | Paydown 25,000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 0 0 271 | 07/25/2048.

26208C AL 2 |DRIVE AUTO RECEIVABLES TRUST 2017-AA C .. [ 03/15/2019. | Paydown..........c.covuvvvviiinnevii | s | 1,028,195 | .......1,028,195 | ........1,028,074 | ........... 1,028,157 0 38 0 38 (U — 1,028,195 0 0 0 5,042 | 01/18/2022.

26224H AE 7 |DRUG ROYALTY IIILP 12017-1A A2 3.600 .. [ 01/15/2019. | Paydown 379,202 0 36 0 36 0 379,239 0 0 04/15/2027.

268602 AA 7 [ELMTRUST 2016-1A A2 4.163% 06/20/25... .. | 03/20/2019. | Paydown. 128,069 0 5 0 5 0 128,074 0 0 06/20/2025.

27034M  AB 0 |Earnest Student Loan Program L 2016-D A2... .. | 03/25/2019. | Paydown. 145,737 0 31 0 31 0 145,768 0 0 01/25/2041.

284157 AA 2 |ELARAHGV TIMESHARE ISSUER 2014-AA 2 .. | 03/25/2019. | Paydown 53,872 0 0 0 0 0 53,872 0 0 02/25/2027.

284157 AB 0 |ELARAHGV TIMESHARE ISSUER 2014-AB 3... .. | 03/25/2019. | Paydown 53,870 0 3 0 3 0 53,872 0 0 02/25/2027.

28416D AB 6 |ELARAHGV TIMESHARE ISSUER 2017-AB 2.... .. | 03/25/2019. | Paydown 280,129 280,129 280,062 0 68 0 68 0 280,129 0 0 03/25/2030.

294751 DR 0 |EQUITY ONE ABS INC 2004-1 AF5 4.843% O.. .. [ 03/01/2019. | PaYdOWN........ccrvvvvveerrireenes [ covveeesmmmmneesssseeiies | weeeerrenns 127,249 | ......... 127,249 | ... 127,249 0 0 0 0 0 127,249 0 0 04/25/2034.

294751 EV 0 |EQUITY ONE ABS INC 2004-3 AF5 4.541% O.. .. | 03/01/2019. | Paydown 507,733 507,733 | ... 500,598 0 275 0 275 0 500,873 0 07/25/2034.

29977 AB 2 |EVERBANK MTGE LOAN TRUST 2013-1A2 2. .. | 03/01/2019. | Paydown 22,780 22,780 22,846 0 (66) 0 (66) 0 22,780 0 03/25/2043.

29977K  AA 1 |EVERBANK MTGE LOAN TRUST 2013-2 A 3.00.. .. 03/01/2019. | Paydown ...79,264 78,482 78,636 0 627 0 627 0 79,264 0 06/25/2043.

29978C AA 8 |EverBank Mortgage Loan Trust 2018-1 A1 .. 03/01/2019. | Paydown 123,656 |........... 122,265 | ......eee 122411 | (U I 1,245 0 1,245 0 123,656 0 02/25/2048.

30166 AC 9 |EXETER AUTOMOBILE RECEIVABLES 2017-1AB .. | 03/15/2019. | Paydown 391,757 391,757 391,669 391,728 0 29 0 29 0 391,757 0 12/15/2021.

30291D AB 2 |FRSLLC2013-1A A2 3.080% 04/15/43 .. | 03/15/2019. | Paydown 2,671 2,671 2,671 2,671 0 0 0 0 0 2,671 0 04/15/2043.

31331F BB 6 |FED EXPRESS CORP SERIES 1999-1 CLASS B.. .| 01/15/2019. | Redemption  100.0000........ 552,584 552,584 552,584 552,584 0 0 0 0 0 552,584 0 01/15/2020.

3138L2 V4 6 | FANNIE MAE AM2434 3.050% 05/01/27 .. 03/01/2019. | Paydown . 12,844 12,556 0 (339) 0 (339) 0 12,217 0 05/01/2027.

3140FX ED 0 |FNMABFO0131 3.500% 08/01/56 .1 03/01/2019. | Paydown 136,086 |........... 139,871 | oo 139,819 | oo LV IO (3,732) 0 (3,732) 0 136,086 0 08/01/2056.

314006 GP 6 |FNMAP/T POOL BM2005 4.000% 12/01/47 .| 03/01/2019. | Paydown 226,434 232,908 231,699 0 [ e (5,266) 0 (5,266) 0 226,434 0 12/01/2047.

314008 WM 3 |FANNIE MAE POOL CA1551 4.000% 04/01/48. .. 03/01/2019. | Paydown 151,634 | ...........154,193 154,150 0 (2,516) 0 (2,516) 0 151,634 0 04/01/2048.

31428X BC 9 |FEDEXCORP 3.200% 02/01/25 .. | 02/28/2019. | Morgan Stanley Dean Witter... ,000,000 2,995,350 2,997,045 0 75 0 75 0 2,997,120 0 02/01/2025.

32058H AJ 5 |FIRST INVESTORS AUTO OWNERS TR 2014-3A C.. .. | 03/15/2019. | Paydown 823,117 823,117 822,921 823,088 0 29 0 29 0 823,117 0 11/16/2020.

33767C AD 9 |FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.50 .1 03/01/2019. | Paydown 36,672 36,672 37,383 37,143 0 (2) 0 ) 0 37,141 0 03/25/2045.

33849N AG 0 |FLAGSTAR MORTGAGE TRUST 2018-5 A7 4.00. .. 03/01/2019. | Paydown 329,266 329,266 330,964 330,843 0 [ e (1,577) 0 (1,577) 0 329,266 0 09/25/2048. .

33850T AC 2 |FLAGSTAR MORTGAGE TRUST 2018-1 A3 3.50. .103/01/2019. | Paydown ..112,853 112,853 |..........111,848 111,964 0 889 0 889 0 112,853 0 03/25/2048. | 1FM..
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33850T AE 8 |FLAGSTAR MORTGAGE TRUST 2018-1 A5 3.50. .| 03/01/2019. | Paydown ...188,088 .188,088 |...........188,647 188,458 0 (370) 0 (370) 0 188,088 0 0 0 1,173 | 03/25/2048. | 1FM..
33851F AA 5 |FLAGSTAR MORTGAGE TRUST 2018-6RR 1A1 4.. .. | 03/01/2019. | Paydown. 239,473 239,473 237,169 237,189 0 2,284 0 2,284 0 239,473 0 10/25/2048. | 1FM..
33851L AD 6 |FLAGSTAR MORTGAGE TRUST 2018-4 A4 4.00. .. | 03/01/2019. | Paydown. 365,226 365,226 |........... 366,766 | ............. 366,470 | ......oocoeeeeent LV I (1,243) 0 (1,243) 0 365,226 0 07/25/2048.
34354P  AC 9 | FLOWSERVE CORPORATION 3.500% 09/15/22. .. | 02/28/2019. | Goldman Sachs & Co. 981,610 ,000,000 996,150 998,418 0 68 0 68 0 998,487 0 09/15/2022.
34417M  AA 5 |FOCUS BRANDS FUNDING LLC 2017-1A A2l 3 .| 01/30/2019. | Paydown 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 04/30/2047.
350400 AA 9 |Foundation Finance Trust 2017-1AA 33... .. | 03/15/2019. | Paydown 432,484 0 49 0 49 0 432,533 0 07/15/2033.
35563P HF 9 |Freddie Mac - SCRT 2018-4 MA 3.500% 11.. .| 03/01/2019. | Paydown 95,996 0 2,234 0 2,234 0 98,230 0 11/25/2057.
36157R D7 7 | GE CAPITAL MTG 1999-HE1 A6 6.700% 04/2.. .. | 03/01/2019. | Paydown 44,115 43,879 0 (2) 0 2) 0 43,877 0 04/25/2029.
36157R D9 3 | GE CAPITAL MTG 1999-HE M 6.705% 04/25].. .. [ 03/01/2019. | Paydown.........ccvvvvveeeivmnnnennns [ cvvvevismisssnnnnnnneinnns | weevieensn 11,779 | 12,108 | 11,455 | e 10,099 |......... 1,571 2 0 1,573 0 11,672 0 04/25/2029.
36242D RF 2 | GSR MORTGAGE LOAN TRUST 2004-15F 5.500.... .. | 03/01/2019. | Paydown. 29,491 28,655 0 46 0 46 0 28,701 0 01/25/2020.
36256B AC 4 | GS MORTGAGE-BACKED SECURITIES 2018-RPL1. .. | 03/01/2019. | Paydown. ....139,979 139,078 0 2,886 0 2,886 0 141,964 0 10/25/2057.
37045V AN 0 | GENERAL MOTORS CO 4.200% 10/01/27 .. | 03/29/2019. | Morgan Stanley Dean Witter... .2,995,560 2,996,290 0 88 0 88 0 2,996,378 0 [...(112,088) | ...... (112,088) | ............ 350 | 10/01/2027.
37956A AA 1 | GLOBAL SC FINANCE SRL 2017-1A A 3.850%.... .. | 03/17/2019. | Paydown 78,496 78,501 0 24 0 24 0 78,525 0 0 0 04/15/2037.
37956A AB 9 | GLOBAL SC FINANCE SRL 2018-1AA 4.290%.... .| 03/17/2019. | Paydown ...104,800 104,800 |........... 104,780 104,780 0 20 0 20 0 104,800 0 0 0 05/17/2038.
38061L AA 7 |GOLD KEY RESORTS 2014-A A 3.220% 03/17 .. | 03/15/2019. | Paydown. 228,680 228,680 228,632 228,654 0 26 0 26 0 228,680 0 0 0 03/17/2031.
38081E AA 9 |GOLDEN BEAR2016-1AA 3.750% 09/20/47 .. | 03/20/2019. | Paydown 209,856 209,856 209,856 209,856 0 0 0 0 0 209,856 0 0 0 09/20/2047.
38217K  AA 2 | Goodgreen Trust 2016-1A A 3.230% 10/15... .. [ 03/15/2019. | PaYdOWN........ccrvvvvveermrinennns [ covvevesmmennneenssseeiies | weeeersenns 129,886 |........... 129,886 |........... 129,821 129,832 0 (5) 0 (5) 0 129,827 0 59 59 0 | 10/15/2052.
40405T AA 1 |H&P INV PARTNERS-CARMEL INC 144A LEASE .. 102/15/2019. | Redemption  100.0000........ | ceveeeeeveermmmcerrrreeeees | weverrrenns 585,000 585,000 585,000 585,000 0 0 0 0 0 585,000 0 0 (- 25,448 | 02/15/2021.
40432B  AA 7 |HSIASSET LOAN OBLIGATION 2007-2 1A1 5. .. | 03/01/2019. | Paydown 5717 5717 5,203 5,619 0 1 0 1 0 5,620 0 97 97 52 | 09/25/2037.
411707 AB 8 | CKE RESTAURANTS HOLDINGS INC 2018-1A Al .. | 03/20/2019. | Paydown. 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 0 06/21/2048.
411707 AD 4 | CKE RESTAURANTS HOLDINGS INC 2018-1A All .. | 03/20/2019. | Paydown. .15,000 15,000 15,000 15,000 0 0 0 0 0 15,000 0 0 06/21/2048.
42770L  AA 1 |HERO FUNDING TRUST 2015-1A A 3.840% 09... .. | 03/20/2019. | Paydown v 12,371 ] 72,371 72,338 72,338 0 4 0 4 0 72,342 0 29 09/20/2040.
42770Q AA 0 |HERO FUNDING TRUST 2014-2A A 3.990% 09... .. [ 03/20/2019. | PaYAOWN........ccrvvvvveeerinrennns [ covveeesmmmsmneeenssseeiies | weeeersenns 156,097 |........... 156,097 |........... 155,991 156,003 0 93 0 93 0 156,097 0 0 09/21/2040.
43284B  AB 8 | HILTON GRAND VACATIONS TRUST 2018-AAB.. .. | 03/25/2019. | Paydown 93,337 93,337 93,316 93,316 0 21 0 21 0 93,337 0 0 02/25/2032.
43284B  AC 6 |HILTON GRAND VACATIONS TRUST 2018-AA C .. | 03/25/2019. | Paydown 93,337 93,337 93,328 93,328 0 9 0 9 0 93,337 0 0 02/25/2032.
44919  AC 2 |1595EXPRESS LLC SR SECURED NOTES DUE 2 .| 03/31/2019. | Redemption  100.0000........ 81,598 81,598 81,598 81,598 0 0 0 0 0 81,598 0 0 12/31/2031.
449670 CP 1 |IMC HOME EQUITY LN TR 1997-3 CLASS A-6 .. | 03/01/2019. | Paydown 24,162 24,162 24,155 24,101 0 0 0 0 0 24,101 0 08/20/2028.
45254N  FL 6 |IMPAC CMB TRUST 2003-9F A1 3.490% 07/2 .. [ 03/25/2019. | Paydown............ccvvvvveiiiinnnenns | covvvvviimmmmssnnennsssinns | svvvsennnnnns 15,415 | ..o 15,415 13,257 14,905 0 24 0 24 0 14,929 0 07/25/2033.
45254T PL 2 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A5 .. 03/01/2019. | Paydown 97,836 97,836 90,303 90,303 0 0 0 0 0 90,303 0 7,533 08/25/2034.
452547 PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A6......... .| 03/01/2019. | Paydown, 1,845 1,845 1,814 1,825 0 1 0 1 0 1,825 0 20 08/25/2034. .
45866F AD 6 |INTERCONTINENTALEXCHANGE GROUP 3.750% .. | 03/14/2019. | Morgan Stanley Dean Witter... ....1,027,600 |........ 1,000,000 |........1,067,200 .0 0 (1,497) 0 11,050,945 0 (23,345) (23,345) | ....... 11,146 | 12/01/2025. | 1FE..
465964 AC 8 | JP MORGAN MORTGAGE TRUST 2018-LTV1 A3 .. | 03/01/2019. | Paydown ...400,616 400,616 |...........404,059 ¥ .0 0 (3,389) 0 400,616 0 0 0 3,874 | 04/25/2049. | 1FE..
46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3AA 3... .. | 03/15/2019. | Paydown 30,190 30,190 30,184 30,187 0 3 0 3 0 30,190 0 0 (U 167 | 12/15/2048. [ 1FE..
46616P AA 1 |HENDERSON RECEIVABLES LLC 2011-1AA 4... .. | 03/15/2019. | Paydown 44,270 43,777 0 (2,149) 0 (2,149) 0 41,629 0 0 0 331 | 10/15/2056. | 1FE..
46618L AA 8 |HENDERSON RECEIVABLES LLC 2015-1AA 3... .. | 03/15/2019. | Paydown 46,536 46,539 0 27 0 27 0 46,566 0 0 0 246 | 09/15/2072. | 1FE..
46639G AL 0 |JP MORGAN MTGE TRUST 2013-1 1A2 3.000%. .. 03/01/2019. | Paydown 22,625 22,324 0 (1) 0 (1) 0 22,324 0 (204) (204) 76 | 03/01/2043. | 1FM..
46640B AC 8 |JP MORGAN MORTGAGE TRUST 2013-2A2 3.5 .. 03/01/2019. | Paydown 26,892 27,063 0 0 0 0 0 27,064 0 307 307 [ 163 | 05/25/2043.
46640N AD 0 |JPMBB COMMERCIAL MRTG SEC 2013-C15 A4... .. [02/01/2019. | Paydown............ccvvvvveiiiiinnnnens | corvvvvvisnnnssssnnnneeinns [ evvinnnnn 105,729 .00 105,729 | e 107,512 106,599 0 (870) 0 (870) 0 105,729 0 0 (U 722 | 11/15/2045. .
46641A  AA 3 | JP MORGAN TAXABLE HFA TRUST 2013-2A 4.. .1 03/01/2019. | Paydown 45,134 44,790 0 (1) 0 (1) 0 44,789 0 (322) (322) 319 | 08/26/2036. | 1FE..
46641X AA 3 | JP MORGAN TAXABLE HFA TRUST 2014-1A 4.. .. 03/01/2019. | Paydown 43,784 42,885 0 (886) 0 (886) 0 41,999 0 0 0 259 | 11/27/2038. | 1FE..
46641Y  AJ 2 | JP MORGAN MORTGAGE TRUST 2014-2 2A2 3. .103/01/2019. | Paydown ....106,637 104,397 0 (18) 0 (18) 0 104,379 0 06/25/2029. | 1FM..
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466478 AE 0 |JP MORGAN MORTGAGE TRUST 2017-3 1A3 3. .| 03/01/2019. | Paydown 55,515 55,515 56,673 56,424 0 (6) 0 (6) 0 56,418 0 (903) (903) 280 | 08/25/2047.| 1FM..

46648C AB 0 |JP MORGAN MORTGAGE TRUST 2017-1 A2 3.5 .. [03/01/2019. | PaYdOWN........ccrvvvvieeeriinnneens | covvvveiiimisnseesniniiens | ceveeennneens 43,264 |............ 43,264 43,547 43,491 0 (228) 0 (228) 0 43,264 0 0 0 280 | 01/25/2047. | 1FE..

46648H AN 3 |JP MORGAN MORTGAGE TRUST 2017-2 A13 3. .. | 03/01/2019. | Paydown. 65,932 65,932 66,411 66,318 0 (386) 0 (386) 0 65,932 0 05/25/2047. | 1FM..

46648R AC 5 |JP MORGAN MORTGAGE TRUST 2018-1 A3 3.5 .. | 03/01/2019. | Paydown. 31,204 31,306 31,283 0 (80) 0 (80) 0 31,204 0 06/25/2048. | 1FM..

46649Y AC 9 |JP MORGAN MORTGAGE TRUST 2018-9 A3 4.0 .. 03/01/2019. | Paydown L T7,172 76,593 76,603 0 289 0 289 0 76,892 0 02/25/2049. | 1FM..

46649Y AE 5 |JP MORGAN MORTGAGE TRUST 2018-9 A5 4.0 .. 03/01/2019. | Paydown 132,016 | ... 132,453 0 (230) 0 (230) 0 132,224 0 02/25/2049. | 1FM..

46650M AC 1 |JP MORGAN MORTGAGE TRUST 2018-8 A3 4.0. .| 03/01/2019. | Paydown 202,785 202,785 202,848 202,815 0 (21) 0 (21) 0 202,794 0 01/25/2049. | 1FM..

46650P AC 4 | JP MORGAN MORTGAGE TRUST 2019-LTV1 A3.. .. | 03/01/2019. | Paydown 3,042 3,042 3,053 0 0 (11) 0 (11 0 3,042 0 06/25/2049. | 1FE..

47715*  AA 5 |JETBLUE AIRWAYS 2013-1 CLASS AEETC 4 .. | 03/05/2019. | Redemption  100.0000........ | ceceeeeveeeemcerrrreeinns | woverrrenns 483,036 |........... 483,036 |.......... 483,036 483,036 0 0 0 0 0 483,036 0 03/05/2023. | 1PL..

47760Q AA 1 |JIMMY JOHN'S FUNDING LLC 2017-1A A2l 3 .. [ 01/30/2019. | Paydown. 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 07/30/2047.

48283P AA 9 |KABBAGE FUNDING LLC 2017-1 A 4.571% 03 .. [ 03/15/2019. | PaydOWN..........covvvrrriirncniins | covevvisienseisienniiies | v 2,750,000 |........ 2,750,000 |........2,749,984 2,749,786 0 214 0 214 0 2,750,000 0 03/15/2022.

487836 BW 7 |KELLOGG CO 4.300% 05/15/28. .. | 03/14/2019. | Wells Fargo Securities 3,536,120 3,500,000 |........3,534,475 3,533,572 0 (638) 0 (638) 0 3,532,934 | ..o 0 05/15/2028.

49254*  AA 8 |KESTREL MANUFACTURING INV FUND, LLC 5............... | .. | 02/28/2019. | Security Withdraw 0 [ 4,500,000 0 0 0 0 0 0 0 0 0 08/02/2019.

49725V AB 8 | KIOWA POWER PARTNERS LLC 144A SNR SECURE....... .. | 03/30/2019. | Redemption ~ 100.0000........ 283,449 283,449 284,236 283,556 0 (21) 0 (21) 0 283,535 0 03/30/2021.

50543L AA 0 |LABRADOR AVIATION FINANCE LTD 2016-1A A1 .. | 03/15/2019. | Paydown. 46,875 45,966 46,121 0 754 0 754 0 46,875 0 01/15/2042.

521615 AA 2 |LEAPOWER PARTNERS LLC 144A 6.595% 06!.. . |..[03/15/2019. | Redemption  100.0000.... 10,520 10,520 10,520 0 0 0 0 0 10,520 0 06/15/2033.

52465# AZ 8 |FLUOR CORPORATION CTL - LEGGMASON MTG CE...... .| 03/08/2019. | Redemption  100.0000........ 88,443 88,443 88,443 0 0 0 0 0 88,443 0 06/08/2021.

52520M  AE 3 |LEHMAN MTG TRUST 2005-1 2A2 5.500% 11/. .. | 03/01/2019. | Paydown 21,365 21,365 19,677 19,677 0 0 0 0 0 19,677 0 11/25/2035.

53688T AA 2 |LITIGATION FEE RESIDUAL FUND 2015-1 A.... .. | 01/29/2019. | Redemption  100.0000........ 84,372 84,372 84,372 84,372 0 0 0 0 0 84,372 0 04/29/2022.

539830 BE 8 |LOCKHEED MARTIN CORP 2.900% 03/01/25.. .. [ 02/28/2019. | Bank of AMEHCa..........coovvvvveers | corrreresrrrerrsserrris | e0enrn,897,400 | ........5,000,000 | ........ 4,985,700 | ........... 4,990,748 0 234 0 234 (U I 4,990,983 | ......ccccoe... 0 03/01/2025.

543190 AA 0 [LONGTRAIN LEASING IIILLC 2015-1A A1 2.... .. | 03/15/2019. | Paydown. 75,284 75,285 0 4 0 4 0 75,288 0 01/15/2045.

548661 CW 5 |LOWES COMPANIES INC 3.120% 04/15/22 .. [ 02/22/2019. | Stifel NiColaUS. ............cooevvvvers | corvveresrrereesrereeis | crenrrn 1,998,000 | .......2,000,000 | ........ 2,014,960 2,005,180 0 (248) 0 (248) 0 2,004,932 0 04/15/2022.

55281T AB 6 |MCA FUND HOLDING LLC 2017-1B 5.333% O.... .. [ 02/15/2019. | PaydOWN...........cvvvvrivriiinncniis | v | e 133,259 | ... 133,259 | e 133,259 133,259 0 0 0 0 0 133,259 0 08/15/2028.

553891 AA 0 |MVW OWNER TRUST 2014-1 A 2.250% 09/20!.... .. | 03/20/2019. | Paydown 66,748 66,767 0 0 0 0 0 66,767 0 09/20/2031.

553894 AA 4 |[MVWOWNER TRUST 2016-1A A 2.250% 12/2... .. | 03/20/2019. | Paydown ....110,431 110,432 0 11 0 1 0 110,443 0 12/20/2033.

553896 AB 7 |MVW OWNER TRUST 2017-1AB 2.750% 12/20.. .. | 03/20/2019. | Paydown ....169,501 169,500 0 7 0 7 0 169,507 0 12/20/2034.

553896 AC 5 |MVW OWNER TRUST 2017-1AC 2.990% 12/20.. .| ..103/20/2019. | Paydown 338,925 338,941 0 73 0 73 0 339,014 0 12/20/2034.

56540# AA 3 | MAPLELEAF MIDSTREAM INVESTMENT SENIORNO...... .. | 01/05/2019. | Redemption  99.9958 79,973 79,973 0 0 0 0 0 79,973 0 09/30/2025.

57165A AA 6 |MARRIOTT VACATION CLUB OWNR TR 2012-1AA.......... .. | 03/20/2019. | Paydown 46,630 46,624 46,629 0 2 0 2 0 46,630 0 05/20/2030.

57165A AB 4 |MARRIOTT VACATION CLUB OWNR TR 2012-1A B. .. | 03/20/2019. | Paydown 31,087 31,085 31,086 0 1 0 1 0 31,087 0 05/20/2030.

57563N AB 4 |MASSACHUSETTS EDUCATIONAL FIN 2018-A A. .. [ 01/25/2019. | Paydown 66,101 65,475 65,491 0 610 0 610 0 66,101 0 05/25/2033.

57563N  AB 4 | MASSACHUSETTS EDUCATIONAL FIN 2018-A A .. | 03/25/2019. | Redemption  100.0000........ | cccvveeererrverccrmrriens | cornrnn 121747 | 121747 | 120,595 120,624 0 23 0 23 0 120,647 (U - 1,100 .. 1,100 |....... 27,967 | 05/25/2033.

58526# BE 8 |MEIJER FINANCE INC MEIJER INC SERIES D1... ..|01/01/2019. | Redemption  100.0000.... ....128,733 128,733 0 0 0 0 0 128,733 0 0 0 5,381 | 01/01/2021.

58526# BJ 7 |MEIER FINANCE INC MEIJER INC SERIES D2... ..|01/01/2019. | Redemption  100.0000.... . . cereeennn 112,643 112,643 0 0 0 0 0 112,643 0 0 0 01/01/2021.

58526# BN 8 | MEIJER FINANCE INC MEIJER INC SERIES D3 ..|01/01/2019. | Redemption  100.0000........ | cooveeeeermmmmnerrrreiiees | coverrennns 103,062 |.......... 103,062 |........... 103,062 103,062 0 0 0 0 0 103,062 0 0 0 01/01/2021.

585499 AB 2 |MELLO MORTGAGE CAPITAL ACCEPT 2018-MTG2 .. 03/01/2019. | Paydown 245,240 245,240 242,098 242,154 0 3,085 0 3,085 0 245,240 0 0 0 10/25/2048.

59048@ AA 6 |MESAAIRLINES 2015-1 A 4.750% 07/15/29 ..|01/16/2019. | Redemption  100.0000........ | coveeeeevemmmmnerrrriiiens | woverrenens 115,388 |.......... 115,388 |.......... 115,388 115,388 0 0 0 0 0 115,388 0 0 0 01/15/2028.

59549W AA 1 |MID STATE TRUST SERIES 11 A1 4.864% 07. .. | 03/15/2019. | Paydown 93,952 93,952 91,484 93,174 0 778 0 778 0 93,952 0 0 0 07/15/2038.

59560U AA 9 |MID-STATE TRUST 2004-1 A 6.005% 08/15!.... .1 03/01/2019. | Paydown 29,665 29,665 30,355 30,022 0 (358) 0 (358) 0 29,665 0 0 0 08/15/2037.

59560W AC 1 |MID-STATE TRUST 2010-1 M 5.250% 12/15/ .. 03/01/2019. | Paydown 99,630 99,630 99,548 0 83 0 83 0 99,630 0 0 0 12/15/2045.

597487 AB 5 |MIDLAND COGEN VENTURE LP 144A 5.250% 0. .103/15/2019. | Redemption  100.0000.... ...106,755 106,755 | ... 106,755 0 0 0 0 0 106,755 0 0 0 03/15/2025.
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59980C AF MILL CITY MORTGAGE TRUST 2017-3 M2 3.2 4211 4,108 4,131 80 0 80 0 0 0 23 | 02/25/2058. | 1FM..

605068 AA 3 |MISSION HEALTH SYSTEM 4.224% 12/01/34................... | .. | 02/01/2019. | Call  110.8563.......cccovvvvivees | vvrrrrviiinnrriiiinenies | 1,108,563 | e 1,000,000 |....... 1,000,000 | ........... 1,000,000 0 0 0 0 0 0 [ ovviinnneenn0 | s 115,603 | 12/01/2034. | 1FE..

61762M BV 2 | MORGAN STANLEY BAML TRUST 2013-C10 A3... 84,406 87,594 85,947 0 (1,541) 0 0 0 558 | 07/15/2046. | 1FM..

61946E AA 6 |MOSIAC SOLAR LOANS LLC 2017-1A A 4.450................. | .. | 03/20/2019. | PaydOWN........ccoovrvvvvvveeiicinnnes | cevvvvvvivniiicssneccnninns [ e 116,445 | i, 116,445 | .......... 116,411 116,415 0 30 0 0 0 913 | 06/20/2042. | 1FE..

62848B AB 7 |MVW OWNER TRUST 2018-1AB 3.600% 01/21.. 137,480 |...........137,459 137,461 0 20 0 0 0 839 | 01/21/2036. | 1FE..

628530 BG 1 |MYLANINC 144A 4.550% 04/15/28.. ,000,000 .1,995,040 | ...........1,995,348 0 10 0 X 0 0 0 | 04/15/2028.

62946A AA 2 |NPSPEIILLC 2016-1A A1 4.164% 04/20 97,175 97,175 97,175 0 0 0 0 0 04/20/2046.

62963# AK 7 |NRP (OPERATING) LLC SERIES J (No RJ-9) 280,626 280,626 280,626 0 0 0 0 0 12/01/2026.

63939N  AB 9 |NAVIENT STUDENT LOAN TRUST 2016-AA A2A.. 85,407 85,382 0 25 0 0 0 12/15/2045.

64352V ED 9 |NEW CENTURY HOME EQUITY LOAN 2003-5 Al6.... A80417 ... 180,758 0 (2,423 0 0 11/25/2033.

64829K BV 1 |NEW RESIDENTIAL MORTGAGE LOAN 2017-2A A3. .190,501 198,105 0 (5,625 0 0 03/25/2057.

665859 AL 8 |NORTHERN TRUST CORP 3.450% 11/04/20 Wells Fargo Securities........... [ ccoourrrverisnrreiiiinenns ,000,000 |........1,028,490 | ... 0 (918, 0 [.1,007,324 | e 0 11/04/2020.

67400A AC 6 | OAKS MORTGAGE TRUST 2015-2 A3 3.500% 1 94,525 94,953 94,793 0 (5 0 10/25/2045.

68268E AA 1 | ONEMAIN FINANCIAL ISSUANCE TRU 2015-1AA............. | .. [ 03/18/2019. | PaydOWN..........coooivnrrvieimniniins | covrvverisnnriiissnnniiens | c00000.8655,083 | el 655,053 657,305 655,053 0 0 0 03/18/2026.

684181 AA 8 | ORANGE COGEN FUNDING CORP 144A 8.175%............ | .. | 03/15/2019. | Redemption ~ 100.0000........ | ccccooerrrrrrreerrrrrrrracs 131,250 |...........131,250 131,250 0 0 0 03/15/2022.

68504R AA 6 | ORANGE LAKE TIMESHARE TRUST 2014-AAA... 123,024 |...........1123,002 123,011 0 0 0 07/09/2029.

68504R AB 4 | ORANGE LAKE TIMESHARE TRUST 2014-AA B... 94,708 94,687 94,695 0 0 0 07/09/2029.

68504T AA 2 | ORANGE LAKE TIMESHARE TRUST 2015-AAA... 97,340 97,324 97,329 0 0 0 09/08/2027.

68504W AB 3 | ORANGE LAKE TIMESHARE TRUST 2018-AB 3.......cccc... | .. | 03/08/2019. | PAYAOWN......ovvvuvvrvrivvicriinsnnes | cevvrvvveeinnnasnneennnnes | crvvreerrn 302,868 | vovevvveeas 302,868 | ........... 302,863 302,863 0 5 0 07/08/2030.

68504W AC 1 | ORANGE LAKE TIMESHARE TRUST 2018-AC 3 259,598 259,561 259,564 0 33 0 07/08/2030.

68784L AE 2 |OSCAR US FUNDING TRUST 2015-1A A4 2.44 498,750 |.........495,321 | ... ..496,832 0 1,918 0 06/15/2022.

69349 AG 3 |PNCBANKNA 2.700% 11/01/22 KeyBanc Capital Markets....... | ....cccoovvveeivrnnriis . ,000,000 |...........988,320 995,058 0 257 0 11/01/2022.

69371V AA 5 |PSMC TRUST 2018-1A A1 3.500% 02/25/48..................... | .. [ 03/01/2019. | PaydOWN........cccovvrvvrvviinnnnii | o | crrennnn 105,230 | i, 105,230 |........... 103,898 | ....ccovvvveer 104,056 0 1,174 0 02/25/2048.

69374) AA 9 |PSMC TRUST 2018-3 A1 4.000% 08/25/48.. 67,778 67,619 67,618 0 160 0 08/25/2048.

69374K  AA 6 | PSMC TRUST 2018-4 A1 4.000% 11/25/48.. 99,984 98,812 98,827 0 1,158 0 11/25/2048.

694308 GJ 0 |PACIFIC GAS & ELECTRIC 5.800% 03/01/3 Citi Global Markets InC............ | cccooevvvecenerriiciennins | 001,188,000 | ... 1,200,000 | ...........948,000 948,000 0 0 0 03/01/2037.

694308 HG 5 |PACIFIC GAS & ELECTRIC 3.750% 02/15/24... Citi Global Markets ING............ | ..ccccvveemmneeerrrrveenns | 1,470,000 | ... 2,000,000 |........1,470,000 | ........... 1,470,000 0 0 0 0 0 0 | 02/15/2024.

713448 EC 8 |PEPSICO INC 144A 7.000% 03/01/29.......cccccoumrrrrrvvvvrvennnene | . | 01/04/2019. | Tax Free Exchange.............c.. | coovvervvvvveviiiisinnnnnns | 12..11,233,228 | ....... 9,925,000 |......11,248,499 | ....... 11,234,047 0 (818) 0 0 0 0 | 03/01/2029.

72703P  AA 1 | PLANET FITNESS MASTER ISSUER 2018-1A A2l. 25,000 25,000 25,000 0 0 0 0 0 266 | 09/05/2048.

73316P HP 8 | POPULAR ABS MORTGAGE PASS-THRO 2005-D A. 2,836 2,673 2,795 0 1 0 0 40 19 | 01/25/2036.

74256L AU 3 | PRINCIPAL LFE GLB FND Il 144A 3.000% O.........ccccooeeeeee | .. | 03/15/2019. | J P Morgan & Co......cccceueeveees | corveevvvvveeeivnrsrnneens | ceeennnn 1,953,680 [ ... 2,000,000 |........2,030,800 2,024,497 0 (641) 0 0 04/18/2026.

749270 AL 0 |RBSSP RESECURITIZATION TRUST 2010-4 6A1. 55,147 52,210 54,460 0 686 0 0 02/26/2036.

749580 AH 1 |RESIDENTIAL FUNDING MTG SEC | 2006-S10 2 6,630 6,303 6,566 0 1 0 0 10/25/2021.

754427 AA 0 |RAVENSWOOD UNIT 04 TRST 144A GUARANTOR. 235,295 235,295 235,295 0 0 0 0 01/15/2019.

759950 CU 0 | RENAISSANCE MTG ACCEPTANCE CR 2004-2 AF5........ | .. | 03/01/2019. | Paydown.........cccccoommrrrvvvvvciiins | consvnmnrrvvvccisnnisssnens | crreeennn 166,930 | .......... 166,930 | ........... 149,596 153,772 0 36 0 0 07/25/2034.

76110H Q7 7 |RESIDENTIAL ACCREDIT LOANS INC 2005-QS2.. 93,381 97,390 0 1,844 0 0 02/25/2035.

76126C HZ 8 |RACERS (BELL SOUTH) 144A 2001-6-S-BLS...................... | .. | 01/16/2019. | Redemption ~ 100.0000........ | cccovvvveerermmmrnnrnnnnes . 215,783 190,483 0 (128) 0 0 07/15/2021.

78410F AA 4 |SCF EQUIPMENT TRUST LLC 2016-1AA 3.62.... 585,504 | .......... 583,560 584,548 0 86 0 0 11/20/2021.

78446T AC 8 |SLM STUDENT LOAN TRUST 2011-C A2B 4.54.. .- 61,883 66,474 65,881 0 (3,998) 0 0 0 10/17/2044. .

78448Q AB 4 |SMB PVT EDUCATION LOAN TRUST 2015-B A2A............. .. 103/15/2019. | Paydown............cvvvvvveeiiiinnnens | cevvvvvvvnnnnninnnneeeenes | crvvvnnen 135,868 | covevncanes 135,868 |........... 135,241 135,594 0 274 0 0 0 07/15/2027. | 1FE..........
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78469E AB 5 | SOCIAL PROFESSIONAL LOAN PRO 2014-A A2.. .. | 03/25/2019. | Paydown 51,270 51,270 51,762 51,496 0 (226) 0 (226) 0 51,270 10/25/2027. | 1FE..
80284B AF 1 | SANTANDER DRIVE AUTO REC TRUST 2015-2 C. .. [ 03/15/2019. | PaydOWN..........cvvvvvveecennrennes [ covveeiiiiissenensssiiiins | ceveenieans 788,758 |........... 788,758 |........... 788,553 788,748 0 5 0 5 0 788,753 04/15/2021. | 1FE..
80285E AF 4 | SANTANDER DRIVE AUTO REC 2016-1C 3.09... .. [ 03/15/2019. | PaydOWN..........cvvvvvveeicinnnennes [ covveeiiiiinnenensssiiiins | ceveenienns 487,592 |.......... 487,592 |.......... 487,502 487,568 0 24 0 24 0 487,592 04/15/2022. | 1FE..
81744T AB 3 |SEQUOIA MORTGAGE TRUST 2012-1 2A1 3.47. .. [ 02/01/2019. | Paydown. 238,394 238,394 237,947 237,917 0 0 0 0 0 237,917 01/25/2042. | 1FM..
81745A AB 3 | SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000. .. | 03/01/2019. | Paydown. 86,168 87,666 87,502 LV I (1,333) 0 (1,333) 0 86,168 05/25/2043. | 1FM..
81745C AB 9 | SEQUOIA MORTGAGE TRUST 2013-7 A2 3.000. .. 03/01/2019. | Paydown .18,840 18,964 18,898 0 0 0 0 0 18,897 06/25/2043. | 1FM..
81745N  AS 8 | SEQUOIA MORTGAGE TRUST 2014-1 2A6 4.00. .| 03/01/2019. | Paydown ...161,515 161,515 |.......... 167,622 | ... 165,436 | ............ 0 [ e (3,922) 0 (3,922) 0 161,515 04/25/2044. | 1FM..
81745X AA 5 | SEQUOIA MORTGAGE TRUST 2017-4 A1 3.500. .. | 03/01/2019. | Paydown 51,877 51,877 53,053 52,865 0 (987) 0 (987) 0 51,877 07/25/2047. | 1FM..
81746H AB 7 | SEQUOIA MORTGAGE TRUST 2017-CH1 A2 35.... .. [ 03/01/2019. | PaYdOWN.........ccvvvvrrriirnnniins | covevvinisessissenniines | covsevienes 115,926 |........... 115,926 |........... 117,604 | ... 17,215 | v 0 [ e (1,290) 0 (1,290) 0 115,926 10/25/2047. | 1FE..
81746Q AA 9 |SEQUOIA MORTGAGE TRUST 2018-2 A1 3.500. .. | 03/01/2019. | Paydown. 90,809 90,809 91,448 91,372 0 (563) 0 (563) 0 90,809 02/25/2048. | 1FM..
81746R AU 3 | SEQUOIA MORTGAGE TRUST 2016-2 A19 3.50. .. | 03/01/2019. | Paydown. 57,804 57,804 58,987 58,655 0 (1) 0 (1) 0 58,653 08/25/2046. | 1FM..
817470 AA 7 | SEQUOIA MORTGAGE TRUST 2018-CH1 A1 4.0.... .. [03/01/2019. | PaYdOWN........cccvvvvveeerimnnrennes [ covveeismmansnneenseneeiins | ceveesienns 144,183 |......... 144,183 |.......... 146,525 | .............. 145,536 | ............ 0 [ e (1,353) 0 (1,353) 0 144,183 02/25/2048. | 1FE..
81747E  AC 1 | SEQUOIA MORTGAGE TRUST 2018-CH2 A3 4.0.... .. [ 03/01/2019. | PaYdOWN..........vvvevrviirsnniins | covevvenisenseiiienniines | v 185,466 |.......... 185,466 |........... 186,607 186,172 0 (705) 0 (705) 0 185,466 06/25/2048. | 1FE..
81747L AB 7 |SEQUOIA MORTGAGE TRUST 2018-CH4 A2 4.0.... .. | 03/01/2019. | Paydown 267,453 267,453 267,789 267,744 0 (291) 0 (291) 0 267,453 10/25/2048. | 1FE..
81747M  AA 7 | SEQUOIA MORTGAGE TRUST 2019-CH1 A1 45.... .. | 03/01/2019. | Paydown 51,103 51,103 52,073 0 0 (970) 0 (970) 0 51,103 03/25/2049. | 1FE..
81747W AG 2 | SEQUOIA MORTGAGE TRUST 2018-7 A4 4.000. .. | 03/01/2019. | Paydown ...127,559 127,559 |..........128,197 128,157 0 (598) 0 (598) 0 127,559 09/25/2048. | 1FM..
81783R AA 1 |SETTLEMENT FEE FINANCE LLC 2013-1AA 3. .. 1 01/25/2019. | Paydown 57,265 57,265 57,265 57,265 0 0 0 0 0 57,265 01/25/2044. | 1FE..
822804 AA 8 |SHELLPOINT ASSET FUNDING TRUST 2013-1 A1... .. | 03/01/2019. | Paydown 25,104 25,104 24,554 24,754 0 350 0 350 0 25,104 07/25/2043. | 1FM..
82280R AA 7 | SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1... .. [ 03/01/2019. | PaYAOWN. ......ocvvvvviriivrinniniins | covvveisiessisissiinens | covvviin 70,066 |............. 70,066 70,044 70,024 0 42 0 42 0 70,066 04/25/2044.
82280R AU 3 |SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1 .. [ 03/01/2019. | PaYdOWN.........ccvvvviriiiininniins | covvvviiisssssiiienneiiens | coveviiii 70,066 |............. 70,066 69,212 69,339 0 727 0 727 0 70,066 04/25/2044.
82652E AB 4 |SIERRAREV. FUNDING COLLC 2014-3AB 2. .. | 03/20/2019. | Paydown. 55,178 55,178 55,177 55,177 0 2 0 2 0 55,178 10/20/2031.
826530 AB 5 | SIERRA RECEIVABLES FUNDING CO 2018-2A B. .. | 03/20/2019. | Paydown 200,918 200,918 200,893 200,894 0 24 0 24 0 200,918 06/20/2035.
826530 AC 3 | SIERRA RECEIVABLES FUNDING CO 2018-2A C. .. | 03/20/2019. | Paydown 200,918 200,918 200,862 200,865 0 53 0 53 0 200,918 06/20/2035.
82653G AB 8 |SIERRA RECEIVABLES FUNDING CO 2018-3A B .. [ 03/20/2019. | PaYAOWN........ccrvvvvveerrinreenns [ covveeismmmsmenerssseenies | weveeesenns 181,927 | 181,927 |..cooeees 181,897 181,897 0 30 0 30 0 181,927 09/20/2035.
82653G AC 6 |SIERRARECEIVABLES FUNDING CO 2018-3AC .. | 03/20/2019. | Paydown 236,269 236,269 236,265 236,264 0 5 0 5 0 236,269 09/20/2035.
83405A AA 2 | SOFI CONSUMER LOAN PROGRAM TRU 2017-1 A.. .. | 03/25/2019. | Paydown 279,330 279,330 279,306 279,313 0 17 0 17 0 279,330 01/26/2026.
83546D AD 0 | SONIC CAPITAL LLC 2016-1A A2 4.472% 05 .. [ 03/20/2019. | PaYAOWN.........ccvvvvirvierinnrniins | covvveeinesseiiienneiiens | coveviiinnes 10,000 |...ccoveene 10,000 10,000 10,000 0 0 0 0 0 10,000 05/20/2046.
83546D AF 5 | SONIC CAPITAL LLC 2018-1A A2 4.026% 02 .. | 03/20/2019. | Paydown 6,250 6,250 6,250 6,250 0 0 0 0 0 6,250 02/20/2048.
84055 AA 6 | SOUTH TEXAS ELECTRIC COOP SERIESA 5.4. .| 01/01/2019. | Redemption ~ 100.0000........ 235,294 235,294 235,294 235,294 0 0 0 0 0 235,294 01/01/2028.
846502 AA 0 |SPARC EM SPC LEGAL STLMNT HLDG 2015-1A A.. .. [02/01/2019. | PaYdOWN........ccevvvvveeerisreenns [ covveeimmmemnneesssseeiies | weveersenns 147,779 | ..ocovveee. 147,779 | ... 147,779 147,779 0 0 0 0 0 147,779 08/01/2031.
84858W AA 4 | SPIRIT AIRLINES 2017-1AA 3.375% 02/15/.. .. | 02/15/2019. | Redemption  100.0000........ 227,384 227,384 223,867 223,956 0 55 0 55 0 224,011 02/15/2030.
85022W 2 | SPRINGCASTLE SPV 2016-AA A 3.050% 04/2 .. [ 03/25/2019. | PaYAOWN........ccvvvvvveerrrnnnennns [ covveesmmmmnmeeerseseeiies | weeeeesenns 417,331 | 417,331 | 417,315 417,316 0 15 0 15 0 417,331 04/25/2029.
859245 AA 0 |STERLING BANK TRUST FSB 2004-1 0.025% .. | 03/26/2019. | Paydown 0 0 31,137 4,085 0 [ e (4,085) 0 (4,085) 0 0 04/26/2026.
86212V AE 4 | STORE MASTER FUNDING LLC 2018-1AA2 4.... .. [03/20/2019. | Paydown............covvvveeiiiinnninnns [ covvvveimmisssnneneenninnes [ v 12918 | i 12,913 12,909 12,909 0 5 0 5 0 12,913 10/20/2048.
86212V AF 1 | STORE MASTER FUNDING LLC 2018-1AA3 4.... .. | 03/20/2019. | Paydown 2,500 2,499 2,499 0 1 0 1 0 2,500 10/20/2048.
86212V AG 9 | STORE MASTER FUNDING LLC 2018-1A A4 4 .. | 03/20/2019. | Paydown 3,125 3,125 3,125 0 0 0 0 0 3,125 10/20/2048.
86358R WU 7 | STRUCTURED ASSET SEC CORP 2002-3B1 6.. .. [03/01/2019. | Paydown...........covvvvviiimnnnnnnns | covvvvvimnnmssnnnnensssines | wvvieennnnn 12,935 | i 12,935 12,929 12,893 0 0 0 0 0 12,893 03/25/2032.
86359A K3 6 | STRUCTURED ASSET SECURITIES 2003-25XS AS5.. .. 03/01/2019. | Paydown 50,882 34,589 34,589 0 0 0 0 0 34,589 08/25/2033.
86359A KD 4 | STRUCTURED ASSET SECURITIES 2003-3XS A8.... .1 03/01/2019. | Paydown 1,879 1,871 1,872 0 0 0 0 0 1,872 0 7 7 8 |01/25/2033.
86359B 3A 7 | STRUCTURED ASSET SECURITIES 2005-1 5A1 .. 03/01/2019. | Paydown 3,930 3,723 3,899 0 1 0 1 0 3,900 0 30 30 36 | 02/25/2020.
86359B E3 1 | STRUCTURED ASSET SECURITIES 2004-19XS AS5.. .102/01/2019. | Paydown 73,698 73,042 73,260 0 1 0 1 0 73,261 0 09/25/2034.
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863590 GT 8 | STRUCTURED ASSET SECURITIES 2005-10 5A9.... Paydown 1,954 1,994 1,951 1,980 0 0 0 0 0 1,980 0 (26) 17 | 12/25/2034. | 2FM..
872540 AP 4 | TJIXCOMPANIES INC 2.500% 05/15/23 Mizuho Securities...........cccouwes | covverinnmrvericsnereiiinns [ e 1,618,782 |........ 1,650,000 |....... 1,660,313 | ........... 1,654,662 0 (166) 0 (166) (U - 1,654,497 | ............eenl 0 ... (35,715) | ........(35,715) | ....... 11,573 | 05/15/2023. | 1FE..
87342R AD 6 | TACO BELL FUNDING, LLC 2018-1 A2 4.31 Paydown 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 0 78 | 11/25/2048. | 2AM.
87342R AE 4 | TACO BELL FUNDING, LLC 2018-1 A2l 4.9. Paydown 15,000 0 0 0 0 0 15,000 0 11/25/2048. | 2AM.
87407P AE 0 | TAL ADVANTAGE LLC 2013-2A A 3.550% 111. Paydown 62,477 0 23 0 23 0 62,500 0 11/20/2038. | 1FE..
87407P AR 1 | TAL ADVANTAGE LLC 2014-3A A 3.270% 111. Paydown 143,000 0 0 0 0 0 143,000 0 11/21/2039.
88031 AB 2 | TENASKA GEORGIA PARTNERS SENIOR SECURED. Redemption  100.0000 122,260 0 (22) 0 (22) 0 122,238 0 02/01/2030.
88315F AA 9 | TEXTAINER MARINE CCONTAINERS 2017-1A A.. Paydown 168,125 0 8 0 8 0 168,133 0 05/20/2042.
88315F AE 1 | TEXTAINER MARINE CCONTAINERS 2017-2A A.. Paydown 105,781 0 0 17 0 105,798 0 06/20/2042.
88315L AA 6 | TEXTAINER MARINE CONTAINERS 2018-1AA..... Paydown 88,971 0 0 1,029 0 90,000 0 08/20/2043.
88632A AA 6 | TIAA BANK MORTGAGE LOAN TRUST 2018-3 A1 Paydown ..129,005 .0 0 1,313 0 130,318 0 11/25/2048.
88642L AD 4 |TIDEWATER AUTO REC TRUST 2016-AAC 4.0.. Paydown 645,435 0 1 0 1 0 645,436 0 02/15/2021.
891098 3 | TORO MORTGAGE FUNDING TRUST 2017-RJ1 A. PaydOWN........eeereervivvieivennes | ceverrvveeiiiinssnceninnns [ o, 343,589 | ...........343,589 | .......... 349,173 | .o 347,741 | 0 [ e (4,152) 0 (4,152) 0 343,589 0 04/25/2074.
89171D 5 | TOWD POINT MRTGE TRUST 2015-1 A1 3.250... Paydown 201,108 196,220 0 (128) 0 (128) 0 196,091 0 10/25/2053.
89566E AB 4 | TRISTATE GEN AND TRANS ASSN 144A PASS TH.. Redemption  100.0000.... A17,150 |...ooeeees 428,605 421,971 0 61 0 61 0 422,032 0 07/31/2033.
89655V  AA 0 | TRINITY RAIL LEASING Ill LP 2003-1A A... Redemption  100.0000.... ,330,681 2,330,681 2,330,681 0 0 0 0 0 2,330,681 0 11/12/2026.
89656C AA 1 | TRINITY RAIL LEASING LP 2010-1AA 5.19. Paydown 25,809 25,809 25,809 0 0 0 0 0 25,809 0 10/16/2040.
89656F AA 4 |TRINITY RAIL LEASING LP 2012-1A A1 2.2. Paydown 34,286 34,286 34,286 34,286 0 0 0 0 0 34,286 0 01/15/2043.
89657A AA 4 | TRINITY RAIL LEASING L.P. 2018-1AA1 3. Paydown. ... | o [ v 149,970 |........... 149,970 149,917 0 53 0 53 0 149,970 0 06/17/2048.
89679H AJ 4 | TRITON CONTAINER FINANCE LLC 2018-1AA.... Paydown corennen. 175,000 175,000 | ... 174,968 0 32 0 32 0 175,000 0 03/20/2043.
90131H AQ 8 |21ST CENTURY FOX AMERICA 4.500% 02/15/ Tax Free EXChange. ... [ vnvervevnoneerecnineenns [ o 4,005,528 ,000,000 0 (191) 0 (191) 0 4,001,528 .0 02/15/2021.
90131H BQ 7 |21ST CENTURY FOX AMERICA 6.150% 02/15/... Tax Free Exchange. 3,837,105 3,500,000 |........3,861,913 | ..........3,835,307 | ...cccoeeeree (VI IO (1,702) 0 (1,702) 0 3,833,605 0 02/15/2041.
902635 AA 9 |UNITED CAPITAL MARKETS 2003-A 2.300% 1 Paydown 0 0 0 (33) 0 (33) 0 4,072 0 11/08/2027.
90932Q AA 4 |UNITED AIR 2014-2 APTT 3.750% 09/03/2 Redemption  100.0000 83,695 83,695 0 1 0 1 0 83,789 0 09/03/2026.
918290 AA 5 |VSE VOl Mortgage LLC 2016-A A 2.540% PaydOWN.....ccovvrrvrvvieniinnss | coveeerseeesssmnannnneenens [ ceverieeens 104,922 |.......... 104,922 |......... 104,911 104,859 0 63 0 63 0 104,922 0 07/20/2033.
92211M  AC 7 |VANTAGE DATA CENTERS ISSUER 2018-1A A2.. Paydown 20,000 20,000 20,000 20,000 0 0 0 0 0 20,000 0 02/16/2043.
92211M  AE 3 | VANTAGE DATA CENTERS ISSUER 2018-2A A2.. PaydOwN. ... | o [ o 10,000 |...ccoveene 10,000 10,000 10,000 0 0 0 0 0 10,000 0 11/16/2043.
92257TA  AB 0 | VELOCITY COMMERCIAL CAPITAL LO 2018-1 A.. Paydown.......cocoonnnnrrvvvviiiiiinns | o [ oo 113,064 |......... 113,064 |......... 113,026 112,982 0 82 0 82 0 113,064 0 04/25/2048.
92257L AB 6 |VELOCITY COMMERCIAL CAPITAL LN 2017-1 AF Paydown 249,945 249,945 249,878 249,659 0 286 0 286 0 249,945 0 05/25/2047.
92536B AB 1 | VERUS SECURITIZATION TRUST 2017-1A A2 PaYdOWN.....coovvvrrrrvveeniinnns | coveeerreeesismneneneeeens [ cevvsieeens 159,084 |........... 159,084 |........... 159,081 158,979 0 105 0 105 0 159,084 0 01/25/2047.
92922F JJ 8 |WASHINGTON MUTUAL 2003-AR11 B1 4.305%.. Paydown 39,510 39,510 28,552 33,419 0 29 0 29 0 33,448 0 10/25/2033.
92922F KX 5 |WASHINGTON MUTUAL 2003-AR12B1 4.643%.. PaYAOWN.....coovvvecrrvvvienniins | coveeeersseeesssnssnneeens | coeeessieeens 72,624 | ..o 72,624 49,117 55,894 0 41) 0 41) 0 55,853 0 02/25/2034.
92940P AA 2 |WRKCO INC 144A 4.650% 03/15/26 Tax Free Exchange. 2,995,620 0 0 0 0 0 2,995,620 0 03/15/2026.
949456 AA 5 |WELKRESORTS LLC 2013-AA 3.100% 03/15. Paydown 78,318 0 5 0 5 0 78,323 0 03/15/2029.
949458 AA 1 |WELKRESORTS LLC 2015-AAA 2.790% 06/1.... Paydown 124,332 0 8 0 8 0 124,340 0 06/16/2031.
94945P  AA 3 |WELKRESORTS LLC 2017-AA A 2.820% 06/1 Paydown 117,333 0 9 0 9 0 117,342 0 06/15/2033.
94945P  AB 1 |WELKRESORTS LLC 2017-AAB 3.410% 06/1.... Paydown . 117,343 0 15 0 15 0 117,358 0 06/15/2033.
94978# AH 0 |CVS CORP CTL - PASS THROUGH CERT 7.530. Redemption  100.0000.... 70,092 70,091 0 1 0 1 0 70,092 0 01/10/2024.
94978# AJ 6 |HY-VEEINCCTL 7.420% 10/05/21 Redemption  100.0000.... 16,242 16,242 0 0 0 0 0 16,242 0 10/05/2021.
94978# BY 2 |HUGHES SUPPLY INC CTL - PASS THROUGH CER Redemption  107.7097........ | cooorvvvvveeeermisirneenes [ e 49481 |............ 45,939 45,939 45,939 0 0 0 0 0 45,939 0 05/10/2019.
94978# JE 8 |ZC AVIATION 2014 CLASS A-1 3.620% 09/1.... Redemption  100.0000 61,197 61,197 61,197 61,197 0 0 0 0 0 61,197 0 09/15/2024.
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94978# JG 3 |ZC AVIATION 2014 CLASS A-1 3.620% 10/1..........ccccouueee. . 03/11/2019. | Redemption  100.0000........ 61,443 61,443 61,443 61,443 0 0 0 0 0 61,443 0 0 0 371 | 10/11/2024. | 2FE..

94982W BB 9 |WELLS FARGO MB TRST 20059 2A8 5.500.. .. | 03/25/2019. | Paydown. 111 111 106 110 0 0 0 0 0 110 0 1 1 1 [10/25/2035. | 1FM..

94983S AS 1 |WELLS FARGO MORT BACKED SEC 2006-8 A15 .. | 03/01/2019. | Paydown. 31,948 32,387 28,419 31,079 0 1 0 1 0 31,080 0 868 868 285 | 07/25/2036.

94989U AS 0 |WELLS FARGO MORTGAGE BACKED 2018-1 A17... .. [03/01/2019. | PaydOWN..........cvvvvvveercinnrennes [ covveeiiviissencnsnsiiiies | ceveenieans 115,032 | .......... 115,032 |.......... 109,766 109,830 0 5,202 0 5,202 0 115,032 0 07/25/2047.

95058X AD 0 |WENDYS FUNDING LLC 2018-1A A2 3.573% .. | 03/15/2019. | Paydown 25,000 25,000 24,798 24,807 0 193 0 193 0 25,000 0 03/15/2048.

95058X AE 8 |WENDYS FUNDING LLC 2018-1A A2Il 3.884% .. | 03/15/2019. | Paydown .15,000 15,000 15,000 15,000 0 0 0 0 0 15,000 0 03/15/2048.

96032X AA 5 |WESTGATE RESORTS 2014-1AA 2.150% 12/2.. .. [ 02/01/2019. | Paydown. ...766,174 766,174 |........... 763,241 | oo 765,174 | ............ 0 [ e 1,000 0 1,000 0 766,174 0 12/20/2026.

96032X AB 3 |WESTGATE RESORTS 2014-1AB 3.250% 12/2.. .. [ 02/01/2019. | Paydown 306,470 306,470 |.......... 306,075 305,952 0 518 0 518 0 306,470 0 12/20/2026.

96033C AA 0 |WESTGATE RESORTS 2016-1AA 3.500% 12/2.. .. | 03/20/2019. | Paydown. 337,880 337,880 336,666 337,248 0 632 0 632 0 337,880 0 12/20/2028.

960330 AA 8 |WESTGATE RESORTS 2017-1AA 3.050% 12/2.. .. [ 03/01/2019. | PaydOWN........ccvvvvveeeriinnnennns [ covveeisiminnnenensssieiins | wevernvenns 115474 | ... 115474 | ......... 115,334 115,311 0 162 0 162 0 115,474 0 12/20/2030.

960330 AB 6 |WESTGATE RESORTS 2017-1AB 4.050% 12/2.. .. | 03/01/2019. | Paydown. 57,737 57,737 57,651 57,633 0 104 0 104 0 57,737 0 12/20/2030.

96033L AA 0 |WESTGATE RESORTS 2015-2A A 3.200% 07/2.. .. [ 03/20/2019. | PaYdOWN........cccvvvvveeeiimnnreenns [ covveeismmassnecenssneeiins | ceveenienns 126,711 | .coooveeee. 126,711 | .o 126,543 126,478 0 233 0 233 0 126,711 0 07/20/2028.

96033L AB 8 |WESTGATE RESORTS 2015-2AB 4.000% 07/2.. .. [ 03/20/2019. | PaYdOWN........cccvvvvveeeriinnrennns [ covveeismmasnnecenrsseeiins | weveenienns 126,711 | .ooooeveee. 126,711 | .oooeeeee. 126,513 126,421 0 290 0 290 0 126,711 0 07/20/2028.

96033W AB 4 |WESTGATE RESORTS 2018-1AB 3.580% 12/2.. .. | 03/01/2019. | Paydown 221,394 221,394 220,287 220,404 0 991 0 991 0 221,394 0 12/20/2031.

96033W AC 2 |WESTGATE RESORTS 2018-1AC 4.100% 12/2 .| 03/01/2019. | Paydown, 253,022 253,022 252,538 252,522 0 500 0 500 0 253,022 0 12/20/2031.

961548 AQ 7 |WESTVACO CORP DEBENTURES 7.650% 03/15/.. .. | 03/15/2019. | Redemption  100.0000.... ...497,000 497,000 |...........506,319 500,671 0 (85) 0 (85) 0 500,586 0 03/15/2027.

97063Q AA 0 |WILLIS ENGINE SECURITIZATION 2017-A A .. | 03/15/2019. | Paydown 50,625 50,625 50,582 50,586 0 0 0 0 0 50,586 0 08/15/2042.

97064E  AA 6 |WILLIS ENGINE SECURITIZATION T 2018-A A. .. | 03/15/2019. | Paydown 33,827 33,827 33,825 33,825 0 1 0 1 0 33,827 0 09/15/2043.

97652P  AA 9 | WINWATER MORTGAGE LOAN TRUST 2014-1 A .. | 03/01/2019. | Paydown 16,439 16,223 0 (1) 0 (1) 0 16,222 0 06/27/2044.

97652T AD 5 | WINWATER MORTGAGE LOAN TRUST 2015-1 A4... .| 03/01/2019. | Paydown. 72,219 71,373 0 (711) 0 (711) 0 70,662 0 01/20/2045.

981464 CW 8 |WORLD FINANCIAL NETWORK 2012-A A 3.140.. .| 03/15/2019. | Paydown, .1,999,952 1,999,946 0 54 0 54 0 2,000,000 0 01/17/2023.

G0620B AB 4 |ATLAS 2014-1 A 4.875% 12/15/39 .| 03/15/2019. | Redemption ~ 100.0000........ | ccovvvveeeevmeerenrrrnnes coeneeens ....102,617 102,617 0 0 0 0 0 102,617 0 01/15/2031.

00908P AA 5 | AIR CANADA 2017-1AA 3.300% 01/15/30. .| A|01/15/2019. | Redemption ~ 100.0000........ | covoveeeeemermmmmerrrneens | crveeeereenns 76,800 | ..o 76,800 76,800 76,800 0 0 0 0 0 76,800 0 01/15/2030.

00908P AB 3 | AIR CANADA 2017-1A 3.550% 01/15/30... .| A|01/15/2019. | Redemption  100.0000........ 64,000 64,000 64,000 64,000 0 0 0 0 0 64,000 0 01/15/2030.

009090 AA 9 |AIR CANADA 2015-1A 3.600% 03/15/27... .|A|03/15/2019. | Redemption  100.0000........ | cccvrvrvveeeremmmmmmmnennns [ cervrrveens 144,747 |........... 144,747 | ........... 146,436 146,184 0 41) 0 41 0 146,143 0 03/15/2027.

009090 AB 7 |AIR CANADA 2015-1B 3.875% 03/15/23... .| A]03/15/2019. | Redemption  100.0000 38,434 38,434 38,434 38,434 0 0 0 0 0 38,434 0 03/15/2023.

00802# AA 4 |AEROSTARAIRPORTHLDGLLC 5.750% 03/22. .| C|03/22/2019. | Redemption ~ 100.0000........ 25,926 25,926 25,926 25,926 0 0 0 0 0 25,926 0 03/22/2035.

05330K AA 3 |AUTO METRO PUERTO RICO AUTOPISTAS LLC 14 C|03/31/2019. | Redemption  100.0000........ 31,500 31,500 31,500 31,500 0 0 0 0 0 31,500 0 06/30/2035.

12479L  AA 8 |CAI2012-1AA2012-1A A 3.470% 10/25/2 D[ 03/25/2019. | Paydown............ccovvvveiiimnnneens | covvvvvimmmmmnnennssssnns | svvvsensnnnns 75,000 | .o 75,000 74,984 74,993 0 7 0 7 0 75,000 0 10/25/2027.

12805P AJ 5 |CAL FUNDING LTD 2018-2A A 4.340% 09/2! 03/25/2019. | Paydown 87,500 87,500 87,490 87,490 0 10 0 10 0 87,500 0 09/25/2043.

23636T AA 8 |DANONE 144A 3.000% 06/15/22.. 02/21/2019. | J P Morgan & Co........cccuumeees | conveeeervvveesenmmnsnneees | coveeens 5,442,085 |....... 5,500,000 |........5,489,285 5,495,951 0 169 0 169 0 5,496,120 06/15/2022.

26824K AA 2 |EADS FINANCE B.V. 144A 2.700% 04/17/23 02/28/2019. | Deutsche Bank Securities....... | ccocooevvvvveeeevevemeeees | coveenes 2,942,130 |........ 3,000,000 2,992,440 2,996,504 0 131 0 131 0 2,996,635 0 04/17/2023.

26971H AC 6 |EAGLELTD 2014-1AB 5.290% 12/15/39 03/15/2019. | PaydowN..........ccoovnrrrrvvvvceriiinns | coveeervvvvessmsnssnnneees [ cevvvviiens 130,213 |.......... 130,213 |.......... 131,027 130,735 0 (522) 0 (522) 0 130,213 0 12/15/2039.

379520 AD 5 | SEACO CONTAINER 2014-1A A1 3.190% 07/. 03/17/2019. | Paydown, 62,500 62,500 62,487 62,492 0 0 0 0 0 62,492 0 07/17/2029.

46359C AA 1 |ENGENCAP ABS TRUST PAYMENT TR 2016-1A.. 03/20/2019. | Paydown, 530,478 530,478 529,359 529,819 0 658 0 658 0 530,478 0 12/21/2026.

46507M  AA 0 |ISRAEL ELECTRIC CORP LTD 144A 7.250% 0 01/15/2019. | Maturity. 402,000 402,000 |...........401,321 401,996 0 4 0 4 0 402,000 0 01/15/2019.

51817T AB 8 |LATAMAIRLINES 2015-1 A 4.200% 11/15/2 02/15/2019. | Redemption  100.0000........ ...70,935 68,133 68,555 0 44 0 44 0 68,599 0 11/15/2027.

784309 AA 4 |S-JETS Limited 2017-1 A 3.967% 08/15/4 03/15/2019. | Paydown.........cccouvrrrvvvvveniiinnns | voneervvvvvssnensssnnnneees [ cernnnnnn 138,333 [ v 138,333 |.......... 138,333 138,332 0 2 0 2 0 138,333 0 08/15/2042.

89382P AA 3 | TRANSOCEAN PONTUS LTD 144A 6.125% 08/0. 02/01/2019. | Redemption  100.0000........ 55,000 55,206 55,194 0 (2) 0 ) 0 55,192 0 08/01/2025.

89989F AA 2 | TURBINE ENGINE SEC LTD 2013-1AA 5.125. 03/15/2019. | Paydown, ..44,187 43,469 43,700 0 487 0 487 0 44,187 0 12/13/2048.

91311Q  AE 5 |UNITED UTILITIES PLC 5.375% 02/01/19.... 02/01/2019. | Maturity. ,000,000 995,480 999,964 0 36 0 36 0 .1,000,000 0 02/01/2019.
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91911T AM 5 |VALE OVERSEAS LIMITED 4.375% 01/11/22.. .| D[ 01/31/2019. | Citi Global Markets Inc.... ...789,970 .788,000 |...........800,813 792,549 0 (133) 0 (133) 0 792,417 | cocvreeeennl0 [ e (2,447) | oo (2,447) | ... 19,440 | 01/11/2022.
G7572L  AB 5 |RISE 2014-1 A ASSET BACKED SECURED TERM D|03/15/2019. | Redemption ~ 100.0000........ 3,624,745 3,624,745 |........3,701,771 3,651,346 0 (2,432) 0 (2,432) 0 3,648,914 20 (24,169) | ........(24,169) | ....... 42,709 | 02/15/2021.
N9146# AB 3 |VAN OORD FINANCE BV SERIES F 5.410% 04... 03/01/2019. | Redemption  100.0000.... 1,500,000 |........ 1,500,000 | ........... 1,500,000 0 0 0 0 (U 1,500,000 0 0 0. 103,849 | 04/20/2021.
P7077@ AF 1 |NASSAU AIRPORT DEVELOPMENT CO 7.000% 1. 03/31/2019. | Redemption  100.0000.... . ...70,000 70,000 70,000 0 0 0 0 0 70,000 0 0 0 | 1,225 | 11/30/2033.
R8047# AA 3 |SOLVEIG GAS NORWAY AS 4.000% 12/27/27 02/12/2019. | Allison-Williams Company...... | .c..ccccovveeeccvrrnnccnns [ 1000...5,852,760 | ........ 6,000,000 |........ 6,000,000 6,000,000 0 0 0 0 0 6,000,000 0 |...(147,240) | ...... (147,240) | ....... 37,333 | 12/27/2027.
W2469* AC 9 |ELEKTAAB SERIESB 5.110% 05/04/21.. 01/11/2019. | Redemption  100.0000 . ,000,000 .1,000,000 0 0 0 0 0 .1,000,000 0 0 0 54,559 | 05/04/2021.
3899999. Total - Bonds - Industrial and Miscellaneous. ....191,083,393 |....198,897,502 |...192,229,411 | ......190,073,217 |.......... 1,571 | s 10,092 | ..ol 0 [ e 11,663 | oo 0 [ 192,135,827 | ..oovvnae 0 |.(1,235,759) | ...(1,235,759) | ..2,542,364 XXX
8399997. Total - Bonds - Part 4 ....202,690,124 |....210,458,668 | ....204,044,416 | .......201,851,877 |.......1,571 | .....(12,803) | .cccoooecccc0 | eeicennnn(11,232) [ o0 | i 203,891,588 ,(1,384,789) | ...(1,384,789) | ..2,700,810 XXX
8399999. Total - Bonds ....202,690,124 |....210,458,668 | ....204,044,416 | .......201,851,877 |.......1,571 | ......(12,803) | ccccovvvieccn0 | eeieennnn(11,232) [ o0 | i 203,891,588 .(1,384,789) | ...(1,384,789) | ..2,700,810 XXX
Preferred Stocks - Industrial and Miscell
74460W 84 2 | PUBLIC STORAGE PFD SERIES Y.... e | 03/28/2019. | Call  25.0000. 200,000.000 |........ 5,000,000 ..0.00 |........ 5,196,000 5,196,000 0 0 0 0 0 5,196,000 ...(196,000) | ...... (196,000) | ....... 79,686 XXX P2FEL.......
8499999. Total - Preferred Stocks - Industrial and MISCEIANEOUS.................oovvcremrvvreierreiies  eovevviiesessrsssessiesssssessesessssssssssssssesssssessessesensesnes | coseeses 5,000,000 XXX s 5,196,000 5,196,000 0 0 0 0 0 5,196,000 ....(196,000) | ...... (196,000) | ....... 79,686 XXX XXX
8999997. Total - Preferred Stocks - Part 4. s snsssasssnines | consnins 5,000,000 XXX .5,196,000 5,196,000 0 0 0 0 0 5,196,000 ....(196,000) | ...... (196,000) | ....... 79,686 XXX XXX
8999999. TOtAl = PrEfEITEA SOCKS...........covvveorecevieeeieeeeeeeeee s essis s esssssesesssssssesssssesssssssssssssssssssssssssssssssssssssssessssssses | cosseons 5,000,000 XXX .5,196,000 5,196,000 0 0 0 0 0 5,196,000 ...(196,000) | ...... (196,000) | ....... 79,686 XXX XXX
Common Stocks - Industrial and Miscell
02376R 10 2 | AMERICAN AIRLINES GROUP INC.... .| 02/04/2019. | Instinet.... 4,224,000 XXX )| ... .rrn(135,633) 0 0 0. 154,723 | ...... 154,723 XXX
318686 10 2 |FIRST BANCSHARES .| 03/14/2019. | Direct 32,340.000 XXX ) [EEUOUOOON | N SOROROOOOON | B IO (1,088,780) 0 188,650 0 {..1,040,270 |...1,040,270 XXX .
70175R 10 2 | PARMALAT SPA-144A SPON GDR.........cconnimmmnnirnrisieeeeiinnns D 03/15/2019. | DIr€Ct....ccouuuuuurrrrrvvecenisssneenns | coveeenes 15,406.000 XXX ) 0 0 (50,193) 0 0 0 [ 48,810 | ......... 48,810 XXX |
9099999. Total - Common Stocks - Industrial and Miscellaneous. XXX . )] I { ] I 0. (1,274,606) .1,243,803 | ....1,243,803 XXX XXX
9799997. Total - Common Stocks - Part 4 XXX - ) IO o I [OOSR oI [ (1,274,606) | . ..1,243,803 | ....1,243,803 XXX XXX
9799999. Total - Common Stocks. 1,432,453 XXX - ) IO o I OO oI O (1,274,606) ..1,243,803 | ....1,243,803 XXX XXX
9899999. Total - Preferred and COMMON SHOCKS. ..v.vv..uurrrersurrressisssressassssesssssssssssssssesssssssss | sssssssssssessesossssssssasssssssssssssessssssssssssssssssssssssesssssssesess | sasseeed 6,432,453 XXX . - )| .0 O (1,274,606) .0 . ....0 | ..1,047,803 | ...1,047,803 XXX XXX
9999999, Total - Bonds, Preferred and Common Stocks ....209,122,577 XXX .209,429,066 | .......208,511,133 |..(1,273,035) | ........ ((PR:0R)] — 0 ... (1,285,838) | ...oovrrd 0 | 209,276,238 | ................ 0 |..(336,986) | ...... (336,986) | ..2,789,551 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 1.
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BARCLAYS CUSTOM 02/14/2020 Strike @ 160.0548 BXIIG$004. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... [02/15/2017 [02/14/2020 ... 1,796 | ........ 287,394 |160.054800... B [ 26,834 |........ 13,158 0 0 0 0 0/0.
BARCLAYS CUSTOM 01/14/2020 Strike @ 160.382 BXI1G$003 Fixed Index Annuitie Exhibit 5. | Equity/Index. | Barclays Capital. AC28XWWI3WIBK2824319... |01/13/2017 |01/14/2020] .....6,329 | .....1,015,053 [160.382......... B — 92,568 |....... 46,322 0 0 0 0 0/0
BARCLAYS CUSTOM 1/14/2020 Strike @ 167.5568 BXIIG$033. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... [01/16/2019{01/14/2020 | ....5,221 | ........ 874,861 |167.556800... 0 0 0 0 0/0.
BARCLAYS CUSTOM 1/14/2021 Strike @ 175.9437 BXIIG$015. Fixed Index Annuitie: Exhibit 5. | Equity/Index. | Barclays Capital. AC28XWWI3WIBK2824319... |01/12/2018 | 01/14/2021 | ...24,543 | .....4,318,237 |175.943700... 0 0 0 0 0/0
BARCLAYS CUSTOM 1/14/2021 Strike @ 175.9437 BXIIG$016. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... [02/05/2018(01/14/2021 | ... 6,271 | .....1,103,280 |175.943700... 0 0 0 0 0/0.
BARCLAYS CUSTOM 1/14/2022 Strike @ 167.5568 BXI1G$034. Fixed Index Annuitie Exhibit 5. | Equity/Index. | Barclays Capital. AC28XWWI3WIBK2824319... |01/16/2019|01/14/2022] ........ 543 | .......... 90,973 |167.556800... 0 0 0 0 0/0
BARCLAYS CUSTOM 10/11/2019 Strike @ 160.88 BXIIG$000. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... [ 10/14/201610/11/2019 ......... 201 | oo 32,347 (160.880000... 0 0 0 0 0/0.
BARCLAYS CUSTOM 10/11/2019 Strike @ 168.2026 BXIIG$031 Fixed Index Annuitie Exhibit 5. | Equity/Index. | Barclays Capital. AC28XWWI3WIBK2824319... | 10/15/2018|10/11/2019] .....8,826 | .....1,484,531 |168.202600... 0 0 0 0 0/0
BARCLAYS CUSTOM 10/14/2020 Strike @ 173.3773 BXIIG$012. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital. AC28XWWI3WIBK2824319... | 10/13/2017 | 10/14/2020 | .....4,657 | ........ 807,371 [173.377300... 0 0 0 0 0/0.
BARCLAYS CUSTOM 10/14/2021 Strike @ 168.2026 BXI1G$032 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital. . AC28XWWI3WIBK2824319... [10/15/201810/14/2021] .. .721,229 | 168.202600... 0 0 0 0 0/0
BARCLAYS CUSTOM 11/13/2020 Strike @ 176.2006 BXI1G$013 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital. . AC28XWWI3WIBK2824319... [11/14/2017 | 11/13/2020 ,144,856 0 0 0 0 0/0
BARCLAYS CUSTOM 11/14/2019 Strike @ 157.6832 BXIIG$001 Fixed Index Annuitie Exhibit 5. | Equity/Index. | Barclays Capital. . AC28XWWI3WIBK2824319... | 11/14/2016| 11/14/2019 812,739 0 0 0 0 0/0
BARCLAYS CUSTOM 12/13/2019 Strike @ 158.2445 BXIIG$002. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital. . AC28XWWI3WIBK2824319... [12/14/2016|12/13/2019] .. .330,934 | 158.244500... 0 0 0 0 0/0.
BARCLAYS CUSTOM 12/14/2020 Strike @ 176.7431 BXIIG$014. Fixed Index Annuitie: Exhibit 5. | Equity/Index. | Barclays Capital. AC28XWWI3WIBK2824319... | 12/15/2017 |12/14/2020| ...12,689 | .....2,242,718 |176.743100... 0 0 0 0 0/0
BARCLAYS CUSTOM 2/12/2021 Strike @ 168.0285 BXIIG$017. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital. AC28XWWI3WIBK2824319... | 02/14/2018 02/12/2021 .176,309 | ...29,624,977 |168.028500... B - 1,895,906 |....... 873,219 0 0 0 0 0/0
BARCLAYS CUSTOM 2/14/2020 Strike @ 170.5576 BXIIG$035. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... | 02/14/2019(02/14/2020] .....7,891 | .....1,345,885 [170.557600... B [— 57,018 ... 21,192 0 0 0 0 0/0
BARCLAYS CUSTOM 3/12/2021 Strike @ 169.6624 BXI1G$018 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... | 03/14/2018 |03/12/2021| .179,596 | ...30,470,666 |169.662400... | ..... 1,426,613 | ..oovvvciiiieennn0 | e 0 [ 1,775,359 | .| .ot 1,775,359 |....... 831,339 0 0 0 0 0/0
BARCLAYS CUSTOM 3/13/2020 Strike @ 160.0319 BXIIGS$005. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... [03/14/201703/13/2020 ....2,517 | .......402,848 | 160.031900... | .......... 19,529 | o0 | e (V0 R 37,730 | ... | oo 37,730 |....... 118,300 0 0 0 0 0/0
BARCLAYS CUSTOM 4/14/2020 Strike @ 163.3022 BXIIG$006. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... | 04/13/2017 | 04/14/2020] .....7,309 | .....1,193,582 |163.302200... | .......... 57473 |0 | (VN I 89,989 | .| oo 89,989 |........ 46,837 0 0 0 0 0/0
BARCLAYS CUSTOM 4/14/2021 Strike @ 169.8689 BXIIG$019. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital. AC28XWWI3WIBK2824319... | 04/13/2018 | 04/14/2021 | ...75,659 | ...12,852,142 |169.868900... | ........ 601,552 | ..coovrvvvicrnnn0 [ 0 | 748,648 |...|..... 748,648 |....... 347,557 0 0 0 0 0/0
BARCLAYS CUSTOM 5/14/2019 Strike @ 170.7436 BXIIG$021 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... | 05/15/2018| 05/14/2019 ..... 1325 | ... 226,198 [170.743600... | ...0...cee. 8,041 | o0 [ (V) IR i< U O R 7,250 |.covvveeees 5123 0 0 0 0 0/0
BARCLAYS CUSTOM 5/14/2020 Strike @ 166.4841 BXIIG$007. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital. AC28XWWI3WIBK2824319... | 05/12/2017 |05/14/2020] .....3,330 | .......554,357 |166.484100... | ..........26,498 | ...ccoovrvvicccccc0 | o (VI IR 33,267 | ... | oo 33,267 |....... 18,390 0 0 0 0 0/0
BARCLAYS CUSTOM 5/14/2021 Strike @ 170.7436 BXI1G$020. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... | 05/15/2018 | 05/14/2021 | ...18,395 | .....3,140,799 |170.743600... | ........ 163,229 | cvvvvviiiiennn0 | 0 [ 175,192 175,192 | ......... 81,488 0 0 0 0 0/0
BARCLAYS CUSTOM 6/12/2020 Strike @ 168.9675 BXIIG$008. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital. . AC28XWWI3WIBK2824319... | 06/14/2017 | 06/12/2020 .....8,003 | ....1,352,255 |168.967500... 64,232 69,826 | ... 69,826 38,281 0 0 0 0 0/0.
BARCLAYS CUSTOM 6/14/2019 Strike @ 172.2793 BX11G$022 Fixed Index Annuitie Exhibit 5. | Equity/Index. | Barclays Capital. . AC28XWWI3WIBK2824319... |06/15/2018 | 06/14/2019 444,373 | 172.279300. .65,300 0 0 0 0 0/0
BARCLAYS CUSTOM 6/14/2021 Strike @ 172.2793 BXIIG$023. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital. . AC28XWWI3WIBK2824319... | 06/15/2018|06/14/2021| .. oerr..849,292 [ 172.279300... 41,260 0 0 0 0 0/0.
BARCLAYS CUSTOM 7/12/2019 Strike @ 174.1576 BXI1G$024. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... |07/13/2018 |07/12/2019| ...17,641 | .....3,072,265 |174.157600... | .......... 80,896 0 0 0 0 0/0
BARCLAYS CUSTOM 7/14/2020 Strike @ 167.017 BXIIG$009. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... [07/14/2017 [07/14/2020 | ....3,843 | ........641,846 | 167.017000... | .......... 30,560 0 0 0 0 0/0.
BARCLAYS CUSTOM 7/14/2021 Strike @ 174.1576 BXI1G$025 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... |07/13/2018 |07/14/2021| ...10,547 | .....1,836,783 |174.157600... | .......... 85,383 | .o [ i (VN I 84,589 | .| oo 84,589 |........ 40,511 0 0 0 0 0/0
BARCLAYS CUSTOM 8/13/2021 Strike @ 172.9247 BXIIG$027. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... [08/15/2018(08/13/2021| ... 1,905 | ........329,456 |172.924700... | .......... 15,366 | ..oovvvvvvvvennnenn0 | i (VR 16,063 | ... | oo 16,063 |.......... 7,719 0 0 0 0 0/0
BARCLAYS CUSTOM 8/13/2021 Strike @ 172.9247 BXI1G$026. Fixed Index Annuitie Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... | 08/15/2018|08/13/2021] ... 5825 |....1,007,292 | 172.924700... | .......... 46,979 | .o [ (VR 49,113 || s 49,113 | ....... .23,602 0 0 0 0 0/0
BARCLAYS CUSTOM 8/14/2019 Strike @ 172.9247 BXIIG$028. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... [08/15/2018|08/14/2019 | ...16,785 | .....2,902,538 |172.924700... | .......... 77,296 | covvvereriresnn0 [ o 0 | oo 74,933 | ..o | oo 74933 |...... 57,555 0 0 0 0 0/0
BARCLAYS CUSTOM 8/14/2020 Strike @ 166.3356 BXI1G$010. Fixed Index Annuitie Exhibit 5. | Equity/Index. | Barclays Capital. AC28XWWI3WIBK2824319... | 08/14/2017 |08/14/2020] .....2,470 | .......410,886 |166.335600... | ..........19,681 | ..ccccovvrvicciic0 | o 0 [ 25,568 | .| .o 25,568 |....... .13,560 0 0 0 0 0/0
BARCLAYS CUSTOM 9/13/2019 Strike @ 173.2475 BXIIG$029. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... [09/18/2018(09/13/2019 ... ....3,373,924 [173.247500... | .........89,423 | ..oorvrrrrrrrreeenn0 [ o (VR 87,057 | ... [ corerereee 87,057 |....... 165,856 0 0 0 0 0/0
BARCLAYS CUSTOM 9/14/2020 Strike @ 168.6971 BXIIG$011 Fixed Index Annuitie Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... | 09/14/2017 |09/14/2020 ... .....1,843,018 | 168.697100... | .........87,728 | ....ccrrrr0 | o (V1 I 97,027 | .| oo 97,027 53,221 0 0 0 0 0/0
BARCLAYS CUSTOM 9/14/2021 Strike @ 173.2475 BXIIG$030. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... [09/18/201809/14/2021 | .. ....2,008,498 [173.247500... ] .........93,581 | .ooovrrrrrrrreeecn0 [ o0 [ 97,263 | ... [ .corvrree 97,263 |....... 46,524 0 0 0 0 0/0.
RUSSELL 2000 1/14/2020 Strike @ 1432.814 4642L.$100. Fixed Index Annuitie Exhibit 5. | Equity/Index. | Bank of America Mer. EYKN6V0ZCB8VDIIULBSO... [01/14/2019{01/14/2020 .. .....5,444,564 | 1433 N 482,050 0 0 0 0 0/0
RUSSELL 2000 1/14/2020 Strike @ 1432.814 464215099 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer. EYKN6V0ZCB8VDIIULBSO... |01/14/2019|01/14/2020 ,597,396 | 143 672,657 0 0 0 0 0/0.
RUSSELL 2000 10/11/2019 Strike @ 1546.679 4642L.$095. Fixed Index Annuitie Exhibit 5. | Equity/Index. | Bank of America Mer. EYKN6V0ZCB8VDIIULBSO... | 10/12/2018{10/11/2019 ,284,424 | 154 0 0 0 0 0/0
RUSSELL 2000 10/11/2019 Strike @ 1546.679 4642L.$096 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer. EYKN6V0ZCB8VDIIULBSO... | 10/12/2018|10/11/2019 ....6,374,668 | 154 0 0 0 0 0/0.
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1 3 4 5 7 9 12 13 17 18 19 20 21 22 23
Current Year
Initial Cost of Adjustment Hedge
Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule| Type(s) of Date of Premium Current o Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used | / Exhibit Risk(s) Exchange, Counterparty Maturity or Notional (Received) Year d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
D for Income Generation or Replicated | Identifier (a) or Central Cleari Expiration Amount Paid Income e (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)
RUSSELL 2000 11/14/2019 Strike @ 1502.505 4642L$097. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 11/14/2019 ...8,144,959 il | 0].......250,948 | ...|..........250,948 |....... 191,204 0 0 0 0 0/0
RUSSELL 2000 12/13/2019 Strike @ 1410.813 4642L.$098 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 12/13/2019 ....6,907,213 0| 0].....650,701 | ...|.......650,701 | ....... 439,803 0 0 0 0 0/0.
RUSSELL 2000 2/14/2020 Strike @ 1545.097 4642L$101 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 02/14/2020] ... ..30,306,614 | 1545.......oocooe. [ v [ 1,319,155 | ............ 0 ]......1,069,227 | ... | .......1,059,227 | ..... (259,928) 0 0 0 0 0/0
RUSSELL 2000 2/14/2020 Strike @ 1545.097 4642L.$102 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 02/14/2020 8,408,173 | 1545, [ 0 [ 278,849 | ............ 0]......223,898 | ..|......223,898 | ... (54,951) 0 0 0 0 0/0.
RUSSELL 2000 3/13/2020 Strike @ 1549.635 4642L.$103 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 03/13/2020 22,127,502 | 1550..cc.ccccccncs [ v 0 [ 962,227 | ............. 0 | 844,746 | ... | ..........844,746 | ..... (117,481) 0 0 0 0 0/0
RUSSELL 2000 3/13/2020 Strike @ 1549.635 4642L.$104 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 03/13/2020 8,472,268 | 1550, [ o0 [ 281,450 | ............. 0 | 247,087 | ... | ...........247,087 | ....... (34,363) 0 0 0 0 0/0.
RUSSELL 2000 4/12/2019 Strike @ 1549.509 4642L.$076. Exhibit 5. | Equity/Index. | Goldman Sachs.................... W22LROWP2IHZNBB6K528. 04/12/2019 13,791,602 | 1550.....ciccinis 0000 216,122 [ o0 [ 0 |.85,322 | . |...........65,322 | ... .54,966 0 0 0 0 0/0
RUSSELL 2000 4/12/2019 Strike @ 1549.509 4642L.$074 Exhibit 5. | Equity/Index. | Goldman Sachs.................... W22LROWP2IHZNBB6K528. 04/12/2019 +..5,849,551 | 1550....ccvvvnes [ 0000333425 |0 | 0 [ 100,777 | e 100,777 84,799 0 0 0 0 0/0.
RUSSELL 2000 4/12/2019 Strike @ 1549.509 4642L.$078 Exhibit 5. | Equity/Index. | Goldman Sachs..................... W22LROWP2IHZNBB6K528. 04/12/2019 .......561,129 9,584 0 0 0 0 0/0
RUSSELL 2000 4/12/2019 Strike @ 1549.509 4642L.$075 Exhibit 5. | Equity/Index. | Goldman Sachs.........ccccc...... W22LROWP2IHZNBB6K528. 04/12/2019 ...12,533,978 0 0 0 0 0/0
RUSSELL 2000 4/12/2019 Strike @ 1549.509 4642L.$077. Exhibit 5. | Equity/Index. | Goldman Sachs. W22LROWP2IHZNBB6K528. 04/12/2019 107,474 0 0 0 0 0/0
RUSSELL 2000 5/14/2019 Strike @ 1600.3438 4642L.$080. Exhibit 5. | Equity/Index. | Morgan Stanley. . 4PQUHN3JPFGFNF3BB653. 05/14/2019 961,605 0 0 0 0 0/0
RUSSELL 2000 5/14/2019 Strike @ 1600.3438 4642L.$079. Exhibit 5. | Equity/Index. | Morgan Stanley. . 4PQUHN3JPFGFNF3BB653. 05/14/2019 ,198,127 0 0 0 0 0/0
RUSSELL 2000 5/14/2019 Strike @ 1600.3438 4642L.$081 Exhibit 5. | Equity/Index. | Morgan Stanley. . 4PQUHN3JPFGFNF3BB653. 05/14/2019] ... ....2,970,766 0 0 0 0 0/0.
RUSSELL 2000 6/14/2019 Strike @ 1684.7246 464215083 Exhibit 5. | Equity/Index. | Morgan Stanley..................... 4PQUHN3JPFGFNF3BB653. 06/14/2019] ... .......146,689 0 0 0 0 0/0
RUSSELL 2000 6/14/2019 Strike @ 1684.7246 4642L.$082 Exhibit 5. | Equity/Index. | Morgan Stanley.........ccc.......... 4PQUHN3JPFGFNF3BB653. 06/14/2019 ...4,038,386 0 0 0 0 0/0
RUSSELL 2000 6/14/2019 Strike @ 1684.73 464215084 Exhibit 5. | Equity/Index. | Morgan Stanley.................... 4PQUHN3JPFGFNF3BB653. 06/14/2019 ....5,840,336 0 0 0 0 0/0
RUSSELL 2000 7/12/2019 Strike @ 1687.0791 4642L.$086. Exhibit 5. | Equity/Index. | Morgan Stanley..........cc.......... 4PQUHN3JPFGFNF3BB653. 07/12/2019 3,711,591 0 0 0 0 0/0
RUSSELL 2000 7/12/2019 Strike @ 1687.0791 4642L.$087. Exhibit 5. | Equity/Index. | Morgan Stanley..................... 4PQUHN3JPFGFNF3BB653. 07/12/2019 ....3,095,031 0 0 0 0 0/0.
RUSSELL 2000 7/12/2019 Strike @ 1687.0791 46421088 Exhibit 5. | Equity/Index. | Morgan Stanley.........c.c..co...... 4PQUHN3JPFGFNF3BB653. 07/12/2019] .........86 | ........ 144,262 0 0 0 0 0/0
RUSSELL 2000 7/12/2019 Strike @ 1687.0791 4642L.$085. Exhibit 5. | Equity/Index. | Morgan Stanley..................... 4PQUHN3JPFGFNF3BB653. 07/12/2019 ....1,863,396 0 0 0 0 0/0
RUSSELL 2000 8/14/2019 Strike @ 1692.578 46421089 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 08/14/2019 ....3,910,837 0 0 0 0 0/0
RUSSELL 2000 8/14/2019 Strike @ 1692.578 4642L.$091 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 08/14/2019 ....3,259,871 0 0 0 0 0/0
RUSSELL 2000 8/14/2019 Strike @ 1692.578 4642L.$090. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 08/14/2019] .......431 | ........ 729,603 0 0 0 0 0/0
RUSSELL 2000 9/13/2019 Strike @ 1721.719 4642L.$094 Exhibit 5. | Equity/Index. | Bank of America Mer. EYKN6V0ZCB8VDIIULBSO... 09/13/2019 .. .....6,025,724 0 0 0 0 0/0.
RUSSELL 2000 9/13/2019 Strike @ 1721.719 4642L.$092 Exhibit 5. | Equity/Index. | Bank of America Mer. EYKNGV0ZCB8VDIIULBSO... 09/13/2019 ,569,950 0 0 0 0 0/0
RUSSELL 2000 9/13/2019 Strike @ 1721.719 4642L.$093 Exhibit 5. | Equity/Index. | Bank of America Mer. EYKN6V0ZCB8VDIIULBSO... 09/13/2019 <errrn958,171 0 0 0 0 0/0.
S&P 500 1/14/2020 Strike @ 2582.61 7846L.$121 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 01/14/2020] ... ..28,054,763 | 2583.......ccvve. [ v [ 2,063,937 | ............ 0 ....1,665,431 0 0 0 0 0/0
S&P 500 1/14/2020 Strike @ 2582.61 7846L.$122 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 01/14/2020 ..12,298,389 905,194 | ............. 0....1591,009 |..}|....1591,009 |.... 685,815 0 0 0 0 0/0.
S&P 500 10/11/2019 Strike @ 2767.13 7846L$115. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 10/11/2019 5,574,190 | 2767..coccvrrrns [ 0000 809,119 [0 [ 0.......337,592 | ... | ...........337,592 | ....... 212,576 0 0 0 0 0/0
S&P 500 10/11/2019 Strike @ 2767.13 7846L.$113. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 10/11/2019 ..17,700,390 [2767........ocoe0. | .. 1,299,123 | o0 [ 0....1071997 |..|....1071997 |.... 675,016 0 0 0 0 0/0.
S&P 500 10/11/2019 Strike @ 2767.13 7846L$114 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 10/11/2019 21,284,668 | 2767......covvvvs [ 000 94,288 [ 0 [ 0 | 77,804 | . | ... 77,804 | 48,991 0 0 0 0 0/0
S&P 500 11/14/2019 Strike @ 2701.58 7846L$117. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 11/14/2019 ..24,164,579 | 2702......ccvvve | .. 1,810,548 [ oo [ 0 ...1,202,403 0 0 0 0 0/0
S&P 500 12/13/2019 Strike @ 2599.95 7846L$119 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 12/13/2019 ..23,370,093 | 2600.............. | .....1,869,010 |.... 0| 0 ...1,618,492 0 0 0 0 0/0
S&P 500 2/14/2020 Strike @ 2745.73 7846L.$124 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 02/14/2020] ... ...86,156,916 5,629,623 | ........... 0 ...1,317,635 0 0 0 0 0/0.
S&P 500 2/14/2020 Strike @ 2745.73 7846L$125 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 02/14/2020 21,223,422 | 2746.......ccove. | o0 [ 1,386,770 | ............. 0. 1711,350 | ... |....... 1,711,350 |....... 324,580 0 0 0 0 0/0
S&P 500 3/13/2020 Strike @ 2808.48 7846L.$128 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 03/13/2020 ..30,058,235 [2808.............. | ccovvrrrirriininnn0 [ 1,875,903 | ............ 0....2007,286 |..|......2,007,286 ... 131,383 0 0 0 0 0/0.
S&P 500 3/13/2020 Strike @ 2808.48 7846L$127 Exhibit 5. | Equity/Index. | Bank of America Mer. EYKN6V0ZCB8VDIIULBSO... 03/13/2020 108,651,132 6,780,803 | ..........0 | .. 7,255,711 || ... 7,255,711 ... 474,909 0 0 0 0 0/0
S&P 500 4/12/2019 Strike @ 2656.3 7846L.$083 Exhibit 5. | Equity/Index. | Goldman Sachs. W22LROWP2IHZNBB6K528. 04/12/2019 ...22,849,572 ..1,163,292 0 0 0 0 0/0.
S&P 500 4/12/2019 Strike @ 2656.3 784615084 Exhibit 5. | Equity/Index. | Goldman Sachs. W22LROWP2IHZNBB6K528. 04/12/2019 ...16,491,373 839,590 0 0 0 0 0/0
S&P 500 4/12/2019 Strike @ 2656.3 7846L.$085 Exhibit 5. | Equity/Index. | Goldman Sachs. W22LROWP2IHZNBB6K528. 04/12/2019 331,666 | 2656........cvv | 24873 | 0 |0 | 22471 | 22471 .16,885 0 0 0 0 0/0.
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) [ Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule| Type(s) of Date of | Number Rate of Index| ~ Premium Premium Current o Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received (Received) (Received) Year Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Descripi for Income Generation or Replicated | Identifier (a) or Central Cleari Date | Expiration | Contracts|  Amount (Paid) Paid Paid Income | Carrying Value | e | Fair Value (Decrease) | B.JA.C.V. | )/Accretion Items Exposure Entity end (b)
S&P 500 4/12/2019 Strike @ 2656.3 7846L.$082 Fixed Index Annuitie Exhibit 5. | Equity/Index. | Goldman Sachs.................... W22LROWP2IHZNBB6K528. | 04/13/2018 |04/12/2019 ...26,193 | ...69,575,775 |2656... N 4877,262 | .ooovvvviccrnenn0 | i (VO 4,713,900 |...[......4,713,900 |....3,542,165 0 0 0 0 0/0
S&P 500 4/12/2019 Strike @ 2656.3 7846L.$086 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Goldman Sachs..................... W22LROWP2IHZNBB6K528. 04/16/2018(04/12/2019 ........ 605 | .....1,605,733 |2656... B I 118,482 | o0 | (V) IR 108,792 | ... ... 108,792 | ......... 81,749 0 0 0 0 0/0.
S&P 500 5/14/2019 Strike @ 2730.13 7846L.5088 Fixed Index Annuitie Exhibit 5. | Equity/Index. | Morgan Stanley..........c...c....... 4PQUHN3JPFGFNF3BB653. |05/14/2018 |05/14/2019] .....7,362 | ...20,099,135 |2730... e 1,398,774 | .oovvvciiieeenn0 | i 0 [ 1,912,155 | ...|......1,912,155 | ....1,476,820 0 0 0 0 0/0
S&P 500 5/14/2019 Strike @ 2730.13 7846L.$089 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Morgan Stanley...........ccc....... 4PQUHN3JPFGFNF3BB653. [05/14/2018(05/14/2019 ....4,532 | ...12,372,949 | 2730... B I 861,080 |..ooovrvvvricirnn0 [ 0 [ 1,125,882 | ... ..o 1,125,882 |....... 867,709 0 0 0 0 0/0.
S&P 500 5/14/2019 Strike @ 2730.13 7846L$090. Fixed Index Annuitie: Exhibit 5. | Equity/Index. | Morgan Stanley..................... 4PQUHN3JPFGFNF3BB653. |05/14/2018 |05/14/2019] .....3,675 | ...10,032,054 |2730... B [ 698,168 | ......ooovvcceeen0 | o 0 [ 913,878 |...|..... 913,878 |....... 704,360 0 0 0 0 0/0
S&P 500 6/14/2019 Strike @ 2782.49 7846L.$092 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Morgan Stanley...........cccccc... 4PQUHN3JPFGFNF3BB653. [06/14/2018(06/14/2019] .....3,724 | ...10,362,549 | 2782... B I 707,598 | .0 [ (VN IR 771,845 [ .| oo 771,845 | 589,606 0 0 0 0 0/0.
S&P 500 6/14/2019 Strike @ 2782.49 7846L$094. Fixed Index Annuitie Exhibit 5. | Equity/Index. | Morgan Stanley..........c........... 4PQUHN3JPFGFNF3BB653. |06/14/2018 |06/14/2019] .....8,266 | ...23,000,535 |2782... e 1,570,572 | .covvvvvciiirennn0 | i 0 [ 1,728,602 | ...|.......1,728,602 |....1,320,558 0 0 0 0 0/0
S&P 500 6/14/2019 Strike @ 2782.49 7846L.$093 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Morgan Stanley...........ccc....... 4PQUHN3JPFGFNF3BB653. [06/14/2018(06/14/2019 ........ AT4 | ...1,317,759 | 2782 89,982 B [— 97,881 |......... 74,769 0 0 0 0 0/0.
S&P 500 6/14/2019 Strike @ 2782.49 7846L$095 Fixed Index Annuitie Exhibit 5. | Equity/Index. | Morgan Stanley..................... 4PQUHN3JPFGFNF3BB653. |06/15/2018 |06/14/2019) ......... 231 | .......642,588 [2782........ccccc. | 038,052 | o0 | 0 | e 47,863 | [ 47,863 |....... .36,562 0 0 0 0 0/0
S&P 500 6/14/2019 Strike @ 2782.49 7846L.$096 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Morgan Stanley........ccc.......... 4PQUHN3JPFGFNF3BB653. |06/15/2018|06/14/2019 .......... 76 | ......... 211414 [ 2782....vvceee | 12,519 |0 | 0 | 15,703 | f e 15,703 |......... 11,995 0 0 0 0 0/0
S&P 500 7/12/2019 Strike @ 2801.31 7846L$103 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Morgan Stanley. . 4PQUHN3JPFGFNF3BB653. |07/17/2018 |07/12/2019 ....1,275,661 | 2801 0 0 0 0 0/0
S&P 500 7/12/2019 Strike @ 2801.31 7846L$099 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Morgan Stanley. . 4PQUHN3JPFGFNF3BB653. |07/13/2018 07/12/2019 ,522,143 0 0 0 0 0/0.
S&P 500 7/12/2019 Strike @ 2801.31 7846L$102 Fixed Index Annuitie Exhibit 5. | Equity/Index. | Morgan Stanley. . 4PQUHN3JPFGFNF3BB653. |07/17/2018 |07/12/2019 485,047 0 0 0 0 0/0
S&P 500 7/12/2019 Strike @ 2801.31 7846L.$098. Fixed Index Annuities Exhibit 5. | Equity/Index. | Morgan Stanley. . 4PQUHN3JPFGFNF3BB653. |07/13/2018|07/12/2019 13523492 280..cove | 117,237 |0 | 0 [ 932,243 || .0 932,243 | 693,889 0 0 0 0 0/0
S&P 500 7/12/2019 Strike @ 2801.31 7846L$100. Fixed Index Annuitie: Exhibit 5. | Equity/Index. | Morgan Stanley..................... 4PQUHN3JPFGFNF3BB653. |07/13/2018|07/12/2019 ...11,021,530 i 800,300 596,395 0 0 0 0 0/0
S&P 500 8/14/2019 Strike @ 2839.96 7846L.$106 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... | 08/14/2018|08/14/2019 ...15,288,555 B I 931,939 |0 [ (VN IR 518,965 |...|..........518,965 |....... 346,319 0 0 0 0 0/0
S&P 500 8/14/2019 Strike @ 2839.96 7846L$105. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... | 08/14/2018|08/14/2019 ....8,470,266 e 516,300 | ..ooovvvvvicrenn0 [ e (V1 I 287,520 |...| ... 287,520 |....... 191,870 0 0 0 0 0/0
S&P 500 8/14/2019 Strike @ 2839.96 7846L.$104 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... | 08/14/2018|08/14/2019 ...13,856,392 B I 844,595 | ...ccoovvvvieiinn0 | (VN I 470,351 |...|.........470,351 | ....... 313,877 0 0 0 0 0/0
S&P 500 9/13/2019 Strike @ 2904.98 7846L.$108 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... |09/14/2018|09/13/2019 ..19,290,113 B - 1,180,504 | ..oovvvvvvvvriee0 | e LV R 470,188 | ...|..... 470,188 296,976 0 0 0 0 0/0
S&P 500 9/13/2019 Strike @ 2904.98 7846L.$109. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... | 09/14/2018{09/13/2019 <. ,380,247 | 2905........ovvvs [ 0000 851,660 [ o0 [ (VN IR 179,890 |...|..cc...... 179,890 |...... 113,621 0 0 0 0 0/0
S&P 500 9/13/2019 Strike @ 2904.98 7846L$112 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... [ 09/17/2018{09/13/2019 1,217,564 1 2905......coovi [ oo 71,336 [0 [ (VI I 29,678 | .| oo 29,678 |....... 18,745 0 0 0 0 0/0
S&P 500 9/13/2019 Strike @ 2904.98 7846L.$110. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... | 09/14/2018|09/13/2019 19,274,775 | 2905........ooo. [ 1,179,600 [ o0 [ (V1 IR 469,814 |..|......469,814 | ... 296,739 0 0 0 0 0/0
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$034 Tenor: 1826 days SD:12/06/2018
ED:12/06/2023 Macro Rate Hedge. . | Exhibit 5. | Interest Rate | Goldman Sachs. W22LROWP2IHZNBB6K528. | 12/06/2018 | 12/06/2023 .261,000,000 | 2.750000. 9,450,000 2,722,130 | .| ..o 12,722,130 |...1,371,617 0 0 0 0 0/0
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$030 Tenor: 1826 days SD:12/06/2018
ED:12/06/2023 Macro Rate Hedge.........cccoovvuvuvuieens Exhibit 5. | Interest Rate | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... | 12/06/2018| 12/06/2023 .245,000,000 | 2.750000. 9,300,000 (U I 0 ... 11,901,217 | .| .. 11,901,217 |....1,256,457 0 0 0 0 0/0
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$032 Tenor: 1826 days SD:12/06/2018
ED:12/06/2023 Macro Rate Hedge........................ . | Exhibit 5. | Interest Rate | BNP Paribas............ccccccceeeee KVQRAN79VEW8JPSK1K14. | 12/06/2018| 12/06/2023 .275,000,000 {2.750000.......|...10,615,000 |.....ccovrrrrreeeen0 | o0 [ 13,382,706 |...|..... 13,382,706 |....1,414,273 0 0 0 0 0/0.
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$026 Tenor: 1826 days SD:12/06/2018
ED:12/06/2023 Macro Rate Hedge........................ .| Exhibit 5. | Interest Rate | Morgan Stanley............ccc...... 4PQUHN3JPFGFNF3BB653. | 12/06/2018 | 12/06/2023 .273,000,000 | 2.750000....... [ ...10,504,305 |.....cccccooerrrn0 | i [ 13,653,066 |...|..... 13,653,066 |....1,812,449 0 0 0 0 0/0
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$028 Tenor: 1826 days SD:12/06/2018
ED:12/06/2023 Macro Rate Hedge........................ . | Exhibit 5. | Interest Rate | Credit SUisse................ooovwreer ANGGYXNXO0JLX3X63JN86.. | 12/06/2018 | 12/06/2023 .246,000,000 |2.750000....... ] .....9,450,000 0 | 0 [ 11,997,612 | ... ..... 11,997,612 |....1,223,539 0 0 0 0 0/0.
0089999999. Total-Purchased Options-Hedging Other-Call Options and Warrant; ...85,152,646 |....22,228/451 | ............. 0 |...123,024,691 [XX] ....123,024,691 |..33,249,955 0 0 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
NASDAQ 100 10/18/2019 Strike @ 7116.088 73LBL$000 Periodic 10/18/2019 Variable Annuities. Exhibit 5. | Equity/Index. | Credit SUSSE............coocvuuvurnee ANGGYXNX0JLX3X63JN86.. | 10/18/2018|10/22/2019 | ...23,890 | .169,999,927 |7116. 0 0 | e | (7,614211) A | ... (7,614,211) | (13,690,580) 0 0 0 0 0/0
RUSSELL 2000 10/18/2019 Strike @ 1560.752 46LBL$000 Periodic 10/18/2019. Variable Annuities Exhibit 5. | Equity/Index. | Barclays Capital. AC28XWWI3WIBK2824319... | 10/18/2018 | 10/22/2019 .176,197 | .275,000,023 [ 1561.......cccccee | corvrvvrvrrrnneen0 | covveerrrrriirnnn0 [ e 0| ... (8,992,772) | M. | ...... (8,992,772) | (22,352,526) 0 0 0 0 0/0
S&P 500 01/29/2021 Strike @ 1286.12 78462F$68. Variable Annuitie: Exhibit 5. | Equity/Index. | Credit Suisse........................ ANGGYXNX0JLX3X63JN86.. | 05/18/2011|01/29/2021| ......... 75 | 96,459 JEUURRRN [N 21,324 0 0 0 0 0/0
S&P 500 01/31/2020 Strike @ 1380.00 78462F$56. Variable Annuities. Exhibit 5. Barclays Capital. AC28XWWI3WIBK2824319... [03/23/201001/31/2020 .158,700 37,835 0 0 0 0 0/0.
S&P 500 02/26/2021 Strike @ 1327.22 78462F$69. Variable Annuities. Exhibit 5. | Equity/Index. | Credit Suisse.. ANGGYXNX0JLX3X63JN86.. | 05/18/2011|02/26/2021 .126,086 .28,446 0 0 0 0 0/0
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S&P 500 02/28/2020 Strike @ 1380.00 78462F$57. Variable Annuitie: Exhibit 5. Barclays Capital. AC28XWWI3WIBK2824319... |03/23/2010| 01/28/2020 .......... 65 | .....o.... 89,700 |1380... B IO 21,385 | o0 [ (VN IR 126 | .| oo 126 | oo (483) 0 0 0 0 0/0
S&P 500 03/31/2021 Strike @ 1325.83 78462F$70. Variable Annuities. Exhibit 5. | Equity/Index. | Credit Suisse......................... ANGGYXNXO0JLX3X63JN86.. [05/18/2011(03/31/2021 ........ 1585 | ........ 205,504 (1326... B IR 46,387 | .o [ (V) IR 1,336 | .o [ e 1,336 | ......... (1,703) 0 0 0 0 0/0.
S&P 500 04/30/2019 Strike @ 1149.00 78462F$50. Variable Annuitie: Exhibit 5. BNP Pariba: KVQRAN79VEW8JPSK1K14.|06/17/2009|04/30/2019] ........ 295 338,955 |1149. 90,323 (VN IO 0 14 14 (58) 0 0 0 0 0/0
S&P 500 04/30/2021 Strike @ 1363.61 78462F$71 Variable Annuities. Exhibit 5. | Equity/Index. | Credit Suisse......................... ANGGYXNXO0JLX3X63JN86.. [05/18/2011(04/30/2021 ........ 120 | ....... 163,633 | 1364.......coovvv. [ 0000000 37,620 [ o0 [ (V) IR 1,272 | oo | v 1272 | oo (1,507) 0 0 0 0 0/0.
S&P 500 05/28/2021 Strike @ 1257.60 78462F$72. Variable Annuitie: Exhibit 5. | Equity/Index. | JP Morgan & Company.......... 8I5DZWZKVSZITNUHU748... [01/25/2012|05/28/2021| ....... 393 | ......494,237 [1258........ccccc. | 145,214 | L0 | 0 [ oo 2,990 |...|..... 2,990 | ........ (3,666) 0 0 0 0 0/0
S&P 500 05/31/2019 Strike @ 1149.00 78462F$51 Variable Annuities. Exhibit 5. BNP Paribas. KVQRAN79VEW8JPSK1K14. |06/17/2009|05/31/2019] ........ 385 | ........ 442,365 | 1149....ccccoonns | e 117,336 [0 | (V) IR O A (156) 0 0 0 0 0/0.
S&P 500 06/30/2021 Strike @ 1257.60 78462F$73. Variable Annuitie: Exhibit 5. | Equity/Index. | JP Morgan & Company......... 8I5DZWZKVSZITNUHU748... [01/25/2012|06/30/2021| ........ 621 | ......780,970 [1258.........cccc. | .0000ei230,056 | .ooovviiiicccncn0 | (V0 R 5,055 |..|..... 5,055 | ... (6,037) 0 0 0 0 0/0
S&P 500 07/30/2021 Strike @ 1257.60 78462F$74. Variable Annuities. Exhibit 5. | Equity/Index. | JP Morgan & Company.......... 815DZWZKVSZI1NUHU748... | 01/25/2012|07/30/2021| ......... 203 | ........ 265,293 [1258......coocceee | cerrrn 15,313 | 0 [ (V) IR 1,752 | oo | e 1,752 | oo (2,038) 0 0 0 0 0/0.
S&P 500 08/31/2021 Strike @ 1257.60 78462F$75. Variable Annuitie: Exhibit 5. | Equity/Index. | JP Morgan & Company.......... 8I5DZWZKVSZITNUHU748... [01/25/2012|08/31/2021| ........ 223 | .......280,445 |1258. 83,041 (VN IO 0 2,056 2,056 (2,333) 0 0 0 0 0/0
S&P 500 09/30/2019 Strike @ 1370.00 78462F$52 Variable Annuities. Exhibit 5. BNP Pariba: KVQR4N79VEW8JPSK1K14. [01/05/2010{09/30/2019 | ........ 240 | ........ 328,800 [1370......cccceee | verrrn81,238 | o0 [ 0 49 49 (883) 0 0 0 0 0/0
S&P 500 09/30/2020 Strike @ 1141.20 78462F$64. Variable Annuitie: Exhibit 5. | Equity/Index. | Credit Suisse. ANGGYXNX0JLX3X63JN86.. | 05/18/2011|09/30/2020 1141 42 (103) 0 0 0 0 0/0
S&P 500 09/30/2021 Strike @ 1257.60 78462F$76. Variable Annuities. Exhibit 5. | Equity/Index. | JP Morgan & Company. . 815DZWZKVSZI1NUHU748... | 01/25/2012| 09/30/2021 125 1111 .(1,229) 0 0 0 0 0/0
S&P 500 10/01/2019 Strike @ 2924.59 78LBL$000 Periodic 10/01/2019. Variable Annuitie: Exhibit 5. | Equity/Index. | Goldman Sachs..................... W22LROWP2IHZNBB6K528. | 10/01/2018|10/01/2019| ...76,934 | .225,000,407 |2925. 0 (VN IO 0] . (3,746,565) | A. | ...... (3,746,565) | (21,309,010) 0 0 0 0 0/0
S&P 500 10/15/2019 Strike @ 2750.79 78LBL$001 Periodic 10/15/2019. Variable Annuities. Exhibit 5. | Equity/Index. | Bank of America Merrill Lynch EYKN6V0ZCB8VD9IULBSO... | 10/15/2018|10/17/2019 236,296 | 649,999,986 |2751........ccvve. [ covvvrrrrrricecnn0 [ [ 0| ...(22,739,372) | *. | ....(22,739,372) | (43,274,353) 0 0 0 0 0/0
S&P 500 10/29/2021 Strike @ 1257.60 78462F$77. Variable Annuitie: Exhibit 5. | Equity/Index. | JP Morgan & Company.......... 8I5DZWZKVSZITNUHU748... [01/25/2012|10/29/2021| ........ 211 | .......265,354 [1258.......cccces | e 78,819 | o0 | 0 | 167 | | e 2167 [ ) 0 0 0 0 0/0
S&P 500 10/30/2020 Strike @ 1183.26 78462F$65 Variable Annuities. Exhibit 5. | Equity/Index. | Credit SUSSE............coovvvvvvnnne ANGGYXNX0JLX3X63JN86.. | 05/18/2011|10/30/2020 ........... 25 | 29,682 [1183... ) 0 0 0 0 0/0
S&P 500 10/31/2019 Strike @ 1370.00 78462F$53. Variable Annuitie: Exhibit 5. BNP Pariba: KVQR4N79VEW8JPSK1K14. [01/05/2010{ 10/31/2019 ........ 305 | .......417,850 |1370... B I 103,102 ) 0 0 0 0 0/0
S&P 500 11/29/2019 Strike @ 1370.00 78462F$54. Variable Annuities. Exhibit 5. BNP Pariba: KVQR4N79VEWSJPSK1K14. [01/05/2010{11/29/2019 205,500 | 1370. 50,664 ) 0 0 0 0 0/0
S&P 500 11/30/2020 Strike @ 1180.55 78462F$66. Variable Annuitie: Exhibit 5. | Equity/Index. | Credit Suisse. ANGGYXNXO0JLX3X63JN86.. [05/18/2011 [ 11/30/2020 JR— 53,125 [1181... B [ 11,122 0 0 0 0 0/0
S&P 500 11/30/2021 Strike @ 1257.60 78462F$78. Variable Annuities. Exhibit 5. | Equity/Index. | JP Morgan & Company. . 815DZWZKVSZI1NUHU748... | 01/25/2012| 11/30/2021 295,536 | 1258. 88,085 0 0 0 0 0/0
S&P 500 12/31/2019 Strike @ 1380.00 78462F$55. Variable Annuitie: Exhibit 5. Barclays Capital. AC28XWWI3WIBK2824319... [03/23/2010 [ 12/31/2019 262,200 | 1380. 62,700 0 0 0 0 0/0
S&P 500 12/31/2020 Strike @ 1257.64 78462F$67. Variable Annuities. Exhibit 5. | Equity/Index. | Credit SUiSSe.............cocccouvnnne ANGGYXNX0JLX3X63JN86.. | 05/18/2011(12/31/2020] .........65 | .......... 81,747 1258 | e 17,796 0 0 0 0 0/0
S&P 500 12/31/2021 Strike @ 1257.60 78462F$79. Variable Annuitie: Exhibit 5. | Equity/Index. | JP Morgan & Company.......... 815DZWZKVSZI1NUHU748... |01/25/2012| 12/31/2021] .......517 | ........ 650,179 [1258.........ccc0. | o 194,165 0 0 0 0 0/0.
S&P 500 3/31/2020 Strike @ 1089.41 78462F$58. Variable Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... | 06/17/201003/31/2020] ......... 315 | ........ 343,164 [1089.......ccceee | corrrienes 93,410 0 0 0 0 0/0
S&P 500 4/30/2020 Strike @ 1089.41 78462F§59. Variable Annuitie: Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... [06/17/2010(04/30/2020 ......... 250 | .......272,353 | 1089.....ccccccc. | coovecces 74,010 0 0 0 0 0/0.
S&P 500 5/29/2020 Strike @ 1049.00 78462F$60. Variable Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... | 10/05/2010 | 06/29/2020 ........ 135 | ... 141,615 | 1049....c.oooooe. [ o 41,303 0 0 0 0 0/0
S&P 500 6/30/2020 Strike @ 1049.00 78462F$61 Variable Annuitie: Exhibit 5. | Equity/Index. | Barclays Capital. AC28XWWI3WIBK2824319... [ 10/05/2010(06/30/2020 ........ 120 | ........125,880 | 1049. 35,208 0 0 0 0 0/0
S&P 500 7/31/2020 Strike @ 1049.33 78462F$62. Variable Annuities. Exhibit 5. | Equity/Index. | Barclays Capital AC28XWWI3WIBK2824319... | 10/05/2010|07/31/2020] ........ 105 | ........ 110,180 | 1049 0,864 (U I 0 112 112 (295) 0 0 0 0 0/0
S&P 500 8/31/2020 Strike @ 1049.33 78462F§63. Variable Annuitie: Exhibit 5. | Equity/Index. | Barclays Capital. AC28XWWI3WIBK2824319... [ 10/05/2010/08/31/2020] ........ 120 | ........125,920 | 1049. 35,348 0 [ e 0 160 160 (363) 0 0 0 0 0/0.
0099999999. Total-Purchased OptionS-HEAGING OtNEI-PUL OPHIONS. ... .. .rrrrruussssieteieeesessssseeeeeeeeeesss e eees11 8881 E 1111144111140 1L | 1,985,474 0 | 0 | ...(43,063,247) [XX| ....(43,063,247) |(100,667,238) 0 0 0 0 XXX XXX
01 . Total-Purchased Options-Hedging Other. ...87,138,120 |...22,228,451 | ............. 0 ... 79,961,444 [XX|...... 79,961,444 | (67,417,283) 0 0 0 0 XXX XXX
0369999999. Total-Purchased Options-Call Options and Warrant: ..85,152,646 |....22,228/451 | ............. 0 |...123,024,691 [XX]....123,024,691 | ..33,249,955 0 0 0 0 XXX XXX
0379999999, TOtal-PUICNASET OPHONS-PUE OPHONS. ... vvvv1rrvesserresssrsssssesssssessssssssssssessesssessessssessssssessssssssssssssesesssseessssseesssssesessseeee88 4008881440888 1100888420888 400088 1800881100088 1000 88100081 S 1000888200088 1800 EE 8104001100001 00 8180400 E 111000818 19008 1890088840081 1 900081920088 120 4408884400880 0E 1900814008889 nnnes | annes 1,985,474 .0 ....(43,063,247) [XX| ....(43,083,247) ((100,667,238) 0 0 0 0 XXX XXX
0429999999. Total-Purchased Option: ..87,138,120 |....22,228 451 ...719,961,444 |XX|.....79,961,444 | (67,417,283) 0 0 0 0 XXX XXX
Written Options - Hedging Other - Call Options and
RUSSELL 2000 1/14/2020 Strike @ 1513.481 46425$100. Fixed Index Annuitie Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... [01/14/2019{01/14/2020| .....3,800 | .....5,751,092 | 1513...cccccuvccs | ovvivrnrrrnrn0 | e (138,041) | ............. 0 | oo (250,562) | ... | ccovvve (250,562) | ... (112,521) 0 0/0
RUSSELL 2000 1/14/2020 Strike @ 1517.923 46425$099 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... [01/14/2019{01/14/2020 ..... 5,302 | ....8,048,680 | 1518......cccoees | corvrrrrrireenn0 | v (184,100) | ............. (U I (334,190) | oo | covvvenn (334,190) | ..... (150,090) 0 0 0 0 0/0
RUSSELL 2000 10/11/2019 Strike @ 1637.00505 4642S$096. Fixed Index Annuitie Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... [ 10/12/2018{10/11/2019] .....4,122 | .....6,746,949 | 1637... 0| (VN I (1,870) | oo | e (1,870) | oo 454 0 0 0 0 0/0
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1 3 4 5 7 9 10 1" 12 13 14 16 18 19 20 21 22 23
Cumulative
Prior Year(s) [ Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule| Type(s) of Date of Rate of Index| ~ Premium Premium Current o Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used | / Exhibit Risk(s) Exchange, Counterparty Maturity or Notional Received (Received) | (Received) Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
D for Income Generation or Replicated | Identifier (a) or Central Cleari Expiration Amount (Paid) Paid Paid Income | Carrying Value | e | Fair Value (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)
RUSSELL 2000 10/11/2019 Strike @ 1642.41843 46425$095. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 10/11/2019 ...1,363,930 |1642... B (27,517) | covvvverrriicennl0 [ 0 [ oo (304) [ ... | oo (304) 116 0 0 0 0 0/0
RUSSELL 2000 11/14/2019 Strike @ 1591.507 46425$097. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 11/14/2019 ....8,627,432 (1592... B I (197,923) | covvvvvvvvvvinnnnnn0 | i (V) I (37,460) | ... | wooveveee (37,460) (24,666) 0 0 0 0 0/0.
RUSSELL 2000 12/13/2019 Strike @ 1492.499 46425$098 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 12/13/2019 ..7,307,141 [1492... 0| 0 (328,823) | ... (328,823) (244,694) 0 0 0 0 0/0
RUSSELL 2000 2/14/2020 Strike @ 1633.322 46425$101 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 02/14/2020] ... ..32,037,121 | 1633 [ 0 [ (616,030) | ............ 0 (323,929) | ... (323,929) 192,101 0 0 0 0 0/0.
RUSSELL 2000 2/14/2020 Strike @ 1636.876 46425$102 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 02/14/2020 8,786,701 | 1637 ..o [ 0 | (103,960) | ............. LV O (64,503) | ... [ ccovreee (64,503) | ....... .39,457 0 0 0 0 0/0
RUSSELL 2000 3/13/2020 Strike @ 1635.175 46425$103 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 03/13/2020] ... ..23,348,942 | 1635.....cvrnnes [ 0 [ (378,061) | ............. 0 (314,407)| ... (314,407) 63,653 0 0 0 0 0/0.
RUSSELL 2000 3/13/2020 Strike @ 1639.049 46425$104. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 03/13/2020 8,845,718 | 1639....ccccvvcces [ 0 [ (104,757) | ...........| 0 [ e (87,089) | ... [ ccovrrve (87,089)] ....... .17,668 0 0 0 0 0/0
RUSSELL 2000 4/12/2019 Strike @ 1639.225571 4642S$076. Exhibit 5. | Equity/Index. | Goldman Sachs.................... W22LROWP2IHZNBB6K528. 04/12/2019 ....4,011,136 | 1639... 0 0 12 0 0 0 0 0/0.
RUSSELL 2000 4/12/2019 Strike @ 1639.23 4642S5$077. Exhibit 5. | Equity/Index. | Goldman Sachs..................... W22LROWP2IHZNBB6K528. 04/12/2019 .......113,697 | 1639... 0 0 0 0 0 0 0/0
RUSSELL 2000 4/12/2019 Strike @ 1639.535473 4642S$075. Exhibit 5. | Equity/Index. | Goldman Sachs.........ccccc...... W22LROWP2IHZNBB6K528. 04/12/2019 ...13,262,202 0 0 40 0 0 0 0 0/0
RUSSELL 2000 4/12/2019 Strike @ 1639.54 46425$078 Exhibit 5. | Equity/Index. | Goldman Sachs. W22LROWP2IHZNBB6K528. 04/12/2019 699,543 0 0 2 0 0 0 0 0/0
RUSSELL 2000 4/12/2019 Strike @ 1656.889974 46425$074. Exhibit 5. | Equity/Index. | Goldman Sachs. W22LROWP2IHZNBB6K528. 04/12/2019 ,254,925 0 0 4 0 0 0 0 0/0
RUSSELL 2000 5/14/2019 Strike @ 1690.443156 4642S$080. Exhibit 5. | Equity/Index. | Morgan Stanley. . 4PQUHN3JPFGFNF3BB653. 05/14/2019 ,072,044 (N ... (7) 392 0 0 0 0 0/0
RUSSELL 2000 5/14/2019 Strike @ 1691.403362 4642S$079. Exhibit 5. | Equity/Index. | Morgan Stanley. . 4PQUHN3JPFGFNF3BB653. 05/14/2019] ... .....3,380,100 (1)]... (1) 640 0 0 0 0 0/0.
RUSSELL 2000 5/14/2019 Strike @ 1707.726869 464253081 Exhibit 5. | Equity/Index. | Morgan Stanley..................... 4PQUHN3JPFGFNF3BB653. 05/14/2019 ....3,170,105 (97,104) (10)| ... (10) 602 0 0 0 0 0/0
RUSSELL 2000 6/14/2019 Strike @ 1782.4386 46425$082 Exhibit 5. | Equity/Index. | Morgan Stanley.........ccc.......... 4PQUHN3JPFGFNF3BB653. 06/14/2019 ... 4,272,612 B I (128,650) | ovvvvvvvviennns0 | 0 0 0 46 0 0 0 0 0/0
RUSSELL 2000 6/14/2019 Strike @ 1786.6504 4642S$083 Exhibit 5. | Equity/Index. | Morgan Stanley.................... 4PQUHN3JPFGFNF3BB653. 06/14/2019 .......155,564 B (R (4,556) [ ..oooccrrrrn [ 0 0 0 2 0 0 0 0 0/0
RUSSELL 2000 6/14/2019 Strike @ 1793.3951 46425$084 Exhibit 5. | Equity/Index. | Morgan Stanley..........cc.......... 4PQUHN3JPFGFNF3BB653. 06/14/2019 ....6,217,037 B I (174,374) | o0 | 0 0 0 66 0 0 0 0 0/0
RUSSELL 2000 7/12/2019 Strike @ 1787.629014 46425$085. Exhibit 5. | Equity/Index. | Morgan Stanley..................... 4PQUHN3JPFGFNF3BB653. 07/12/2019 .....1,974,454 S [ (56,226) | ..vvvvvvvvvrvrrnenns0 | i 0 0 0 54 0 0 0 0 0/0.
RUSSELL 2000 7/12/2019 Strike @ 1787.797722 46425$086. Exhibit 5. | Equity/Index. | Morgan Stanley.........c.c..co...... 4PQUHN3JPFGFNF3BB653. 07/12/2019 13,933,173 | 1788 [ (111,994) [0 [ (VI IR (VO O (V) IR, 107 0 0 0 0 0/0
RUSSELL 2000 7/12/2019 Strike @ 1788.978678 46425$088 Exhibit 5. | Equity/Index. | Morgan Stanley..................... 4PQUHN3JPFGFNF3BB653. 07/12/2019 152,976 | 1789 [ e (1,658) [ e[ 0 0 0 4 0 0 0 0 0/0
RUSSELL 2000 7/12/2019 Strike @ 1788.978678 46425$087. Exhibit 5. | Equity/Index. | Morgan Stanley...........c...c...... 4PQUHN3JPFGFNF3BB653. 07/12/2019 ....3,281,971 (92,771) (V) IO 0 0 0 89 0 0 0 0 0/0
RUSSELL 2000 8/14/2019 Strike @ 1794.302 46425$091 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 08/14/2019 ....3,455,790 B [ (34,392) | oooverrvvicernn0 [ 0 0 0 30 0 0 0 0 0/0
RUSSELL 2000 8/14/2019 Strike @ 1795.148 46425$090. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 08/14/2019] .......431 | ........ 773,816 0 0 7 0 0 0 0 0/0
RUSSELL 2000 8/14/2019 Strike @ 1797.01 46425$089. Exhibit 5. | Equity/Index. | Bank of America Mer. EYKN6V0ZCB8VDIIULBSO... 08/14/2019 .. ....4,152,135 0 0 35 0 0 0 0 0/0.
RUSSELL 2000 9/13/2019 Strike @ 1825.711 46425$094. Exhibit 5. | Equity/Index. | Bank of America Mer. EYKN6V0ZCB8VDIIULBSO... 09/13/2019 ,389,678 2)]. (2) 74 0 0 0 0 0/0
RUSSELL 2000 9/13/2019 Strike @ 1831.048 46425$093 Exhibit 5. | Equity/Index. | Bank of America Mer. EYKN6V0ZCB8VDIIULBSO... 09/13/2019 ....1,019,015 0 0 11 0 0 0 0 0/0.
RUSSELL 2000 9/13/2019 Strike @ 1831.737 46425$092 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 09/13/2019 ....3,798,070 M. (1) 42 0 0 0 0 0/0
S&P 500 1/14/2020 Strike @ 2722.329 78465$122. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 01/14/2020 ..12,963,731 (1,088,699) | ... (1,088,699) (537,699) 0 0 0 0 0/0.
S&P 500 1/14/2020 Strike @ 2726.978 78465$121 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 01/14/2020] ... ...29,623,026 (2,447,569) | ... | ......(2,447,569) | ..(1,214,063) 0 0 0 0 0/0
S&P 500 10/11/2019 Strike @ 2914.34132 7846S5$113. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 10/11/2019 ...18,642,051 B I (761,031) | covvvvvvvvvvvvereen0 | i 0 (490,750) | ... (490,750) (305,627) 0 0 0 0 0/0.
S&P 500 10/11/2019 Strike @ 2940.90576 7846S5$114 Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 10/11/2019 ....1,365,345 B [ (49,325) | o0 | 0 [ oo (29,552) | ... | cooveeree (29,552) (17,949) 0 0 0 0 0/0
S&P 500 10/11/2019 Strike @ 2942.28933 78465115, Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 10/11/2019 ....5,927,036 B I (212,350) | covvvvvvvrvvvrnnnnns0 | i 0 (126,929) | ... (126,929) (76,971) 0 0 0 0 0/0.
S&P 500 11/14/2019 Strike @ 2849.35643 7846S5$117. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 11/14/2019 ...25,486,382 e (1074761) [0 [ 0 (1,124,383) | ... (1,124,383) (705,700) 0 0 0 0 0/0
S&P 500 12/13/2019 Strike @ 2741.647 78465$119, Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 12/13/2019 ...24,643,760 - |.-(1,200,999) 0| 0 (1,843.272) | ... (1,843,272) | ..(1,097,027) 0 0 0 0 0/0
S&P 500 2/14/2020 Strike @ 2895.647 78465$124. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... 02/14/2020] ... ...90,861,088 ..(3,096,610) | ............. 0 (3,972,695) | ... (3,972,695) (876,085) 0 0 0 0 0/0
S&P 500 2/14/2020 Strike @ 2897.843 7846S$125. Exhibit 5. | Equity/Index. | Bank of America Mer............ EYKNGV0ZCB8VDIIULBSO... 0211412020 22,399,196 [2898......coce | oo | (756,434) | .......... 0 (969,052) | ... (969,052) | .....(212,618) 0 0 0 0 0/0
S&P 500 3/13/2020 Strike @ 2962.9464 7846S5$127 Exhibit 5. | Equity/Index. | Bank of America Mer. EYKN6V0ZCB8VDIIULBSO... 03/13/2020] ... 114,626,944 3,510,404) | .. 3,839,790) | ... (3,839,790) (329,386) 0 0 0 0 0/0
S&P 500 3/13/2020 Strike @ 2965.19318 78465128, Exhibit 5. | Equity/Index. | Bank of America Mer. EYKN6V0ZCB8VDIIULBSO... 03/13/2020] ... ...31,735,484 (959,126) (1,050,551) | ... ,050,551) 91,424) 0 0 0 0 0/0.
S&P 500 4/12/2019 Strike @ 2809.56851 78465$082 Exhibit 5. | Equity/Index. | Goldman Sachs. W22LROWP2IHZNBB6K528. 04/12/2019 ... ...73,590,297 0 (1,097,526) | ... ,097,526) | .....(786,257) 0 0 0 0 0/0
S&P 500 4/12/2019 Strike @ 2809.57 78465$086. Exhibit 5. | Equity/Index. | Goldman Sachs. W22LROWP2IHZNBB6K528. 04/12/2019] ... .....1,698,385 (25,329) | ... ...(25,329) (18,145) 0 0 0 0 0/0.
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) [ Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule| Type(s) of Date of | Number Rate of Index| ~ Premium Premium Current o Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received (Received) | (Received) Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
D for Income Generation or Replicated | Identifier (a) or Central Cleari Date Expiration | Contracts|  Amount (Paid) Paid Paid Income | Carrying Value | e | Fair Value (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)
S&P 500 4/12/2019 Strike @ 2810.3654 78465$084 Fixed Index Annuitie Exhibit 5. | Equity/Index. | Goldman Sachs.................... W22LROWP2IHZNBB6K528. |04/13/2018|04/12/2019 .....6,208 | ...17,447,873 |2810. (623,374) (U I 0 | oo (256,545) | ... | ..cocoee (256,545) | ... (183,332) 0 0 0 0 0/0
S&P 500 4/12/2019 Strike @ 2810.37 78465$085. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Goldman Sachs..................... W22LROWP2IHZNBB6K528. 04/16/2018(04/12/2019 ........ 125 | ... 350,903 |2810... B - (13,336) | covvvvvvvvvrvrnnnnnsd | i 0 (5,159) | ... (5,159) (3,687) 0 0 0 0 0/0.
S&P 500 4/12/2019 Strike @ 2826.83446 78465$083 Fixed Index Annuitie Exhibit 5. | Equity/Index. | Goldman Sachs.................... W22LROWP2IHZNBB6K528. | 04/13/2018 |04/12/2019] .....8,602 | ...24,316,515 |2827... B (797,450) | o0 | e LV (258,499) | ... | cccccee (258,499) | ..... (172,127) 0 0 0 0 0/0
S&P 500 5/14/2019 Strike @ 2885.201384 784653089, Fixed Index Annuities. Exhibit 5. | Equity/Index. | Morgan Stanley...........ccc....... 4PQUHN3JPFGFNF3BB653. [05/14/2018(05/14/2019 ....4,532 | ...13,075,733 | 2885... B I (481,230) | vovvvvvvvvvvirnnnnn0 | i (VN I (656,765) | ... | <veeeee (656,765) | ... (506,164) 0 0 0 0 0/0.
S&P 500 5/14/2019 Strike @ 2885.474397 7846S$090. Fixed Index Annuitie: Exhibit 5. | Equity/Index. | Morgan Stanley..................... 4PQUHN3JPFGFNF3BB653. |05/14/2018 |05/14/2019] .....3,675 | ...10,602,878 |2885... B [ (390,184) | ...cccvvvvccrean0 | 0 | oo (533,096) | ... | weeveeen (533,096) | .... (410,877) 0 0 0 0 0/0
S&P 500 5/14/2019 Strike @ 2897.213956 784653088, Fixed Index Annuities. Exhibit 5. | Equity/Index. | Morgan Stanley...........cccccc... 4PQUHN3JPFGFNF3BB653. [05/14/2018(05/14/2019] .....7,362 | ...21,329,202 | 2897... B I (743,543) | .oovvvvvvvrvnnnnnnn0 | i 0] .. (1,115424) | .. | .....(1,115424) | ..... (861,479) 0 0 0 0 0/0.
S&P 500 6/14/2019 Strike @ 2943.874 78465$096. Fixed Index Annuitie Exhibit 5. | Equity/Index. | Morgan Stanley..........c........... 4PQUHN3JPFGFNF3BB653. |06/15/2018|06/14/2019 ......... 76 | ......223,676 [2944..........ccc. | ccceeeeeenn(5,867) | o0 [ i 0 (9,160) | ... (9,160) (6,997) 0 0 0 0 0/0
S&P 500 6/14/2019 Strike @ 2943.87442 784653093, Fixed Index Annuities. Exhibit 5. | Equity/Index. | Morgan Stanley...........ccc....... 4PQUHN3JPFGFNF3BB653. [06/14/2018(06/14/2019 ........ AT4 [ ...1,394,189 |2944........cooooo | corvrn(AT,948) | o0 | (V) I (57,097) | .. | covveeeeed (57,097) | ....... (43,615) 0 0 0 0 0/0.
S&P 500 6/14/2019 Strike @ 2944.709 7846S$095. Fixed Index Annuitie Exhibit 5. | Equity/Index. | Morgan Stanley..................... 4PQUHN3JPFGFNF3BB653. |06/15/2018 |06/14/2019 880,051 12945 [ e (17,750) [ 0 [ (VN IO (27,920) | ... | coveeeeeend (27,920) | ...... (21,328) 0 0 0 0 0/0
S&P 500 6/14/2019 Strike @ 2944.709167 78465$092. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Morgan Stanley........ccc.......... 4PQUHN3JPFGFNF3BB653. |06/14/2018 |06/14/2019 ...10,966,686 | 2945.............. [ ...eci(375,996) [ covvoiiiivrrrrin0 [ 0 | i (450,243) | ... | oo (450,243) | ..... (343,937) 0 0 0 0 0/0
S&P 500 6/14/2019 Strike @ 2947.491657 7846S$094 Fixed Index Annuities. Exhibit 5. | Equity/Index. | Morgan Stanley. . 4PQUHN3JPFGFNF3BB653. | 06/14/2018 |06/14/2019 ... ...24,364,467 (1,008,351) | ... 1,008,351) | ..... (770,325) 0 0 0 0 0/0
S&P 500 7/12/2019 Strike @ 2954.541657 784653098, Fixed Index Annuities. Exhibit 5. | Equity/Index. | Morgan Stanley. . 4PQUHN3JPFGFNF3BB653. |07/13/2018 07/12/2019 ...14,263,227 543,808) .(543,808) | .....(404,769) 0 0 0 0 0/0
S&P 500 7/12/2019 Strike @ 2964.906504 7846S$099. Fixed Index Annuitie Exhibit 5. | Equity/Index. | Morgan Stanley. . 4PQUHN3JPFGFNF3BB653. |07/13/2018 |07/12/2019 ,727,836 147,323) .(147,323) | .....(109,763) 0 0 0 0 0/0
S&P 500 7/12/2019 Strike @ 2964.906504 7846S5$102. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Morgan Stanley. . 4PQUHN3JPFGFNF3BB653. 07/17/2018|07/12/2019 513,374 .(20,288) | ... ...(20,288) | ....... (15,116) 0 0 0 0 0/0.
S&P 500 7/12/2019 Strike @ 2968.548207 7846S5$103 Fixed Index Annuitie: Exhibit 5. | Equity/Index. | Morgan Stanley..................... 4PQUHN3JPFGFNF3BB653. |07/17/2018 |07/12/2019) ........ 455 | ....1,351,817 |2969....ccccoocevs | crrreee(34,839) [ oo | a0 | (54,033) | ... | cooveeeeed (54,033) | ...... (40,266) 0 0 0 0 0/0
S&P 500 7/12/2019 Strike @ 2968.548207 7846S$100. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Morgan Stanley.........ccc.......... 4PQUHN3JPFGFNF3BB653. |07/13/2018(07/12/2019] .....3,934 | ...11,679,515 [2960.............. | .c....(386,034) | ccccccrrvvvvvcccnn0 | o0 | e (466,841) | ... | ......... (466,841) | ..... (347,897) 0 0 0 0 0/0
S&P 500 8/14/2019 Strike @ 2998.43 78465$106. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... | 08/14/2018{08/14/2019| .....5,383 | ...16,141,658 B (455,242) | ...ccccvvvrccrean0 | 0| oo (124,261) | ... | e (124,261)] ....... (60,619) 0 0 0 0 0/0
S&P 500 8/14/2019 Strike @ 3018.593 78465$104. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... | 08/14/2018{08/14/2019 .....4,879 | ...14,727,957 (368,905) (V) IO (V) IO (88,568) | ... [ ccoverree (88,568) | ....... (37,985) 0 0 0 0 0/0
S&P 500 8/14/2019 Strike @ 3020.297 78465$105. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKNBV0ZCB8VDIIULBSO... | 08/14/2018|08/14/2019| .....2,983 | .....9,008,126 (223,314) (VI IO 0 [ oo (53,029) | ... | cevvereee (53,029) | ....... (22,450) 0 0 0 0 0/0.
S&P 500 9/13/2019 Strike @ 3066.206 78465$110. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... | 09/14/2018{09/13/2019 .....6,635 | ...20,344,522 B I (578,227) | ccocvvvvvvviicennn0 | 0 | oo (101,732) | oo | e (101,732) (35,525) 0 0 0 0 0/0
S&P 500 9/13/2019 Strike @ 3087.703 78465$109. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... | 09/14/2018{09/13/2019 .....2,541 | .....7,844,464 B I (196,303) | ..oovvvvvvvvierean0 | e 0 (30,547) | ... (30,547) (8,269) 0 0 0 0 0/0
S&P 500 9/13/2019 Strike @ 3090.608 78465$108. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... | 09/14/2018{09/13/2019| .....6,640 | ...20,522,750 B I (505,350) | oovrrrvvvirirnn0 | (VN I (77,245) | ... | oo (77,245) (20,023) 0 0 0 0 0/0
S&P 500 9/13/2019 Strike @ 3090.61 78465$112. Fixed Index Annuities. Exhibit 5. | Equity/Index. | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... | 09/17/2018]09/13/2019] ........ 419 | ....1,295,367 i (29,432) 0 | (V] [P (4,876) | ... | ccoooorccen (4,876) | ......... (1,264) 0 0 0 0 0/0
0509999999. Total-Written Options-Hedging Other-Call Options and Warrant: ..(15,971,730) | ..(11,532,039) | ............. 0 | ...(25,940,075) [XX] ....(25,940,075) | (10,913,018) 0 0 0 0 XXX XXX
Written Options - Hedging Other - Put Options
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$029 Tenor: 1826 days SD:12/06/2018
ED:12/06/2023 Macro Rate Hedge......................... . | Exhibit 5. | Interest Rate | Credit Suisse............cccccooveeee. ANGGYXNX0JLX3X63JN86.. | 12/06/2018 | 12/06/2023 .246,000,000 | 1.750000....... | ....(3,900,000) [ .....cccceeerrrre0 | o0 | (4,600,089) | ... | ...... (4,600,089) 38,946 0 0 0 0 0/0
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$035 Tenor: 1826 days SD:12/06/2018
ED:12/06/2023 Macro Rate Hedge......................... . | Exhibit 5. | Interest Rate | Goldman Sachs..............c..... W22LROWP2IHZNBB6K528. | 12/06/2018 | 12/06/2023 .261,000,000 | 1.750000.......]....(4,000,000) | ....cccooeeecccccce0 | crrrrrreecn0 | oo (4,837,20) | ... | ...... (4,837,206) | ....... 68,179 0 0 0 0 0/0
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$031 Tenor: 1826 days SD:12/06/2018
ED:12/06/2023 Macro Rate Hedge..........coooovccuvuiiieens Exhibit 5. | Interest Rate | Bank of America Mer............. EYKN6V0ZCB8VDIIULBSO... | 12/06/2018| 12/06/2023 .245,000,000 | 1.750000....... +(3,750,000) [ covvvviiirernnnn0 | 0 | (4,569,488) | ... | ......(4,569,488) | ......... (7,145) 0 0 0 0 0/0
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$033 Tenor: 1826 days SD:12/06/2018
ED:12/06/2023 Macro Rate Hedge. . | Exhibit 5. | Interest Rate | BNP Pariba: KVQRAN79VEW8JPSK1K14. | 12/06/2018| 12/06/2023 .275,000,000 | 1.750000. ..(4,380,000) | . (5,091,438) | ... | ... (5,091,438) (25,981) 0 0 0 0 0/0.
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$027 Tenor: 1826 days SD:12/06/2018
ED:12/06/2023 Macro Rate Hedge...................... . | Exhibit 5. | Interest Rate | Morgan Stanley...........cccccc.ee.. 4PQUHN3JPFGFNF3BB653. | 12/06/2018 | 12/06/2023 .273,000,000 | 1.750000....... | ....(4,328,801) 0 | 0] . (5,226,142) | . | ... (5,226,142) | ..... (257 441) 0 0 0 0 0/0
0519999999. Total-Written Options-Hedging Other-Put Option: ..(20,358,801) 0 0 | ....(24,324,363) [XX| ....(24,324,363) | ... (183,442) 0 0 0 0 XXX XXX
0569999999 Total-Written Options-Hedging Other. .(36,330,531) | ..(11,532,089) | ........... 0 | ...(50,264,438) |XX| ....(50,264,438) | (11,096,460) 0 0 0 0] xxx XXX
0789999999. Total-Written Options-Call Options and Warrants. ..(15,971,730) | ..(11,532,039) | ............. 0 | ...(25,940,075) [XX| ....(25,940,075) | (10,913,018) 0 0 0 0 XXX XXX
0799999999. Total-Written Options-Put Option: ..(20,358,801) 0 0 | ...(24,324,363) [XX] ....(24,324,363)| ..... (183,442) 0 0 0 0 XXX XXX
0 Total-Written Options. ..(36,330,531) | ..(11,532,039) | ....oooveeeed 0 | ....(50,264,438) [XX| ....(50,264,438) | (11,096,460) 0 0 0 0 XXX XXX

Swaps - Hedging Effective - Foreign




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) [ Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule| Type(s) of Date of | Number Rate of Index| ~ Premium Premium Current o Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used | / Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received (Received) (Received) Year Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
D for Income Generation or Replicated | Identifier (a) or Central Cleari Date Expiration | Contracts|  Amount (Paid) Paid Paid Income | Carrying Value | e | Fair Value (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)
CSL FINANCE PTY LIMITED 3.780000
CREDIT SUISSE FB USA INC Fixed Rate Currency Swap BSWAP..........ccoouuuiiinnsimmiiiississsssssssiisssssees Q1297#AF5 SchD..... Currency...... CREDIT SUISSE FB US........ EXD7DEVFDH4HOFFQ7349 | 11/12/2014]11/12/2024 ....9,038,400 1(1.930000) .0 [...47239 |....... 1,176,000 e 1,176,000 | 0 ] 156,100 | ..o 0 e 0 | SIYRTE T — 100/100........
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0]..47,239 |...... 1,176,000 [XX|........ 1,176,000 U 156,100 0 0 [ 107,578 XXX XXX
0909999999. Total-Swaps-Hedging Effective. 0 0]..47239 |...... 1,176,000 [XX].......1,176,000 |....c..ccoooeennl 0 ] 156,100 | ..o 0 e 0 o 107,578 XXX XXX
1179999999. Total-Swaps-Foreign Exchange 0 0]..47.239 |...... 1,176,000 [XX]........ 1,176,000 0. 156,100 0 (O 107,578 XXX XXX
1209999999. Total-Swap: 0 0]..47239 |...... 1,176,000 [XX].......1,176,000 |.........coo...... 0 ] 156,100 ..o 0 e 0 oo 107,578 XXX XXX
1399999999. Total-Hedging Effective 0 47239 | 1,176,000 [XX]........ 1,176,000 0. 156,100 0 (O 107,578 XXX XXX
1409999999. Total-Hedging Other. ...50,807,589 |...10,696,412 | ............. 0 ... 29,697,006 [XX] ......29,697,006 | (78,513,743) 0 0 0 0 XXX XXX
14 TOTAL ..50,807,589 |....10,696,412 | ...47,239 | ...... 30,873,006 |XX|......30,873,006 | (78,513,743)]....... 156,100 | ..ovvvvevne (V) I (U [ 107,578 XXX XXX
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

030

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
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
Short Futures
Hedging Other
Product
equity
ZMI...... | . 1,546 | 145,828,645 | FTSE 100 IDX FUT. .| Variable Annuities.... .| Exhibit5. | risk  {06/21/2019[ICF ... e 03/12/2019|..7,050.5072 |..7,211.5000 | ....(2,767,002) (2,767,002) 0 ..(2,767,002) | ...... (2,767,002) | ..... 5,525,659
Product
equity
BPMI..... | oot 84 | ...6,854,400 |BP CURRENCY FUTURE...... Variable Annuities................... Exhibit 5. | risk  [06/19/2019|CME.............. SNZ20JLFK8MNNCLQOF39..... [03/12/2019.....130.5600 |..... 130.5600 | ........ 814,863 814,863 (V1 (0 T 0| oo 814,863 | .......... 814,863 | ..... 3,710,400 | .oovvrircrirnn 0/0 | oo 625
Product
equity
ECM9..... | ....... 616 | ..86,921,450 |EURO FX CURRFUT............. Variable Annuities................... Exhibit 5. | risk [06/19/2019|CME............... SNZ20JLFK8MNNCLQOF39..... |03/12/2019] ........ 1.1383 | ........ 1.1289 | ........ 728,750 | ...oonee. 728,750 | ..ccovcvrnns (V1 (0 I (V1 728,750 | ......... 728,750 | ... 1,416,800 | ....coccorneen. 0/0 | ooverees 125,000
Product
equity
ESMI..... |..... 2,288 | 324,644,320 |S&P500 EMINI FUT................ Variable Annuities................... Exhibit 5.| risk [06/21/2019|CME............... SNZ20JLFK8MNNCLQOF39..... |03/08/2019]..2,754.8500 |..2,837.8000 | ....(1,016,138)| ........ (1,016,138) | ..ovvvrcrrreens (V10 (0 T 0] ...(1,016,138) | ...... (1,016,138) | ..... 1,470,000 0/0 50
Product
equity
JYMI..... | ... 1,314 | 149,114,363 | JPN YEN CURR FUT.. . | Variable Annuities.... . | Exhibit 5. |  risk  [06/19/2019 03/12/2019] ...... 90.5123 | ...... 90.7850 | ....... (158,506) (168,506 | voovvvvvirc [ a0 | 0 | (158,506) | ........ (158,506) | ........ 837,000
Product
equity
NKM9..... | ....... 465 | ..88,980,927 | NIKKEI 225 (OSE).................. Variable Annuities................... Exhibit 5. |  risk  [06/14/2019| OSE.......cccoces verrvrernerierinernenienineenns 03/05/2019| 21,586.0000 | 21,210.0000 | ........ 828,491 828,491 (V1 (0 T 0| oo 828,491 | ......... 828,491 | ..... 1,518,946 0/0 9
Product
equity
NQMI.... | ..., 35 |...5,180,350 NASDAQ 100 E-MINL.............. Variable Annuities................... Exhibit 5.| risk  [06/21/2019|CME............... SNZ20JLFK8MNNCLQOF39..... (03/08/2019]..7,053.1500 |..7,400.5000 | ....... (243,145) (243,145) (V1 (0 I 0| (243,145) | ......... (243,145) | ........ 266,000 0/0 20
Product
equity
RTYMI...| ....... 244 |..18,834,360 | E-MINI RUSS 2000................. Variable Annuities................... Exhibit 5.| risk [06/21/2019|CME............... SNZ20JLFK8MNNCLQOF39..... |03/08/2019]..1,528.4500 |..1,543.8000 | ......... (64,470) (64,470) (V1 (0 I 0| s (64,470) | ........... (64,470) | ........ 298,200 | ...coovrerneene 0/0 | covoerererirens 50
Product
equity
VGMI.....| .....d 245 |....9,004,020 | EURO STOXX 50.... Variable Annuities Exhibit 5. |  risk  |06/21/2019] EUX 03/12/2019 ..3,218.8754 |..3,272.0000 | ....(1,365,238) | . 0 ..(1,365238)] ...... (1,365,238) | ..... 6,113,177
13429999999, Total-Short FULUTES-HEAGING QN ... ... iiiuiiiiiiiiiiis ittt st E R €A bR E e E LR E kbbbt bbb ....(3,242,395) 0 ]..(3,242,395) ] ...... (3,242,395) | ....21,156,182 XXX XXX
1389999999, TOtAI-SNOM FUBUIES. ... .ervsersseeess et stiss s ses etttk ehseees s s ees £ E 8888 0E 8888814848 H0E 1R EHEE4 44EE8oEEE L EoLE 1R L4 E £ EE£0E L8Rt ....(3,242,395) 0 ]...(3,242,395) ] ...... (3,242,395) | ....21,156,182 XXX XXX
1409999999. Total-Hedging Other... ...(3,242,395) | . 0 [..(3,242,395) | ... )|....21,156,182 XXX XXX
1449999999, TOTAL.....oouvvureurietseresseesseesseeseess st eess s sesbssessseesne | febseesseees e e s a8 eeE s o8 LE 14884842 E 8844184884 R E et E s e R b eee 44EeEEeLEs LR R oL R LR R LR R84 E AR LSRRk ...(3,242,395) 0 | ...(3,242,395) )|....21,156,182 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
WELLSFARGO e 4,039,749 | ...... (7,282,144) | ....(3,242,395)
TOLBI NEE CASN DEPOSIES. ... .rt.csseresresseeseeesseesseeesseessees e sees s Es e84 88848488 4£EE 84 E 88 4£E8 448844 E 84 EE 4408 1EEE1eEE 406 4LE840EE4HEEEHEEE L8 oEEE L8 4EEE4EEEoEEHEEE 1A 4EEE4EEE4EE L8 1oLE1EEE 1L EE4EEE£LE L84 4EEE4HEE40EE 108 4EEE1EEE1EEE1EEE £ 1eEE4EE84EEEAoEEHEEE LA 4EE 1A oEE L8 LA A E L8R ekttt nnins | cenas 4,039,749 | ...... (7,282,144) | ....(3,242,395)




Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999999. Aggregate Sum of Exchange Traded.... XXX | XXX ‘ XXX ....2,372,104 ..(5,614,499) | ..2,372,104
NAIC 1 Desi
BARCLAYS CAPITAL......cvuiiririiitierinerseistierisieee st ensesiees AC28XWWIBWIBK2824319.. | Y..ooovvvvreee | Yo | v [ 8,357,183 | iieen(8,992,772) | o0 | 6,357,183 | ..o (8,992,772) | ...... 0
JP MORGAN CHASE........cocooiieiniiersecess e . 8I5DZWZKVSZITNUHU748.. 0 23,676 23,676 0 23,676
BNP PARIBAS.......oooiiiiitiiieiseisiesei e KVQR4N79VEWBJPSK1K14 0 .. 341,525
CREDIT SUISSE.......cooiiieineieieistiresiessereese s sesseessnsenes ANGGYXNX0JLX3X63JN86. (7,614,211) ....963,736
GOLDMAN SACHS......coooiiiiietisieie st W22LROWP2IHZNBB6K528 .11,040,000 14,147,736 ..(3,746,565) | ...... 0
BANK OF AMERICA MERRILL LYNCH.......c.ovviiiiiiirieisesscess e EYKNBVOZCBBVDIIULBBO.. | Y...vvoevvene | Yesrviviie | e 2,260,000 .24,504,946 24,504,946 | ................. (22,739,371) | ...... 0
MORGAN STANLEY ..ottt 4PQUHN3JPFGFNF3BB653. 11,030,000 12,062,912 ..12,062,912 0 [ 1,032,912 | o .0
0299999999. Total NAIC 1 DESIGNAHON. ......ervuieirsiiisie ittt 32,280,000 ...73,965,925 43,092,919) ..73,965,925 (43,092,919) | oo 2,361,849 107,578
0999999999, GrOSS TOAIS. ........ovieeieeireiecieiieiiieieet ettt b st nseneenene eeees 32,280,000 ...76,338,029 48,707,418) | . ..76,338,029 .(48,707,418) 4,733,953 21,263,760
1. OFFSEE PEI SSAP INO. B4ttt ettt sttt es et ee et seeeeseeseeseseeseeeeseeeeseseemessee | fee8eeseeneseseeseeseseeseeeeeeseEoeaeeeEneEeEEeEseE e e s eEeEseE e e eeEee Ao e A e E e s eE e b E e E et s e et en e enrenne 0 0
2. Net after right 0 OffSEt PEI SSAP IND. B4...... ...ttt s ek £0 ook feEE e EE e E 88 Ef 888 E 0L E 88 E bbbt ...76,338,029 | ................. (48,707,418)
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged to Reporting Entity

BNP PARIBAS........ooottieiiineieiieriee e ssssssssias KVQR4AN79VEWBJPSK1K14.. | MONEY MARKET FUND........couiemermerirrereeissiseseessiesseeisesssssssssees 31846V 56 7 | FIRST AMERICAN TREASURY.....cotiimiimiiiiireeisiseeisssise st ssenes 7,950,000 | ..oocvercerrinne 7,950,000 XXX
MORGAN STANLEY......covvurirreiririeererinsrienieseseiseenns 4PQUHN3JPFGFNF3BB653... | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY 11,030,000 11,030,000 XXX
GOLDMAN SACHS ... W22LROWP2IHZNBB6K528.. | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY 11,040,001 .11,040,001 XXX
BANK OF AMERICA MERRILL LYNCH.......ccccovvniiniiinns EYKN6V0ZCB8VDIIULBSO.... | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY 2,260,000 [ ..o 2,260,000 XXX
0299999999, TOAIS. ......veurveererrerseesseeesseeseesseesseessesesse s es s esse st ees s es s b8 e s esseeiss S481eREseeE 8RR e e R SRR £E 4L E 88484 E R £ 8L ER R AR R £ L8R E LR R LR AR AR R SRR R R R oL AR eeER e R ieeRS  EEieeEEeeE R oL R eee AR R e RS E oL £ AR LR AR R R R R 32,280,001 32,280,001 XXX
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Industrial & Miscell (Unaffiliated) - Issuer Obli
06370R  UT 4 | BANK OF MONTREAL CHICAGO......cuuiiuitimmiiisiiiiiieneesistassssssssssesssesssssasssssssnsssens s sessassnssnns C 1 2,500,053 | ...... 2,500,000 |03/02/2020.......
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: OSSOSO PUTOTRTTO 2,500,053 | ...... 2,500,000 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)........... 2,500,053 | ...... 2,500,000 XXX
Totals
6499999, Total - ISSUET OBIIGAHIONS. ... v.eseeereit et 2,500,053 | ...... 2,500,000 XXX
7099999, SUDEOLAI = BOMAS.... .ot 2,500,053 | ..... 2,500,000 XXX
Short-Term Invested Assets (Schedule DA Type)
000000 00 0 |ANZ NEW ZEALAND INTL LTD Crrrrvrenes [ | e 1,398,055 | ....covvvirrinn 1,398,000 |04/05/2019.......
000000 00 0 |ANZ NEW ZEALAND INTL LTD C 2,200,152 | ...... 2,200,000 | 11/14/2019.......
000000 00 O |ASB FINANCE LTD LONDON C 2,399,990 | ..... 2,400,229 |01/31/2020.......
000000 00 O |ALPINE SECLLC......cccocrvvrurnne C 2,237,047 | ...... 2,237,000 | 04/01/2019.......
000000 00 0 |BANQUE NATL DE PARIS CHI 2,100,000 | 07/09/201
000000 00 0 |BANCO ESTADO CHILE/NY. . . 2,400,000 | 04/29/2019.......
000000 00 0 |BANCO ESTADO CHILE/NY.....cooiiiiiiiiiiiiiniiiiiiesieises st [ 2,500,168 | ...... 2,500,000 | 09/04/2019.......
000000 00 O |BANK OF AMERICA NA.. C I I 4,110,000 | oo 4,110,027 |04/02/2019.......
000000 00 O |BANK OF AMERICA NA.. C 2,200,887 | ...... 2,200,000 | 08/15/2019.......
000000 00 O |BANK OF MONTREAL CHICAGO C. 1,398,000 |06/05/201
000000 00 0 |BANK OF NOVA SCOTIA C. » 05/06/2019.......
000000 00 O |BANK OF NOVA SCOTIA C 2,552,407 | ..... 2,550,000 | 10/04/2019.......
000000 00 0 [ CAFCO LLC... ottt [ 2,393,198 | ..... 2,393,439 | 05/09/2019.......
000000 00 0 |CANADIAN IMP BK COMM NY. C. 1,118,000 |05/01/2019.......
000000 00 0 |CANADIAN IMP BK COMM NY. C 1,000,000 |08/05/2019.......
000000 00 O | CANADIAN IMPERIAL HLDING.......couuiireiiiiaiirerieisisssiesissisei et Cooervrnees [ e 1,398,322 | i 1,398,000 |05/09/2019.......
000000 00 0 |CAIMPERIAL BK OF COMM............ C 2,500,000 | 02/27/2020.......
000000 00 0 |CHARIOT FUNDING LLC C . 1,400,000 |09/26/2019.......
000000 00 0O |CITIBANK NA C 2,202,290 | ...... 2,202,314 | 09/18/2019.......
000000 00 O |COMMONWEALTH BKAUSTR NY ..ottt C JROT I 1,958,374 | .oovvvine 1,958,000 |05/02/2019.......
000000 00 O | COMMONWEALTH BK AUSTR NY.....ooiiiiiiiririririresisisisesiessssssie st sss s sssssessssssssensnn [T OSN 839,047 | ... 839,000 |04/08/2019.......
000000 00 0 |COOPERAT RABOBANK UA/NY C 2,200,185 | ...... 2,200,234 | 09/03/2019.......
000000 00 0 |CREDIT AGRICOLE CIB NY.....oouiiiieiiiiiiiiiniisiiie e [ 2,200,365 | ...... 2,200,000 | 05/02/2019.......
000000 00 0 |CREDIT SUISSE NEW YORK.... 1,800,000 |07/12/2019.......
000000 00 O |CREDIT SUISSE NEW YORK.... 04/04/2019.......
000000 00 0 |FAIRWAY FINANCE CORP... . 1,397,996 |04/10/2019.......
000000 00 0 |FAIRWAY FINANCE COR ,499,919 1,499,941 |08/22/201
000000 00 O |FAIRWAY FINANCE CORP... | - ..1,499,891 1,500,000 |09/11/2019.......
000000 00 0 |HSBC BANK USANA B I 2,629,626 | ....coorireenee 2,629,000 |05/02/2019.......
000000 00 O |HSBC BANKUSANA 2,200,436 | ...... 2,200,000 | 11/08/2019.......
000000 00 0 |ING (US) FUNDING LLC 2,501,548 | ...... 2,500,000 | 07/08/2019.......
000000 00 O |JPMORGAN SECURITIES LLC.... 2,573,895 | ...... 2,573,000 | 04/30/201
000000 00 O |LLOYDS BANKPLC 2,501,698 | ...... 2,500,000 | 07/09/2019.......
000000 00 0 |LLOYDS BANK CORP MKTS/NY. B [N 1,988,093 | ..coovvvvirrine 1,988,000 |04/17/2019.......
000000 00 0 |MUFG BANK LTD/NY 2,201,093 | ...... 2,200,000 | 07/24/2019.......
0000000 00 0 |MACQUARIE BANK LIMITED 2,200,766 | ...... 2,200,000 | 05/07/2019.......
000000 00 O |MIZUHO BANK LTD/NY. 2,201,265 | .. 2,200,000 | 06/03/201
000000 00 0 |MIZUHO BANK LTD/NY. B [ 1,958,041 | oo 1,958,000 |04/01/2019.......
000000 00 O |MIZUHO BANK LTD/NY. 1,000,000 |06/03/2019.......
000000 00 0 |NATIONAL AUSTRALI BANK L » 2,181,000 | 04/11/2019.......
000000 00 O |NATIXIS NY BRANCH 2,501,783 | ...... 2,500,000 | 07/11/2019.......
000000 00 O |NATIXIS NY BRANCH 2,573,087 | ..... 2,573,000 | 04/10/201
000000 00 O |NORDEABANK ABP NEW YORK JRO IO 1,499,835 | ..o 1,500,000 |08/27/2019.......
000000 00 0 |NORDEABANKAB NEW YORK B [ 1,958,035 | ..coovvovvirine 1,958,000 |04/16/2019.......
000000 00 O |OLD LINE FUNDING LLC . .|C. 2,237,230 | ...... 2,237,000 | 06/17/2019.......
000000 00 0 |ROYAL BANK OF CANADA NY ....ooiiiiiiiiiiiiiiiniiess ettt [ B [, 1,678,035 | ..coovvviirne 1,678,000 |04/08/2019.......
000000 00 O |STATE STREETBANK & TR C 2,900,412 | ...... 2,900,000 | 05/15/2019.......
000000 00 O |SUMITOMO MITSUI TRUST NY. [N SN 2,001,434 | ...... 2,000,000 |07/03/2019.......
000000 00 0 |SUMITOMO MITSUI BANK NY. C 2,200,365 | ...... 2,200,000 [05/02/2019.......
000000 00 O |SUMITOMO MITSUI BANK NY C 2,200,480 | ...... 2,200,000 |08/01/2019.......
000000 00 0 |SUNCORP METWAY LTD. C 558,599 | ... 558,714 |04/08/2019.......
000000 00 O |SUNCORP METWAY LTD. . C. B I 1,496,666 | .......ccccrvvnne. 1,496,850 |04/29/2019.......
000000 00 O | SUNCORP METWAY LTD....coevviureriiieiiieriniiieesissisese s Crrrrvrenes [ | e 1,489,394 | ..o 1,490,142 |07/01/2019.......
000000 00 0 |SVENSKA HANDELSBANKEN NY. C 2,200,480 | ...... 2,200,000 | 07/29/2019.......
000000 00 O |SVENSKA HANDELSBANKEN NY C 2,500,320 | ...... 2,500,000 | 05/07/2019.......
000000 00 0 | SWEDBANK (NEW YORK) C B [ 1,250,353 | ..o 1,250,000 |07/24/2019.......
000000 00 O | THUNDER BAY FUNDING LLC.....ocittiiiiriireriiirirerisisisesse sttt sssssssassessassssnes [ 2,200,453 | ...... 2,200,000 |07/17/2019.......
000000 00 O |TORONTO DOMINION BANK NY. [N OSRRN 839,433 | ... 839,000 [07/22/2019.......
000000 00 O |TORONTO DOMINION BANK 1,678,000 |04/12/2019.......
000000 00 0 |TORONTO DOMINION BANK . 1,062,000 |05/21/2019.......
000000 00 0 |TORONTO DOMINION BANK 2,599,854 | ...... 2,600,000 | 12/12/2019.......
000000 00 0 |TOYOTA CREDIT CANADA INC RO O 1,678,752 | ..o 1,678,000 |07/10/2019.......
000000 00 0 |TOYOTA CREDIT CANADA INC B IR 2,499,753 | oo 2,500,000 |11/29/2019.......
000000 00 O |TOYOTA MOTOR CREDIT CORP. 839,066 | ... 839,000 |04/26/201
000000 00 0 |UBSAGSTAMFORD CT 2,200,321 | ...... 2,200,000 | 08/14/2019.......
000000 00 O |UBSAGLONDON 2,237,058 | ...... 2,237,000 | 04/02/2019.......
000000 00 0 |WELLS FARGO BANK NA . 2,200,031 | ...... 2,200,000 | 11/08/2019.......
000000 00 0 |WELLS FARGO BANK NA......cooiiiiiiiiiinieisins st nsssssssessessssssessssssssessssssssssssessessssssensens. | Guontvnesessns | nosssseessssssssesons | sronssnssernnses 1,678,240 | ..coovvvvvirne 1,678,000 | 04/17/2019.......
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
000000 00 0 |WELLS FARGO BANK NA. ..ottt [N OSROON 2,237,667 | ...... 2,237,000 | 07/10/2019.......
000000 00 O |WESTPAC BANKING CORP C B [ 1,398,514 | oo 1,397,991 [09/19/2019.......
000000 00 0 |BNP PARIBAS SA EVGRN 90D C 3,000,000 | .. 3,000,000 | 06/29/201
000000 00 O |Merrill Lynch Pierce Fenner & C JEO IR 3,700,000 | .coooererennen 3,700,000 [05/05/2019.......
000000 00 0 |JP Morgan Securities LLC Ever. [T IRTRTONRRNTON [FVRRONO 4,100,000 | .ooorrirnninns 4,100,000 |05/05/2019.......
8999999  Total - Short-Term Invested Assets (Schedule DA TYPE)......vuiereiiiieririirsisssiierssssseserssss s sssssssaneenes 149,940,072 149,913,877 XXX
Cash ( E Part 1 Type)
000000 00 O ‘US Dollars C.
9099999.  Total - Cash (Schedule E Part 1 Type) XXX
Cash Equivalents (Schedule E Part 2 Type)
032090M R1 4 |AMPHENOL CORP Corvervrreens [ v [ e 4,998,915 | i 5,000,000 | 04/01/2019.......
03785E  R8 9 [APPLE INC.....oouiiieiiscieci et Crrervrvee [ v [ e 1,199,201 | 1,199,428 |04/08/2019.......
053330 RJ 1 |AUTOZONEINC........ C. 04/18/201
0556X4 FC 5 |BNZ INTERNATIONAL FNDNG C 04/16/2019.......
12665K R1 6 |CVS HEALTH CORPORATION C. 04/01/2019.......
1725E3 R1 9 |CINTAS CORPORATION NO 2 C e |- . 04/01/2019.......
19121B RW 1 |COCA-COLA CO. C B [T 1,097,602 | ...oocvvverrne 1,097,785 | 04/30/2019.......
2254EB R9 4 |CREDIT SUISSE NEW YORK.... C 249,815 | ... 249,858 |04/09/201
27805B R1 5 |EATON CORP .|C B [ 4,499,010 | oo 4,500,000 |04/01/2019.......
56274M  R2 0 |MANHATTAN ASSET FDG CO Cvverrnee [ | e 2,499,315 | i 2,499,828 |04/02/2019.......
60682X RO 9 [ MITSUBISHI UFJ TREBK NY .....oiiuiiiiririiiiireriritiesis ettt [ 1,299,038 | oo 1,299,214 |04/09/2019.......
60688X AC 4 |MIZUHO BANKLTD C. 650,863 | ... 650,933 [04/16/2019.......
63743D R8 6 |NATIONAL RURAL UTILITIES.. [ 2,698,180 | ...... 2,698,719 | 04/08/2019.......
63975V R8 5 |NEDERLANDSE WATERSCHAPS........cooitiitiiieiitie ettt Crrerrreees [ | e 1,099,250 | ..covrvvirrine 1,099,461 |04/08/2019.......
65409S R8 3 |NIEUW AMSTERDAM REC [ 2,598,180 | ...... 2,598,756 | 04/08/2019.......
78355B  R5 3 |RYDER SYSTEMINC C 299,846 | ... 299,911 [04/05/2019.......
86564F RB 1 |SUMITOMO MITSUI TRUST NY. C 2,400,020 | 04/17/2019.......
870198 S2 1 | SWEDBANK ..ottt [ 1,681,479 |05/02/2019.......
8AMMFO 8Q 7 |GOLDMAN SACHS FINANCIAL SQUAR Corvvrvrneens [ v [ e 1,901,509 | i 1,901,509 | .o
8AMMFO 91 1 |DWS GOVERNMENT MONEY MARKET S C 6,994,079 | ...... 6,994,079 | ..ocvovvrieririrennn
93114F R8 9 |WALMARTINC C 2,298,454 | ...... 2,298,895 | 04/08/2019.......
94989R  F2 9 |WELLS FARGO BANK NA. ..ottt [ 500,052 | ... 500,019 [04/16/2019.......
CR4353 63 5 |BNP Paribas SA REPO 2.6% 4/1/ C 36,000,000 36,000,000 | 04/01/2019.......
CR5417 28 0 |BNP Paribas SA REPONT 2.63% 4.......covviiuiiirriirieisissreeesissiesieessssssesesenissine C ..3,700,000 | ..covvvireriinns 3,700,000 | 04/01/2019.......
CR5447 48 5 |HSBC Securities (USA) Inc REP..... C. e | ..4,500,000 .4,500,000 |04/01/201
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) 100,359,611 100,367,475 XXX
9999999, TotalS..... .ovvieiiei e 252,805,480 252,787,096 XXX
General Interrogatories:
1. The activity for the year: Fair Value $.....252,805,480  Book/Adjusted Carrying Value $.....252,787,096
2. Average balance for the year: Fair Value $.....241,555,196  Book/Adjusted Carrying Value $.....241,550,299
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page).

1 2 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
U.S. Bank Cincinnati, OH.......c..oovvieinreiseeeiseens | e | e 0.000 0 0] e 71,318,246 | ........ 55,039,406 | ......... 93,800,172 | XXX
Wells Fargo Securities, LLC..........cccovvirerers Charlotte, NC.........cooovieiriieeeceeeeeeceeeeeeens | cveveeeeneeieens | everan 0.000 0 0 e 77,053,560 | ......... 77,074,630 | ......... 55,565,096 | XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 0 0 314,963 314,963 314,964 | xxx
0199999. Total Open Depositorie: XXX XXX 0 0 ..148,686,769 149,680,231 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 ..148,686,769 149,680,231 | XXX
0599999. Total Cash XXX XXX 0 0 ........148,686,769 ...132,428,999 | ............149,680,231 | XXX
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Statement as of March 31, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
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
All Other Money Market Mutual Funds
31846V 56 7 | FIRST AMERICAN GOVT OBLIG FUND CL Z.......ouiiuiiiuiiuiiieiiseristeiseia it bbb Hie b b et .. 103/29/2019....... | v 2290 | oo | 53,432,891
8699999. Total - All Other Money Market MUU! FUNGS. ... bbb

8899999. Total - Cash Equivalents

..53,432,891 | ...

........................... 53,432,891
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