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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ottt | rnentenees 2,955,130,903 | ....oorvvvevrrrnririncrrnenn0 [ s 2,955,130,903 | ............. 2,951,010,564
2. Stocks:
2.1 Preferred SHOCKS. .......cvuueriuiiiriiriiesiiee ittt ssesst s enns | seeessieeseeneens 1,000,000 | ..oorermrrrirerrrrieriiens (U IO 1,000,000 | ..ocvernrvrrrnenns 4,120,000
22 COMMON SOCKS......uurveuerirrrereeieriseeescessessies sttt | sssesssessssensens 8,488,437 | covooerrrrrernerienii (U IO 8,488,437 | .oovvvrrerienn) 6,776,182
3. Mortgage loans on real estate:
31 RIS ENS ..ottt | oeenianeie 425,083,736 | coooonvirrerierrerieriid (U IO 425,083,736 | ...ovvverenn: 400,572,477
3.2 Other than firSt IENS........cvuueiueiieiiieieicieeee st ssseses | etsieesieesieess s ssesseeenes (01 OO [0 TN (01 O 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... veveeeneeseeseeseeeeeeseeseesseeseeesse st essssssessessesssessessessesssssssssessssssssssessessans | sesessssssssssssessessnssnessesan (01 O [0 O (01 O 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES).......ocvuiviecictese ettt st bbb st s b ntesnns | ebsssassessnssnteses s sessesanes 0 | e (0 OO 0 | oo 0
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......cvvvvecveiieiciieieseisiseisieniens | evreissiesissssies e ssssese s (0 R (0 R (0 TR 0
5. Cash ($.....(7,680,509)), cash equivalents (§.......... 0)
and short-term investments ($.......... 0.ttt enns | enrenesenaenrenes (7,680,509) | ..vvverrerrieiereirieienn (01 I (7,680,509) | ...oovverrrirnne (7,536,388)
6. Contract loans (including §.......... 0 Premium NOLES).......cvireieirieieieiesieesisesesessssessessesssenss | crersssesesees 124,965,426 | ....ooovverreeisieienn (0] I 124,965,426 | ................ 122,111,063
7. DEMIVALIVES.....covvereceeerisreeee sttt enstens | eneseeneeneiis 1,067,864 | ..o (U IO 1,067,864 | ..o 123,238
8. Other iNVESLEA @SSELS.........cveueerrreiriieiesseseesi st eess s esnssenees | seessesssnessesssessssenssaed (O (O (O 0
9. Receivables fOr SECUMHIES...........ocveurrrirererieriieireiscesssesissess et sssssessssnnes | svssssssseessanens 2,662,531 | oo (U R 2,662,531 | .ccovviris 1,254,570
10.  Securities lending reinvested Collateral @SSELS............ovvrriieieircreieeceee s | cveessasseeseaas 89,006,893 | ...ccovvveereeree i (0 IR 89,006,893 | .......coovvrens 83,187,340
11, Aggregate Write-ing for INVESIEA @SSELS..........urvrrrrrerriririinriseieissss s sseessessssssssessens | seessssssssssssssessssssssssssas [0 P [0 P {0 RN 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cvevcuieeieiieieieicse e | cvvevnienens 3,599,715,281 | ..o (0] I 3,599,715,281 | ............. 3,561,619,046
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.............oooveveeeeeeeeieeeeeee ettt ettt snsnns | eereeseseeeens 29,988,780 | ..ovevveeerereecieereeieian (1 29,988,780 | ....covevneee. 29,250,725
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....................... ....11,631,006 ....11,631,006 ....14,418,828
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccovevevrreriens | corvveiniennns 123,656,417 | oo (0] I 123,656,417 | .cvvvvvrenee. 131,329,656
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt ettt | enbieesi et ees (0 TN (0 N (0 N 0
16. Reinsurance:
16.1  Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIES...........ccceevriieiereieiieiieieienies | e ses (0 SR (0 O (0 0
16.3 Other amounts receivable under reinSUrance CONMIaCtS.............couivniniiniieriiniisiinns | o 0 [ oo (O N (O N 0
17. Amounts receivable relating to UNINSUIEd PIaNS...........coveieieirieiiinine e essisssesees | ersssessesessssesessssessesnees (0 (0 O (0 0
18.1 Current federal and foreign income tax recoverable and interest thereon............cccocvvevveveee | cevevereisivceeeceesees 0 [ e 0 [ o 0 [ o 0
18.2 Net deferred taX @SSEL..........ouwriricie st sessssssans | eeesseessensens 65,548,381 | ..cvvrevrrrnns 34,526,913 | .o 31,021,468 | ......ovvvvvrnes 31,746,154
19.  Guaranty funds receivable or 0N dePOSIt.............c.euiveievieiriesie et | eereresesseseseees 2148718 | oo [0 [ AR 2,148,718 | oo 2,128,367
20. Electronic data processing equipment and SOtWAIE.............ovurerrrererreeirnernsinniressesesessesssseees | seesessessssesssessssssssssesnses (0 0 [ e 0 [ e 0
21.  Fumniture and equipment, including health care delivery assets ($.......... 0] PO SO [0 R [0 O (01 R 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............oovvrurrirenenees | veeverreeeneireieeseeneseeees (01 N [0 SN (01 OO RO 0
23. Receivables from parent, subsidiaries and affiliates................cccoceverierieriereesesieecsieeeeens | e, 11,943,936 | oo [0 I 11,943,936 | ...cccvvvnee. 38,593,375
24. Health care (§.......... 0) and other amounts reCeIVaDIE.............ccvcveieicieieieeeie e | e (0 R (0 TR (0 TR 0
25.  Aggregate write-ins for other than INVeSted aSSELS..........cueieueieieieiieeseeese s | erersissssenssisneas 90,439 | oo (U I 90,439 | oo 76,202
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccvururierirrieieireeinrereeisesssessessesssesssssssssessssssssssssesss | sessessneens 3,860,697,710 | ..o 34,526,913 | ............. 3,826,170,797 | ...covevv. 3,820,848,722
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccecveees | wovviveinnace. 262,936,219 | ..ovovereecead (0] I 262,936,219 | .....coecveeee 233,458,871
28.  Total (LINES 26 @NA 27)......cuuererrrrmeeeiremeeriseessesisesssesssseesssessssesssssssssssssssssessssssssssssssssssns. | evsssesssens 4,123,633,929 | ...oooovvvrin 34,526,913 | .........u.. 4,089,107,016 | ............. 4,054,307,593
DETAILS OF WRITE-INS
1100, ettt | ees ettt (O R (O R (O R 0
1102, ottt | et (O O (O R (O R 0
1103, e

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

1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)........ccuivreereriiieisiciciessieieresieensns | erersiessssesesesssesessssenens 0 ] o 0 | o 0 | e 0
2501, FUNd revenue reCeIVADIE...........c..cuuiiiiiiieiiiiciec i | sossssssesis s 72,939 | oo (U 72,939 | oo 71,202
2502. State taXeS IBCOVEIADIE. ...........cveveeevcieees ettt sse st s ssaenes | setesssssssessesessesanns 17,500 | oo [0 IR 17,500 | oo 5,000
2503, eooeeeeer et et ettt | Seteessnest sttt O (O (O 0
2598. Summary of remaining write-ins for Line 25 from oVerflow Page...........ccceweerrereinenrnniinennes | covrenernsineisseeesessessesnennd (0 (0 (01 R 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........ouueruurerrrrnmersesseisrssressessessessnssneens | cosssssessessssssssnennes 90,439 | s [ IS 90,439 | o 76,202




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....3,167,597,242 less §......... 0
included in Line 6.3 (including §.......... 0 MOACO RESEIVE).......ouveieieiiiietie ettt sttt aenae s | sessessesnsensesas 3,167,597,242 | ... 3,169,519,436
2. Aggregate reserve for accident and health contracts (including $ ol 85,040,891 84,320,596
3. Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE)......ouveiiircieieie ettt sssens | sessessessssessesinnns 105,423,833 | ooovevvireieinns 104,271,417
4.  Contract claims:
B0 LBttt E £ E AR bRt R bbbt en et | festaententeeni st 20,198,923 | ....oovvrrircieiines 14,972,185
4.2 ACCIAENE NG NEAIN........ooieiieiiii bbbttt | faestaes s 808,587 | ..o 860,451
5. Policyholders' dividends/refunds to members §.......... 0 and coupons §.......... 0 due and UNPaId.........ccoveveieiieiricreeeeesee e | ererieese e 0 [ oo 0
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 MOGCO).....eeivreerrieeereereeesestesiens | v nes [0 T 0
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 $.....156,545 accident and NEaIth PrEMIUMS...............ovuuecuerveceeeeeeseeeeeeseeecsee st sseesseesseesseesssesssensas | onssessessessesssnsenens 549,312 | oo 489,013
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 $.....5,778,353 assumed and $.....8,286,656 CEdE............coocerremreereeeenres | coverreerieneieeereenns 14,065,009 | ...ooovvevirerreinnns 21,179,799
9.4 IntereSt MAINTENANCE RESEIVE. .......c..cuiieiiciiieie ittt sttt a sttt st s bnbenas | ebssestessesstessesanes 3,929,318 | oo 4,826,951
10. Commissions to agents due or accrued - life and annuity contracts $.....4,344,434, 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 $.....375,134 accrued for expense
allowances recognized in reserves, net of reinSured allOWANCES)............ccceiiciriieniee et ssssesessssssessssssens | sevesseresseresesseseenensrd T, 1S4 | vt (72,232)
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........cccvcvrveiiiereiecreiiee e sssssssssesessssessssssenes | evsssesessssesesssseesss 028,809 | wvviveviiireiiieeins 3,465,489
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 §.......... 0 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
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)........c.cuevrviecieiiirieieiseieie et se s ses s ssssnes | oersssesssssssenans 3,526,008,533 | .....cccevnnnn 3,530,422,062
27.  From Separate ACCOUNES SALEIMENT...........c.cooviiiieiiiccic ettt bbb bbb ssssns | sntessssasssssessssan 262,936,219 | ..o 233,458,871
28. Total liabilities (Lines 26 and 27)
29, COMMON CAPHAI STOCK......vueeececereesees ettt st bt s8R bbbt
30.  Preferred CAPItal SIOCK...........ccvueviiiieiicieteie ettt bbbt bbb s s ettt bbbt ann
31.  Aggregate write-ins for other-than-special surplus funds
32, SUMIUS NOLES.......cvveeiiitiieictit ettt ettt bbb s ettt s s s skt s bbb bbbttt
33, Gross paid in and CONLHDUIE SUMPIUS........ccvuevieriieiiiiieicieietie ettt bbbt bbb bbb s nn
34. Aggregate write-ins for special surplus funds.. .
35, UNQSSIGNEA FUNAS (SUIMPIUS)......vvuirieireisiieiieieiesiesse ettt ess et s bbb s bbbt s bbbttt nn
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)............ccccoveveeeeieiieiiieies | e 290,562,257 280,826,654
38. Totals of Lines 29, 30 and 37 N ...300,162,262 290,426,659
39. Totals of Lines 28 and 38 (Page 2, LN 28, COL. 3)........cvuuieiuiiiiiiieiseistiseineiseississesei s sss s sssssssssnns | sonsessnssnsesnnees 4,089,107,014 | ...oovvvrenen 4,054,307,592
DETAILS OF WRITE-INS
25071, UNCIAIME fUNGS.......ooeeeereirieecicieie sttt ettt s st stensns | febsessessssnnesessessnens 510,901 | oo 701,949
2502, ottt RS R R SRR R R R4S E SRR R £ R R R AR RS E e AR R e Rt st st et e tnennn | Eentnsaessessentantses st st st e sreed 0. .0
2503, ettt Rt RS ERR RS R AR R S 4SE£ReE RS ee £ R £ RS E e E RS EeE SR e R AR e Rt nt st et e tnenne | Eentnsaessestantantes st st st trees 0. .0
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAJE..........cccviuiuieeiciieicictese ettt sssssasnaes | saessessssessessssesses s bes s sensand [0 OO 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)... 510,901 | ..... 701,949
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
BA0 T, bR R R £ £ £ £ R £ R £ R £ £ R R £ R £ R R R R £ R R R R R R AR R n b ent e | Eaenbent sttt 0 ... .0
BAD2. bk R R R E £ £ £ R R £ R £ £ R £ R R R R R R R R st ent | Eaesbent st sttt 0 ... .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 0f... .0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DO0VE)..........ccuiuiuiiicteiiiiieisictetessie st ssseaesssastesessesesssssebessssessssssesssesessnsesesssess | eressssssessssesessssnsesesnsesessnnes 0 [ oo 0

Qo3




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts............cccvvveverieieicereeceieese e | cveveeeinins 76,643,211
2. Considerations for supplementary contracts with life CONtINGENCIES............everurrieiirrireirrisrnrseiee e ssesssssesssssssssssns | sessesssssssssessesssssessenes 0
3. NEtiNVESIMENEINCOME........coivciiiictece ettt b s st s et s st s s s ssss s e s s nsesenans | ebesssnsesenns 79,361,539
4. Amortization of Interest Maintenance Reserve (IMR) ....581,579
5. Separate Accounts net gain from operations excluding unrealized gains O I0SSES...........covuevevevrieevcerircieiesee e
6. Commissions and expense allowances On reiNSUrANCE CEABG..........ouururirirrrerrerirrireeerseeeeeeesess s ssess e ssessnes
7. Reserve adjustments 0N reiNSUrANCE CEARM. ..ottt
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAE ACCOUNLS.........ooiveivieeicictet ettt bbbttt bbbt snse s sansens | ebsesnssssessnsnen 677,905 | oo 764,188 | oo 1,504,645
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..........c.iueiieiiieieieiisie et sttt en e ssbns | snsesssssssesnnas 9,857,563 | ..o 9417,074 | oo 19,758,143
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns .189,943,822 ...187,760,048 .361,537,905
10, DEAH DENEIS.......uctiteictitic bbb bbbt bbbttt
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits .3,142,500
13. Disability benefits and benefits under accident and health contracts 11,230,250
14. Coupons, guaranteed annual pure endowments and similar BENEFits.............cccveicveciceieccceee e
15. Surrender benefits and withdrawals for life contracts ...93,565,462
16, GIOUD CONVEISIONS....vurvuvriseresreseesessessesssessessessasssssessessessssssessessasssssssssessesssssssssessasssnssessessassnssessessasssssnssessesssssessessasssnssesosss | ssessnssssssesssssssssnssnnsensQ | sersessesssnssnssessenssnssnssnsd | convessessssssessessnsssnsnees 0
17. Interest and adjustments on contract or deposit-type CONTaCt FUNDS.........c.vvvrverrerininriree s esssessseesssessns | seresssssssssnenns 1,649,072 | ..oovvvereen 1,539,747 | oo 3,074,436
18. Payments on supplementary contracts with life contingencies ....100,372
19. Increase in aggregate reserves for life and accident and health CONtracts..............ccvevvveevcirireeccvccesie e | e, (1,030,783) | ... 39,879,163 | ....covceens 35,579,788
20. TOtalS (LINES 1010 19)...uuiuurieeiirriieiseisesiseeissisessse st esss sttt st s sttt ettt ss st ssenssenssnnss | ssssnssnssas 101,723,131 | e 114,957,493 | ............. 213,669,068
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
22. Commissions and expense allowances on reiNSUraNCe @SSUMEM............v.wurieerrureesienreeesssessseesessesssssesseesessessssssessessessses
23. General insurance expenses and fratermnal EXPENSES...........c.cccveriuriveieiireseieese s ssssessessssessesssssssssessssssensens | sveeenserenssn2y 11,198 | o 29,409,370
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES...........ccuiveieeiiveieeieieisie e | sveesssssnseseead 4,974,036 | ... ...6,131,306 ...14,533,379
25. Increase in loading on deferred and uncollected premiums v | e 15,400,733 | oo 7,193,146 | ..cooovvveree. (252,666)
26. Net transfers to or (from) Separate Accounts net of reinsurance.... B I (3,629,754) | ..covvvrnee. (5,761,905 | ...cvovvrnene (12,816,569)
27. Aggregate write-ins for deductions 1,528,478 | ... 1,110,338 2,824,631
28. TOtalS (LINES 20 10 27)......cvuevieieiierieiecieiete ettt bbbt s bbb bbbt en bbbt en s | testassassanes 163,998,407 | .............. 176,607,019 | .............. 321,356,002
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccceovvveee | vovvrrirerennen 25,945,415 | oo 11,153,029 | ..o 40,181,903
30. Dividends to policyholders and refunds 10 MEMDETS...........cviiieieiieieeie ettt sesssenns | sesessesssssssansesssssnsesenas [0 I [0 0
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 MINUS LINE 30)........cccoiueiriiicieiiieiice et seses s besnsesens | evessssssesenns 25945415 | .o 11,153,029 | ...cocvveen 40,181,903
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS)..........cccvevrerrererrerereieresee s sessssssenes | cverenssssesnnasd 4735233 | ...covvnan 2,140,750 | .....ccooue.a 4,142,810
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).......ccvruriminrinrininiernsisisissessesseessessssssssesssssessssssssessns | sesssssseeses 21,210,182 | .ovevereenn 9,012,279 | v 36,039,093
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....344,123 (excluding taxes of $.....(84,014) transferred t0 the IMR)...........cccoevuerierieeierierieisesiseessssessesssnees | srsessssssssseans (1,149,170) [ ovvovrverine. (115,310) | ovvevrerreran (182,572)
35. Netincome (Line 33 plus Line 34) 20,061,012 8,896,969 | ................ 35,856,521
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHOT YEAT.......cccovrieieeieieeirieeeisse et snsessssssesessssessessssssessessnns | seenennennn 290,426,660 | ... 283,913,228 | ... 283,913,228
37. NEtinCOME (LINE 35).....ccuiiiieiiecteeeee ettt be st ses s sssesessssesesssnesessssssessssssesessssesessnnenes | snverernnnnserni 20,001,012 | 18,896,969 | ..o, 35,856,521
38. Change in net unrealized capital gains (losses) less capital gains tax of §.....110,146...........coovvverervereeervereeresnseersennienns | cenrererieenenn 14,354 | e (13,332) | . (342,941)
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred iNCOME tAX.........ovurrinrinrirrieierrisesiesississisessssssssessssesssssssssesssssssssssessessessssssessessssssnssessessenssnsens | sesnssnrssessnsssdy08 1430 | covvernrineinen 1,839,770 | v (439,011)
41, Change in NONAAMILIEA SSELS...........cceviiveieiciee ettt sessesse s ssssssssssssssssessssessessssessesssssssssssssnnns | evreseesenrenens (3309 1,970) | ovvrvievenrennn(1,390,247) | oo 2,364,392
42. Change in liability for reinsurance in unauthorized and certified companies

43.
44.
45.
46.
47.
48.
49.
50.

51.

52.
53.
54.
55.

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

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

Change in surplus notes
Cumulative effect of changes in accounting principles..............
Capital changes:

50.1 PaId N
50.2 Transferred from surplus (Stock Dividend).......................
50.3 Transferred t0 SUMPIUS........ccevveveverrereieeieesee e
Surplus adjustment:

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

CrEASE) OF ECIBASE. ......vveveerercereesresesseseseesnesessessessenenenns

FING PO, ... ecerrereeeeeeeeeeee ettt

—

08.301.
08.302.
08.303.
08.398.
08.399.

COIChargesS......ccvevieeererireeeiseeie e sssesenens
Surrender Charges....
Administrative Charges.

Summary of remaining write-ins for Line 8.3 from overflow page.
Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...

.................. 5,631,743
...4,121,002

2701.
2702.
2703.
2798.
2799.

Health Surrender Benefits.............ccoouvvervvriereerrirereennnns
Miscellaneous EXPENSE. ........cvurveecenerreeeneesereeeereeneneens

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

Summary of remaining write-ins for Ling 27 from oVerflow Page...........c..coerierrneurrinenienineeneieeseessseseeseesessesesesseenns

5301.
5302.
5303.
5398.
5399.

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

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

Summary of remaining write-ins for Line 53 from overflow page..

................. (4,395,747)

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

................. (5,520,829)
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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............c.eviviieeiet ettt sttt aen 70,975,391 83,585,391 | .cocvverene 146,897,251
2. Netinvestment income... ...19,270,299 ..80,225,392 ...157,464,589
3. MISCEIANEOUS INCOME........cuiviviiicieiciite sttt ettt a bttt s s bbb s s s s s st et es e sesesnsesesnnens | sbessnsesessssens 19,104,183 | oo 14,111,999 | ..o 31,887,924
4. Total (LINES 1 HhrOUGN 3)....eoieriircii s | eeresnieneas 169,349,873 | ... 177,922,783 | ....ccoonvee. 336,249,764
5. Benefit and 10SS related PAYMENLS..........cccvveiiiieeiecic ettt sse st esnaes | enaessesinsinea 97,479,859 | ...oovcvevnnnd 67,206,434 | ....ccovneee. 150,928,470
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........coveveeveereeererrcerieriens | coveeieisiiennns (4,077,120) | ovvveveeree. (6,420,170) | ....cvvvveeee (15,351,227)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccovviveicvriieiieieee e | evvesseissinnees 53,622,967 | ...coocvunnead 61,669,906 | .....ccoeuee. 120,322,877
8. Dividends paid t0 POIICYNOIAETS. .......c..cuiriririiiieicisee ettt ss st essssessens | fessessssessessssnssesseessanse 0 | e 0 [ e 0
9.  Federal and foreign income taxes paid (recovered) net of §..........0 tax on capital gains (losses). 6,241,775 ..10,392,144 ..8,219,963
10, Total (LINES 5 HIOUGN 9)...cuveiececieie ettt sttt st ens s nssennns | sressessansanes 153,267,481 | coovvvreenne 132,848,314 | .............. 264,120,083
11, Net cash from operations (Line 4 MiNUS LINE 10)........coveieiiniiieiiirieeisseieissesessisssessesssssssesssssssesssssssessssssessessess | sossessessssasees 16,082,393 | ...cooverrnn 45,074,469 | ....ccovvnne. 72,129,681
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS.... oottt | enbtennieneeas 157,684,866 | ............... 155,738,708 | ............... 350,752,160
12.2 Stocks. ..4,125,147
123 MOMGAGE I0BNS. ... veuieeiieieaiia ittt bbbttt ent s | aenisesisenins 22,235,845 | ..o 35,710,281 | oovovrieeenne 68,915,930
12,4 REAIESIALE. .....veeceec ettt sttt nnns | Senenties sttt (0 (0 0
12.5  Other INVESIEA @SSELS........couceuiiciiiciiie ettt | fbtiebs et {0 O (0 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS...........ccoeeerrrrinrinineenencininens | e (0 [0 T 0
12.7  MISCEIANEOUS PTOCEEAS.........vucvviiieiiiercte ettt ettt a et bbb es st bbb s s e b s nsebessssnsebansntes | tessssssessssesesssnsesassnsenas (L I 4,996,600 | .......ccocne. 1,101,186
12.8 Total investment proceeds (LINES 12.110 12.7).......cveiiueieiiieieeseeete ettt sssss s sssssnes | evsesssenans 182,920,711 | ooevreea 196,445,589 | .......cco...... 424,894,423
13.  Cost of investments acquired (long-term only):
131 BONGS.... ottt | enitennenneas 163,969,642 | ............... 197,873,818 | ....cccooucee. 374,592,019
13,2 SHOCKS. . vvurerierieeetseese ettt ettt ennntn | seeeensressenenes 1,713,000 | oo 25,600 | cooovererieenns 25,600
13,3 MOMGAGE 08NS, ....cvveveeieeieaieaii ittt entes | frenisninenins 47,104,183 | .cooovvinne 25,485,000 | ..coovvernenne 63,470,000
134 REAIESIALE. ...ttt E bbbttt | Sbneebi et sttt (0 (0 0
13.5  Other INVESIEA @SSELS......o.vvuriuiiurirriciiririeri ittt | brsbsesi st st (01 (0 T 0
13.6  MiSCEllaNEOUS APPIICAIONS..........civvevriviieiieicieie ettt bbbttt es e bensenes | essssessessssansas 2,342,587 | oo 462,603 | .o 123,238
13.7 Total investments acquired (LINES 13.110 13.8)......cuiiivrrieiieieieese ettt ssesnaas | aeveessnsssans 215129412 | ............... 223,847,021 | ..o 438,210,857
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........ceieicuriirieiiisiees e sssesssnns | cresessessessssenns 2,854,363 | ...coovvereinnn 2,960,166 | ....ccccrvvnrnne. 7,002,216
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........c.oorieerinrinininereeeseeneeneess e seesssees | coreesesseesnnes (35,063,064) | ....cevenvnee (30,361,598) | ....vervvrnene (20,318,650)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI NOLES..........veivieiecicicctte et bbb bbb saes | sevssbssessesssssssessessnsene 0 [ o [0 T 0
16.2 Capital and paid in SUPIUS, 1€SS trEASUNY SOCK.........ovurverireriririieieciesirs sttt sssssssesss | ssessssssessessssssnssessessasens {1 0 [ e 0
16.3 BOITOWED FUNGAS.......covveieieieeit ittt enis | Shebebiee sttt esb e (0 (01 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities. ....192,364 ..(2,897,641)] .... ..(4,651,982)
16.5  Dividends t0 SOCKNOIABTS..........c.uuevuiiririrci s 6,000,000 | ..oocorvrerienne 6,000,000 27,000,000
16.6  Other cash provided (BPPHEA).........c.ruuriurirriiriiiieiie ettt sttt st st | ssnissssesiss 24,644,186 | ..coooviennn. (10,403,444) | ...ooovvvnrenas (22,083,162)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | cccccoovvvncces 18,836,550 | ......cooc... (19,301,085)] ................ (53,735,144)
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.cccoevvervecns | voverreirireneinnnns (144,121) | coveveveree (4,588,214) | ...cvvvverrene (1,924,113)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT ... veueerieiiciii bbbt | cbnesisesiesines (7,536,389) | ...ocvvncrrnrnnes (5,612,276) | ..oovvvrrrnnn. (5,612,276)
19.2 End of period (Ling 18 PIUS LINE 19.1)......cuiiuiieieeiieii ittt sttt ettt enbt s | sssnssesssnsines (7,680,511) (10,200,490) | ....ovvvnrennn (7,536,389)
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001  Change in SECUMtIES IENAING CONBLETAL...............oooosscccccrerseseseeeeesssseeseeessssseseesessssesseeessssseeeeeessssseeeeeesssseseeees | cseeesssssceee (5,819,553)] ..o (82,812,902)] ....oo...... (74,039,515)]
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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year PriorsYear
To Date To Date Ended December 31
1o INAUSHIALTITE. ..ottt ene | sttt 0 [ oo 0 [ oo 0
2. Ordinary life INSUMANCE. ........cevueveveeeieieec sttt st sse st s s sssaes s snsens | sevsessssssssssesssessesnsas 201,827,235 | oo 198,075,695 | ...oovvvvveereereieina 398,132,093
3. Ordinary individual @NNUILIES...........cceviviieiiieiere et bsnntes | srevessssesesisesesensebesesseaebasaes 30,402 | oooveeeeeeee e 42,900 | oo 93,925
4. Credit life (group and iNAIVIAUAI)............coevrireieiiiieieieieie e ssesns | sevsessessssssses s ssses st s et s e saes 0 | e 0 | e 0
5. GrOUP lifE INSUMANCE. ... vurireererieiseiecsssessessiestese sttt es st ss st ensssssnssans | sessessessssssssessassnssnssessessassnnssessn L0 R 0 | oo 0
6. GrOUD ANNUILIES. .....cocvieieeriiieie ettt ettt s st bbb s st et besnaesanas | 4ebssesesssetesss s sebes et et s s aetesanaebns 0 | oo 0 [ oo 0
T ABH = GrOUD .ottt s f sttt nnn | essestens e e ss e en st n st enna L0 TN L0 O 0
8. A&H - credit (group and INAIVIAUAL).........c.everrrereririsiierissise e ssesssssssssessssssssssessssesss | sessessesssssssssesssssssssssessessssssnssessn L0 RS 0 | oo 0
0. ABH = OtNBI ..ot | feten b 15,731,173 | oo 13,420,540 | ..ooonvvernricrin 28,682,874
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 217,588,810 | .cooovvverrririeriinn 211,639,135 | oo 426,908,892
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 217,588,810 | ovvooeerreerreererennn 211,539,135 | oo 426,908,892
14, DEPOSIt-tYPE COMIACES. ......iveiveviciiieieiesie ettt nsenne | stsssessessssensesssssnsansenaad 46,351,379 | oo 1,451,232 | oo 2,282,452
15, Total (LINES 13 @NG 14)....c.coivvrieerecereiereceieee et seess e sessssssesnesssnsens | avesesssseesesesssssssneees 263,940,189 | ....oovvvveernnne 212,990,367 | ovooveerererrerirerennn 429,191,344
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 June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

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

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

At June 30, 2019 and December 31, 2018 there were no permitted practices.

| SSAP# | FISPage | FiSLine# | June30,2019 | December 31,2018
NET INCOME
(1) OHIO NATIONAL LIFE ASSURANCE CORPORATION
Company state basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 20,061,012 |$ 35,856,521
(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 $ 20,061,012 |$ 35,856,521
SURPLUS
(5) OHIO NATIONAL LIFE ASSURANCE CORPORATION
Company state basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX $ 300,162,262 |$ 290,426,659
(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 $ 300,162,262 |$ 290,426,659
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 2nd Quarter - NONE

(3) Recognized OTTI securities

1 2 3 4 5 6 7
Book/Adjusted
Carrying Value Recognized
Amortized Cost Present Value of Other-Than- Amortized Cost After Date of Financial
Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
12669C G8 2 |$ 365,894 |$ 300,908 |$ 64,986 |$ 300,908 |$ 356,734 06/30/2019
Total $ 64,986
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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
NOTES TO FINANCIAL STATEMENTS

(4) Allimpaired 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 $ 8,509
2. 12 Months or Longer $ 676,850
b.  The aggregate related fair value of securities with unrealized losses: 1. Lessthan 12 Months $ 3,711,270
2. 12 Months or Longer $ 59,947,072

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
Cash flow modeling was performed on all of these securities using current and expected market based assumptions which showed that the investor will
receive cash flow the percent of value of which is equal to the adjusted statement value. Therefore, any impairment is considered not
other-than-temporary.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

|b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged |$ 89,013,217 |
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
H. Repurchase Agreements Transactions Accounted for as a Sale - NONE

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale - NONE
M. Working Capital Finance Investments - NONE

N. Offsetting and Netting of Assets and Liabilities - NONE

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

Note 7 - Investment Income

No significant changes

Note 8 - Derivative Instruments

H. Total Premium Costs for Contracts - NONE

Note 9 — Income Taxes

No significant changes

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

Dividends to the Company's parent, Ohio National Life Insurance Company (ONLIC), for 2019 are summarized below:

2019
Dividends declared and unpaid (P3, L23,C1) $ 0
Dividends paid in cash (P5, L16.5, C1) 6,000,000
Dividends declared and unpaid (prior year) (P3, L23, C2) 0
Dividends to stockholders (P4, L52, C1) $ 6,000,000

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. ("ONMH") and most of its direct and indirect subsidiaries whereby ONLI shall maintain
a cash pooling agreement. It is ONLI's duty to maintain sufficient funds to meet the reasonable needs of each party on demand. ONLI must account for the balances of
each party daily. Such funds are deemed to be held in escrow by ONLI for the other parties (e.g. the Company). Settlement is made daily for each party's needs from or
to the concentration account. It is ONLI's duty to invest excess funds in an interest bearing account and/or short term highly liquid investments. ONLI will credit interest
monthly at the average interest earned for positive cash balances during the period or charge interest on any negative balances. Interest credited for six months ended
June 30, 2019 was $104,879 and $188,562 for the year ended December 31, 2018. The parties agree to indemnify one another for any losses of any nature relating to a
party's breach of its duties under the terms of the agreement. At June 30, 2019, the Company had $9,647,804 in the cash pooling agreement. This amount was included
in total assets, Page 2, Line 23.

Note 11 - Debt
B. FHLB (Federal Home Loan Bank) Agreements
(1) Information on the Nature of the Agreement
The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, and by purchasing FHLB stock, the
Company can enter into deposit contracts. The Company had outstanding deposit contracts of $100,000,000 as of June 30, 2019 and December 31,

2018. 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.
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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

(2)

FHLB Capital Stock

a. Aggregate Totals

1.

Current Year to Date

1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ 0% 0% 0
(b) Membership Stock — Class B 6,486,892 6,486,892 0
(c) Activity Stock 2,000,208 2,000,208 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $ 8,487,100 |$ 8,487,100 |$ 0
() Actual or estimated borrowing capacity as
determined by the insurer 100,010,393 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 4,773,920 4,773,920 0
(c) Activity Stock 2,000,180 2,000,180 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $ 6,774,100 |$ 6,774,100 |$ 0
() Actual or estimated borrowing capacity as
determined by the insurer 100,008,980 XXX XXX
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 3to 5 Years
1. Class A $ 0|8 01$ 0% 08 0% 0
2. Class B $ 6,486,892 |$ 6,486,892 |$ 0% 01$ 0% 0
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
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) $ 116,689,101 |$ 114,649,351 |$ 100,000,000
2. Current Year to Date General Account
Total Collateral Pledged 116,689,101 114,649,351 100,000,000
3. Current Year to Date Separate Accounts
Total Collateral Pledged 0 0 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 118,134,965 |$ 120,741,734 |$ 100,000,000
b.  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) $ 118,064,026 |$ 120,319,776 |$ 100,000,000
2. Current Year to Date General Account
Total Collateral Pledged 118,064,026 120,319,776 100,000,000
3. Current Year to Date Separate Accounts
Total Collateral Pledged 0 0 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 118,134,965 |$ 120,741,734 |$ 100,000,000
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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

(4) Borrowing from FHLB

a.  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 100,000,000 100,000,000 0% 100,000,006
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) |$ 100,000,000 |$ 100,000,000 |$ 0]$ 100,000,006
2. Prior Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ 0% 0 |$ 0 XXX
(b) Funding Agreements 100,000,000 100,000,000 0% 100,000,004
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) |$ 100,000,000 |$ 100,000,000 |$ 0]% 100,000,004
b.  Maximum Amount During Reporting Period (Current Year to Date)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt 0 0 0
2. Funding Agreements 100,000,000 100,000,000 0
3. Other 0 0 0
4. Aggregate Total (Lines 1+2+3) 100,000,000 100,000,000 0
c.  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

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A.(4) Components of net periodic benefit cost - NONE
Note 13 - Capital and Surplus, 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) b Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales - NONE
C. Wash Sales - NONE
Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes
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NOTES TO FINANCIAL STATEMENTS

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 $  (7,680,509) |$ 01$ 01$ 0]$ (7,680,509
Securities lending collateral $ 0 |$ 89,006,893 |$ 0% 0|$ 89,006,893
Bonds - Industrial and Misc $ 0 ($ 263,330 |$ 0% 0% 263,330
Common stock - Industrial and Misc $ 0 |$ 8483437 % 0|$ 0|$ 8488437
Equity call Options $ 0|$ 1,067,864 |$ 0% 0]$ 1,067,864
Separate account assets $ 262,936,219 |$ 0|$ 01$ 0% 262,936,219
Total $ 255255710 |$ 98,826,524 |$ 0% 0|$ 354,082,234
Liabilities at Fair Value
$ 08 0/$ $ 0 0
Total $ 01$ 0]$ 01% 01$ 0
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy - NONE
(3) Policies when Transfers Between Levels are Recognized - NONE
(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
Included in various investment related line items in the statutory financial statements are certain financial instruments carried at fair value. Other financial
instruments are periodically measured at fair value, such as when impaired, or for certain bonds and preferred stock when carried at the lower of cost or
market.
Fair Value Hierarchy: Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability (exit price) in an orderly
transaction between market participants at the measurement date. In determining fair value, the Company uses various methods including market,
income and cost approaches. The market approach utilizes prices and other relevant information generated by market transactions involving identical or
comparable assets and liabilities. The income approach uses discounted cash flows to determine fair value. When applying either approach, the
Company maximizes the use of observable inputs and minimizes the use of unobservable inputs. Observable inputs reflect the assumptions market
participants would use in valuing a financial instrument based on market data obtained from 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.
(5) Fair Value Disclosures - NONE
B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements - NONE
C. 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 $ 3,125,574,900($ 2,955,130,903 |$ 4,555,358 |$ 3,121,019,542 |$ 0% 0% 0
Cash & Cash equivalents $ (7,680,509) |$ (7,680,509) |$ (7,680,509)|$ 01$ 0% 0 |$ 0
Common stock non-affilate $ 8,488,437 |$ 8,488,437 |$ 01$ 8,488,437 |$ 0% 0|$ 0
Preferred stock $ 1,035,020 |$ 1,000,000 |$ 0% 1,035,020 |$ 01$ 0 |$ 0
Mortgage Loan $§ 420,674,557 |$§ 425,083,736 |$ 0% 0|$ 420,674,557 |$ 0 1|$ 0
Securities lending collateral $ 89,006,893 |$ 89,006,893 |$ 0% 89,006,893 |$ 0% 0% 0
Derivatives- call options $ 1,067,864 |$ 1,067,864 |$ 01$ 1,067,864 |$ 0% 0% 0
Separate account assets $ 262,936,219 [§ 262,936,219 |$ 262,936,219 |$ 0% 0% 0 |$ 0
Separate account liabilities $ (262,936,219) |$ (262,936,219) |§ (262,936,219) |$ 0% 0/$ 0 1% 0
D. Not Practicable to Estimate Fair Value - NONE
E. 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 $65,599,909. As of June 30, 2019, $5,658,686 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 $60,569,346. 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 O.N. Equity Sales Company

Cincinnati, OH

YES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards?

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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9.3
9.31

10.1
10.2

1.1

11.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

Have any provisions of the code of ethics been waived for any of the specified officers?

If the response t0 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

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.)

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:
Amount of real estate and mortgages held in short-term investments:
Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

Yes[ ] No[X]
Yes[X] No[ ]
$ 11,674,153
Yes[ ] No[X]
$ 0
$ 0
Yes[ ] No[X]

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 89,013,217
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 89,006,892
Total payable for securities lending reported on the liability page: $ 89,006,893
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.0O. Box 2504, Schilitz Park, Suite 300, Milwaukee, WI 53201
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle
securities"].
1 2
Name of Firm or Individual Affiliation
Paul Gerard |
Tim Biggs |
Philip Byrde |
Gary Rodmaker |
Annette Teders |
Jeffrey Weisman |
Nick Trivett |
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets?

17.5098

management aggregate to more than 50% of the reporting entity's assets?

Q08.1

Yes[ ] No[ ]

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

Yes[ ] No[ ]
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17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

18.1
18.2

20.

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?

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.

¢.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

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.

c.  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?

Q08.2

Yes [X]

Yes|[ ]

Yes|[ ]

Nof[ |

No[X]

No[X]
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GENERAL INTERROGATORIES (continued)

PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories:
1.1 Long-term mortgages in good standing
TUAT F AT MOTIGAQES. ... cvveviiteiseiecttse ettt sttt s s s sttt b b2 s s S84 2 £ bR s 1A 8408 bbb AR bbbttt n

112 RESIHENTAI MOMGAGES. ... vverevereereeiieiseieisese st et s et s s ses s s e st s s b ee s e b s £ s eS8 s 4 e R s8R e Rt a bbbt

1.13  Commercial mortgages.
1.14  Total mortgages in good standing
1.2 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
1.3 Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOTIGAQES. ... cvvevicteiseiectsie ettt sttt bt s sttt b s s s S84 4 E b2 s bR 848 bbbt AR bbbttt en

1.32  RESIHENTAI MOMGAGES. .. .. vvereeereereeeieireieesese e eie st ses et es s ee s eeses s ee s ee 28R E 28 E s 48 e e s8R R8s E et s e ettt

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

1.34  Total mortgages with interest overdue more than three MONENS.............ouiii ettt sttt
1.4 Long-term mortgage loans in process of foreclosure

T FaIM MOTIGAQES. ... cvveviiteieeicteie ettt sttt s s s s b st bbb b s s s s s s 42844 e 48 b4 b s s s s b8 s bbb bbb st A sttt bbbt en

142 RESIAENTAI MOMGAGES. .. ...ecvvieiieiiicte ettt et a s s et e st a s s s s b s s s s s st s s a b s bt s s s b b s s b s b b a b st et s s e b b sebes st b s s tenas

1.43  Commercial mortgages.

1.44  Total mortgages in process of foreclosure....
1.5 Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) oottt
1.6 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
2. Operating Percentages:

Amount
B 0
G 974,417

424,109,319

425,083,736
B 0
B 0
B 0
RN 0
OO 0
B 0
G 0
$eiri e 0
G 0

2.0 AGH 0SS PEICENL. .. ..vuiveiieiscttie ettt sttt s s bbb bbb s st s s s s b s 242 s s s bR 2881 E £ s s s £ e AR e e AR R AR SR e s b A s bR e A bRt s R et nt et et ebiebessebietestenses st ent et et entenas

2.2 A&H cost containment percent

2.3 A&H expense percent excluding COSt CONTAINMENT BXPENSES. .......c.vuiireiiuiieireieieietse ettt ess s b s s s b ses a8 sesses s b e s s s e b e s st ee s s s s essesees | ehastessessnsassessnsassansnsansanses 1141
3.1 Do you act as a custodian for NEalth SAVINGS GCCOUNTS?............euuiieierieiieieree ettt s et s st s8££ bbbt nen Yes[ ] No [X]
3.2 Ifyes, please provide the amount of custodial funds held as of the reporting Aate............ccceviiiieeiiiccce bbb nas G 0
3.3 Do you act as an administrator for health SAVINGS ACCOUNTS?............cuiiiieieiciieic ettt bbb a bt et b s e ss bt Yes[ | No[X]
34 Ifyes, please provide the balance of the funds administered as of the repOrtiNG Aate...........ccverruririiriinree sttt G 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?............ccoeeeieiecesecesee e Yes[X] No[ ]
4.1 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 Inall 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?

5.2 If no, explain:

Yes [

1 Nof

]

N/AT 1

6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus?
6.2 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

Qo9

Yes [

]

No[ ]



Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE

Q10




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AIADAMA.......ceccc e AL]|...... L.
2. Alaska..... VAK L..|.
3. Arizona.... LAZ L.
4. Arkansas. AR L.
5. California .CAJ.. L.
6.  Colorado..... .CO|...... L.
7. Connecticut. .CT]...... L.
8. DEIAWATE......ovcevceetcee s DE]..... L.
9.  District of Columbia. .DCJ...... L.
10.  Florida......cccocoveueenns LFL L.
11, GBOIGIA...eveeieceeeeieeeseeeiseeesee e esiesesessesssssssssssessssssesen OA | o, L.
12. OO OO OO OO O OTRTURTORTURTURTRRTORPRRTON o | POV L.
13, 1dAN0...cecrec el D) | e L.
14, TNOIS....ouveeveeeveiieiieiieessieeiesiesiesiessessessesssenssessesssessenssenne L | e L.
15, INAI@NA....erieere s sesessenennd N | e L.
16, JOWAL.iiieccreecineneneissississisesssissssssssssssssssssssssssens A | e L.
17, KaNSAS.....oieicecreceereeeeeeessssssssssssnsssssnessnsnssnns e KS | e L.
18, KENIUCKY ...ttt KY[...... L.
19.  Louisiana. LLAT L.
20, MaiN€....covereieiereereessseesseseessisssessssssessesssssessssssenneeME | vl |
21.  Maryland......... MD{....L..
22.  Massachusetts.... WMA]..... L..[.
23.  Michigan..... WM L.
24.  Minnesota... MN{...... L.
25.  Mississippi... .MS|..... L..|[.
26, MISSOUM....cuvecveieieiceie ettt MO]|..... L.
27, MONEANA.......ceiiieice e MT]...... L..|.
28, NEDrasKa........ccoorierrerriireireeieeee ettt NE]...... L.
29. NV L...].
30. New Hampshire.. NH]...... L.
31, New Jersey..... NI L..[.
32.  New Mexico NM]...... L.
33, NEW YOrK...oocveeercreeieeeeseeerereeeseeesesesesessessssssssssseneeneenes NY [ e N
34, North Caroling..........cccoevrereieerieieesienesessiesessessessiennenenns NG [ o L
35.  North Dakota...
36, OR0..euceceieecec bbbt
37, OKIANOMA......ooeiecerieecieese ettt
38.  Oregon........
39. Pennsylvania...
40. Rhode Island..
41, South CaroliNa.........c.cceeeieeriesiieiesie e SCl...... L.
42, South DaKota.......ccevvevreeeierisriseieesssissisesssessssssssesssssessssnesn O | vrvnes
43. Tennessee......
44,  Texas......
45,  Utah........
46, VEIMONL. ..ottt
AT, VIFQINIA...ceeeeeirieieiseieie sttt nnns
48.  Washington. WAL...L..
49, WeSt VIrgiNia......coveveerirereiieeeiseieeseiseiseseesessssese s sssssnsennes WV ... L.
50.  Wisconsin.... LW L.
51.  Wyoming......... WY ... L.
52.  American Samo CASH L N...
53.  Guam.............. GU|..... N...
54.  Puerto Rico..... .PR]..... L.
55.  US Virgin Islands......... LV N...
56.  Northern Mariana Islands.... MP{...... N...
57.  Canada.......cccoereurrenn. ..CAN|..... N...
58.  Aggregate Other Alien .OT |L.XXX..
59, SUBLOAL ...ttt XXX..
90. Reporting entity contributions for employee benefit plans.............. XXX,
91. Dividends or refunds applied to purchase paid-up
additions and ANNUILIES.........ccvrveererenrieieiesessseese s ssesses 10,9, G I (0] (U1 IS [V [ (1] IO (O [P 0
92. Dividends or refunds applied to shorten endowment or
Premium paying PEHOU.........oveerrrrnrerereeeresreeeeesessesesseesesseseeens 10,9, G I (0] (U1 IS [V [ (0] IO (O [ 0
93.  Premium or annuity considerations waived under disability
or other contract Provisions.............cceevecveeeveireesreeeiseeessses s XXX i 330,125 | oo (V)N I 458,322 | o (1] 788447 | oo 0
94.  Aggregate other amounts not allocable by State XXX.. 0.
95.  Totals (Direct BUSINESS).......crvvurvereereerereirneenes XXX. L0
96. Plus Reinsurance Assumed XXX
97.  Totals (All BUSINESS).......corverieiieieeiireiiseeiesiesissiesiessssessesssians XXX 196,599,301 | ...covvrrenne. 30,402 |......... 16,252,220 | cooovveerreriinnes (V)N 212,881,923 |..... 46,351,378
98. Less Reinsurance Ceded.......ccovrmrnrrnrnrneninrnsseiesssessseeenes XXX ] 134,667,500 | .oovvevererrniennad (U] I 6,450,580 | ..o, 0] 141,118,080 | ..ooovovvirennnees 0
99. Totals (All Business) less Reinsurance Ceded............cccoovveriunnce. XXX 61,931,801 [ .o 30,402 | ........... 9,801,640 | ..oovvvrreinan (V] I 71,763,843 |..... 46,351,378
DETAILS OF WRITE-INS
58001. ZZZ Other AlIEN.......ceeeerreeirrirrere e ssesssens XXX,
58002.
58003.
58998. Summary of remaining write-ins for line 58 from overflow page..... [ ..XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX,
9401.
9402. ...
9403. XXX..
9498. Summary of remaining write-ins for line 94 from overflow page..... [.XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG 51 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ................... 0 Q - Qualified - Qualified or accredited reiNSUrEr.........ooovvvvvevvennann 0
N - None of the above - Not allowed to write business in the state 6

Q11
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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

All subsidiaries are 100% owned except as noted

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

1
Ohio National Financial Services, Inc. (ONFS)

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

. J
4 The Chio MNational Life Insurance Company
Sycamore Re, Ltd (SYRE) Financial Way Realty, Inc. ON Eliaht | ONFL (ONLI) Fiduciary Capital Management, Inc. Princeton Captive Re, Inc.
(Insurer — Cayman Islands) ONTech, LLC. (ONTE) (FWRI) FE |\I|g -‘31”?6;4349 ) (Insurer — OH) (FCMI) (PRIN)
All No. AA-0056843 FEI No. 46-5464819 FEI No. 26-4812790 0. 3l- FEI No. 31-0397080 FEI No. 06-1187459 FEI No. 82-2868171
\_ MAIC Group Code 0704
I 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 June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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.. | ..coovvveree (0 0 . | Ohio National Mutual Holdings, Inc.................... OH............ UIP....ooeve. Management  |........ 0.000 [ oot seneseenenenees | erens N....... [0 R
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 31-1614097... | coovvvrrnne (V10 (1 O Ohio National Financial Sevices, Inc.................. OH........c... UIP..ovvrnne. Ohio National Mutual Holdings, Inc.................. Management ....100.000 | Ohio National Mutual Holdings, InC.........ccccccoe. | couee N..oco. [
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ R AA-0056843. | ................ (01 I [0 R Sycamore Re, Ltd.......ccccoevevvicieririeiceiee CYM.......... A Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, InC..........cccccc. | covee. N....... [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 46-3873878.. | ..o (V1 I (0 Ohio National Foreign Holdings, LLC................. DE............. NIA....ccoonne Sycamore Re LTD......coveuevevereveieseieiesnins Management ....100.000 | Ohio National Mutual Holdings, InC........ccccccooe | covue N [0 S
Ownership,
Board of
Ohio National Mutual Ohio National International Holdings Directors,
0704 |Holdings, Inc. (S s [ e (U1 (I Cooperatief U.A. NLD........... NIA .o Ohio National Foreign Holdings, LLC............... Management ...100.000 | Ohio National Mutual Holdings, InC.........cccoccne | ouce. N...... [
Ownership,
Board of
Ohio National Mutual Ohio National International Holdings Directors,
0704 |Holdings, Inc. (- (SN R (010 (1 O ON Netherlands Holdings B.V.........ccccccovuuneenne. NLD........... NIA. ..o Cooperatief U.A. Management ....100.000 | Ohio National Mutual Holdings, InC.........cccccee. | conee N..coee [ -
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ R 31-1702660.. | ....ccvvveve. (0 I [0 T, 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 N....... [0 R
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 0o | O | e, (01 0 . | Ohio National Sudamerica S.A........c.c.cccceeveenee. CHL........... NIA.....ccc...... ON Global Holding, SMLLC Management ....100.000 | Ohio National Mutual Holdings, InC...........ccc... | cov... N...... [0
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [0S 0uereeeeeeens | e (0 I (01 Ohio National Seguros de Vida SA................... CHL........... NIA....ccoone. Ohio National Sudamerica SAA............ccccevnnee. Management ....100.000 |Ohio National Mutual Holdings, Inc...........ccccc. | cuuae N...... [0




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
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. 67172... | 31-0397080.. | ..ccovvvvrnnee (01 I (0 The Ohio National Life Insurance Company...... OH........... UDP.....cccveen. Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, InC.........ccccccoe. | cenee. |\ [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 82-2868171.. | oo (010 (1 O Princeton Captive Re, INC.......ccovvrriencireininn. OH.....c.c... NIA. ... Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, InC.........ccccccee. | conee N.oooes (I
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. 89206... |31-0962495.. | ......cccvonne. (01 I (0 Ohio National Life Assurance Corporation......... OH........... RE....cmnne 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 June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
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.........ccccccoe. | cenee. |\ [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 June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
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 June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of

business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code

will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an

explanation following the interrogatory questions.

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

©® N ok wh

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.

Bar Code:

A0 0 D RO A0 00 5 0 0O
* 8 92 06 20194 900000 2 = * 8 92 06 20194470000 2 =
A0 0RO 0 RO A0 0 R0 R0 O
* 8 92 06 20193650000 2 = * 8 92 06 2 01 94480000 2 =
A0 00 R0 O A0 00 SRR 0 O
* 8 92 06 2 0194450000 2 = * 8 92 06 2 01 944 90000 2 =
A0 00 R0 0O A0 00D O
* 8 92 06 20194460000 2 = * 8 9206 20197000000 2 =
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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
Overflow Page for Write-Ins

NONE
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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT..........cvvueieicreeeieieis ettt et bes et es st sse s sse s ssstenes | svsesssessessesstes s sessessesesssssesssssnsenee 0 [ oo 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition...........c..ccccrervrcnrirrcrrrnrncrccrncrn I - - R B - B P ...
2.2 Additional investment made after acquisition............ccccccocccvvccvvc . QN N B BQ N - ...
3. Current year change in encumbrances............cccooveerrrrrneeneerrernencnceneern JRL.Y
4. Total gain (I0SS) ON AISPOSAIS........c.eveveiiriieiieieieeeie sttt ettt bbb bbb s bbbttt es st s e bens
5. Deduct amounts received on disposals.............ccceereerieereininn
6. Total foreign exchange change in book/adjusted Carrying ValUE..............ccceuieveiriereniieceeee e
7. Deduct current year's other-than-temporary impairment FECOGNIZEM.............coiuieviiieeieeieieee sttt eses | seevssese s s ssa st b st s s sans 0 | oo 0
8. Deduct CUITENt YEAI'S AEPIECIATION. ........ovuvereirireiiiereeiseie ettt es et ss sttt s e s sse s s nnsenns | frebssssssesssssnsanseesnssnsessessnsensensnssnsns 0 | oo 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8)........ccccrrerrirrieeiieiieeieieiesssessessssiesees | cressssse et ssssssns 0 | oo 0
10.  Deduct total NONAAMItEEA AMOUNTS..........ccciieueiicieiiice ettt ea s s bt se b st et s ssesesnsesesssnse | 4ssesesessesessssssesansnsesessnsesesansetennsens 0 | oo 0
11, Statement value at end of current period (Line 9 MINUS LINE 10).......iireiiiiieieiisiesersiessassesssesssessssssessessssessesssssssessessssassesss | soessssessessessssassessssassessassssessassssassens 0 ] oot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of PHiOr YEAI..........cccouivieieiinisiesesseseisieis | cveeeisssesessssese s 400,572,479 | oo 406,561,002
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION............ceveiiieeiicicteieee ettt bbbt es s s sanns | sbessesessssssesessssesessnassesaes 46,577,295
2.2 Additional investment made after aCQUISIION............cccuiueiciieie e bnes | essessessssess s a st s e bees 526,388
3. Capitalized deferred iNtErESt @NA ONET...........cveieiierieie ettt sttt ettt st ensns | sbsessessessessessans e s e st essensanssessententans 0
4. Accrual of discount...........ccoeveeererriiriiennes .0
5. Unrealized valuation increase (decrease). ...0
6. Total gain (I0SS) ON GISPOSAIS........cveirivririireiieiireiiissieiset sttt ess sttt s bttt et b b es s s st st essnsants | saebsssessessessnsenses et enses et en s bt nsns 0
7. Deduct amounts received 0N diSPOSAIS..........c.euierireeriereinreinieneineseereesessseeseinnens 22,592,926
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........ccviiiiirieiieeeeeieeresies | e 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest... .0
10. Deduct current year's other-than-temporary impairment rECOGNIZE..........c.cucviviieiriciee et sereses | erssaebessesesss st esss s s e eaebansesennsees 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | oovovvrericiirercseisniene 425,083,736
12, TOtal VaAIUGLION GIOWANCE. .........oeveeieieireieieie ettt s st s e n s en s s sntens | £rebssssssensessssansessnssnsessessnsassensnssnnns 0
13, SUDLOAl (LINE 11 PIUS LINE 12)....uuiveiieieeieie ettt sttt et bbbt st s st b s s st s | snbsssasssessestansssssessensanes 425,083,736
14. Deduct total NONAAMItEEA AMOUNTS..........ccciiiuiiicieiriees ettt b e s ettt se bt e s s sssesessnsesessese | sssesessssesessssasesessssesessnsesessnserensene 0
15. Statement value at end of current period (LiNe 13 MINUS LINE 14).....ciiiiiieiieiiiiseisiisissiessissiesessssessessssssssssesssssssessessnsenss | sressessssessessssassesssssnsesas 425,083,736
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 O PHIOT YEAN........vururriririeieiiesissieissssesse s ssssssessessssssssss e ssesssssessessasssnssnes | ssssssssssssssssossssssssessasssssessessessanens [(0) 1 [T (0)
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. ACCIUAL OF QISCOUNL.......uuvrevererisciciestese ettt b bbbttt
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 1+2+3+4+5+8-7-8+9-10).........ccccverrerrinrnrrersresieriereseresesieses | cveerssessssssssssesssssssessessssesessessenes [(0)1 [T (0)
12.  Deduct total NONAAMItEEA AMOUNLS............civiieeieciiieiectce ettt b s s st s st sntenss | 4sebistsssessessssass et st st esseb st s nssssnaans 0 | e 0
13. Statement value at end of current period (Line 11 MINUS LINE 12)......cvcviiiiiiiieiiiesieiisiesesessesissssssssssssssssessessssssesssssessesss | ssessssesssssssssssssesssssssessessssessessssenes [(0) 1 U (0)
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEA..........ccvueicvieeieeiee et sesiesesees | evreseessseseessseseesereaes 2,961,906,740 | ...oocvovvrereriereriinns 2,943,296,865
2. Cost of bonds and stocks aCqUIrEd...........ccueevrieieienisieesee s ..165,682,642 ...374,617,619
3. Accrual of discount..........ccccevvreerrrernnne 599,652 1,095,163
4. Unrealized valuation INCrEASE (ECTBASE)...........ccviueveieiiieiiiiee ettt ettt ettt bt ae b st s st s st et s s sesasnaets | sbsesesesssssesssesesss s sebesasaetennaas TBAT | oo (5,502)
5. Total gain (loss) on disposals...........ccccceuerrivererrirenenne (423,236) | v 537,830
6. Deduct consideration for bonds and stocks disposed of... ..162,883,072 ...357,419,785
7. Deduct amortization of premium.... .....1,213,469 ...2,564,482
8. Total foreign exchange change in book/adjusted CArryiNgG VAIUE..............cc.cvcievieeieicieie ettt ses st sessssaes | sssssssssssssssssssssssessesessessesssssssans 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FeCOGNIZE............ouerreiieieieieeesie et sssssens | essessessssessess s esnes 780,473 | o 193,446
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees............coevveeveveereveen | s 1,722,909 | oo 2,542 478
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10).........cccrerrirereriinieiienieessenessienns | oo 2,964,619,340 | ..ooovvvirereeceinas 2,961,906,740
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.ieieiiieieiisiisisieisessieseessesssessssssssssesssssssssssssnsessessssenss | srassessssessesssssssessasanes 2,964,619,340 | .ovoviviireiciias 2,961,906,740




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC T ():euvvereeereereereieeseieeses ettt et etennens | sevssesseensssssesenns 1,781,520,193 | ..oovvivvereeeiene 32,257,287 | oo 31,651,566 | ..ovovveeercirines (18,051,780) | ..vovvevrrercrerenes 1,781,520,193 | .ooovvvvereine 1,764,074,134 | oo | v 1,776,966,386
NAIC 2 ()-euvvereereereeseieeseieiseis ettt st esensens | sesssesseensssssesenns 1,105,989,918 | ..o 42,346,066 | ..ooovreeeiririieens 46,978,413 | oo 18,061,002 1,105,989,918 | ..ooovvveiviriennes 1,119,418,573 1,090,824,948
NAIC 3 (): e vvereerrereieireseieiessesees sttt ssensens | sessssessesssessessessnsnes 59,602,989 | ....ovviirrrreirieienne 1,000,000 | .oovovrreieerrieireinieeneens 21,765 | oo (362,013) | wevevrrrererrirrereereens 59,602,989 | ...ovvreiririrrenad 60,219,211 | oo | e 63,575,243
NAIC 4 ().t essnsens | sebestessesssessessessnenes 11,396,382 | .o O IO 1,375,996 | ..o (1,524) | coovoeeereeieis 11,396,382 | oo 10,018,862 | ..vovvveereeiirereireirieeeiseeeeieines | veesesensessessseseeneens 18,225,436
NAIC B (): v vttt ssnsns | eesessessssessessessnsesseens 1,304,440 | ..o O 9,489 | .o (256,998) | ..o 1,304,440 | ..o 1,037,953 | oot | e 1,319,717
NAIC B ():vuvvereeerereereirereeseieeseseeseese et ss st sesessensesnns | aressesssssssessesssssssensessnsans 98,840 | ..o [0 OO (O R 263,330 | oo 98,840 | ..o 362,170 | oeieereeisserieissies s | errerersse e 98,840
....................... 2,955,130,903 e 2,951,010,570
NAIC Tttt | sreses st R (R (OO (R (R 0 [ coveereermrereerseeeninresereni s | s 0
NAIC 2.ttt | sresesieese st 1,000,000 [..eeveoomeevermerrireerssenrereeens R R 0 | oo 1,000,000 | ..ocvevorrerercririeenes 1,000,000 [.ouvvevmmcreeenmenmsiereeeeenisenssenns | seereseneseenesesseens 4,120,000
10, INAIC 3ottt ent | e R (R R R (R 0 [ coveereererernes s | s 0
1.
12, INAIC Bttt ent | e R R R OO (OO 0 [ coveereerirerrerneeesi s | s 0
130 INAIC Bttt st | e 0 [ 0 [ e 0 [ 0 [ 0 [ e 0 [ oo e | s 0
14, Total Preferred SIOCK. ..o ssieessssieies | e 1,000,000 | ..o 0 [ e 0 [ e 0 [ 1,000,000 | ..o 1,000,000 | ..o 0 [ 4,120,000
15.  Total Bonds and Preferred SEOCK. ... .o | serssessnsssessesensnes 2,960,912,762 | ..ovvriiiiiins 75,603,353 | ..o 80,037,229 | ..o (347,983) | ..cvovveviriicininas 2,960,912,762 | ..o 2,956,130,903 | ..o (O 2,955,130,570

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18........... 0; NAIC2S.... 0; NAIC3S....... 0; NAIC4S...... 0; NAIC5S............ 0; NAIC6S........... 0.




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
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.......corrirrirrinrineineenniene | eeverrneeennenneensensensensnneenns0 [ XN A N OB BB 0 [0 | s 0

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

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAT.........cceiiiiieieicieie ettt ssesesas | evssesssssessssssessessssessessssessesssssssessessald | sesissessesissessesissesses s ssssssessessssessesensan 0
2. Cost of Short-term INVESIMENS ACAUITED.........ccevevcreieiieiee ettt sse st s s tesse s sesssssnssns | sressessssessessnsessesssssssesssssssssessnssssessensQ | essessesissossssssssssssesssssssessesssessessesanes 0

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

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

QSI103




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

10.

1.

31

32

33
4.1
42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

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

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE B, PIIOT YEAI)...........c.evcveveereieieeieieseseeessssese s ssssese s ses s sse s sses st es s es s et s s sse s s ssessnsassessesanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column).............ccceiveieiireieicieieeeeee e
Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus...............ccc.euueeee 0
3.12 Section 1, Column 15, PriOr YEaI.........cccvvevevereeieisiereeeeesieeesenns 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..........ccccvvevneee 0
3.14 Section 1, Column 18, PriOr YEAI.........ccvvvvererrrierreireiesiersesesseseseens 0 0 0
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..............cccoccvue.e. 0
3.22 Section 1, Column 17, Prior YEAr.........cceveeveveerreeieirereressesesesensnes 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.............ccccovveunee 0
3.24 Section 1, Column 19, PriOr YEAI.......cccvevvererrerrrreiieseiese e 0 0 0
Subtotal (Line 3.1 minus Line 3.2).....
Cumulative variation margin on terminated contracts during the Year............cccccceveeviveevceevieeeenens 0
Less:
4.21 Amount used to adjust basis of hedged item...........c..cocvvrrrvrnrnnnes 0

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

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

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termiNGtONS IN PHIO YEAI..........cccveiiveiicicieiie ettt ettt bbb s s ettt bbb b ns st anes

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

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

QSIi04

123,238

586,163

516,852

(3,344)

155,045

0

0

0

1,067,864

0

1,067,864




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

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

QSI05, QSI06



Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4. ..ottt ettt b st bttt ses e 1,067,864
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............c.cccoceeeieveeenierernerrerennen. 0
3. TOMAI (LINE 1 PIUS LINE 2).....veieeereireieeeeseieis st tsses ettt s s8££ 88245842 E 428828 E 842 £ s8££ 8 £ £ E bbbttt 1,067,864
4. PartD, SECHOn 1, COIUMN B........oiiuiiiiiiiie st 1,067,864
5. Part D, SECHON 1, COIUMN B......oouiiuiiiiiiiiiiiii it 0
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cucvuiiiiiriieiiiisiieieiseiese ittt sttt s b8t bbb s b bR bbb bbb bbbt 0
Fair Value Check
7. Part A, SECtON 1, COIUMN 6. 1,067,864
8. Part B, SECHON 1, COIUMN 13.....uioiceieces ettt ettt et s ettt s bt s b nans 0
9. TOLAI (LINE 7 PIUS LINE 8)....vureueririeieseeie ettt st ess sttt s8££ 8 2 E £ s8££k E Rt 1,067,864
10. Part D, SECHON 1, COIUMN ...ttt ettt a st e et ae e e et st ssant st s s sees s snsetessssnesssnantasanenen 1,067,864
11, Part D, SECHON 1, COUMN ...ttt ettt ettt ettt ettt ettt et ettt et et et et et et et et et et et et et et et et et et et et st sn st et eeen et et enensnenana 0
12, Total (Line 9 MIinUS LiNe 10 MINUS LINE 11).....cueiueiiteiieicieiieie ettt st 88t bbb st s bbbt e 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27 0
14, Part B, SECtion 1, COIUMN 20..........cuiiiiiiiiriiini i 0
15, Part D, SECHON 1, COIUMN 11 ..ottt 0
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15)......cuuiuuririeeeeiieiseiseeeseeesisessssese s sessssssesesse st sssse s ssess s st st sss s s a8 es st ss et s et ssee s s s en st en et ess st et nsne 0

QSl107



Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAI........cuvireirririeineinrireiessessnseseeesssssessssssssesssssssssessens | sesessnssesssssssssesssssssssssessessssssssessasssnssessnsd | osssessessssssessnssessasssssessessasssssssssessessnssnes 0
2. Cost of Cash eqQUIVAIENES ACQUITEA. ...........uevererirrireieireesiieeinsis ettt et ssssessessss s s essesssssnsses | sessessessssssssesssssasssessessessassessessessssssessnssaQ | suneesmssmsssssssesessessnsssssssssssnssnnens 4,991,694
3. ACCTUAI Of QISCOUNL.......cuveeieeiiiiiiie ittt ennins | sisnsisnninssnssnsinssnssnssnnsnssenssnssnsiensesQ) | oreerssnessrsbenss bbb bbb 8,306
4. Unrealized valuation INCrEase (ECIEASE)..........cviueireicrriieieiiisie sttt sse sttt sessessssessessess | ssessesssssssesssssssessesssssssessessssessesssssssessessnsaQ | vevesisssssessessssessessssessessssessessessessssessesnsen 0
5. Total gain (I0SS) ON QISPOSAIS........ccvuivririieiieiriieieiieiesse ettt sesse s s sttt snte et sssesessssessessessnsans | sntessessssessessessssessessssessessnssnsessessnsessessessns0 | sressessssessesiessssesessssssessessssessessssessessssnes 0
6. Deduct consideration received 0N ISPOSAIS............ccccieuiiiireirice e sssesessens | sesssssssssssesessssssessssssesessssssessssesessssnsessnseseld | sveresiesesssisseses e anaes 5,000,000
7. Deduct amortization Of PrEMIUM..........cvverrriririniesiris sttt ssssssessesssssssssessessssssssnsses | sessessessssssssessassssssnssessessasssnssessessenssnssessal | susessmssessosssssessessassssssnssessenssssessessanssnsan 0
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE...........ccoeurieierrurinineinrreieeesissisessssssssesnies | seeeesessssessesesssssssssssssssesssssssssesssssesssessessaQ | cureesmssnssnsssessssessssssssssssessssssssessessasssnenn 0
9. Deduct current year's other-than-temporary impairment FeCOGNIZEM............ouuvurururrieeeeeieiireireeseeeeeeeensieisessnes | seesssressssesssseessssssssssssssssssssssseessssesssessesssQ | cesmesssssssnssssssssensssssssssssessssssssssssessasssseans 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceuierrrrieiierieeiierieinins | cvverierieieseesssnesssssessssssesssssssesseneensQ. | crveseisseses e snaes 0
11. Deduct total nonadmitted @MOUNTS...........ccoiiiiiiriiii s sneenns | chbssnssenssenssensssnsssnsssnssensssnsssnsssnssensssnsnenssd | onissssssssssssssssssssss s ssssssssssssac 0
12. Statement value at end of current period (Line 10 MINUS LINE T1).........ccciiiieiiiiiiieiiceeeeicessesieseseensnens | everenssesiessssresssssesessssesessssssessseressssnserssd | ovesreresisesssessesessssesessssssessssesesssssesessssens 0

QSI108
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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

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

NONE




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE B - PART 2

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

2030

1 Location 4 5 6 7 8
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
1126082......... SAVANNAH. ...ttt GA. v 06/20/2019.... | covvorrerrererirrieerins 4.550 | .o 1,834,795 | oo 75,205 | .oooovvocrirrircenne 3,610,000
1526076......... FISHERS. ...ttt INLce s 05/28/2019.... | covvoerrrrereirsrieiins 4639 | .o 4,000,000 | ovvvverririereneese e (0 7,200,000
2326085......... ROCHESTER HILLS.....cccoiiuiirieiicniesiseeisssie st ssenes Mi 06/26/2019.... 6,000,000 | oooovorrirreeei s (VI 14,750,000
3226077......... SANTA FE....oooiiiiiee st NM.oiierieiiees 05/31/2019.... 2,000,000 | coooovrnrirenireereeiere s (1 R 3,240,000
3626065......... MASON. ..ottt OH 04/15/2019.... | cevvvvvrererecerrriennenen 700 | i, 3,300,000 | oo (0 4,900,000
3626072......... BROOK PARK ...ttt OH 04/30/2019.... 2,100,000 | coooovenriireiree s (1 R 3,100,000
3626074......... STREETSBORO.......cvurieuiesiiieeienieeseeisssssessese st ssssenssenes OH 05/02/2019.... 3,250,000 | ooooverrirreeei s (1 TR 5,405,500
5026067......... ARCADIA. ...ttt Wi 04/1712019.... | cevovrveerrerreernenenn 800 [ i 817,500 | .eooveererrireeiseeieieeee e (1 R 1,320,000
5026068......... CASHTON....itie et Wi 04/1712019.... | cvvovvrrvrrnrrnrnenennh800 [ i 765,000 | oo [ R 1,250,000
0599999. Total - Mortgages in Good Standing - Commercial MORGAgES = All ONET ... ...ruiu ittt bbb fbebsens bbbt | fnese XXX oeee [t XXX s | et 124,067,295 | oo 75,205 | ............ 44,775,500
0899999. Total - MOrGAgeS iN GO0 SEANAING. ... v..eveuireirisiiessiresere ettt Rk oeEbeeE ettt | crsenes XXX oo [ e XXX | e 024,067,295 | oo 75,205 | ..o 44,775,500
3399999, TOAl MOMGAGES. ... vvveereeeseereieeeese et es bbb b8k 8 bbbtk ees | 4ebhe et ee sttt | creeen XXX | e XXX | et 124,067,295 | .o 75,205 | ............ 44,775,500
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
0525452...... SUNNYVALE 06/17/2010.... | 04/24/2019.... ...762,871 {0 [ IO 0 (U 0 [ o0 | e {0 [ 747,962 | ...coceonvee 747,962 .0 0 [ o
0525803..... PACOIMA .| 12/03/2015.... | 05/02/2019.... 1,967,386 [0 IO 0 (1N O 0 ..1,914553 | ...........1,914,553 .0 0
1125746.......covicieccin SAVANNAH.........coo..... .| 04/06/2015.... | 06/20/2019.... 1,878,445 (VI N 0 0 [ s 0 reeeenn 1,834,795 | ... 1,834,795 .0 0
3325269..... BOHEMIA 09/29/2006.... | 04/01/2019.... 1,195,310 0 | e 0 (1N (1 TSRO RORPORRPURRPON | OPOUOPRURRTRPORTOOON | N ISP 1,142,393 .0 0
3425239.....coiiiicicin GREENSBORO. .105/31/2006.... | 06/01/2019.... ...120,888 (VI N 0 0 [ e 0 24,277 .0 0
4325675..... MEMPHIS .1 02/03/2014..... | 04/01/2019.... ...748,369 O IO 0 (V1 O 0 ...722,891 .0 0
4425161..... EL PASO 08/10/2005.... | 06/13/2019.... ...1563,591 [ I 0 (] 0 27,264 .0 0
0199999. Total - Mortgages Closed by Repayment... 6,826,860 (O P 0 {0 0 ....6,414,135 .0 0
Mortgages With Partial Repayments
0024881..... ELKTON .102/15/2000.... 1,135,106 [ I I 0 (V1 O 0 .0 0
0024884... LOUISA .104/28/2000.. ...301,476 0 0 [ e 0 .0 0
0024913.....corirrirrrieiieris KNOX COUNTY......... .110/12/2001.... ...556,287 [ I 0 (V1 O 0 .0 0
0024922... .| BIRMINGHAM.......... .| 04/09/2002.... 2,247,317 (I 0 (V1 SRR 0 .0 0
0125488 .103/09/2011.. ...230,052 0 (0 O 0 .0 0
0125523... . .1 08/30/2011.... ...808,644 O IR 0 (V1 SR 0 .0 0
0125745..... HOOVER .103/26/2015.... 1,532,511 [ I I 0 (V1 O 0 .0 0
0125943... .| MOUNTAIN BROOK.. .109/14/2017.. 2,548,349 0 (V1 SR 0 01.. 33,906 .0 0
0225839..... TEMPE.......ccoooomrrenns .| 07/06/2016.... 1,587,571 [ I 0 (V1 ST 0 L0 | (11 I 24,243 .0 0
0325431..... TUCSON 12/05/2008.... | c.oovvreriririne 1,173,129 [V [T 0 (V1 ST 0 | o0 | e (V1 ST (V1 11,556 .0 (V1




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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
0325771..... PHOENIX. ... [V AT B 06/30/2015.... | 1,110,203 O IR 0 [V [ 0 0 .0 0
0325823..... TEMPE.......cccoooovrienns AZ .| 04/21/2016... 3,156,201 [0 IO 0 (U 0 0 .0 0
0325824..... PHOENIX. ..o [V AT B 04/26/2016.... | . ...730,644 O IR 0 [V [P 0 0 7,200 .0 0
0325830..... TUCSON.....oiiiiiiinisicissciseas [V AT B 05/26/2016.... | . 1,575,247 0 | oo 0 LV O 0 0 24,108 .0 0
0325836..... PHOENIX. ... [V AT B 06/20/2016.... | . 4,902,789 O IR 0 (V18 O 0 0 32,870 .0 0
0325843..... TUCSON LAV A B 07/22/2016.... | . 1,321,533 LU IO 0 (V1 0 0 8,955 .0 0
0325904...... TUCSON AZ .105/01/2017... ...554,327 O I 0 (V1N O 0 0 7,607 .0 0
0325940..... PHOENIX. ... Ao | 09/12/2017.... | . 1,348,238 0 | i 0 (V1 O 0 0 11,578 .0 0
0325941..... PHOENIX. ... [V AT B 09/12/2017.... | . 1,112,294 O IO 0 (V1N O 0 0 9,553 .0 (01
0325942..... PHOENIX ... Ao | s 09/12/2017.... | . ...621,153 O IO 0 () 0 0 5,334 .0 0 [ oo
0325957..... TUSCON......oerirereeieierierieeeesiesiseenns [V AT B 11114/2017.... | . 1,482,999 O IR 0 (01 0 0 17,439 .0 (01
0325964..........oovvrrireiciins COTTONWOOD........coveerrirrrriireriinenes LV AT B 12/18/2017.... | . 4,112,349 [0 IO 0 () 0 0 53,136 .0 (V1
0326022........ccoevrrinerieiinns CHANDLER.......... AAZei | s 08/22/2018.... | covovrerrrrerins 3,573,766 [V [T 0 (V1 SRR 0 0 26,904 .0 (11
0425997 «.. |LITTLE ROCK......ccvvrviiirirns AR s | e 05/11/2018.... | . 2,931,395 O IO 0 0 [ e 0 0 35,366 .0 (V1
00525452 o | SUNNYVALE........ooooiieeeeeeseeereeees CA.oovvenees [ 06/17/2010.... | . ..762,871 O IO 0 (01N 0 0 3,757 .0 (01
m 0525522......0comrveerrieriiines DANAPOINT......cooiiiininrinniiiniis CA.ovvvcvns [ 08/19/2011.... | . ...802,725 (O 0 () 0 0 21,216 .0 0 | oo
o 0525583..... VICTORVILLE.........overveererresrinn CA.oovvnees [ 11/02/2012.... | . ...477,066 O IO 0 (010 O 0 0 25,161 .0 (01
N 0525803..... PACOIMA.......covvveinrirerininns CA.ovvvcvns [ 12/03/2015.... 1,967,384 (O 0 () 0 0 13,276 .0 (V1
'_\ 0525805........cevmevneirerieinnnas HAYWARD......oovvererrmernniinns CA.oovvnees [ v 12/14/2015.... | . 5,010,085 [ I 0 (1N O 0 0 60,095 .0 (01
0525849..... DEL MAR......cooiiiiinninisniciiens CA oo | e 08/30/2016.... | . 2,184,402 0 | oo 0 () 0 0 19,776 .0 (11
0525863 1o [LOS ANGELES........ccoouvicieeiierisssie st CA.oovvvenes [ 11/01/2016.... | . 2,512,285 [ I 0 (1N 0 0 23,897 .0 (01 N
0525952 ... |SAN YSIDRO.......cccovviirinns CA oo | e 10/24/2017.... | . 3,297,918 0 | oo 0 () O 0 0 24,517 .0 0 | oo
0625722.....coceeerrrirerieiins GREENWOOD.......c.oovvrerrrrirennns (610 U PR 12/15/2014.... ...655,049 (O 0 (1N 0 0 24,144 .0 (01 N
0625761..... GOLDEN......oiiiiiiieiieierisnienis CO.vvvvves [ 05/22/2015.... | . 3,077,420 O IO 0 () O 0 0 32,947 .0 (V1
0625907.....coucernerrirerierinn BROOMFIELD.............. (610 U BTN 04/18/2017.... | . 1,472,934 (O 0 (1N 0 0 12,846 .0 (01
0625917 ..., WESTMINISTER.......oviiiiieriiirisiciiessisssissiiens COvvvves [ 06/29/2017.... | . 1,024,191 O IO 0 () O 0 0 8,131 .0 (V1
0626026..... FALCON.....ovimririreersnirseineniis (610 U PR 09/11/2018.... | . 3,557,516 [ I 0 (1N 0 0 42,295 .0 (01
0826027......ovevmverireiierien MIDDLETOWN........vvverrierrierirnes DE...oiovis [ 09/11/2018.... | covovrerrriiris 2,233,142 [V [T 0 (V1 ST 0 0 25,873 .0 (V1
1025286 ... |FORT LAUDERDALE FLoiiiririinee e 12/18/2006.... | . 1,770,776 [ I 0 (1N 0 0 22,290 .0 (01
1025363 ...| CORAL SPRINGS FLoiiiieiines [ 12/20/2007.... | . ...979,944 O ISR 0 [V [ 0 0 33,568 .0 0 | o
1025434 ... |POMPANO BEACH..........c...... FLoiiiririinee e 02/17/2009.... | . ...397,290 [ I 0 (1N 0 0 3,471 .0 (1
1025485 .| GROVELAND........ccoovverrierrierirnes FLoiiiieiines [ 01/26/2011.... | 1,642,264 O ISR 0 [V [P 0 0 30,553 .0 L0
1025489..... ORLANDO.......ccocvvmrerrererenrinerssiies FLoiiiririinee e 03/2412011.... | coooeverirernens ...597,850 (U I 0 (V1 O 0 0 16,664 .0 (11
1025495 ... | ST PETERSBURG........ccccon. FLoiiiieiines [ 04/07/2011.... | . ...673,284 O ISR 0 [V [P 0 0 34,262 .0 0 | oo
1025503 v [JACKSONVILLE. ..ot FLoiriieiinee e 05/27/2011.... | . ...935,711 LI I 0 (V1 0 0 25,621 .0 (01
1025515, KISSIMMEE..........cctiiiiiriiieisiiiesiesienessessessessniens FLoiiiiniiies i 07/07/2011.... | . ...739,455 [V TN 0 (V1 ST 0 0 .0 (V1
1025519..... DESTIN FLoiriieiinee e 07/27/2011.... | . 2,255,562 [ I I 0 (V1 0 0 .0 LU R
1025528..... ORLANDO.......coovouririrerirrirriiesiens FLoiiiiniiies i 09/29/2011.... | ...622,855 O IS 0 [V 0 0 .0 0
1025565..... TAMPA FL .107/03/2012... 2,186,098 [ I 0 (V1 0 0 .0 0
1025575..... TITUSVILLE..........covvrerernnes FLoiiiiniiies i 09/26/2012.... |. ...436,394 O IR 0 [V [P 0 0 .0 0
1025581 «o [MARIANNA.......coorrirrinnineiinnes FLoiririiinee [ 10/26/2012.... | . 1,087,166 [ I I 0 (V1 0 0 .0 LU TR
1025622 | BRADENTON......covrirrireeirineriersierinenes FLoriiieirnee [ v 05/13/2013.... | ...888,150 O IO 0 (V1 [P 0 0 .0 LV




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

2’2030

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal
1025647..... OCOEE........oiieinriierinsieeisesssessssissssssssessssssssssssssnsss | Floviosiinsiinns [ o 08/29/2013.... | . 1,011,669 O IR 0 [V [ 0 0 .0 0
1025666. ... | MIRAMAR BEACH. . . . 12/02/2013... ...956,414 [0 IO 0 (U 0 0 .0 0
1025687 ... | INDIAN HARBOUR BEACH . I 1 ISR IO 05/28/2014.... |. ...520,237 O IR 0 [V [P 0 0 .0 0
1025691..... ORLANDO........ccooeviiiieiiniinniiciiis FLuiiiriiins | e 07/23/2014.... |. 1,129,615 0 | oo 0 (V1 O 0 0 .0 0
1025695..... NICEVILLE.............. FLoriieiinee e 08/08/2014.... | . ...868,480 O IR 0 (V18 O 0 0 .0 0
1025698..... OCALA. ..ot FLuiirriiins | e 09/03/2014.... | . 1,381,132 [0 IO 0 LV O 0 0 .0 0
1025703. ... | NAPLES. . FL .109/19/2014... 1,226,351 O I 0 (V1N O 0 0 .0 0
1025736..... LIVE OAK ..o FLooiriirirnes i 01/20/2015.... | . 2,248,193 0 | oo 0 (V1 O 0 0 .0 0
1025740..... DORAL.....ovverrrrrnns FLorirreiinee e 02/26/2015.... | . 1,737,574 O IO 0 (V1N O 0 0 .0 (01 0
1025784......ocvvererrienens CLEARWATER.......ovvrrinrineiierieenns ISP TN 08/18/2015.... | . 2,223,378 O IO 0 () 0 0 .0 0 [ oo 0
1025817 ... INAPLES........cccoo. FLorirreiinee e 02/19/2016.... | . 4,782,941 O IR 0 (01 0 0 .0 (01 0
1025819 ...|PORT ST LUCIE...... T IO 03/14/2016.... | . . 414317 [0 IO 0 () 0 0 .0 (V1 0
1025878..... ORLANDO.......coevvrirrererireineriesies FLoiiiieiinee [ 01/05/2017... | cevorevererrerinns 4,120,848 [V [T 0 (V1 SRR 0 0 .0 (11 0
1025885..... SHALIMAR ...t FLoiriirirens v 01/30/2017.... | . 3,571,148 O IO 0 0 [ e 0 0 .0 (V1 0
1025931 ..o TALLAHASSEE... s FLoiiiieiinee [ 07/28/2017....|. 2,012,801 O IO 0 (01N 0 0 .0 (01 0
1025963........ocovverieririis BRADENTON......coiivrimiiiirnrireiseniseenas FLoiriirirans v 12/115/2017.... | . ...256,193 O IR 0 () 0 0 .0 0 | oo 0
1125112..... TIFTON.cooovvirrerrerieinerisensenienieeesseesssnsenssenssesssensnses | GPueevinerinens | cveviens 11/29/2004.... | . B T 59,842 (O 0 (010 O 0 (0 IR RPN N ISR (V10 I 14,848 .0 (01 0
1125483 SAVANNAH. ......oovrinrinninnrineiesssssessssissnsssssesensnnnes | Gueiiveiiens | verviens 12122/2010... | cooeveriris ...867,892 (U IO 0 (V1 ST 0 0 0. 25,376 .0 (11 OO 0
1125597..... MACON......covvereririerrerineeiensssesensssssssnsensesessesssssesenss | OPiseiinniiins [ v 01/22/2013.... | . ...383,406 (O 0 (1N O 0 0 0. 56,198 .0 (01 0
1125746 SAVANNAH. ......ocoirinnnnnninnierensseessissisesssisennnne. | G | v 04/06/2015.... | . 1,878,445 (O 0 () 0 (0 IOTOORRTRPOON o N OO (U I 21,924 .0 (11 0
1125905..... SNELLVILLE........oovimrneeenineenerinsrnerieniseessensssesensesssens | GAuivnerinans | vvviens 05/01/2017.... | . 1,038,577 [V I 0 (V1 ST 0 0 0. 8,921 .0 (V1 0
1125969..... GRIFFIN...cooouivirinriiciinnierenisrisssissisesesesesesnissieenes | G [ 12/21/2017.... | . ...830,624 (O 0 () O 0 (0 IO RRTRPOUON o N OO 0 | oo 19,615 .0 0 | oo 0
1125999..... ATLANTA. .coocrenerieseessersenienisssssssssssssssessssssenssses | GPueiiinerinens | vevveens 05/17/2018.... ...791,640 (O 0 (1N 0 0 0 ... 4,307 .0 (01 N 0
1126028........vverrerrins SAVANNAH. ......ccorinnininnicsnirerensnsesssnisesssiseninne. | G | v 09/27/2018.... | . 1,988,462 (O 0 () O 0 (0 IO RRPORON o N OO (U I 17,703 .0 (V1 0
1126031..... GAINESVILLE.........cooevveerrereeeresressreenrseeerssssssesessssnsens | GAvvieieeiiies [ i 10/25/2018.... |. 1,741,603 [ I 0 (1N 0 0 0. 25,815 .0 (01 0
1126042..... MACON.......oiiiinrinnirerinnieniesssiessissiesenessssennnnns | A [ 12/14/2018.... | . 2,550,000 O IO 0 () O 0 0 .0 (V1 0
1325938..... IDAHO FALLS......osvvoeeveeemeerenereeeereennsesnesssneseesnesessneseeene | 1Dovereeeneies | s 08/25/2017.... | . . 2,111,757 [ I 0 (1N 0 0 .0 (01 0
1425429......coovvvrris LINCOLNWOOD........cvvvemrirririeirrineiiesiiesiseneseesssienssiens I | s 12/01/2008.... | cooovvverrieriin 1,218,750 [V [T 0 (V1 ST 0 0 .0 (V1 0
1425458..... CHICAGO......coomierrireirseriniins I | s 07/16/2010.... | . ...543,741 [ I 0 (1N 0 0 .0 (01 0
1425459......oovirerncis GURNEE..........ootiiiniiieriericeie s I | s 07/22/2010.... | . ...557,444 [V [N 0 (V1 SR 0 0 .0 (V1 0
1425596..... CHICAGO......commeereireirneriniis I | s 12/26/2012.... | . ...798,623 [ I 0 (1N 0 0 .0 (1 0
1425618......oovvrererciis NORTHFIELD............. oo | v 05/03/2013.... | ...785,967 O ISR 0 [V [P 0 0 .0 (V1 0
1425631 ..o FRANKLIN PARK........ocorerrrrinnns [ IESSURRRRS DR 06/20/2013.... ...896,826 [ I 0 (1N 0 0 .0 (01N N 0
1425632..... CHICAGO......comvivieirineriierins I | s 06/20/2013.... | . ...896,826 O ISR 0 [V [P 0 0 .0 (V1 0
1425650......corrvrerierincinnes LAKE ZURICH o | e | e 09/06/2013.... | . ...882,183 LI I 0 (V1 0 0 .0 (V1 0
1425673..... CHICAGO......ccmviveirieiierins /SOOI PP 01/24/2014.... |. 1,040,688 O IR 0 [V [ 0 0 .0 (V1 0
1425697 ..o NORTHBROOK..... [ ESSSRRRRTS DR 09/03/2014.... | . 1,036,102 [ I I 0 (V1 0 0 .0 (V1 0
1425704..... CICERO s /SOOI PP 09/25/2014.... | . 1,928,847 O IS 0 [V 0 0 .0 0
1425750. ... |NORTHFIELD.... IL .| 04/30/2015... ...666,082 [ I 0 (V1 0 0 .0 0
1425860 wee |DEERFIELD....coooiviriiicrinirinns /SOOI PP 09/29/2016.... | . . ...927,925 O IR 0 [V [P 0 0 .0 0
1425873 NORTHBROOK..... I | e 12/20/2016.... | oo 2,047,105 [V [N 0 (V1 ST 0 0 .0 (V1 RO 0




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

€2030

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal
1425946.........oovvereriiis BARRINGTON......ccotvimiieirieriieienisiiesisssiensesesseessseen e | s 09/27/2017....|. ...818,815 O IR 0 [V [ 0 0 [0 | eieeiiesiiieenn0 [ 6,980 .0 0
1425953. HINSDALE........oovieieineiiniin IL .1 10/30/2017... 2,125,037 [0 IO 0 (U 0 0 18,033 .0 0
1425989..... CHICAGO......commivriririreiieiris I | s 04/24/2018.... | . 1,848,211 O IR 0 [V [P 0 0 [ oooerrveeriienrieen0 | o0 [ e 22,894 .0 0
1426023..... LOMBARD.......cvourermirrineiierisesiseseseenns I | s 08/28/2018.... | . 2,531,416 0 | oo 0 LV O 0 0 19,058 .0 0
1525499......ovirerericeins CARMEL......... 04/28/2011.... | . ...840,374 (O 0 (V18 O 0 0 17,095 .0 0
1525573..... GRIFFITH 09/11/2012.... | . 1,352,989 0 | i 0 (V1 0 0 | o0 [0 | s 31,048 .0 0
1525629. ... | GREENFIELD.......... .| 06/14/2013... 1,534,071 (O 0 (V1N O 0 0 32,570 .0 0
1525677 ...|MOORESVILLE 02/18/2014.... | . ...682,591 LU IO 0 (V1 O 0 0 | coernrinnieenee0 [0 | s 49,756 .0 0
1525696 ... |BLOOMINGTON 08/21/2014.... | . ...625,815 (O 0 (V1N O 0 0 | eoveeeereerieenieen0 [0 | i, 11,468 .0 (01 0
1525707 ... |FISHERS......cccoooees 10/10/2014.... | . 2,638,970 O IO 0 () 0 0 [oorrrnrriinnninen0 | eeveriiniiiennn0 [ e 28,194 .0 0 [ oo 0
1525718..... ZIONSVILLE 11/21/2014.... | . ...672,992 O IR 0 (01 0 0 [ ooorerereieerreeen0 | 0 [ 25,193 .0 (01 0
1525783 INDIANAPOLIS 08/04/2015.... | . 2,624,611 [0 IO 0 () 0 0 [0 | eiveiiniiienn0 [ e 27,243 .0 (V1 0
1525807 ....cuvveerrerirerriceinenes FORT WAYNE....... 12/22/2015.... ...745,645 (O 0 (01 O 0 0 | eoveeeercerieenieen0 [0 | e, 11,982 .0 (01 0
1526001 ... |FISHERS................. 06/15/2018.... | . 1,653,279 (O T 0 0 [ e 0 0 16,494 .0 (V1 0
1625278 ... |ELLSWORTH 11/28/2006.... | . ...467,982 (O 0 (01N 0 0 16,350 .0 (01 0
1825599 ... |MIDDLETOWN 01/30/2013.... | . 1,217,159 (O 0 () 0 0 | om0 [0 | s 36,451 .0 0 | oo 0
1825646 v [LEXINGTON.....oovverririinirnnns . 08/22/2013.... | . 1,167,687 [V IO 0 (V1 TR 0 LI IOPOOPPORPRRPORPOUON 1 N IPPURPPURPURPOPOON | B PO 32,125 .0 (11 0
1825699.......cocvvvciericiis LOUISVILLE........... 09/05/2014.... 1,058,584 (U IO 0 (V1 R 0 0 .0 (V1 0
1825708 ... |LEXINGTON 10/10/2014.... |. 2,334,853 [ I 0 (1N O 0 0 .0 (01 0
1825780 ... |LEXINGTON 07/28/2015.... | . 1,596,171 (O 0 () 0 0 .0 (11 0
1825822 v [LEXINGTON......orvverriririinnes . 04/07/2016.... | . 3,747,158 [V I 0 (V1 ST 0 0 .0 (V1 0
1826049 ... |RICHMOND 02/14/2019.... | . . 0 0 | oo 0 () O 0 0 .0 0 | oo 0
2125621 ..o ABERDEEN 05/10/2013... | cevourerevrernnens ...550,660 LU IO 0 (V1 ST 0 0 | o0 [0 | s 13,530 .0 (V1 R 0
2125749.....cooivivi, DISTRICT HEIGHTS....... 04/30/2015.... | . 1,619,945 [V IR 0 (V1 R 0 0 17,532 .0 (V1 0
2126003..... ELKTON 06/22/2018.... | . 2,167,623 [ I 0 (1N 0 0 19,978 .0 (01 0
2126046..... CROFTON 12/121/2018.... | 1,500,000 [V IR 0 (V1 R 0 0 10,787 .0 (V1 0
2126053.......ceoeerrirerieiii SILVER SPRING 02/21/2019.... | . . 0 [ I 0 (1N 0 0 30,564 .0 (01 0
2225508........ccnvviirieieiiin BURLINGTON 06/09/2011.... | covouverrriris ..913,615 [V [T 0 (V1 ST 0 0 | om0 [0 | s 24,678 .0 (V1 0
2225809..... BRAINTREE 12/29/2015.... | 2,541,834 [ I 0 (1N 0 0 [ ooereremeceereeeen0 | o0 [ 25,365 .0 (01 0
2226010..... CAMBRIDGE 07/13/2018.... | . ...989,887 O ISR 0 [V [ 0 0 .0 (V1 0
2325307 ... |PLYMOUTH TWP. ceevrereneensssenessnssensssssnsns | Ml [ 03/01/2007.... | . ...726,963 (O 0 (1N 0 0 .0 (1 0
2325669 v | STCLAIR SHORES.......coovvvirirernrieniieresisssisssienssnsies | Ml e 12117/2013.... | ...787,825 O ISR 0 [V [P 0 0 .0 (V1 0
2325674 CLARKSTON.....ccovemrirerinnrinnas M [ 01/28/2014.... ...830,608 (O 0 (1N 0 0 .0 (01N N 0
2325679..... WARREN........oovimmrimneneninrinnnnnienennsnssnissssnessensnes | Ml | 03/13/2014.... | . ...803,349 (O 0 [V [P 0 0 .0 (V1 0
2325683........ceeerrieiierii AUBURN HILLS......cooooirieirnrrinnrnerienineessnenseessersenesenenns | Ml | e, 04/17/2014.... | . ...790,053 (O 0 (V1 0 0 [ ooemeeeemecierreeen0 | eeveecieeceee0 [ 20,110 .0 (V1 0
2325725 ... |MADISON HEIGHTS...... . e ML | e 12117/2014.... | . 1,222,793 (O 0 [V [ 0 0 19,557 .0 LV 0
2325789 v | SHELBY TOWNSHIP........ovvierenrinerierinerierineesesneserineennes | Ml v 09/09/2015.... | . 1,655,682 (O 0 (V1 0 0 16,737 .0 LU R 0
2325848..... WARREN........oovvimrmninenninninnnnnienenessesssessnessensnes | Ml | oo 08/30/2016.... | . ...886,071 (O 0 [V 0 0 13,453 .0 0
2325870. ... | YPSILANTE....... . .112/12/2016... 1,002,917 (O 0 (V1 0 0 13,370 .0 0
2325887 . [ROCHESTER HILLS........ovverveervecereeeereeneesniesnsenneesneene | Ml | e 02/09/2017.... | . . 1,624,871 O IR 0 [V [P 0 0 L0 11,233 .0 0
2325888..... NOVL.oiierieiiriseinerissineeeniseessessssssssssssesssesssssnsessseses | Ml [ 02/10/2017 ... | cevoeeriveinns 1,532,528 [V [N 0 (V1 ST 0 LU I (V1 O (V1 40,074 .0 (V1 RO 0
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2325902 e [ROMULUS......oovvirviernnrsninerenineeenisnessssessnsnenns | Ml e 04/19/2017.... | . ...496,388 [V IO 0 (V1 ST 0 0 .0 0
2325924. «o [NEW HUDSON......cooovriiriniiiciiriens .| 07/12/2017... 2,683,097 [0 IO 0 (U 0 0 .0 0
2425080 v [MINNETONKA.......ocvvrrrinnrnennnineensnisennesenesensnennenes | MN e | e 06/18/2004.... | . 4,575,335 (O 0 [V [P 0 0 .0 0
2425368 ce | STPAUL.coovrrnerinerseneneseissnniissnenisssssisessennsseenes | MNiin | e 12/21/2007.... | . 2,218,706 0 | oo 0 (V1 O 0 0 .0 0
2425507 v | GOLDEN VALLEY........ccomvrmmrrmerrerirneensrserserirereneesenenes | MN ot | e 06/14/2011.... | . ...940,104 (O 0 (V18 O 0 0 .0 0
2425572 wo [MAPLE GROVE........oorvcirincinriiciisniinnicsnicnsiesisesisnienns | MN i 09/04/2012.... | . 1,138,487 (O 0 (V1 0 0 .0 0
2425585. .| EDEN PRAIRIE.. .| 11/29/2012... ...557,535 (O 0 (V1N O 0 0 .0 0
2425812..... BUFFALO......coooviinriiciinniiciieninnicsscssisessnissssessiessieenes | MN i [ 01/14/2016.... | . 2,084,462 0 | oo 0 (V1 O 0 0 .0 0
2425962..... ST PAUL...oovveveeeeeeseeesneesseesseeenessnsssesseesssesssenneen | MN e | o 12/15/2017.... | . 1,155,545 O IO 0 (V1N O 0 0 .0 (01
2425966...........cocerrriciinn WEST SAINT PAUL......ccoosvviniinninniinnincinensnisnsiesniennnes | MN e i 12119/2017.... | ...979,983 [V IO 0 () 0 0 .0 0 [ oo
2525738....ccovercerrrinerieiins RIDGELAND.......oooomreurmerieeeierisenesiennes MS..ooiieen [ 02/05/2015.... | ...738,954 O IR 0 (01 0 0 .0 (01
2525867..... MADISON......covvoiieririiniiinns MS..iiii e 11/21/2016.... | . ...931,989 (U IO 0 () 0 0 .0 (V1
2625165.......cevereirerieriin LEE'S SUMMIT.....coovvmrinrirerirerireenns MO [ e 08/22/2005.... ...225,331 (O 0 (01 O 0 0 .0 (01
2625831 ... STLOUIS.....covviirineierrernnenssinssiessiessssesseisssssssseessons | MOuvisviinsiins | cervis 05/27/2016.... | . 1,791,256 (U IO 0 (V1 ST 0 0 .0 (11 O
02725206 ..... BOZEMAN.........coovrmrenerieenernsennernenieeesenssssssessssssnssennee | MT o [ 02/08/2006.... | . ...743,295 (O 0 (01N 0 0 .0 (01
m2825151 e [OMAHA e | NEiiiciins e 06/29/2005.... | . ..151,183 (O 0 () 0 0 [0 | eiveriiniiienn0 [ e, 23,328 .0 0 | oo
°2825293 AOMAHA..ooreerereessisssnsenssssesenssesenes | NEuveiieiines | v 12/28/2006.... | . ...794,538 (O 0 (010 O 0 0 [ om0 | o0 [ e 59,772 .0 (01
N 28254%..... PAPILLION. ...t NE. oo | e 04/15/2011.... ...634,469 O ISR 0 () 0 0 [0 | eiviiniiinen0 [ s 8,953 .0 (V1
:P 2925600..... LAS VEGAS........commrrerrrrrernneens NV [ 01/30/2013.... | ...800,596 [ I 0 (1N O 0 0 [ ooereeemriienreeen0 | o0 [ 9,997 .0 (01
3225187 oo ALBUQUERQUE ..o essseisesssesinees NM.civnines [ 11/09/2005.... | . ...640,177 LU IO 0 (V1 ST 0 0 | om0 [0 s 77,170 .0 (11 OO
3225235 we [ROSWELL......overvicrierincernsnissiseriesinenssniseesssssssssennenne. | NMuiiiicinis | oo 05/04/2006.... | . ...890,979 (O 0 (1N 0 0 83,245 .0 (18
3225728 . [ALBUQUERQUE...........cccovviniricrinrinnnsninnieeninninenisneennnes | M 12119/2014.... | . 1,063,728 (O R 0 (V1 R 0 0 ....19,095 .0 0 | oo
3225932....ccvierieiieii ALBUQUERQUE..........cooiriiirierieeisisesesssessessensnnnes NM.civvins v 08/04/2017.... 1,985,391 LU IO 0 (V1 ST 0 L0 IOUOOPPORRRPORPOUON 1 N IOPPURPPURRPPOPOON | B OO 23,990 .0 (V1 R
3226008..... PORTALES........ccoomiininiiniiienes NM.oevin | e 07/11/2018.... | 1,275,325 (U IR 0 (V1 ST 0 0 15,235 .0 (11 RO
3325115..... MORAVIA......ccoovererneeireriseenns NY oo e 12/22/2004.... | . ...482,028 (O 0 (1N 0 0 .0 (01
3325129..... AUBURN.......coooriinnicienicis NY.cinns e 03/22/2005.... | . ...444319 (O 0 () O 0 0 .0 (V1
332519%4..... MINEOLA.......ovreerrnrerrireenns [N} PO RN 11/18/2005.... | . ...900,438 (O 0 (1N 0 0 .0 (01
3325853..... DUNKIRK. ..o NY .o e 09/15/2016.... 1,297,274 (O 0 [V [P 0 0 .0 LV
3325859 <o [CENTERPORT.....c.oontvrrierieernenrenineenns NY oo [ 09/28/2016.... | . ...788,433 (O 0 (1N 0 0 .0 (01
3325974 v [MASSAPEQUAL........ooiriiririceiriessi e NY .o v 01/25/2018.... | . 2,591,372 [V [N 0 (V1 SR 0 0 .0 (V1
3326015 ... |PORT WASHINGTON NY oo [ 07/31/2018.... | . 1,683,589 (O 0 (1N 0 0 .0 (1
3326043 .. |RONKONKOMAL......ovvovirirnnninernnninenenenneesnesesnenesones | NY tiiiiciins v 12/18/2018.... |. ...700,000 (O 0 [V [P 0 0 .0 LV
3425239.....ciieeieieii GREENSBORO........cccvevrrrinrrrerieriseesseiserssensesenessnsnennees | NCuvovrrnerines [ 05/31/2008.... ...120,888 (O 0 (1N 0 0 .0 (01N N
3425457 i |CHARLOTTE......ovvievececeneesneenisssesnsisseesssesnssnssensssneionns | NCorviveriienns | covvis 07/13/2010.... | . ...899,163 O ISR 0 [V [P 0 0 .0 LV
3425582 S MONROE........ooomeneinnrinerinerineeneniseisssssssesessssesesesenes | NCutirseinnins | cevneens 10/26/2012.... | . 1,368,015 [V IO 0 (V1 O 0 0 | om0 [0 | s 31,716 .0 (V1
3425753..... GARNER.......oevrrinirnrinerinrinerersnesssissnsnenenesesssnenns | NCuvovrineiines [ v 05/01/2015.... | . 1,290,905 (O 0 [V [ 0 0 [0 | o0 [ 27,398 .0 LV
3425802..... ASHEVILLE........oooverrirseinernnerneieninseesenisssisenssnsenneeines | NCuvirnviinins | cvveens 11/23/2015.... | . 1,928,676 [ I I 0 (V1 0 0 | o0 [0 | s 24,253 .0 (0
3425806..... DURHAM........coooeveieeeeneeenreerieeneseseinseesseesssesnssnssnnssssessnes | NCovovvrvenvins [ vovveies 12/18/2015.... | 1,235,270 O IS 0 [V 0 0 | covervrnrreeneen0 [0 | s 19,882 .0 0
3425846..... ALBEMARLE. .| 08/11/2016... 1,859,314 [ I 0 (V1 0 0 [ ooereiemecierreeen0 | o0 [ 28,384 .0 0
3425862..... MADISON......ovvmmrvrerirerirnriinnrinerieriereneesssissisnessesssennene | NCuvovrivveiines [ v 09/29/2016.... | . ...564,979 (O 0 [V [P 0 0 0 0 | 4,296 .0 0
3425881 HUNTERSVILLE.........cooosirrnrneinenrseisnenssinersenirneessennnees | NCoorriinsiines [ v 0171912017 .. | oo 1,027,619 [V [N 0 (V1 ST 0 LU I (V1 O (V1 10,413 .0 (V1 RO
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3425911..... WAXHAW........coovvrrmnrnernrinninsninernersnessnssesesessnesines | NGt | cvvviens 06/07/2017.... | . 2,082,831 O IR 0 [V [ 0 0 .0 0
3426036..... ASHEVILLE . . .| 11/29/2018... 2,200,000 [0 IO 0 (U 0 0 .0 0
3625166........ccorrverirciieniins COLUMBUS.......coooricrierieniesssissis OH..oovvvviees [ v 08/30/2005.... | . ...155,989 O IR 0 [V [P 0 0 .0 0
3625274 . |GROVE CITY ..o OH..oovvvvvve [ 10/31/2006.... | . ...559,649 LU IO 0 (V1 O 0 0 .0 0
3625283 ... |BROOK PARK......... OH..oovvvveees [ 12/05/2006.... | . ...372,755 (O 0 (V18 O 0 0 .0 0
3625294 ... WEST CHESTER.......cccomviieri OH..oovvvvvve [ 12/28/2006.... | . ..573,478 (O 0 LV O 0 0 43,112 .0 0
3625361. ... | CINCINNATI S OH .112/11/2007... ...526,308 O I 0 (V1N O 0 0 60,552 .0 0
3625388 ...|CARROLLTON...... OH..oovvvvvve [ 03/24/2008.... | . ...761,266 0 | i 0 (V1 O 0 0 39,952 .0 0
3625534 ... |FOREST PARK.......cooomerrrrirnnns (0] ISP RN 10/27/2011.... | . ...799,822 (O 0 (V1N O 0 0 15,590 .0 (01 0
3625607 ... |SPRINGBORO........cccoosrruerrranns OH..oovvvvvves [ 03/18/2013.... | . ...487,445 (O 0 () 0 0 26,149 .0 0 [ oo 0
3625615 vee | CLEVELAND.......coovtrerrierieciensienieseneenns (0] ISR RN 04/30/2013.... | . ...817,481 (O 0 (01 0 0 17,531 .0 (01 0
3625616 v | CINCINNATL s (] TR IO 05/01/2013.... | . 171,318 [0 IO 0 () 0 0 29,794 .0 (V1 0
3625627..... CENTERVILLE et OH.ooveeees [ 06/05/2013.... 1,419,155 O I 0 (01 O 0 0 30,488 .0 (01 0
3625645.........oorricii CINCINNATL...corvrierienienne (] TR IO 08/13/2013.... | . 1,579,799 O IO 0 0 [ e 0 0 33,141 .0 (V1 0
3625656..... MEDINA s OH.oovveeen [ 10/30/2013.... |. ...344,954 (O 0 (01N 0 0 15,946 .0 (01 0
3625672 ... |SPRINGBORO........cccoosrrurrins OH..oovvvvvvee [ 01/09/2014.... | . ...673,982 (O 0 () 0 0 7,499 .0 0 | oo 0
3625694 ... |BEACHWOOD........cocomvrrrrrirnes (0] ISR RN 08/05/2014.... | . 1,924,831 (O 0 (010 O 0 0 21,368 .0 (01 0
3625726........ccnveririieiins CINCINNAT ..o (] TR NN 12/18/2014.... 2,777,102 O ISR 0 () 0 0 29,938 .0 (V1 0
3625763 ..| WASHINGTON TWP. (0] ISV RN 06/04/2015.... | . 1,363,009 (O 0 (1N O 0 0 22,978 .0 (01 0
3625785 OH..oovvvvvvi [ 08/26/2015.... | . ...837,342 (O 0 () 0 0 13,696 .0 (11 0
3625827..... LORAIN.....cooerereererieirerineii (0] ISV RN 04/29/2016.... | . 1,131,311 (O 0 (1N 0 0 17,526 .0 (01 N 0
3625923........coirieii COLUMBUS.......ooooviiniinriieninrisiis (] TR IO 07/1012017.... | . 1,915,912 0 | oo 0 () O 0 0 16,533 .0 0 | oo 0
3625936........cvvnerirerieiii NORTH ROYALTON.....ovvtrmermrimmriereiensssiseessessesssensssens (0] ISV RN 08/24/2017.... 1,288,719 (O 0 (1N 0 0 23,343 .0 (01 N 0
3625970 <. |FAIRBORN........ovvvrrrirrirens OH.ooovviven [ v 12121/2017.... | . 1,051,415 (U IR 0 (V1 ST 0 0 13,740 .0 (11 RO 0
3625975 ... |BEACHWOOD........cccommrrrrrrrnes (0] ISV RN 01/25/2018.... | . 1,729,244 (O 0 (1N 0 0 22,014 .0 (01 0
3625982..... OTTAWA......cccvven. OH..ooovvvvvie [ 03/14/2018.... | . ...897,702 (O 0 () O 0 0 12,503 .0 (V1 0
3626005........ccomeerrirerierinne YOUNGSTOWN.....cccoovrvrrrrns (0] ISV RN 06/26/2018.... | . ...956,446 (O 0 (1N 0 0 11,454 .0 (01 0
3626030........ccorrveririieiiens GARFIELD HEIGHTS s OH..ooovvvveve [ v 10/05/2018.... 1,643,745 O IR 0 [V [P 0 0 19,146 .0 LV 0
3626057 o | CINCINNATL oo (0] ISV RN 03/11/2019.... | 0 [ I 0 (1N 0 0 6,392 .0 (01 0
3626065...........coveerrererinrrines [ MASON. oo | OHeiviicins v 04/15/2019.... | . 0 (O 0 [V [ 0 0 12,659 .0 LV 0
3626072.......cccomvveverrrerineenes | BROOK PARK....oooviviricireniseienierineensnenssisensseniennenns | OHeiviiiciis [ 04/30/2019.... | . 0 [ I 0 (1N 0 0 7,996 .0 (1 0
3626074.........ccccevrrverrnirine | STREETSBORO.....oouveiviricriereneeisninerreriesinenissninenes | OHevviiiciins | 05/02/2019.... | . 0 (O 0 [V [P 0 0 9,422 .0 LV 0
3725532....ccvvvsvenernerineeines | TULSAccsiseeniseeeeississnsssssensesssensenssees. | O e 10/20/2011.... ...887,232 (O 0 (1N 0 0 19,688 .0 (01N N 0
3725944 ... | TULSA s | O v 09/15/2017.... | . 1,353,897 (O 0 [V [P 0 0 32,511 .0 (V1 0
3825553.......ccmvrenerrerinneines | PORTLAND...coiiceeicscisssiseienieniessseesssesesssessensenns | ORuciiviiseins v 05/07/2012.... | . ...743,392 (O 0 (V1 0 0 11,927 .0 LV TR 0
3825732......cccvvvcvirverrnreines | SPRINGFIELD.....orvverieierircvisriseisenienineeienisnenenes | ORuviivcins v 12/29/2014.... | . 2,037,972 O IR 0 [V [ 0 0 22,064 .0 LV 0
3925244 ... | CASTLE SHANNON BOROUGH.........ccccosvvvmrinrrrnnrinernennns [ PR | e 06/15/2006.... | . ...340,292 (O 0 (V1 0 0 8,945 .0 LU R 0
3925289 ... |PITTSBURGH 12/21/2006.... | . ...318,520 (O 0 [V 0 0 23,947 .0 0
3925551. ... |PITTSBURGH o .1 04/30/2012... ...501,033 (O 0 (V1 0 0 20,654 .0 0
3925552 v |PITTSBURGH......ccvvriiriricieiieiies 04/30/2012.... | . . ...344,506 (O 0 [V [P 0 0 14,198 .0 0
3925682........ceoerrireiieria PHILADELPHIA.........ccconeivriinnes PA oo 04/1712014.... | coooevrieis ...646,017 [V [N 0 (V1 ST 0 LU I (V1 O (V1 33,784 .0 (V1 RO 0
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4125449.......coiei GREENVILLE...... 06/03/2010.... | . ...316,186 (O 0 [V [ 0 0 .0 0
4125536. FORT MILL. .o . 10/31/2011... ...816,518 [0 IO 0 (U 0 0 .0 0
4125742.... GAFFNEY ..o 03/17/2015.... | . 3,172,830 O IR 0 [V [P 0 0 .0 0
4125898 ...|CHARLESTON...... 03/30/2017.... | . 2,587,329 0 | oo 0 LV O 0 0 | eoeveeeeecenreenieen0 [0 | e, 17,888 .0 0
4125918 ... | CONWAY......cccoouuee 06/28/2017.... | . 2,387,138 O IR 0 (V18 O 0 0 [ ooerreeerriieereeen0 | eeeeeiceeiiieenn0 [ 20,906 .0 0
4225864 ... |BELLE FOURCHE...........ccccounuec. 11/08/2016.... | . 1,868,110 0 | i 0 (V1 0 0 | o0 [0 | s 17,483 .0 0
4325727. o | LAKELAND.......otvierireienieenerineinnes .112/19/2014... 1,235,010 (O 0 (V1N O 0 0 22,172 .0 0
4325756..... FRANKLIN. .....ccooiiieninriniines 05/11/2015.... | . ...889,940 0 | i 0 (V1 O 0 0 | coverrenienneen0 [0 | s 14,953 .0 0
4325959..... COLLIERVILLE.....oveoveeeeeeeeeeae 11/20/2017.... | . 1,510,753 O IO 0 (V1N O 0 0 | eoveeeereerieenieen0 [0 | i, 12,804 .0 (01
4326034.........onrirrieii CHATTANOOGA 11/27/2018.... | . 1,150,000 [V IO 0 () 0 0 [0 |0 [ 8,496 .0 0 [ oo
4326055........ccoeeriierieiin CHATTANOOGA 02/27/2019.... | . 0 (O 0 (01 0 0 12,692 .0 (01
4326063..... CORDOVA......ccoomsriieiinsiiens 03/29/2019.... | . 0 [0 IO 0 () 0 0 .0 (V1
4425058..... ABILENE........cooomivirireiieiins 02/2712004.... | ccoovrerirernnns 2,752,827 [V [T 0 (V1 SRR 0 0 .0 (11
4425107 ..., DALLAS.......ccc..... 11/16/2004.... | . ...168,230 (U IO 0 0 [ e 0 0 .0 (V1
o 4425161..... EL PASO....ovivimrieeienieinsrisinns 08/10/2005.... | . ...153,591 (O 0 (01N 0 0 .0 (01
m 4425222, CONRCE........ 03/28/2006.... | . 1,158,135 (O 0 () 0 0 | eoeveeeercenreenee [0 | e, 16,050 .0 0 | oo
o 4425228..... TEMPLE ... 04/06/2006.... | . ...879,159 O IO 0 (010 O 0 0 [ om0 | o0 [ e 23,949 .0 (01
N 4425299........coccevvviiincrriinns CONRCE.......... 01/19/2007.... | cevovrvrrirerirns ...466,904 (U IO 0 (V1 ST 0 [0 TOOPUURRUPRRRPORPRUON o N IUURTTUOPPUPRRRPORPOIN | B OO 5,711 .0 (11 OO
.03 4425369........coeeeieieii SUGAR LAND........ovvvrerirrirnnns 12/21/2007.... | . ...879,197 (O 0 (1N O 0 0 21,831 .0 (01
4425393..... TEMPLE......oivoieiecveeveeeeseeseees i 05/12/2008.... | . ...729,818 0 | oo 0 () 0 0 14,189 .0 (11
4425462.... HOUSTON. ..ot 09/15/2010.... | . ..702,377 (O 0 (1N 0 0 | eoeeeeercenreenieen0 [0 | e, 21,453 .0 (01 N
4425493.......oo, DALLAS.......ccco.... 04/07/2011.... | . ...834,831 (O 0 () O 0 0 0 0 [ 27,556 .0 0 | oo
4425554........ooii PORTLAND........c.c.... 05/14/2012.... | ceooeverrrernns 1,140,426 LU IO 0 (V1 ST 0 (U IR 0 0. 27,731 .0 (V1 R
4425571.... EL PASO......ocoeiieiiiiinrinniesiins 08/28/2012.... | . 1,019,413 (O 0 (V1 R 0 0 .0 (V1
4425592..... [ = 12/120/2012.... |. ...532,532 [ I 0 (1N 0 0 .0 (01
4425602..........cover, CARROLLTON...... 02/11/2013.... | . ...568,276 (O 0 (V1 R 0 0 .0 (V1
4425604..... HOUSTON. ..o 03/01/2013.... | . ...568,900 (O 0 (1N 0 0 .0 (01
4425641..... HOUSTON. ..o 08/02/2013.... 1,663,892 (O 0 [V [P 0 0 .0 LV
4425665..... LAREDO........cooveveeeriseresressiesssssiesioas 11/26/2013.... |. ...852,192 [ I 0 (1N 0 0 .0 (01
4425685..........vvvrieii SAN ANTONIO....cooovvrrrirriieiiens 05/23/2014.... | . 1,152,643 (O 0 [V [ 0 0 .0 LV
4425715..... EL PASO.....coivierieereniseiserisiins 10/30/2014.... | . ...989,196 (O 0 (1N 0 0 .0 (1
4425T24........coovvci FREDERICKSBURG..........ccccoeen. 12/16/2014.... | . 1,045,148 O ISR 0 [V [P 0 0 .0 LV
B425735....cooeeeii SAN ANTONIO....ccooovrrrrirerrrrins 01/09/2015.... ...665,239 (O 0 (1N 0 0 .0 (01N N
4425737 ... | ADDISON......cccocvvene 01/20/2015.... | . ...895,826 (O 0 [V [P 0 0 .0 LV
4425741 .| NORTH RICHLAND HILLS 03/13/2015.... | . 1,928,093 (O 0 (V1 0 0 .0 LV TR
4425755..... HOUSTON......ovoivirrirriririeriens 05/07/2015.... | . ...900,387 (O 0 [V [ 0 0 .0 LV
B425TBT ..o SAN ANTONIO....ccooorrrrireirnrins 06/15/2015.... | . 3,008,502 (O 0 (V1 0 0 .0 LU R
4425T774...... RED OAK.....oourirrirerinniierirenes 07/10/2015.... | . 1,241,369 (O 0 [V 0 0 .0 0
4425852. ... | DALLAS .109/13/2016... 2,731,914 [ I 0 (V1 0 0 .0 0
4425879 .| SAN ANTONIO......ccoomvvrririrrirnnne 01/11/2017.... | . 1,971,662 (O 0 [V [P 0 0 .0 0
4425891..... EL PASO.....coviiiirineieeiseinerisiins 03/06/2017.... | . ...688,212 (O 0 (V1 0 0 .0 LU TR
442584 ... ROCKWALL.............. 03/21/2017.... | . 1,954,644 (O 0 (V1 [P 0 0 .0 LV




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

4425903 .. |VICTORIA.......cccoonu.. 04/27/2017.... | . 1,649,565 (O 0 [V [ 0 0 16,773 .0 0

4425907. ... | SAN ANTONIO.......oomvrrirrrinnes .|05/12/2017... ...900,205 [0 IO 0 (U 0 0 .0 0

4425914 .|HORIZON CITY 06/21/2017.... | . 2,075,520 O IR 0 [V [P 0 0 .0 0

4425928..... EL PASO.......cocviiiiiiiiiiinninniicsii 07/18/2017.... | . 5,382,890 0 | oo 0 (V1 O 0 0 .0 0

4425945........coovviieii PFLUGERVILLE. 09/20/2017.... | . 2,889,451 O IR 0 (V18 O 0 0 .0 0

4425981..... EL PASO.......cooiiiiiiiiiiinrinnicsii 03/09/2018.... | . 3,965,551 0 | i 0 (V1 0 0 .0 0

4425984..... HOUSTON .103/28/2018... ...978,974 (O 0 (V1N O 0 0 .0 0

4426060..... MCALLEN......cooiiirrniccieecieces 03/26/2019.... | . 0 0 | oo 0 (V1 O 0 0 .0 0
4426061........ceoeeeirieiinn SWEETWATER........cccoovvrnirirnns 03/27/2019.... | . 0 (O 0 (V1N O 0 0 .0 (01
4525163..... SANDY ..o 08/15/2005.... | . ...590,140 (O 0 () 0 0 .0 0 [ oo
4525380..... PROVO 01/31/2008.... | . 1,035,344 (O 0 (01 0 0 . .0 (01
4525637 ..., SALT LAKE CITY 06/27/2013.... | . ...896,826 (U IO 0 () 0 0 ...18,814 .0 (V1
4525711..... 1200 ) S 10/121/2014.... ...724,356 (O 0 (01 O 0 0 19,006 .0 (01
4525744 ... | SALT LAKE CITY 03/26/2015.... | . 1,459,405 (U IO 0 0 [ e 0 0 25,478 .0 (V1
o 4525937 .| NORTH SALT LAKE 08/24/2017.... | . ...920,643 O IO 0 (01N 0 0 11,349 .0 (01
m 4525977...... OGDEN......ocmiiciinicrireriieas 02/07/2018.... | . 2,253,694 O IR 0 () 0 0 15,972 .0 0 | oo
o 4526025........cooieeiriericiin SALT LAKE CITY 09/04/2018.... | . 2,239,189 O IO 0 (010 O 0 0 16,601 .0 (01
N 4625461..... BARRE. ..o 08/26/2010.... 2,461,786 O ISR 0 () 0 0 36,727 .0 (V1
'\‘ 4720658 ... | GLEN ALLEN. 03/13/2019.... | . 0 (O 0 (1N O 0 0 .0 (01
4725131 ... | STERLING 03/30/2005.... | . ..571,579 (O 0 () 0 0 .0 (11
4725134 vee [MIDLOTHIAN. ..c..oovvveirirerinninnne 04/28/2005.... | . ...166,454 (O 0 (1N 0 0 .0 (01 N
4725237 ... | MECHANICSVILLE 05/15/2006.... | . ...401,936 [V IR 0 () O 0 0 26,348 .0 0 | oo
4725450........ccncerierieiin VIRGINIA BEACH.......cooovrverieierieiins 06/07/2010.... ...281,035 (O 0 (1N 0 0 43,268 .0 (01 N
4725467 ... |PORTSMOUTH 10/27/2010.... | . .761,112 O IO 0 () O 0 0 22,525 .0 (V10
4725546 ... |ROANOKE.......... 02/27/2012.... | . 1,288,351 (O 0 (1N 0 0 20,977 .0 (01
4725634 «.. | VIRGINIA BEACH.......coiririiiniicine 06/26/2013.... | . ...764,274 (0 N 0 (V1 R 0 0 38,474 ] (V1
4725706 ...| WOODBRIDGE...... 09/30/2014.... | . 1,489,848 (O 0 (1N 0 0 58,802 .0 (01
4725720.......comveirriirciin MIDLOTHIAN........ccvvmrverirerirrinne 12/03/2014.... ...912,862 (O 0 [V [P 0 0 9,736 .0 (0
A725721 oo YORKTOWN......ovrerierrirerieerienienes 12110/2014.... | . ...976,054 (O 0 (1N 0 0 .0 (01
4725960..... NORFOLK......evvivirrirriieirinerienes 11/22/2017.... | . 2,904,269 O ISR 0 [V [ 0 0 .0 LV
4725983 «. | VIRGINIA BEACH.......coomrvrirririreriniin 03/16/2018.... | . 2,080,988 [ I 0 (1N 0 0 .0 (1
4726029 ... |FARMVILLE........ 09/27/2018.... | . 6,219,524 O ISR 0 [V [P 0 0 .0 LV
4825719....coovieeeiereii TUKWILA ..o 11/21/2014.... 1,425,733 (U I 0 (V1 O 0 0 .0 (11
4825759 wee |RICHLAND.....otviriiienieeriesiienis 05/21/2015.... | . 3,718,801 O ISR 0 [V [P 0 0 .0 LV
4825775 ..| SILVERDALE... 07/13/2015.... | . 2,660,540 LI I 0 (V1 0 0 27,768 .0 (01
4825838..... AUBURN........coooriiririnrieriesiienienes 06/29/2016.... | . 1,505,792 (O 0 [V [ 0 0 10,383 .0 0 | oo
4825861..... TACOMA......cooirrrinriieriieens 10/04/2016.... | . ...827,151 (O 0 (V1 0 0 12,422 .0 (0

4825916........covvricii BELLINGHAM........ 06/28/2017.... | . 2,960,815 O IS 0 [V 0 0 25,796 .0 0

4826050..... BURIEN .102/15/2019... 0 [ I 0 (V1 0 0 22,387 .0 0

4925383..... HEDGESVILLE 02/11/2008.... |. 1,072,301 O IR 0 [V [P 0 0 56,410 .0 0
5025890........ceumeernrirerieriana BURLINGTON. .....cotveeirrinrercerenireenns 03/03/2017.... | cevoererrvrernens ..713,544 [V [N 0 (V1 ST 0 LU I (V1 O (V1 13,709 .0 (V1 RO




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

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
5026067 | ARCADIA.......covivrrnirrerrernirennenssisnnneresesenssnesssneses | Wl [ 04/17/2019.... | . 0 (O 0 [V [ 0 0 0. 3,340 .0 0
5026068. CASHTON..... .| 04/17/2019... 0 [ 0 0 [ 0 0 0. 3,126 .0 0
0299999. Total - Mortgages With Partial Repayments 397,462,506 [ 0 (U 0 0 0 0] i 7,485,459 .0 0
0599999, TOtAl MOMGAGES..........oouorivriiriiiiiiiiiiieii e esb s 404,289,366 (V) 0 (0 [ 0 [V [P (V)] [ 6,414,135 | ........ 13,899,594 .0 (V1 [

82030
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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

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

NONE




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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
19954K  AQ 4 |COLUMBUS OH REGL ARPT AUTH CUS AIRPORT.........cocrierrimiririrersiensreseneenns 04/18/2019........ BaNK Of AMEIICA. .....vourveeiirrirceseieieesiesi st sesessessssentenes | coretesesss s ss et sss s eniens | oenssesssaenes 2,000,000 | ...ccocovvneee 2,000,000 | ..coovvrririiieins 0 [1FE e
646080 UN 9 |NEW JERSEY ST HIGHER ED ASSIST STUDENT L 06/05/2019........ BanK Of AMETICA. .......vuiiiirciiiic sttt | erbseri s ...994,060 1,000,000 | .cooovorivrriierrinns 0 [1FE i
92818M  C2 4 | VIRGINIA RES AUTH INF REV BND SERIES 20.........cccouiuiminiminiinininenessesssnessnenens 06/12/2019........ TaX Free EXChANGE. ..ot | censsnnssns s s enssnsenes ...246,169 250,000 | . 176 |17
1799999. Total - BONdS - U.S. StAteS, TEITIHOMES & POSSESSIONS. ............cooeiriieeterieiteiieteteteveietetesetetsiets eaetetesiesetesessssesessesesesessesasseesesessesesesessessssesesesesassseaeseaesesessesesssesesessesesasssseeessssetesseseesssesetesessssesassesesessssesesssesesinse  tetesssssesssssesessssesasnsssessssssesasssensninne | suerisesesans 3,240,229 | ............... 3,250,000 | .ooovovreererieeeeceeee 1,176 | ............ XXX.coovvenn
Bonds - Industrial and Mi:
00194@ AA 2 |APH FINANCE 1 LLC SENIOR SECURED GUARANT.......c.cccrmrimirmmmiirerieireninerneis 06/10/2019........ GOlAMAN SACNS & C0......covuiiiiiiiciiiis s | s | e 2,000,000 | ..coooooerrnnes 2,000,000
00206R ~ HT 2 |AT&TINC 3.875% 01/15/26........oooveereiciirieeieieece e 06/05/2019........ TaX Free EXChANGE. ...t | sesianssesse s essenes 2,953,923 3,000,000
00206R  HV 7 |AT&TINC 2.950% 07/15/26... s 06/05/2019........ TaX Free EXCRANGE........cciiiiiiiciii et | sebiesiiesis s sienes ...979,085 1,000,000
009098  A* 5 |AMAZON FORT WORTH TX LEASE COL 4.494%............ 05/10/2019 MESIFOW FINANCIAL..........urvrieeiiiiiier s | ertrerissi s ...691,250 ....691,250
03522A  AG 5 |ANHEUSER-BUSCH CO/INBEV 3.650% 02/01/2 05/15/2019........ | Tax Free Exchange . 7,026,290 7,000,000
037411 BF 1 |APACHE CORP  4.250% 01/15/30........ccuiuiiieriiieeiirieeieisiseeesiseisesesessssieseees 06/05/2019 WEIIS Fargo SECUMHIES. .......cvuvirieiiiieiiieiieisie e | coeinssesse s sssseessessenes 1,996,380 2,000,000
097023  CJ 2 |BOEING CO 3.600% 05/01/34........ccoouiermrreimniieriniisinsiserssssiessss e ssssesssss 04/30/2019........ Citi GIObAl MATKELS INC........vecveieieirciciecie et | eesesseeessssssse s ssssssse st nsnes 1,993,800 2,000,000 | ..overerrnrieirieinins 0 [1FE e
097023  CK 9 |BOEING CO 3.900% 05/01/49.........ooeereeieeinireieereineineieiseeeisesseenseesssessseseesessnsesnees 04/30/2019........ Citi GlODAl MAKELS INC..v.vvovveieiisiiciieiesiesis s ssssssssnssessns | sessessessessssssesssssssnssssessansnes 1,965,920 2,000,000 | .coovverririiciiis 0 [1FE e
141781  BK 9 |CARGILL INC 144A 3.250% 05/23/29 05/20/2019 BanK Of AMETICA. .......vuiiuirceiis bbb | erbers s 2,985,030 3,000,000 | ..eeovvrriiirieiiis 0 [1FE e
21871@ AC 4 |CORESITE L.P. SERIES A SENIOR NOTE 4.1... . 04/1712019.....c0. [ Cltieeunririeerierieriesieesie st 2,000,000 2,000,000 0
22279%  AE 4 |COUSINS PROPERTIES INCORPORATE SENIOR NO.......coviuiriiiriiereierinninns 06/19/2019, WEIS Fargo SECUMHES. ......uvvrrvriieiiiieiieieiiisisie e | sosiessessessss e essees 5,000,000 5,000,000 0
254700 BC 2 |DISCOVERY COMMUNICATIONS  3.900% 11/15/.....coveremrerereeierernrierisersieerenns [ e 04/03/2019........ TaX FrE@ EXChANGE. ..ot nssnss | sosianssessesi s esesseesanes 2,418,859 2,500,000 | .oovvrererireriins
28501 BB 0 |ELECTRIC TRANSMISSION TEXAS LL SENIOR UN 06/12/2019........ MiIZUNO SEOUMLIES..........cvoveeeeeveeve et seese s saessssessesesss s esssensssannes | evsesseserssssssessssssssssnssssanens 1,000,000 1,000,000 | .cooovorevrririrrrinnns
337738 AU 2 |FISERV INC 3.500% 07/01/29.......cvvmeeiereriniiieineicrenirereriseienieenenes 06/10/2019 P MOIGAN & €.t | seeeesesissies e 1,996,640 2,000,000 | ..ovvovvrricireniens
345397 XU 2 |FORD MOTOR CREDIT 4.389% 01/08/26 04/22/2019........ | Citi Global Markets Inc 1,906,740 2,000,000
36257N  AB 9 | GLS AUTO RECEIVABLES TRUST 2019-2AB 3. 04/30/2019 P MOIGAN & €.t | sebseeseniss st 1,499,708 1,500,000 | ..ooovorevrrerirninene 0 [1FE e
404119 BX 6 [HCAINC 4.125% 06/15/29..........ccomtvimiiiiieiiciiiissississiese s 06/05/2019........ BaNK Of AMETICA. .....ouvvriaireeiii st | enbess s 1,989,940 2,000,000 | ..overevrrieiririnis 0 [ 2FE e
42806D CJ 6 |HERTZ VEHICLE FINANCING LLC 2019-2AB..... 05/22/2019........ Bank Of AMETICA. .......cvuiirireiieicierie et ernsines | erbessesi s ...999,874 1,000,000 | .ooovorevrnrecirrinne 0 [1FE e
46289R  AA 3 |IRON MOUNTAIN US HLDNGS 144A 5.375% 06............ 04/25/2019........ BaTCIAYS. ..ot | et 1,000,000 1,000,000 | ..ooovvrverriiciianns 22,097 |3FE.....ccceoiriririinnn
4665IN  AA 2 |Jol Air2019-1 A 3.967% 04/15/44. . 05/17/2019........ | Goldman Sachs & Co 1,999,997 .2,000,000 (I I S
487312  AD 2 |KEENAN FT DETRICK ENERGY 144A 4.166% 1.. 04/03/2019........ GOlAMAN SACHS & CO0....vuveirireriicieri et ens s | sebsessessssiess st 3,849,000 3,849,000 | .oovvveriirreiercins 0 [1FE e
521865 BA 2 |LEAR CORP 4.250% 05/15/29.......cccoviuireiinienririinnineieissisesesiseesesieenees 04/29/2019........ P MOIGAN & €.t | erbeeesi e 1,993,820 2,000,000 | ..ooovveririreririrenee 0 [ 2FE e
68504U  AB 7 | ORANGE LAKE TIMESHARE TRUST 2019-AB 3 05/21/2019........ BanK Of AMETICA. .....ouvviiiriiiiee e ernssnes | enbess s ...999,866 1,000,000 | ..ooovvririinieriiinns 0 [1FE e
708696 BZ 1 |PENNSYLVANIA ELECTRIC CO 144A 3.600% O.. 05/28/2019........ BaTCIAYS. ... cvveeeereiie s | et ...998,090 1,000,000 | .coovorerrericirrinnne 0 [ 2FE e
720186 AL 9 | PIEDMONT NATURAL GAS CO 3.500% 06/01/2 05/21/2019........ CrEAIL SUISSE.....vuerrieiiiieisei e entens | sebessesssbes st ...997,480 1,000,000 | ..ovoevirrinieriiinns 0 [1FE e
82894  BA 4 |JRSIMPLOT COMPANY SERIES B SENIOR NOTE.......c.cocriumirrmimrierinrirerinsirinnens 05/01/2019........ BaNK Of AMEHICA. .......cvuierireriii i reniees | rtesesssi st | areenieniees 3,000,000 | ..o 3,000,000 | ..overvrricireriiis 0 |2Z.....
88315L  AC 2 | TEXTAINER MARINE CONTAINERS 2019-1A A............... 04/17/2019........ RBC Capital MAKELS. .......cverererireviiiciieiieissisisisssiesisiessesss s sesssssessssnens | esssessssssssessssesessessssssnsneses 1,499,509 1,500,000 | ..vovvririinieriiinns 0 [1FE e
95002  AA 4 |Wells Fargo Mortgage Backed Se 2019-2 AT.......covieiririnrincieieieieieceee e 05/13/2019........ WEllS Fargo SECUMLIES. ........eveeeirecieierieisie ettt ettt ssesassans | stessesssssessssseesnsensessessssneas 2,035,625 2,000,000 | ceoveevrrirerieieeeeeeeeeeeees 6,222 [1FE.....ccoiviririennn
Q9194 AL 3 | TRANSURBAN QUEENSLAND FINANCE SENIOR SEC.......cccoocvirmmmmniereriirnnrnernins 05/15/2019........ SCOTIABANK ......crirrirriiitisetis sttt bbb snne | sebessesssbsss s sssans e ssanenes 2,000,000 2,000,000 | .cooveerieirerereens 0 [ 2FE e
00928Q AS 0 |AIRCASTLELTD 4.250% 06/15/26. D 06/10/2019........ P MOIGAN & €.ttt | arbtes et 1,990,300 2,000,000 | ..vererrnricirerieins 0 [ 2FE e
04942C  AG 1 |ATLAS SENIOR LOAN FUND LTD 2019-14A B2 D 05/16/2019........ BaTCIAYS. ... vttt | ettt | anresrenines 1,500,000 1,500,000 | .eovoeviriinieieiinns 0 [1FE e
55819M AL 0 |MADISON PARK FUNDING LTD 2019-35A A2B.......... D 04/25/2019........ Bank Of AMETICA. .......vuiirireiiiiciie et | erbsessesi s 2,000,000 2,000,000 | ..overerrericireririins 0 [1FE e
64132)  AE 5 |NEUBERGER BERMAN CLO LTD 2019-31A AZB.......ccccomiiirmriiiiniieiinsiisesiesisneens D 04/18/2019........ BarClays.....c.ovuiiiiciii e | s 2,000,000 2,000,000 | ..ooovvnririiiinins 0 [1FE e
71654Q CB 6 |PETROLEOS MEXICANOS 6.875% 08/04/26 D 04/09/2019........ BanK Of AMEHICA. .......cvuiirirriiici st snines | erbsersesi s 2,096,000 . 2,000,000 | oovvrereriririiins 25590 | 2FE.....ccovveiirircrnns
G2616# AS 0 |DCC TREASURY 2014 LTD SENIOR UNSECURED N............ .|D 04/04/2019........ HSBC SEOUMHES. ..ot s snsssensens | cerenes s enesseees 1,000,000 [ oo 1,000,000 | ..o 0 2Z......
3899999. Total - Bonds - INAUSEHAl ANA IMISCEIIANEOUS..............c.cvueuiveieieeteiiicteieeecteeeetetetctee ettt etetets eteteteteseseeteteseaetesessetetessseesessssesesesssessssesebesassesensesetes s sesesansesetes s setes s ses et s sesetesassseassnsesesesessetensesesesessstesansseetessnsess | tevassesesssesesesessesasaseees 72,363,126 | c.cooooevevrceececee 72,540,250 | ............. ...247,621
8399997, TOtAl - BONMS - PAI 3.tk o460 888108088 E e E LR EE et Lhsieen e 75,603,355 ...248,797
8399999, TOHAI = BOMMAS. ...ttt 8 b8k 88 eEE R EE e eEEre oeE8eEE SR eEE oL LR EEE AL E LR L E LR f LR AL E SR fEEE L L E L e E LR LR L E e R f L E LR E LR E L E AR f R bR en b fbnhsen bbb 75,603,355 ..248,797

Common Stocks - Ind|

ial and Mi:




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation 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)
000000 00 0 | FEDERAL HOME LOAN BANK - CINTI 04/10/2019........ | Direct 17,130.000 ...1,713,000 XXX 0 |L.
9099999. Total - Common Stocks - Industrial and Miscellaneous..... OO OO OO OO OO PO PO OO OO OO OO OO PO OE PP PO OO PP POO OO PO PO P PP PP PO PRSPPI 1,713,000 XXX 0
9799997, Total - COMMON SEOCKS = PA 3.......cueieieeeiiteiieiete sttt etttk ss sttt sesssessessessssssse | fessessessssassessessessssessesassassassesseesetaesessesesseseeseseteseesesseeesseseeseE et aeseesessee et eeses et seeaeseeses et aesan s et et et esses et et antessessessnss  eestessessessssastessessssnsas 1,713,000 XXX 0
9799999, TOtAl = COMMON SHOCKS. ...t teuiueirsere etttk E 00856 oEE18EEE LR f L E LR LR L EE LR E 0 E LR EEEfEEE 0L L0 LR E LR enbten bbb 1,713,000 XXX 0
9899999. Total - Preferred @and COMMON STOCKS..........uuuiiuui itttk eesssess b eE et E 0L L4 E e E L8 e0E 0 E L 0L eLE L L0800 bbbk eb e esb b et senb bbbt | snbissisnsiinns 1,713,000 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks.. s 77,316,355 XXX ..248,797

1'¥030

(@)

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




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change in| Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/A.CV. Change in | 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./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
3136AA 3R 4 |FANNIE MAE 2012-149 LV 3.000% 03/25/36...........ccocvvvrmrrerrriirrriicnees .. [ 06/01/2019. [ Paydown..........coooervenriienins | o | e 45336 | ........... 45,336 | .......... 46,696 45,804 0 (468) 0 (468) 0 45,336 0 0 03/25/2036. | 1......cooouve
36194S PD 4 |GN AU4920 GN AU4920 3.020% 09/15/41 .. | 06/15/2019. | Paydown 27,991 27,991 28,507 28,412 0 (422) 0 (422) 0 27,991 0 0 09/15/2041.{1....
36197J ZL 2 |GOVERNMENT NATIONAL MTG ASSOC GN AZ6147. .. | 06/01/2019. | Paydown ..44,952 0 ...(1,276) 0 (1,276) 0 43,676 0 0 03/15/2037. |1
36202B U9 4 [GNMA Il SF POOL# 001508 10.000% 11/20/2 .. | 06/01/2019. | Paydown 22 0 0 0 0 0 22 0 0 11/20/2020. |1....
36202B UP 8 [GNMA Il SF POOL# 001490 10.000% 10/20/2 .. | 06/01/2019. | Paydown 25 0 0 0 0 0 25 0 0 10/20/2020. |1....
36235* AB 7 |CANTON LEASE FINANCE TRUST-GSA US GOVT L.. .. | 06/15/2019. | Redemption ~ 100.0000...... | ccevverurverrrererernes | cevrerneens 75187 | oo 75187 | oo 75,187 75,187 0 0 0 0 0 75,187 0 0 06/15/2030. | 1....
38373M 2F 6 |GNMA 2008-8010 1.522% 04/16/50. .. | 06/01/2019. | Paydown 0 0 702 671 0 (671) 0 (671) 0 0 0 0 04/16/2050. | 1....
38373V PY 0 [GNMA 2002-64 ZH 6.000% 09/16/32 .. | 06/01/2019. | Paydown 52,452 52,452 52,014 52,227 0 225 0 225 0 52,452 0 0 09/16/2032. | 1
38376G 2H 2 |GNMA2011-92C 3.865% 04/16/52 .. [ 06/01/2019. [ Paydown..........ccovervvenriirenins | o | v 14,735 | e 14,735 | e 14,454 14,571 0 164 0 164 0 14,735 0 0 04/16/2052. | 1....
38376G U2 4 |GNMA2011-77D 5.212% 10/16/45 .. | 06/01/2019. | Paydown 98,123 98,123 97,000 97,837 0 286 0 286 0 98,123 0 0 10/16/2045. | 1....
38377D KR 6 [GNMA2010-101 GB 4.000% 04/20/39............coerveerrernrrencriiicriseriienes .. | 06/01/2019. [ PaydOwN.........covourvenrienins | o | v 180,027 | ...cooeee 180,027 | .......... 186,103 | ...occvvevae 181,287 | oo (N [ (1,260) 0 (1,260) 0 180,027 0 0 04/20/2039. | 1....
38377G  S7 5 |GNMA 2010-89 PD 4.000% 07/20/40 .. | 06/01/2019. | Paydown 208,167 208,167 0 (4,136) 0 208,166 0 0 07/20/2040. | 1....
38377G  T9 0 |GNMA 2010-89 BE 4.000% 05/20/39. .. | 06/01/2019. | Paydown . 151,176 151,176 0 (1,307) 0 151,176 0 0 05/20/2039. | 1
38377T GE 5 |GNMA2011-2HG 4.000% 01/20/41 .. [ 06/01/2019. [ Paydown..........ccoonrvvnriennnns | o | v 149,367 | ..........149,367 | ..........166,824 . 0 (7,340) 0 149,367 0 0 01/20/2041.|1....
38377T SC 6 |GNMA2011-30 BL 4.000% 06/20/40. .. | 06/01/2019. | Paydown 223,756 223,756 238,860 228,750 (VN IO (4,994) 0 (4,994) 0 223,756 0 0 06/20/2040. | 1....
38378X VL 2 [GNMA 2014-155 VA 3.000% 03/16/37 .. | 06/01/2019. | Paydown 50,097 50,097 51,255 50,890 0 (793) 0 (793) 0 50,097 0 0 03/16/2037.[1....
0599999. Total - BONAS - U.S. GOVEMMENL. ... bbbt | eniies 1,320,137 | ....... 1,320,137 | ......1,379,509 | ........... 1,342,128 | ..., 0 [ (21,992) 0 (21,992) 0 [ 1,320,130 0 0 XXX
Bonds - U.S. States, Territories and P
130333 CA 3 [CALIFORNIA HOUSING 2013 SERIES A 2.900.........ccouemmvueeriirriiianiens .. | 06/01/2019. | Redemption ~ 100.0000...... | .ccveocrverriernrrirans | cevverniens 14,671 | oo 14,671 | oo 14,671 14,671 0 0 0 0 0 14,671 0 02/01/2042. |1
246395 YC 5 |DELAWARE ST HSG AUTHREV 2013-1 2.750% .. | 06/01/2019. | Redemption ~ 100.0000...... 20,000 20,000 20,000 20,000 0 0 0 0 0 20,000 0 12/01/2041. (1
25477P NF 8 |DIST OF COLUMBIA HSG FIN AGY 2014-A A. .. | 06/01/2019. | Redemption ~ 100.0000...... 8,817 8,817 8,817 8,817 0 0 0 0 0 8,817 0 06/15/2045. | 1
45201Y  YJ 0 |ILLINOIS ST HSG DEV AUTH REV 2012-A 2 .. | 06/01/2019. | Redemption ~ 100.0000...... | .cccoormvvenrienrriians | coveeeees 104,737 | ........104,737 | .........104,737 104,737 0 0 0 0 0 104,737 0 12/01/2042. (1
491189 FA 9 |KENTUCKY ASSET/LIABILITY COMMI 4.104%.. .. | 04/01/2019. | Maturity. ..2,000,000 | ....... 2,000,000 | ......2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 04/01/2019. |1
49130T PS 9 [KENTUCKY ST HSG CORP HSG REV 2013 SERIE: .. | 06/01/2019. | Redemption  100.0000 35,000 35,000 35,000 0 0 0 0 0 35,000 0 11/01/2041. (1
60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIES E.. .. | 06/01/2019. | Redemption  100.0000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 07/01/2031. |1
60637B CN 8 [MISSOURI HOUSING 2013 SERIES A 2.650%... .. | 06/01/2019. | Redemption  100.0000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 11/01/2040. 1
60637B CP 3 [MISSOURI HOUSING 2013 SERIES B 2.650%...........cvcvvvriercrirnriincns .. | 05/01/2019. | Redemption  100.0000 20,000 20,000 20,000 0 0 0 0 0 20,000 0 11/01/2041. [ 1
644690 WP 2 |NEW HAMPSHIRE HOUSING 3.855% 07/01/30.. .. | 06/01/2019. | Redemption  100.0000 60,000 60,000 60,000 0 0 0 0 0 60,000 0 07/01/2030. | 1
708796 P2 7 |PENNSYLVANIA HSG FIN AGY 3.950% 10/01/.. .. | 04/01/2019. | Redemption ~ 100.0000...... | ..ccoveerrervrrermcrinns | vererni480,000 | e 480,000 | .......... 480,000 480,000 0 0 0 0 0 480,000 0 10/01/2033. | 1
76221R  RB 1 |RHODE ISLAND HSG & MTG FIN COR SERIES 63. .. | 06/28/2019. | Redemption ~ 100.0000...... | .cccverrvevrmvinnriinns | cvvveees 145,000 | .......... 145,000 | .......... 153,668 147,932 0 (364) 0 (364) 0 147,568 0 10/01/2040. 1
762315 QK 8 |RHODE ISLAND ST STUDENT LOAN 3.800% 12... ... | .| 06/01/2019. | Redemption  100.0000...... 35,000 35,000 35,000 35,000 0 0 0 0 0 35,000 0 12/01/2031. [ 1
83712T DA 6 |SOUTH CAROLINA ST HOUSING FIN 2013-1 2. .. | 06/01/2019. | Redemption ~ 100.0000...... 25,000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 01/01/2041. |1
88271H FL 8 |TEXAS ST AFFORDABLE HSG CORP 2013A 2.7.. .. | 06/01/2019. | Redemption ~ 100.0000...... 35,000 35,000 35,000 35,000 0 0 0 0 0 35,000 0 09/01/2041. |1
92428C JD 7 |VERMONT STUDENT ASSISTANCE COR 3.625% .. | 06/15/2019. | Redemption ~ 100.0000...... | .cccoovrvevrvremnviinns | cvveeees 130,000 | .......... 130,000 | .......... 128,435 129,022 0 61 0 61 0 129,084 0 06/15/2025. | 1
92812U Q4 3 [VIRGINIA HOUSING DEV AUTH 2014-AA 3.5, .. | 06/01/2019. | Paydown 80,016 80,016 80,016 80,016 0 0 0 0 0 80,016 0 0 10/25/2037. 1
92812V MA 1 |VIRGINIA ST HSG DEV AUTH 3.125% 11/25/. .. | 06/25/2019. | Redemption ~ 100.0000...... 50,989 50,989 50,989 50,989 0 0 0 0 0 50,989 0 0 11/25/2039. (1
92818M D3 1 |VIRGINIARES AUTH INF REV BND SERIES 20........cccovevermmrvirerirenienne .. | 06/12/2019. | Tax Free EXChange...........ce. | coevverevveeerineriinnes | cvvveeens 247,345 | ......... 250,000 | .......... 246,759 247,024 0 321 0 321 0 247,345 0 0 11/01/2022. |1
93978X EM 8 [WASHINGTON ST HSG FIN COMMN 2011 SERIES .. | 04/01/2019. | Redemption ~ 100.0000...... 30,000 30,000 30,000 30,000 0 0 0 0 0 30,000 0 0 10/01/2033. 1
940858 L4 3 |WASHOE COUNTY NEVADA SCHDIST 5.220% 0. .. | 06/01/2019. [ MatUrity.........ccooeeeriereriencrins | o | o 1,000,000 | ....... 1,000,000 | .......1,000,000 | ........... 1,000,000 0 0 0 0 (V) 1,000,000 0 0 0 [ 26,100 | 06/01/2019. | 1FE....
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..............ruuuiiiieiiiississiississiississssins i ssasssssssssasssssssssssssnies | cossans 4,571,575 | ...... 4,574,230 | .....4578,092 | ........... 4,573,208 0 18 0 18 0 [ 4,573,227 | ..o 0. (1,652)] .......... (1,652)] ....... 97,383 XXX XXX




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change in| Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/A.CV. Change in | 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./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Political Subdivisions of States
736688 FN 7 | PORTLAND COMMUNITY COLLEGE DIS 4.810%......ccoccosriiisiiiniiennne I . | 06/01/2019. | Redemption  100.0000...... | ..coocviosnivssiiccniies | wovsiieeas 135,000 | .......... 135,000 | .......... 146,408 141,446 0 (494) 0 (494) 0 140,952 0 (5,952) (5,952) 3,247 | 06/01/2027. | 1FE............
2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of SEALES..........rueuuiieiuiiiesieiesssisseisssssisssssssssssssesissenssesssssssssssssssssssssssessssssssssenss s sesssnsssessssssnsssenes | ssssssses 135,000 | ...cooeee 135,000 | ......... 146,408 141,446 0 (494) 0 (494) 0 140,952 0 (5,952)] ..........(5,952) | ....coc.. 3,247 XXX XXX
Bonds - U.S. Special R and Special A
076523 AA 7 |CITY OF BEDFORD VIRGINIA LESSEE - APPALA.........c.oovvvemerirrerirnns .. | 05/01/2019. | Redemption ~ 100.0000...... 65,000 65,000 65,000 65,000 0 0 0 0 0 65,000 05/01/2026. | 2......cconne.
31358P HV 2 [FNMAREMIC G92-35 EB 7.500% 07/25/22..........cooovvvvrmriinriiriianiens .. | 06/01/2019. | Paydown 1,147 1,147 1,150 1,142 0 5 0 5 0 1,147 07/25/2022.
31358Q EU 5 |FNMAREMIC 1992-162D 7.000% 09/25/22 .. | 06/01/2019. | Paydown 5,348 5,348 5,182 5,308 0 39 0 39 0 5,348 09/25/2022.
3136A1 NZ 4 [FANNIE MAE 2011-96 NB  4.000% 09/25/40...........coorvermreeerienciirerinns .. [ 06/01/2019. [ Paydown..........ccooervvnriienins | covriiesiiiiesiisniiinns | e 73,236 | oo 73,236 | .ooovenne 75,319 73,766 0 (530) 0 (530) 0 73,236 09/25/2040.
3136A6 P9 9 [FNR2012-76 VG 4.000% 03/25/29 .. | 06/01/2019. | Paydown 29,649 29,649 32,021 30,480 0 (831) 0 (831) 0 29,649 03/25/2029.
3136A8 DP 2 [FANNIE MAE 2012-104 V' 3.500% 02/25/38...........ccocoouvvmmmrirrirrerinnes .. | 06/01/2019. | Paydown 56,893 56,893 61,623 58,525 0 (43) 0 (43) 0 58,482 02/25/2038.
3136AE  TT 4 |FANNIE MAE 2013-54 BA 3.000% 06/25/43.... .. [ 06/01/2019. [ PaYdOWN.......oouvvercrererrereeens | cvvererernierirnessines | cvevneens 117,576 | woveveene 17,576 | ..o 121,655 | ..o 119,601 | covovvvvrrene (VN IO (2,025) 0 (2,025) 0 117,576 0 06/25/2043.
3136AG HV 7 |FANNIE MAE 2013-94 CV 3.500% 07/25/33.... .. | 06/01/2019. | Paydown 26,666 26,666 26,498 26,563 0 103 0 103 0 26,666 0 07/25/2033.
3137AR WS 1 |FHR4073 HC 3.500% 03/15/35. .. [ 06/01/2019. [ PaydOWN........oovverrrererrererees | coverirereneererneeeines | ceevereneens 44,606 | .......... 44606 | ... 48,258 | ....vooeenn 45673 | oo (VN [ (1,067) 0 (1,067) 0 44,606 0 03/15/2035.
3137B3 4W 5 [FHR4215LV 3.500% 04/15/33 .. | 06/01/2019. | Paydown 32,186 32,186 32,050 32,112 0 74 0 74 0 32,186 0 04/15/2033.
3138L4 EQ 2 |FANNIE MAE AM3742 3.150% 09/01/25. .. | 06/03/2019. | Paydown 8,018 8,018 7,509 7,771 0 23 0 23 0 7,79 0 09/01/2025.
3138L4 J3 8 |FANNIE MAE AM3881 3.830% 08/01/25. .. | 06/25/2019. | Paydown 7,541 7,541 7,429 7,480 0 3 0 3 0 7,483 0 08/01/2025.
o 31392D 2B 7 |FNMA2002-59 ZB 6.000% 09/25/32. .. [ 06/01/2019. [ PaydOWN........oovverrrerrrerenees | coverirereresrerneneines | ceevereneens 46,113 | oo 46,113 | oo 44,327 45,459 0 654 0 654 0 46,113 0 0 0 09/25/2032.
m 31392R  WT 4 |FHLMC 24927 5.500% 08/15/32 .. | 06/01/2019. | Paydown 25,410 25,410 22,926 24,549 0 860 0 860 0 25,410 0 0 0 08/15/2032.
8 31393A 5P 8 |FNMA 2003-43 PE 5.500% 05/25/33 .. | 06/01/2019. | Paydown 45,562 0 385 0 385 0 45,947 0 0 0 05/25/2033.
. 31393N  4A 4 [FHLMC 2589 GM 5.500% 03/15/33. .. | 06/01/2019. | Paydown 63,354 0 227 0 227 0 63,580 0 0 0 03/15/2033.
- 31405W QT 5 |FNMAPOOL 801566 5.000% 01/01/20. .. | 06/01/2019. | Paydown 1,314 1,314 1,322 1,311 0 3 0 3 0 1,314 0 0 0 01/01/2020.
33803W AA 7 |FISHERS LANE ASSOC LLC US GOVT LEASE BAC........cccovuvvimririniens .. | 06/05/2019. | Redemption ~ 100.0000...... | ..ccveocrverrrerncrirans | cevvireniens 79,248 80,235 0 (28) 0 (28) 0 80,207 0 (959) (959) [ ..coevee 1,211 | 08/05/2030.
36230T B2 7 |GN 758157 4.550% 05/15/38 . 1 06/01/2019. | Paydown ...43,507 .0 0 (4,133) 0 43,507 0 0 0 825 | 05/15/2038.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES...........ciuuiviiiiiiieeiiesiisieeicsiesis aostssssssessessessessessssssssssssessessessessessassssssssessessenss | srosserse 772,985 0 (6,281) 0 775,251 0 (2,266)] ..........(2,266) | ....... 14,971 XXX
Bonds - Industrial and Miscell
00182@ AA 6 |AZ ROMULUS MILANDLORD LLC 3.497% 10/3. .. | 06/30/2019. | Redemption  100.0000 . 19,401 0 0 0 0 0 19,401 0 10/31/2038.
00184* AA 6 [AZRANDALL OH LANDLORD LLC 3.610% 03/3. .. | 06/30/2019. | Redemption  100.0000 ..19,562 | ............19,562 19,562 0 0 0 0 0 19,562 0 03/31/2039.
00214M AA 1 |ARL SECOND LLC 2014-1A A1 2.920% 06/15..........ccoooeoeerveemrremmcrrencnees | oo | 06/15/2019. [ PAYAOWN....cooovrierciicriiecis | o | v 164,974 | ........ 164,974 | ......... 159,877 161,576 0 3,398 0 3,398 0 164,974 0 06/15/2044.
00228# AA 0 |AV CINGULAR LLC CTL - CINGULAR WIRELESS.... .. | 06/15/2019. | Redemption ~ 100.0000...... 84,846 84,846 89,089 85,825 0 (122) 0 (122) 0 85,703 0 08/15/2021.
008414 AA 2 |AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1. .. | 06/01/2019. | Paydown 15,275 0 4 0 4 0 15,280 0 07/25/2043.
023770 AA 8 |AMERICAN AIRLINES 2015-1 A 3.375% 05/0 .. | 05/01/2019. | Redemption  100.0000 76,142 0 (11) 0 (11) 0 76,131 0 05/01/2027.
023770 AB 6 |AMERICAN AIRLINES 2015-1 B 3.700% 05/0 <. | . | 05/01/2019. | Redemption  100.0000 ..41,456 . 41,456 0 0 0 0 0 41,456 0 05/01/2023.
02377A  AA 6 [AMERICAN AIRLINES 2014-1 APT TRUST 3......ccoovimriimriineiieniinns .. | 04/01/2019. | Redemption ~ 100.0000...... 90,391 90,391 90,391 90,391 0 0 0 0 0 90,391 0 10/01/2026.
02660T BU 6 |AMERICAN HOME MORTGAGE INV TR 2004-3 6A5 .. | 06/01/2019. | Paydown 24,206 24,206 20,062 20,062 (VI O 4,144 0 4,144 0 24,206 0 10/25/2034.
02665U AA 3 |AMERICAN HOMES 4 RENT 2014-SFR2 A 3.78 .. [ 06/01/2019. [ Paydown..........ccoervvnviienies | v | v 15,545 | ..coccovnnne 15,545 | ..cccco..ee 15,544 15,533 0 12 0 12 0 15,545 0 10/17/2036.
02666A AA 6 |AMERICAN HOMES 4 RENT 2015-SFR1 A 3.46 .. | 06/01/2019. | Paydown 13,461 13,457 0 5 0 5 0 13,462 0 04/17/2045.
030728 P9 0 [AMERIQUEST MORTGAGE SECURITIES 2005-R9. «... | . | 06/01/2019. | Paydown 60,706 166,064 0 273 0 273 0 166,338 0 11/25/2035.
034620 AB 0 |ANGEL OAK MORTGAGE TRUST 2017-1 A2 3.0......cccvvuvrirereinerirenens .. | 06/01/2019. | Paydown 33,222 33,166 0 57 0 57 0 33,223 0 01/25/2047.
03522A  AD 2 |ANHEUSER-BUSCH CO/INBEV 144A 3.650% 02... .. | 05/15/2019. | Tax Free Exchange............... | coovveeveievsnviinciians | covvnae 7,100,101 | ...... 7,000,000 | ......7,107,132 | ........... 7,105,372 | .o (VN [ (5,271) 0 (5,271) 0 [ s 7,100,101 0 02/01/2026.
04364T AD 0 |ASCENTIUM EQUIPMENT RECEIVABLE 2016-1A B .. [ 06/10/2019. [ PaydOWN.........covveerrverriiienns | overviesiineniiserines | cevene 2,049,579 | ....... 2,049,579 | .......2,049,445 2,049,504 0 75 0 75 0 2,049,579 0 07/10/2020.
04542B MS 8 [ASSET BACKED FUNDING CERT 2005-AQ1 Ad........ccoovvvvnriiiniriianii .. | 06/01/2019. | Paydown 30,708 30,708 30,305 30,539 0 9 0 9 0 30,548 0 06/25/2035.
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F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change in| Exchange | Book/Adjusted | Exchange | Realized Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment| B.J/A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) Received Maturity Market
CUSIP Identification Description n Date Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal During Year Date Indicator (a)
05377R  BP AESOP FUNDING Il LLC 2014-1AB  2.960%... .. | 06/20/2019. | Paydown............cccvvevenmveees | covnnvviissnviiisnennins | cvvenes 2,500,000 | ....... 2,500,000 | .......2,489,844 2,499,197 803 0 803 0 2,500,000 0 [0 A | N I 30,833 | 07/20/2020. | 2FE
05590# AA 9 |BPHQ 2017 CTL Pass-Through Tru CTL 35.... .. | 06/15/2019. 20,695 20,695 20,695 20,695 0 0 0 0 20,695 0 0 305 | 11/15/2032.
05606U AA 8 [BXG RECEIVABLES NOTE TRUST 2012-AA 2. .. | 06/02/2019. [ PaydOWN.......oourverrrvreriirennns | crverirervieniisesiines | cevvireneens 16,279 | oo 16,279 | oo 16,279 16,279 0 0 0 0 16,279 0 (VN IO | B ISP 180 | 12/02/2027.
05607B AA 9 [BXG RECEIVABLES NOTE TRUST 2017-AA 2. .. | 06/02/2019. 53,940 53,940 53,938 53,938 0 0 0 0 53,938 0 1 665 | 10/04/2032.
07332B  AA 7 [BAYVIEW OPPORTUNITY MASTER FUN 2017-RT1 .. | 06/28/2019. [ PAYOWN.......oourverreerrrircens | coverireevienrinesiines | cvevneees 102,638 | ...ocene 102,638 | .......... 103,334 103,076 (32) 0 (32) 0 103,044 (U I (406) | .............(406) | ......... 1,306 | 03/28/2057.
073914 VK 6 |BEAR STEARNS MTGE SEC INC 1997-4 A4 3... .. | 04/01/2019. 1 1 1 11 0 0 0 0 1 10/25/2025.
09228Y AB 8 |BLACKBIRD CAPITAL AIRCRAFT 2016-1A A 4.. .. | 06/15/2019. 23,438 23,438 23,437 23,437 0 0 0 0 23,438 12/16/2041.
09228Y AC 6 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AB 5. .. [ 06/15/2019. [ PaydOwN..........covorvenriienins | o | cevvieniens 11,719 | e 11,719 | e 11,718 11,718 0 0 0 0 11,719 12/16/2041.
099738 AA 4 |BORGER ENERGY ASSOCIATED LP 7.260% 12/.. .. | 06/30/2019. 85,996 85,996 85,996 63,996 22,000 0 22,000 0 85,996 06/30/2022.
10623* AA 4 |BRAZOS SANDY CREEK ELEC COOP 6.540% 06. .. | 06/30/2019. | Redemption ~ 100.0000...... | .cccveuurvevrieriniiinns | v 45833 | ............ 45833 | .......... 45,833 45,833 0 0 0 0 45,833 06/30/2024.
12479R  AD 9 |CAPITAL AUTOMOTIVE REIT 2017-1AA1 38....... .. | 06/15/2019. 5,000 5,000 4,999 4,999 0 0 0 0 4,999 04/15/2047.
12502Y AP 8 |CCRINC MT100 PYMT RIGHTS MAST 2012-CA C.. .. [ 06/10/2019. [ Paydown..........cooorvvnriienies | o | e 71429 | ... 71429 | ............ 71,429 71,429 0 0 0 0 71,429 07/11/2022.
125634 AN 5 [CLIFUNDING LLC 2014-1 A" 3.290% 06/18/. .. | 05/18/2019. 23,995 23,986 23,989 0 0 0 0 23,990 06/18/2029.
12646W AH 7 |CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A.. .. | 06/01/2019. 13,170 13,080 (125) 0 (125) 0 12,954 04/25/2043.
12667F R5 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2 .. | 06/01/2019. 67,597 61,960 68,734 31 0 31 0 68,765 02/25/2035.
12667F VF 9 |COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4C.... .. | 06/01/2019. 93,551 83,787 91,002 2,549 0 2,549 0 93,551 10/25/2034.
12667F Y3 3 |COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A... .. | 06/01/2019. 31,562 30,249 30,249 0 0 0 0 30,249 03/25/2035.
12667F YF 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB 1... .. | 06/01/2019. [ Paydown..........cooorvenrieciis | o | v 143,490 | .......... 143,490 142,877 613 0 613 0 143,490 01/25/2035.
12668A MN 2 |COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB . | 06/01/2019. 51,734 50,306 41,206 193 0 193 0 41,399 0 11/25/2035.
126694 CV 8 [COUNTRYWIDE HOME LOANS 2005-21 A17 55... .. | 06/01/2019. 5,895 6,040 5,586 7 0 7 0 5,593 0 10/25/2035.
12669G C8 2 |COUNTRYWIDE HOME LOANS 2005-13 A8 5.50. .. | 06/01/2019. 8,497 7,087 6,461 6,652 4 0 4 0 6,656 0 06/25/2035.
16164A AC 9 |Chase Mortgage Finance Corpora 2016-2 M2 .. | 06/01/2019. 65,659 65,659 67,354 66,970 (VN [ (1,310) 0 (1,310) 0 65,659 0 02/25/2044.
172973 2R 9 [CITICORP MORTGAGE SECURITIES 2005-6 1A5... .. | 06/01/2019. 65,136 65,136 62,188 62,188 0 0 0 0 0 62,188 0 09/25/2035.
172973 5F 2 [CITICORP MORTGAGE SECURITIES 2006-1 2A1 .. | 06/01/2019. 1,871 1,871 1,835 1,861 0 1 0 1 0 1,861 0 02/25/2021.
17312D AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3... .. [ 06/01/2019. [ Paydown...........coomrvvnriennens | v | v 14792 | e 14,792 | e 14,718 14,727 0 0 0 0 0 14,727 0 09/25/2037.
17321L  AA 7 [CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A. .. [ 06/01/2019. [ PaydOwN..........coveurivecriienies | o | cevvireniens 42,159 | oo 42,159 | oo 41,299 41,608 0 550 0 550 0 42,159 0 10/25/2043.
17322N  AA 2 | CITIGROUP MORTGAGE LOAN TRUST 2014-JL A1... .. | 06/01/2019. 64,027 64,027 64,287 64,187 0 (160) 0 (160) 0 64,027 0 06/25/2044.
17323T AC 4 |CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 A........ccooovcrvercrirs .. | 06/01/2019. 87,870 87,870 89,843 88,394 0 (37) 0 (37) 0 88,357 0 01/25/2053.
19260M  AA 4 [COINSTAR FUNDING, LLC 2017-1A A2 5.216. .. | 04/25/2019. 5,000 5,000 5,000 5,000 0 0 0 0 0 5,000 0 04/25/2047.
20267U AA 7 |COMMONBOND STUDENT LOAN TRUST 2016-B A1.. .. | 06/25/2019. [ PaydOWN........covverrrieeriirenies | covrrinesiieniineniiens | cevverniens 41,259 | oo 41,259 | ..o 41,248 41,251 0 8 0 8 0 41,259 0 10/25/2040.
209115 A* 5 |CONSOLIDATED EDISON INC 8.710% 06/30/2.. .. [ 06/30/2019. [ VaMIOUS.........coerveerrieerircnnns | o | cvvviniens 14,638 | ...cccco..ee 14,638 | ..cccooenne 14,638 14,638 0 0 0 0 0 14,638 0 06/30/2022.
210795 QB 9 |CONTINENTAL AIRLINES 2012-2 AEETC 4.0... .. | 04/29/2019. 90,852 90,852 92,215 91,738 0 (53) 0 (53) 0 91,685 0 10/29/2024.
22541Q VG 4 |CSFIRST BOSTON MORTGAGE 2003-23 1A4.........cccccovvvvmrveverircnnnenas | - | 06/01/2019. 54,106 54,106 53,392 53,778 0 1 0 1 0 53,779 0 10/25/2033.
225458 AY 4 |CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A, .. | 06/01/2019. 21,332 21,332 20,967 20,967 0 0 0 0 0 20,967 0 02/25/2035.
2254W0 KD 6 |CSFIRST BOSTON MRTGE SEC 2004-7 6A1 5 .. | 06/01/2019. 5,926 5,926 6,060 5,915 0 4) 0 4) 0 5912 0 . 10/25/2019.
22970* AA 8 [BGS BNSF CTL - Series 2015-1 PT 4.070%.... .. | 06/15/2019. 31,246 31,246 31,246 31,246 0 0 0 0 0 31,246 0 0 533 | 05/15/2034.
23340L AB 0 |DRB PRIME STUDENT LOAN TRUST 2015-B A2. ceer| -+ | 06/25/2019. | Paydown.........coouvvieniiinnis | o | v 17,311 | e 17,311 | ... 117,237 117,259 0 51 0 51 0 117,311 0 (VN [SUUPRORORON | I IO 1,578 | 07/25/2031.
252724 AB 5 |DIAMOND RESORTS OWNER TRUST 2018-1B 4.......covcvevvrvincrirnriinne .. | 06/20/2019. [ PaYOWN.......oourverrrvrerrirenns | crerrireriienrinesiines | cveveeees 168,727 | ..ceveeee 168,727 | .......... 168,716 168,716 0 1 0 1" 0 168,727 0 0 2,958 | 01/21/2031.
25272X  AA 3 |DIAMOND RESORTS OWNER TRUST 2017-1AA... .. | 06/20/2019. [ Paydown..........ccoovrvenrieinnins | v | v 185,740 | .......... 185,740 | .......... 185,693 185,701 0 39 0 39 0 185,740 0 0 10/22/2029.
25272X AB 1 |DIAMOND RESORTS OWNER TRUST 2017-1A B... .. | 06/20/2019. 61,913 61,913 61,903 61,905 0 9 0 9 0 61,913 0 0 10/22/2029.
254700 BB 4 |DISCOVERY COMMUNICATIONS 144A 3.900% 1.......ccoocovvvecrevueienunenns | .. | 04/03/2019. | Tax Free Exchange.........cc.o.. [ vveevveneivsniicnnins | e 2,456,234 | ...... 2,500,000 | ......2,449,386 | ........... 2,454,488 | .....ccccc.0 | e 1,746 0 1,746 0 2,456,234 0 0 11/15/2024. | 2FE............
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25755T AE 0 |DOMINOS PIZZA MASTER ISSUER 2015-1A A2ll.... .. | 04/25/2019. [ PaydOwN..........ovveucrreerrinenns | covervnenriscriennninnes | vervreenen 12,800 | 112,500 | oo 12,500 12,500 0 0 0 0 0 12,500 0 0 0 280 | 10/25/2045.
25755T AH 3 |DOMINOS PIZZA MASTER ISSUER 2017-1A A23.... .. | 04/25/2019. | Paydown 5,625 5,625 0 0 0 0 0 5,625 0 0 (VN 116 | 07/25/2047.
26208C AL 2 |DRIVE AUTO RECEIVABLES TRUST 2017-AA C. .. | 06/15/2019. | Paydown 336,743 336,770 0 12 0 12 0 336,782 0 0 (VN 4,151 | 01/18/2022.
26224H AH 0 |DRUG ROYALTY Ill LP 12018-1A A2 4.270 .. | 04/15/2019. | Paydown 74,677 174,675 0 30 0 30 0 174,705 0 0 0 2,652 | 10/15/2031.
268602 AA 7 |ELMTRUST 2016-1A A2 4.163% 06/20/25.. .. | 06/20/2019. | Paydown 393,796 393,791 0 14 0 14 0 393,805 0 0 0 6,840 | 06/20/2025.
26986 AA 1 |EAGLE SOLAR LLC SENIOR SECURED NOTE 4. .. | 06/30/2019. | Redemption ~ 100.0000...... | ..ccoeovvrrerrcvevmnirans | cerirennn 12,284 | 12,284 | 12,284 12,284 0 0 0 0 0 12,284 0 0 0 395 | 12/31/2042.
27034) AB 7 |EARNEST STUDENT LOAN PROGRAM 2016-B A2. .. | 06/25/2019. | Paydown 237,921 237,921 237,874 237,885 0 35 0 35 0 237,921 0 0 0 2,923 | 05/25/2034.
28416D AB 6 |ELARAHGV TIMESHARE ISSUER 2017-AB 2.. .. | 06/25/2019. | Paydown 84,571 84,571 84,546 84,550 0 20 0 20 0 84,571 0 0 0 [ 1,062 | 03/25/2030.
29977 AB 2 |EVERBANK MTGE LOAN TRUST 2013-1 A2 2.5, .. | 06/01/2019. | Paydown 29,760 29,760 29,937 29,846 0 (86) 0 (86) 0 29,760 0 0 03/25/2043.
29977K  AA 1 |EVERBANK MTGE LOAN TRUST 2013-2A 3.00.... .. | 06/01/2019. | Paydown 50,152 50,152 49,739 0 412 0 412 0 50,152 0 0 06/25/2043.
302910 AB 2 [FRSLLC 2013-1A A2 3.080% 04/15/43 .. | 04/15/2019. | Paydown 952,206 ....952,206 952,207 0 1) 0 (1) 0 952,206 0 0 04/15/2043.
30291D AC 0 [FRSLLC 2013-1A B 3.960% 04/15/43. .. | 04/15/2019. [ PaydOwN...........ccoourvveeriiinins | v | e 1,993,593 11,993,593 | ......1,983,625 | ........... 1,987,954 0 5,639 0 5,639 (/N 1,993,593 0 0 04/15/2043. | 2FE....
3140FX ED 0 |FNMABF0131 3.500% 08/01/56 .. | 06/01/2019. | Paydown 82,242 (VN I (2,195) 0 (2,195) 0 80,046 0 0 08/01/2056.
31953 AL 6 |BNSF RAILWAY COMPANY SERIES A 5.960% 1 .. | 05/15/2019. | Redemption ~ 100.0000. 42,101 0 0 0 0 0 42,101 0 0 10/15/2027.
31953  AM 4 [BNSF RAILWAY COMPANY SERIESB 5.960% 1... .. | 05/15/2019. | Redemption ~ 100.0000...... 4,207 0 0 0 0 0 4,207 0 0 10/15/2027.
31953 AN 2 [BNSF RAILWAY COMPANY SERIES C 5.960% 1.. .. | 05/15/2019. | Redemption ~ 100.0000...... 26,427 0 0 0 0 0 26,427 0 0 10/15/2027.
31953 AP 7 [BNSF RAILWAY COMPANY SERIESD 5.960% 1.. .. | 05/15/2019. | Redemption  100.0000...... 10,728 0 0 0 0 0 10,728 0 0 10/15/2027.
31953  AQ 5 [BNSF RAILWAY COMPANY SERIESE 5.960% 1... .. | 05/15/2019. | Redemption ~ 100.0000...... 14,276 0 0 0 0 0 14,276 0 0 10/15/2027.
33767C AD 9 |FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.50 .. | 06/01/2019. | Paydown 14,111 0 (4) 0 (4) 0 14,107 0 03/25/2045.
33849N AG 0 [FLAGSTAR MORTGAGE TRUST 2018-5 A7 4.00... .. | 06/01/2019. | Paydown . 366,432 366,299 (VN [ (1,746) 0 (1,746) 0 364,553 0 09/25/2048.
345370 CR 9 |FORD MOTOR CO 4.346% 12/08/26. .. | 04/22/2019. | Citi Global Markets ING.......... | .cccooveiinnriinniiins | o 1,904,300 | ....... 2,000,000 | ......1,994,380 | ........... 1,994,955 0 167 0 167 0 [ e 1,995,122 | ..cccovvn. 0 12/08/2026.
35040U AA 9 [Foundation Finance Trust 2017-1A A 3.3.....ccooiiiriiiriiineicnerieciieeniis .. | 06/15/2019. | Paydown 58,008 58,008 58,000 58,001 0 7 0 7 0 58,008 0 07/15/2033.
35104V AB 8 |FOURSIGHT CAPITAL AUTO REC 2016-1 A2 2. .. | 06/15/2019. | Paydown 567,244 567,244 | .......... 565,853 566,999 0 245 0 245 0 567,244 0 10/15/2021.
36157R D9 3 |GE CAPITAL MTG 1999-HEM 6.705% 04/25/. .. | 06/01/2019. | Paydown 8,832 8,654 812 23 0 835 0 9,489 0 04/25/2029.
36192P  AJ 5 |GS MORTGAGE SECURITIES TRUST 2012-GCJ9 A, .. | 04/01/2019. | Paydown............c.oorvvverieinnnns | o | cerieennn 11,670 | i 11,670 | 11,367 11,521 0 149 0 149 0 11,670 0 11/10/2045.
40432B AA 7 |HSIASSET LOAN OBLIGATION 2007-2 1A1 5... .. | 06/01/2019. | Paydown 5,294 5718 0 4 0 4 0 5,722 0 09/25/2037.
411707 AB 8 |CKE RESTAURANTS HOLDINGS INC 2018-1A A .. | 06/20/2019. | Paydown 5,000 5,000 0 0 0 0 0 5,000 0 06/21/2048.
411707 AD 4 |CKE RESTAURANTS HOLDINGS INC 2018-1A All......cooouirieeriireriicns .. | 06/20/2019. | Paydown 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 06/21/2048.
427717 AA 3 |HERO FUNDING TRUST 2015-3A A 4.280% 09 .. | 06/20/2019. [ Paydown..........ccovervvnvvienies | v | v 76,785 | ............ 76,785 | ............ 76,780 76,780 0 0 0 0 0 76,780 0 09/20/2041.
452547 PM 0 [IMPAC SECURED ASSETS CMN OWNER 2004-2 A6.. .. | 06/01/2019. | Paydown 3,069 3,069 3,017 3,035 0 3 0 3 0 3,038 0 08/25/2034.
45660N QF 5 |RESIDENTIAL ASSET SEC TRUST 2003-A5 A7... .. [ 06/01/2019. [ Paydown..........ccovrvvnvierenens | v | v 159,162 | .......... 159,162 | .......... 157,023 157,933 0 1" 0 1 0 157,944 0 06/25/2033.
46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3AA 3. .. | 06/15/2019. | Paydown 21,853 21,853 21,716 21,781 0 72 0 72 0 21,853 0 12/15/2048. | 1
46639G AL 0 |JP MORGAN MTGE TRUST 2013-1 1A2  3.000%.......cocrvveerierrniirarinians .. [ 06/01/2019. [ Paydown..........ccovervvnrienins | v | v 14,571 | e 14,571 | e 14,904 14,706 0 (3) 0 (3) 0 14,702 0 03/01/2043. |1
46640B AC 8 |JP MORGAN MORTGAGE TRUST 2013-2A2 35.. .. | 06/01/2019. | Paydown 39,744 39,744 | ............ 40,247 39,999 0 2) 0 2) 0 39,996 0 05/25/2043. | 1
46641C  AA 9 |JP MORGAN MORTGAGE TRUST 2014-1 1A1 3... .. | 06/01/2019. | Paydown 52,695 52,695 54,021 53,587 0 (11) 0 (11) 0 53,576 0 01/25/2044. |1
46648C AB 0 |JP MORGAN MORTGAGE TRUST 2017-1 A2 35.. .. | 06/01/2019. | Paydown 53,062 53,062 53,410 53,341 0 (279) 0 (279) 0 53,062 0 01/25/2047. |1
46650P AC 4 |JP MORGAN MORTGAGE TRUST 2019-LTV1 A3.... .. | 06/01/2019. | Paydown 81,081 81,081 81,373 0 0 (52) 0 (52) 0 81,321 0 06/25/2049. | 1
46651N  AA 2 |Jol Air 2019-1 A 3.967% 04/15/44. .. | 06/15/2019. | Paydown 32,002 32,002 32,002 0 0 0 0 0 0 32,002 0 04/15/2044. |1
49725V AB 8 |KIOWA POWER PARTNERS LLC 144A SNR SECURE .. | 06/30/2019. | Various. 53,990 53,990 54,305 54,033 0 (12) 0 (12) 0 54,021 0 03/30/2021.
50543L AA 0 |LABRADOR AVIATION FINANCE LTD 2016-1A A1 .. [ 06/15/2019. [ PaydOWN........oovverrreeeriirenies | rverieriieniinesiines | cevverniens 15,625 | ..covceennee 15,625 | .ooovcvenne 15,322 15,374 0 251 0 251 0 15,625 0 01/15/2042.
52465# AD 7 |LEGG MASON CAPITAL CORP CTL - HUNTINGTON.........cccoovumririnnnaan .. | 06/05/2019. | Redemption ~ 100.0000...... | .cccooovvvvrmrimnriinns | v T4272 | ............ 74272 | ........... 74,272 74,272 0 0 0 0 0 74,272 0 12/05/2020. | 1................
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524660 AW 7 |LEGGET & PLATTINC 3.400% 08/15/22 .. | 05/21/2019. | RW Baird 799,054 0 96 0 96 0 799,151 0 6,401 6,401 | .......21,004 | 08/15/2022.

52520M  AE 3 |LEHMAN MTG TRUST 2005-1 2A2 5.500% 11/......cooocerueerirrcrirerincs .. | 06/01/2019. | Paydown 15,472 0 0 0 0 0 15,472 0 11/25/2035.

52520M AG 8 |LEHMAN MTG TRUST 2005-1 2A4 5.500% 09 .. | 06/01/2019. | Paydown 29,046 0 0 0 0 0 29,046 0 09/25/2035.

53688T AA 2 |LITIGATION FEE RESIDUAL FUND 2015-1 . | 04/29/2019. | Redemption  100.0000...... 85,004 85,004 85,004 85,004 0 0 0 0 0 85,004 0 04/29/2022.

543190 AA 0 |LONGTRAIN LEASING Ill LLC 2015-1A A1 2. .. | 06/15/2019. [ PaYOWN.......oourvercreerrirenns | coverireevieeriseniines | cveveeees 125,715 | .oveeeeee 125,715 | .......... 122,543 123,473 0 2,242 0 2,242 0 125,715 0 01/15/2045.

553896 AC 5 |MVW OWNER TRUST 2017-1AC 2.990% 12/20. .. | 06/20/2019. [ Paydown..........ccomrvunriienins | covrrisrriiesissiiines | cevvieniens 73,319 [ oo 73,319 | o 73,300 73,303 0 16 0 16 0 73,319 0 12/20/2034.

57165A AA 6 |MARRIOTT VACATION CLUB OWNR TR 2012-1A A .. | 06/20/2019. | Paydown 28,398 28,398 28,394 28,397 0 1 0 1 0 28,398 0 05/20/2030.

57165A AB 4 |MARRIOTT VACATION CLUB OWNR TR 2012-1AB .. | 06/20/2019. | Paydown 28,398 28,398 28,396 28,397 0 0 0 0 0 28,398 0 05/20/2030.

577778 BM 4 |MACYS RETAILHLDGS INC 8.500% 06/01/19... .. [ 06/01/2019. | MAtUFRY.........ooorvvverrrrieieenns | covrevrisnesiiissennins | v 5,000,000 | ....... 5,000,000 | .......6,187,900 ..5,049,468 L0 (49,468) RO 0 ..5,000,000 0 06/01/2019.

59549W AA 1 |MID STATE TRUST SERIES 11 A1 4.864% 07... .. | 06/15/2019. | Paydown 25,368 25,368 24,036 24,948 0 420 0 0 25,368 0 07/15/2038.

59560U AA 9 [MID-STATE TRUST 2004-1 A 6.005% 08/15/.. .. | 06/01/2019. | Paydown 29,019 29,019 29,694 29,368 0 (350) 0 0 29,019 0 08/15/2037.

59560W AC 1 |MID-STATE TRUST 2010-1 M 5.250% 12/15/. .. | 06/01/2019. | Paydown 55,846 55,846 55,769 55,753 0 93 0 0 55,846 0 12/15/2045.

60040# AA 0 |MILLENNIUM PIPELINE LLC SENIOR SECURED N .. | 06/30/2019. | Redemption ~ 100.0000...... 32,636 32,636 32,636 32,636 0 0 0 0 0 32,636 0 06/30/2027.

63730* AB 1 [NATIONAL RAILROAD PASSENGER SENIOR SECUR .. | 05/15/2019. | Redemption  100.0000.... 73,973 73,973 73,973 73,973 0 0 0 0 0 73,973 0 11/15/2033.

64829X AA 0 [NEW RESIDENTIAL MORTGAGE LOAN 2018-5A A1... .. | 06/01/2019. | Paydown A74914 | . 174914 | ... 77,646 | ..ooovvnnne 177,551 | oo (VN [ (2,637) 0 (2,637) 0 174,914 0 12/25/2057.

65341K  AK 2 [NEXTGEAR FLOORPLAN MASTER OWNE 2016-1AA.... .. | 04/15/2019. [ Paydown...........ccoorvveeriiinnns | o | v 7,000,000 | ....... 7,000,000 | ......6,998,369 | ........... 7,000,000 0 0 0 0 (/N 7,000,000 0 04/15/2021.

662352 A* 4 |NORTH SHORE LONG ISLAND JEWISH HEALTH CA .. | 05/01/2019. | Redemption  100.0000...... 37,720 37,720 37,720 37,720 0 0 0 0 0 37,720 0 05/01/2030.

67400A AC 6 |OAKS MORTGAGE TRUST 2015-2 A3 3.500% 1.... .. | 06/01/2019. [ Paydown..........cooorvenrieciis | o | v 131,393 | .ccceoee 131,393 | .......... 131,660 131,470 0 9) 0 9) 0 131,460 0 10/25/2045.

68504U AB 7 |ORANGE LAKE TIMESHARE TRUST 2019-AB .| 06/09/2019. | Paydown 27,792 27,792 27,788 0 0 4 0 4 0 27,792 0 04/09/2038.

690732 AE 2 |OWENS & MINOR INC 4.375% 12/15/24 .. | 04/18/2019. | Deutsche Bank Securities..... | ......ccoccouerummrinaes | covae 1,300,000 | ....... 2,000,000 | ......1,290,000 2,005,708 0 (221)|.....715,487 |......... (715,708) | .cvovrvenac (VN 1,290,000 |...ccoooonernen. 0 12/15/2024.

708696 BM 0 |PENNSLYVANIA ELECTRIC CO SERIES C SENIOR... .. | 04/01/2019. { Maturity. ...75,000 ..75,000 75,102 0 (102) 0 (102) 0 75,000 0 04/01/2019.

73316P HP 8 |POPULAR ABS MORTGAGE PASS-THRO 2005-D A.. .. | 06/01/2019. | Paydown ..45361 | .........45361 | ... 43,109 0 310 0 310 0 43,418 0 01/25/2036.

74113E AE 8 |PRESTIGE AUTO RECEIVABLES TRUS 2015-1 C.. .. [ 06/15/2019. [ Paydown............c.covvwerevcnnns | o | v 1,183,210 | ....... 1,183,210 | ......1,184,689 | .......... 1,183,235 0 (25) 0 (25) 0 [ 1,183,210 0 04/15/2021.

74160M BP 6 |PRIME MORTGAGE TRUST 2003-2 1A10 5.00. .. | 06/01/2019. | Paydown 7,385 7,385 7,060 7,255 0 130 0 130 0 7,385 0 10/25/2033.

74927D AL 0 [RBSSP RESECURITIZATION TRUST 2010-4 6A1 .. [ 06/01/2019. [ Paydown..........cocmrvvnriennnns | o | e 47,400 | ... 47,400 | ............ 44,875 46,810 0 590 0 590 0 47,400 0 02/26/2036.

74958D AH 1 |RESIDENTIAL FUNDING MTG SEC | 2006-S10 2. .. | 06/01/2019. | Paydown 3,706 3,830 3,641 3,793 0 2 0 2 0 3,794 0 (88) (88) 88 | 10/25/2021.

75884R  AS 2 |REGENCY CENTERS LP 4.800% 04/15/21 .. | 04/01/2019. | Redemption ~ 103.8480...... | .cccooovviverriiiriians | v 1,038,480 | ....... 1,000,000 | .......1,001,880 | ........... 1,000,493 0 (51) 0 (51) 0 [ 1,000,442 |........cccc.... 0 04/15/2021.

76110H Q7 7 |RESIDENTIAL ACCREDIT LOANS INC 2005-QS2..........ccocommrremcriircrinnns .. | 06/01/2019. | Paydown 4,425 4,79 4,070 4,244 0 5 0 5 0 4,249 0 02/25/2035.

76112B  EN 6 |RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3. .. [ 06/01/2019. [ Paydown..........ccomrvvnvieanins | v | v 155,759 | ......... 165,759 | ......... 155,758 155,215 0 (10) 0 (10) 0 155,205 0 09/25/2034.

78446V AB 5 |SLM STUDENT LOAN TRUST 2012-A A2 3.830. .. | 05/15/2019. | Paydown 58,123 58,123 58,122 58,123 0 0 0 0 0 58,123 0 01/17/2045.

78449G AB 5 |SMB Private Education Loan Tru 2016-B .. | 06/15/2019. | Paydown 62,454 62,454 62,451 62,452 0 2 0 2 0 62,454 0 02/17/2032.

78471D AA 5 |SOFI CONSUMER LOAN PROGRAM 2016-1A A 3. .. | 06/25/2019. [ PaydOWN..........coveurveeeriieries | e | oo 242,262 | .......... 242,262 | ......... 242,236 242,246 0 1 0 1 0 242,247 0 08/25/2025. | 1

805564 PA 3 |SAXON ASSET SECURITIES TRUST 2003-3 AF5........ccooovmvvenniiinriis .. | 06/01/2019. | Paydown 61,727 61,727 61,727 61,727 0 0 0 0 0 61,727 0 12/25/2033. 1

81745A AB 3 |SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000... .. | 06/01/2019. | Paydown 53,427 53,427 54,356 54,254 0 (827) 0 (827) 0 53,427 0 05/25/2043. |1

81747M AA 7 |SEQUOIA MORTGAGE TRUST 2019-CH1 A1 45.. .. | 06/01/2019. | Paydown 225,951 225,951 230,238 0 (VN [ (4,288) 0 (4,288) 0 225,951 0 03/25/2049. | 1

81783R  AA 1 |SETTLEMENT FEE FINANCE LLC 2013-1AA 3 .. | 04/25/2019. | Paydown 57,840 57,840 57,840 57,840 0 0 0 0 0 57,840 0 01/25/2044. |1

822804 AA 8 |SHELLPOINT ASSET FUNDING TRUST 2013-1 A1. .. | 06/01/2019. | Paydown 32,577 32,577 31,863 32,123 0 454 0 454 0 32,577 0 07/25/2043. |1

82280R 7 | SHELLPOINT CO-ORIGINATOR TRUST 2017-1 Al....coveverrricrircriins .. | 06/01/2019. | Paydown 43,020 0 26 0 26 0 43,047 0 04/25/2044. |1

82280R AU 3 [SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1. .. | 06/01/2019. | Paydown 42,600 0 447 0 447 0 43,047 0 04/25/2044. |1

82652W AA 6 |SIERRA RECEIVABLES FUNDING CO 2016-2A ... | .- | 06/20/2019. | Paydown 105,415 0 1 0 1 0 105,417 0 07/20/2033. | 1FE...

83416W AB 9 |SOLAR STAR FUNDING LLC 144A  3.950% 06..........coccovvvvmrverrrirreniaae .. | 06/30/2019. | Redemption ~ 100.0000...... | .cccooovvvermvemnriinns | crvrirens 16,192 | .o 16,192 | oo 16,192 16,192 0 0 0 0 0 16,192 0 06/30/2035. | 2FE............
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83546D AD 0 [SONIC CAPITAL LLC 2016-1A A2 4.472% 05 .. | 06/20/2019. | Paydown 5,000 5,000 5,000 5,000 0 0 0 0 0 5,000 0 05/20/2046.

84314# AB 7 |SOUTHERN ILLINOIS POWER COOP SENIOR SECU. .. | 06/15/2019. | Redemption ~ 100.0000...... 35,714 35,714 35,714 35,714 0 0 0 0 0 35,714 0 06/15/2040.

84314# AC 5 |SOUTHERN ILLINOIS POWER COOP SENIOR SECU. .. | 06/15/2019. | Redemption ~ 100.0000...... 38,462 38,462 38,462 38,462 0 0 0 0 0 38,462 0 06/15/2025.

84334# AA 5 |SOUTHERN MARYLAND ELECTRIC COO FIRST MOI .. | 04/16/2019. | Redemption ~ 100.0000. 8,943 8,943 8,943 8,943 0 0 0 0 0 8,043 0 04/16/2048.

846502 AA 0 |SPARC EM SPC LEGAL STLMNT HLDG 2015-1A A, .. [ 05/01/2019. [ PAYAOWN.......oovrvermreeerrircens | crverireevieerirnesiines | cveveeens 148,868 | ......... 148,868 | .......... 148,868 148,868 0 0 0 0 0 148,868 0 08/01/2031.

84858D AA 6 [SPIRIT AIRLINES 2015-1 A 4.100% 04/01/ .. | 04/01/2019. | Redemption  100.0000...... 32,922 32,922 32,922 32,922 0 0 0 0 0 32,922 0 04/01/2028.

85209B AA 3 [SPRUCE ABS TRUST 2016-E1 4.320% 06/15 .. | 06/15/2019. | Paydown 261,412 261,412 261,375 261,380 0 32 0 32 0 261,412 0 06/15/2028.

86359B 3A 7 |STRUCTURED ASSET SECURITIES 2005-1 5A1 .. | 06/01/2019. | Paydown 22,601 22,601 21,415 22,423 0 31 0 31 0 22,454 0 02/25/2020.

86359B E3 1 [STRUCTURED ASSET SECURITIES 2004-19XS AS5. .. | 05/01/2019. | Paydown 3,279,291 | ...... 3,279,291 | ......3,270,712 ..3,268,887 0 62 0 62 0 3,268,949 0 09/25/2034.

86359D GT 8 [STRUCTURED ASSET SECURITIES 2005-10 5A9. .. | 06/01/2019. | Paydown 1,002 1,003 982 996 0 0 0 0 0 996 0 12/25/2034.

86365L AB 7 |STRUCTURED RECEIVABLES FINANCE 2010-B B. .. | 06/15/2019. | Paydown 33,939 33,939 35,021 34,768 0 (829) 0 (829) 0 33,939 0 08/15/2036.

87342R AD 6 |TACO BELL FUNDING, LLC 2018-1 A2I 4.31 .. | 05/25/2019. | Paydown 5,000 5,000 5,000 5,000 0 0 0 0 0 5,000 0 11/25/2048.

87342R AE 4 |TACO BELL FUNDING, LLC 2018-1 A2l 4.9... .. | 05/25/2019. | Paydown 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 11/25/2048.

87407P AE 0 |TAL ADVANTAGE LLC 2013-2A A 3.550% 11/ .. | 06/20/2019. | Paydown 62,500 62,500 62,473 62,477 0 23 0 23 0 62,500 0 11/20/2038.

87407P  AJ 9 |TAL ADVANTAGE LLC 2014-1A A 3.510% 02..... .. [ 06/20/2019. [ Paydown...........coouruvnmieanens | v | e 62,500 62,500 63,594 63,041 0 (541) 0 (541) 0 62,500 0 02/22/2039.

88031Q AA 8 | TENASKA VIRGINIA PARTNERS 144A 6.119% .. | 06/30/2019. | Redemption ~ 100.0000...... 89,229 89,229 89,229 89,229 0 0 0 0 0 89,229 0 03/30/2024.

88031R  AA 6 | TENASKA ALABAMA Il PARTNERS 144A SENIOR.. <. | 06/30/2019. [ VAMIOUS.......cvvorrrerrrerereirnnns | coverereeerseeerneeennns | cveneeees 216,004 | .......... 216,004 | ......... 216,887 216,240 0 (35) 0 (35) 0 216,205 0 03/30/2023.

88315L AC 2 |TEXTAINER MARINE CONTAINERS 2019-1A A.....ccocovoriiniiinniiriies .. | 06/20/2019. | Paydown 20,000 20,000 | ...........19,993 0 0 7 0 7 0 20,000 0 04/20/2044.

887317 AZ 8 |TIME WARNERINC 3.875% 01/15/26 .. | 06/05/2019. | Tax Free EXchange..........c..o. | coovvvveereervvvcrenceries | wvvenes 3,002,131 .3,000,000 | .......2,998,530 2,999,082 0 49 0 49 0 2,999,131 0 01/15/2026.

887317 BA 2 |TIME WARNERINC 2.950% 07/15/26 .. | 06/05/2019. | Tax Free Exchange 991,557 1,000,000 987,020 990,052 0 505 0 505 0 990,557 0 07/15/2026.

891098 AA 3 |TORO MORTGAGE FUNDING TRUST 2017-RJ1 A.. .. | 06/01/2019. | Paydown 289,462 289,462 294,166 292,960 (VN [ (3,498) 0 (3,498) 0 289,462 0 04/25/2074.

89172P  AA 7 |TOWD POINT MORTGAGE TRUST 2016-2 A1 3.... .. | 06/25/2019. [ PaydOwN..........coveurvueeriienies | ot | ceevieniens 77,888 | ............ 77,888 | ............ 78,498 78,104 0 (215) 0 (215) 0 77,888 0 08/25/2055.

89656C AA 1 [TRINITY RAIL LEASING LP 2010-1AA 5.19, .. | 06/16/2019. | Paydown 9,101 9,101 9,101 9,101 0 0 0 0 0 9,101 0 10/16/2040.

90263B HE 1 [UCFC HOME EQUITY LOAN 1998-D MF2 7.750. .. | 06/01/2019. | Paydown 0 85,885 80,302 80,302 0 0 0 0 0 80,302 0 04/15/2030.

918290 AA 5 |VSE VOI Mortgage LLC 2016-A A 2.540% .. | 06/01/2019. | Paydown 36,012 36,012 36,008 35,990 0 22 0 22 0 36,012 0 07/20/2033.

92257L AB 6 |VELOCITY COMMERCIAL CAPITAL LN 2017-1 AF.. .. | 06/01/2019. [ PaydOwN.........cooeurvuecriincins | o | oo 114,265 | .......... 114,265 | ......... 114,234 114,134 0 131 0 131 0 114,265 0 05/25/2047.

949456 AA 5 |WELKRESORTS LLC 2013-AA 3.100% 03/15 ... | .. | 06/15/2019. | Paydown 54,510 54,510 54,503 54,507 0 3 0 3 0 54,510 0 03/15/2029.

94978# JF 5 |ZC AVIATION 2014 CLASS A-1 3.620% 09/2........ccovervemirireriinriiecnens .. | 06/20/2019. | Redemption ~ 100.0000...... 62,187 62,187 62,187 62,187 0 0 0 0 0 62,187 0 09/20/2024.

94978# JH 1 |ZC AVIATION 2014 CLASS A-1 3.620% 09/1 .. | 06/16/2019. | Redemption ~ 100.0000...... | .cccoorvevrmiernnriinns | crvvvrniens 62,630 | ............ 62,630 62,630 62,630 0 0 0 0 0 62,630 0 09/16/2024.

94982W AZ 7 |WELLS FARGO MB TRST 2005-9 2A6 5.250%... .. | 06/25/2019. | Paydown 82,823 82,823 | oo 79,101 79,101 0 0 0 0 0 79,101 0 09/25/2035.

94982W BB 9 |WELLS FARGO MB TRST 20059 2A8 5.500.... .. | 06/25/2019. [ Paydown..........cooevuvnrieenins | v | e 79,463 | ............ 79463 | ........... 75,465 78,704 0 37 0 37 0 78,741 0 10/25/2035.

94984F AV 1 |WELLS FARGO MBS 2006-11 A20 6.000% 091... ... | . | 06/01/2019. | Paydown 3,744 9,639 8,468 8,934 0 3 0 3 0 8,037 0 09/25/2036.

95002) AA 4 |Wells Fargo Mortgage Backed Se 2019-2 Al..........coovvnvviinniiinciinsiins .. [ 06/01/2019. [ Paydown..........cconruvnrianins | o | v 103,952 | .......... 103,952 | .......... 105,803 | ..o O [ e (VN [ (1,852) 0 (1,852) 0 103,952 0 04/25/2049.

96033C AB 8 |WESTGATE RESORTS 2016-1AB 4.500% 12/2. .. | 06/20/2019. [ PaydOWN........ccvverrveeeriienies | o | v 128,007 | ..ovevveee 128,007 | ... 127,192 127,634 0 373 0 373 0 128,007 0 12/20/2028.

974153 AA 6 |WINGSTOP FUNDING LLC 2018-1 A2 4.970%... .. | 06/05/2019. | Paydown 5,000 5,000 5,000 5,000 0 0 0 0 0 5,000 0 12/05/2048.

97652P  AA 9 [WINWATER MORTGAGE LOAN TRUST 2014-1 Al.....cccooorvurerririrrinens .. | 06/01/2019. | Paydown 51,945 51,945 53,698 52,993 0 9) 0 9) 0 52,984 0 06/27/2044.

G0620B AB 4 |ATLAS 2014-1A 4.875% 12/15/39 .. | 06/15/2019. | Redemption ~ 100.0832...... 69,003 68,946 68,946 68,946 0 0 0 0 0 68,946 0 01/15/2031.

349553 AM 9 |FORTISINC 3.055% 10/04/26 A | 04/30/2019. [ J P Morgan & Co.......cc.vevveee | worervererirnnniinenin | cevvinens 102,730 | covevrene 107,000 | .......... 106,156 106,278 0 27 0 27 0 106,306 0 (3,576)| .........(3,576) | ........ 1,889 | 10/04/2026.

349553 AM 9 |FORTISINC 3.055% 10/04/26 A|04/18/2019. |Redemption  96.5430....... 826,408 856,000 | ..........849,244 850,226 0 194 0 194 0 850,420 0|...(24,012) | ....... (24,012)] ....... 14,092 | 10/04/2026.

448055 AB 9 |HUSKY ENERGY INC 6.150% 06/15/19.........cvrvemerercrrireriinerieeriinenes o+ [ 06/15/2019. [ MALUIIY.......oooorveencrvererrireriens | v | cevenad 8,000,000 | ....... 8,000,000 | ......7,802,350 | ........... 7,987,175 | v 0 [ 12,825 | oo (VN R 12,825 0 8,000,000 0 0 0f... 246,000 | 06/15/2019.

02364W AX 3 |AMERICA MOVIL SADE CV 5.000% 10/16/19..........ccovvvvmmreinriiinrinnes D|05/15/2019.|Call  100.9710........ccccvvens | crvivvrririiisniiinnns | e 1,009,710 | ....... 1,000,000 992,420 999,207 0 366 0 366 0 999,573 (U I 427 | o 427 | ....... 38,738 | 10/16/2019. | 1FE...........
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05330K AA 3 [AUTO METRO PUERTO RICO AUTOPISTAS LLC 14.. 06/30/2019. | Redemption ~ 100.0000...... | ...coovreerrrererernenes | wrvreriionae 13,500 13,500 0 0 0 0 13,500 0 ....456 | 06/30/2035.
200447 A@ 9 |COMISION FEDERAL DE ELECTRICID SENIOR NO... 06/26/2019. | Redemption  100.0000...... 50,000 50,000 0 0 0 0 50,000 0 .1,365 | 06/26/2038.
26971H AC 6 |EAGLELTD 2014-1AB 5.290% 12/15/39 06/15/2019. | PaYdOWN........cvvvmrrvereriereriens [ cervieerineseiserinenns | s 1,353,083 | .......1,353,083 | ......1,361,540 | ........... 1,358,511 cooeenn(5,427) 0 (5,427) [V I 1,353,083 0 12/15/2039.
37952U AD 5 [SEACO CONTAINER 2014-1A A1 3.190% 07... 06/17/2019. | Paydown .150,000 150,061 (5) 0 (5) 0 150,056 0 07/17/2029.
51817T AB 8 |LATAM AIRLINES 2015-1 A 4.200% 11/15/2 05/15/2019. | Redemption ~ 100.0000...... [ ..ovvrercrerrrrercnens ..46,545 | ..........46,545 | ... 45,224 51 0 51 0 45,276 0 11/15/2027.
71654Q BH 4 |PETROLEOS MEXICANOS 4.875% 01/18/24. 04/09/2019. | Bank of AMEiCa.........ccccoerves [ covevrriinrriineiiiinnns | s 1,985,000 | ....... 2,000,000 | .......1,996,093 .1,997,911 102 0 102 0 0 01/18/2024.
71654Q CG 5 |PETROLEOS MEXICANOS 6.500% 03/13/27. 04/09/2019. | Bank of AMETICa..........cvvvrrres [ cervreerirerirnerinenns | s 2,025,000 ....1,977,901 ..1,979,397 525 0 525 0 . 0 03/13/2027.
83363R  AA 5 [SOCIEDAD CONC AUTOPISTA CENTRA 144A SENIL.. 06/15/2019. | Redemption  100.0000..... 220,313 220,313 220,313 0 0 0 0 220,313 0 12/15/2026.
89675* AN 7 |TRITON CONTAINER INVEST LLC SERIES A-1.. 04/30/2019. | Redemption ~ 100.0000...... | .cvcovrerevrermcrernenes | wovvrrenncd 428,571 .428,571 428,571 0 0 0 0 428,571 0 04/30/2020.
H4777*  AA 3 |SBM DEEP PANUKE SA SNR SEC NOTES 3.500.. 06/15/2019. | Redemption ~ 100.0000...... | ...coovveivereerrivnnies | e 213,333 crrn 213,333 213,333 0 0 0 0 213,333 0 12/15/2021.
N4281@ BX 2 |KONINKLIJKE VOPAK N.V. SNR SUBORDINATED.. 06/19/2019. | Redemption  100.0000 +......2,000,000 2,000,000 0 0 0 0 2,000,000 0 0 [ 71,394 | 12/19/2019.
N9146# AC 1 [VAN OORD FINANCE BV SERIES G 5.530% 04.... 04/01/2019. | Redemption  100.0000 ...1,500,000 | ........... 1,500,000 0 0 0 (/N 1,500,000 0 0f... 199,053 | 04/20/2023.
P7077@ AF 1 |NASSAU AIRPORT DEVELOPMENT CO 7.000% T.....cccomrrermcrerncrernnnees D 06/30/2019. | Redemption 100.0000 30,000 30,000 0 0 0 (0 S o [ [P o 1,050 | 11/30/2033.
3899999. Total - Bonds - Industrial and Miscellaneous. .....14,172,636 | . 73,463,158 .(18,020) | .....715,487 ..(732,695)]. 0 ..1,687,949 XXX
8399997. Total - BONdS - Part 4. s | coes ] 9,900,000 | ......80,778,545 |...... 81,066,428 | ......... 80,301,471 | ..........812 | ....... (46,769) | ....715,487 | ........ (761,444) | . 0. ..1,826,738 XXX
8399999. TOtAl = BONGS. ..ok ebb bbbt | cnenes 0,000,008 | 1eve:80,778,545 | ..o 81,066,428 | ......... 80,301,471 | ...........812 | .oooo (46,769) | ....715,487 | ......... (761,444) | . 0. ..1,826,738 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..............ovvecruurreessimmressismssessssessssssssssessssssssssssess | sssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssnsssess | areree 79,966,653 XXX | 81,066,428 | ......... 80,301,471 | ...c.......812 | oo (46,769)|....715,487 | ......... (761,444) | . 0 ..1,826,738 XXX
I (a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: ..........0.
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S&P 500 7/15/2019 Strike @ 2801.31 7846L$101..........cocccoee. Indexed Universal Life............ | Exhibit 5. | Equity/Index.. [ Goldman Sachs... W22LROWP2IHZNBB6K528... |07/17/2018|07/15/2019 296 828,627 | 2801 50,878 0 (I [ 43629 |...| ............43,629 33,824 0 0 0 0 0/0
S&P 500 8/15/2019 Strike @ 2818.37 7846L$107................... Indexed Universal Life............ | Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 08/16/2018|08/15/2019 ......... 497 | .....1,400,335 | 2818....ccccvcvcccc| v 94,403 0 0 74,257 | .| oo 74,257 | 56,092 0 0 0 0 0/0
S&P 500 9/13/2019 Strike @ 2904.98 7846L$111......cocveveveves Indexed Universal Life............ | Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 09/18/2018|09/13/2019 ......... 420 | .....1,220,150 | 2905.....cococvvuee| correrrne TA4764 | o0 | v (I [ 41461 | .| o 41,461 | e 30,430 0 0 0 0 0/0
S&P 500 10/15/2019 Strike @ 2750.79 7846L$116................. Indexed Universal Life............ | Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 10/16/2018| 10/15/2019 ......... 279 | o 767,415 | 2751 62,132 0 0 65,133 | ... 65,133 | ..ooccc 46,064 0 0 0 0 0/0
S&P 500 11/15/2019 Strike @ 2730.2 7846L$118........cocvevevere Indexed Universal Life............ | Exhibit 5. | Equity/Index.. [ Goldman Sachs... W22LROWP2IHZNBB6K528... | 11/16/2018| 11/15/2019 229 625,571 | 2730...cccvevevreee | crrvvrrren 46,972 0 0 59,976 |...| 59,976 | ..o 41,113 0 0 0 0 0/0
S&P 500 12/13/2019 Strike @ 2599.95 7846L$120 . | Indexed Universal Life Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 12/18/2018| 12/13/2019] ... 2600. 53,791 0 0 107,179 || v 107,479 | e 66,611 0 0 0 0 0/0
S&P 500 1/15/2020 Strike @ 2610.3 7846L.$123, Indexed Universal Life Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 01/16/2019| 01/15/2020 2610 0 228,661 0 451,509 222,848 0 0 0 0 0/0
S&P 500 2/14/2020 Strike @ 2775.6 7846L.$126... Indexed Universal Life Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 02/19/2019]02/14/2020] ... P2 (T SN (V] (OO 83,638 | wvrerererererererend 0 118,364 | .| ..........118,364 | ........ 34,727 0 0 0 0 0/0
S&P 500 3/13/2020 Strike @ 2822.48 7846L$129..........cccoco... Indexed Universal Life............ | Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 03/18/2019] 03/13/2020] ......... 449 | ... 1,267,491 | 2822.....cccccic| oo (V] I 80,833 | wervrerrrererernrend (I [R— 101,487 | .| ..........101,487 | ........ 20,655 0 0 0 0 0/0
S&P 500 4/15/2020 Strike @ 2905.58 7846L$132.................. Indexed Universal Life............ | Exhibit 5. | Equity/Index.. [ Goldman Sachs... W22LROWP2IHZNBB6K528... | 04/16/2019| 04/15/2020] ........ 744 1 .....2,163,001 | 2906.......c.ccccc. | woovvrmrrirrrnnnnnn 0. 133,254 | oo (U [N 133,643 389 0 0 0 0 0/0
S&P 500 5/15/2020 Strike @ 2850.96 7846L$135...........ccccoe.. Indexed Universal Life............ | Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 05/16/2019] 05/15/2020] ......... 565 | ......1,611,277 | 2851 .| i (N - 116,425 | oo (I [R— 126,955 | ..o | coovonene 126,955 | ......... 10,530 0 0 0 0 0/0
S&P 500 6/15/2020 Strike @ 2886.98 7846L8137.................. Indexed Universal Life............ | Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBBE6K528... | 06/18/2019] 06/15/2020] ......... 545 | .....1,5672,913 | 2887. 0. 109,704 (o] 113051 || e, 113,051 3,347 0 0 0 0 0/0
0089999999, Total-Purchased Options-Hedging Other-Call Options and Warrants. ...382940 | ... 752,515 0. 1,436,644 |XX] ....... 1,436,644 | .......566,630 0 0 0 0 XXX XXX
0149999999. Total-Purchased Options-Hedging Other. ...382,940 | ... 752,515 0. 1,436,644 [XX] ....... 1,436,644 | .......566,630 0 0 0 0 XXX XXX
0369999999. Total-Purchased Options-Call Options and Warrants 382940 ) ... 752,515 0. 1436644 |XX] ....... 1,436,644 | ......566,630 0 0 0 0] XXX XXX
0429999999. Total-Purchased Options ...382940 | ... 752,515 0f.... 1436644 |XX] ....... 1,436,644 | .......566,630 0 0 0 0 XXX XXX
Written Options - Hedging Other - Call Options and Warrants
S&P 500 7/15/2019 Strike @ 3123.461 78465$101... .| Indexed Universal Life. Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 07/17/2018| 07/15/2019 296 923,920 | 3123, ) 0 0 (119)] ... (119) 1,029 0 0 0 0 0/0
S&P 500 8/15/2019 Strike @ 3142.483 78465$10 Indexed Universal Life Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 08/16/2018| 08/15/2019 1,561,374 | 3142. .(14,938) 0 0 (842)[ ... (842) 0 0 0 0 0/0
S&P 500 9/13/2019 Strike @ 3239.053 7846S$111... .| Indexed Universal Life. Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 09/18/2018]09/13/2019] .. ,360,467 | 3239. ,731) 0 0 (535)] ... (535) 0 0 0 0 0/0
S&P 500 10/15/2019 Strike @ 3067.131 7846S$116.............. Indexed Universal Life............ | Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 10/16/2018|10/15/2019] .......279 | ......... 855,668 | 3067.........cococ. | covevene (15,065) 0 0 (8,126) | ... (8,126) 0 0 0 0 0/0
S&P 500 11/15/2019 Strike @ 3044.173 78465$118............... Indexed Universal Life............ | Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 11/16/2018|11/15/2019] ........229 | ......... 697,511 | 3044......ococvcves | e (12,116) w0 | 0 [ (11,423 | | (11,423) 0 0 0 0 0/0
S&P 500 12/13/2019 Strike @ 2898.944 78465$120............... Indexed Universal Life............ | Exhibit 5. | Equity/Index.. [ Goldman Sachs... W22LROWP2IHZNBB6K528... | 12/18/2018| 12/13/2019 283 820,720 | 2899........cococ.| vovevene (18,111) ST | R 0. (d0,370) | oo f oo (40,370) (28,635) 0 0 0 0 0/0
S&P 500 1/15/2020 Strike @ 2910.485 78465$123................. | Indexed Universal Life............ | Exhibit 5. | Equity/Index.. [ Goldman Sachs... W22LROWP2IHZNBB6K528... | 01/16/2019] 01/15/2020] ......1,197 | ......3,484,374 | 2910, 0 (59,249) 0 (174813)] ... [ covvrere.(174,813) | ...... (115,566) 0 0 0 0 0/0
S&P 500 2/14/2020 Strike @ 3094.79 7846S$126................... Indexed Universal Life............ | Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 02/19/2019] 02/14/2020] ......... 467 | .....1,446,041 | 3095.......cccce.| oo (U [ (16,968) 0 (26,991) | ... (26,991) | ........(10,023) 0 0 0 0 0/0
S&P 500 3/13/2020 Strike @ 3147.07 78465$129...........oooc... Indexed Universal Life............ | Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 03/18/2019] 03/13/2020] ......... 449 | ... 1,413,255 | 3147 | (VN IR (14,380) 0 (20,413) ... (20,413) .......... (6,033) 0 0 0 0 0/0
S&P 500 4/15/2020 Strike @ 3217.93 78465$132..........cocvc.. Indexed Universal Life............ | Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 04/16/2019| 04/15/2020] ........ 744 2,395,524 | 3218 0 (23,826) 0 (24,720) | ... (24,720) (894) 0 0 0 0 0/0
S&P 500 5/15/2020 Strike @ 3157.44 78465$135............ooc... Indexed Universal Life............ | Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 05/16/2019] 05/15/2020] ......... 565 | ......1,784,490 | 3157 0 (26,687) 0 (32,683) ... (32,683) (5,996) 0 0 0 0 0/0
S&P 500 6/15/2020 Strike @ 3197.33 7846S$137........ccoc.... Indexed Universal Life............ | Exhibit 5. | Equity/Index.. | Goldman Sachs... W22LROWP2IHZNBB6K528... | 06/18/2019] 06/15/2020] ........ 545 | .....1,742,001 | 3197 0 (25,242) 0 (27,745)] ... (27,745) (2,503) 0 0 0 0 0/0
0509999999. Total-Written Options-Hedging Other-Call Options and Warrants .(79,495) .(166,352) 0 (368.780) .(368,780) .....(177.751) 0 0 0 0 XXX XXX
0569999999. Total-Written Options-Hedging Other .(79,495) .(166,352) 0 ) .(368,780) ......(177.751) 0 0 0 0 XXX XXX
0789999999 Total-Written Options-Call Options and Warrants. (79495)] ........ (166,352) 0 ) .(368,780) ...... (177.751) 0 0 0 0 XXX XXX
0849999999, Total-WHIthN OPHONS. .......vvees e L e | s (79,495)] ........ (166,352) 0. (368,780) |XX] ..........(368,780) | ...... (177.751) 0 0 0 0 XXX XXX
1409999999. Total-Hedging Other. ...303445 | ... 586,163 0. 1,067,864 |XX] ....... 1,067,864 | .......388,.879 0 0 0 0 XXX XXX
1449999999. TOTAL..... 303445 | ........ 586,163 | ..o 0f.. 1,067,864 |XX] ...... 1,067,864 | .......388,879 .0 XXX XXX
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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Description of ltem(s) Schedule| Type(s) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Hedged, Used for Income | /Exhibit Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./A.C.V. ) [ Accretion Items Exposure Entity end (b)
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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

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

NONE
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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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 . ....1,067,864 .0 ....1,067,864 1,067,864 | o0 [ 1,067,864

0999999999. Gross Totals OO PP P PP PO OO PO PP OPFPOPSROROPRPOR] (FOOOORPRPR RPN 0 ....1,067,864 .0 ....1,067,864 21,067,864 | o0 [ 1,067,864

1. Offset per SSAP No. 64.........covverrerrienns 0 0

2. Net after right Of OffSEE PEI SSAP IND. B4.........cu ettt sttt sttt sesens e ee e sessrsee | feeseeeeeeeeeseEseesesee8 o2 eE e e E o081 8428 £ E8 8 o8 40828 E e e s E e ee 8 bttt ee et st ansensenntsnsenses | frebsssonsessessnenns 1,067,864 .0
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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

NONE




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
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 & Mi (Unaffiliated) - Issuer Obli
06370R  UT 4 |BANK OF MONTREAL CHICAGO C 1 800,287 800,000 {03/02/2020.......
78012U NS 0 |ROYAL BANK OF CANADA NY. .|C 1 800,189 | ... 800,000 |04/24/202!
86958) 7L 7 | SVENSKA HANDELSBANKEN NY C. 1 1,000,156 | .ooovevviiiene 1,000,000 |06/10/2020.......
89114M N7 8 | TORONTO DOMINION BANK NY. C 1 899,996 900,000 |06/08/2020.......
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: e 3,500,628 | ...... 3,500,000 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)........... 3,500,628 | ...... 3,500,000 XXX
Totals
6499999.  Total - ISSUET OBIIGATIONS. .. ...viieieiii et 3,500,628 | ...... 3,500,000 XXX
7099999, SUDEOLAI = BOMAS. ..ottt bbb 3,500,628 | ...... 3,500,000 XXX
Short-Term Invested Assets (Schedule DA Type)
000000 00 0 |ANZ NEW ZEALAND INTL LTD C 800,292 800,000 |11/14/2019.......
000000 00 0 |ASB FINANCE LTD LONDON C. 800,042 800,054 |01/31/202
000000 00 O |ALPINE SECLLC......ccocrvvrunneee C 900,040 900,000 {09/06/2019.......
000000 00 0 |BANQUE NATL DE PARIS CHI . ....7100,000 |07/09/2019.......
000000 00 0 |BANCO ESTADO CHILE/NY. C. . .1,000,000 |10/23/2019.......
000000 00 O |BANK OF AMERICA NA.. C 500,156 500,000 {01/10/2020.......
000000 00 O |BANK OF AMERICA NA.. C 800,219 800,000 |08/15/201
000000 00 0 |BANK OF NOVA SCOTIA HOUS C 800,299 800,000 {01/27/2020.......
000000 00 O |BANK OF NOVA SCOTIA C 850,654 850,000 |10/04/2019.......
000000 00 0 |CANADIAN IMP BK COMM NY. C B [ 1,000,008 | .....cccoovervene 1,000,000 |12/13/2019.......
000000 00 0 |CANADIAN IMP BK COMM NY. C 500,105 500,000 |08/05/2019.......
000000 00 0 |CAIMPERIAL BK OF COMM............ C 800,278 800,000 |02/27/2020.......
000000 00 0 |CHARIOT FUNDING LLC C 800,417 800,000 |09/26/2019.......
000000 00 0 |CITIBANK NA C 800,358 800,391 [09/18/2019.......
000000 00 0 |COOPERAT RABOBANK UA/NY C 800,209 800,035 [09/03/2019.......
000000 00 0 |COOPERAT RABOBANK UA/NY C 900,275 900,000 [12/05/2019.......
000000 00 O |CREDIT AGRICOLE CIB NY.....coiiiiiiiuieriieieieiieretiesiseess et [ 800,196 | ... 800,000 [11/07/2019.......
000000 00 0 |CREDIT SUISSE NEW YORK.... [T SRRSO ISR 1,000,143 | oo 1,000,000 |07/12/2019.......
000000 00 0 |CREDIT SUISSE NEW YORK.... C B [ 1,000,339 | ..oooreririne 1,000,000 |10/02/2019.......
000000 00 0 |FAIRWAY FINANCE CORP.......coiiiiiiiirtirerinissisesisissesess bbb bbb 500,076 499,993 |08/22/2019.......
000000 00 0 |FAIRWAY FINANCE CORP... 500,104 500,000 [09/11/2019.......
000000 00 0 |HSBCUSAINC 800,392 800,000 {02/03/2020.......
000000 00 0 |HSBC BANK USA NA 800,343 800,000 |11/08/2019.......
000000 00 0 |HSBC BANK USA NA 800,159 800,000 |10/28/201
000000 00 0 |ING (US) FUNDING LLC 800,066 800,000 [07/08/2019.......
000000 00 O |JP MORGAN SECURITIES LLC 800,271 800,000 |01/24/2020.......
000000 00 O |LLOYDS BANKPLC 800,078 800,000 {07/09/2019.......
000000 00 0 |LLOYDS BANK CORP MKTS/NY. 800,279 800,000 [10/10/2019.......
000000 00 O |MUFG BANK LTD/NY. 1,000,244 | ....c.coovivin 1,000,000 |07/24/201
000000 00 0 |MIZUHO BANK LTD/NY. 800,113 800,000 [11/25/2019.......
000000 00 O |NATIONAL AUSTRALI BANK L 800,291 800,000 |04/02/2020.......
000000 00 O |NATIXIS NY BRANCH 800,119 800,000 [07/11/2019.......
000000 00 0 |NORDEABANK ABP NEW YORK 500,076 500,000 |08/27/2019.......
000000 00 0 |OLD LINE FUNDING LLC 800,018 800,000 |11/08/201
000000 00 O | SKANDINAV ENSKILDA BKNY 100,034 100,032 | 10/04/2019.......
000000 00 O | SKANDINAV ENSKILDA BKNY 800,164 | ... 800,062 |11/04/2019.......
000000 00 O |STATE STREETBANK & TR B [ 1,250,271 | oo 1,250,000 | 10/07/2019.......
000000 00 O |STATE STREETBANK & TR ..1,000,078 11/15/2019.......
000000 00 0 |SUMITOMO MITSUI TRUST NY ,000,051 . 07/03/201
000000 00 0 |SUMITOMO MITSUI BANK NY 800,125 800,000 |08/01/2019.......
000000 00 0 |SUMITOMO MITSUI BANK NY. 799,964 800,000 |10/24/2019.......
000000 00 O |SUNCORP METWAY LTD......cccocene.. B [ 1,199,080 | ..coovvevrrrine 1,199,317 |07/09/2019.......
000000 00 O |SUNCORP METWAY LTD................. 395,993 395,971 [11/18/2019.......
000000 00 0 |SVENSKA HANDELSBANKEN NY. 800,106 | ... 800,000 [07/29/2019.......
000000 00 O | SWEDBANK (NEW YORK).......cciviuuiimiriireimimiiierisisssesssisssessesssssssesssssssssessssssssesssessssessesssssssssessessssssessssssnses | Guonneneeresss | novssseessesssssenons | svonesnssessnnsns 1,000,132 | oo 1,000,000 |07/24/2019.......
000000 00 0 | THUNDER BAY FUNDING LLC......coviiiieiiiriiriieesieisesesise s 900,000 900,000 [12/12/2019.......
000000 00 O |TORONTO DOMINION BANK NY. 800,729 800,491 [09/18/2019.......
000000 00 O |TORONTO DOMINION BANK NY. 301,038 301,000 {07/22/2019.......
000000 00 O |TORONTO DOMINION BANK 900,208 900,000 {12/12/2019.......
000000 00 0 |TOYOTA CREDIT CANADA INC 602,045 602,000 {07/10/2019.......
0000000 00 0 |TOYOTAMOTOR FIN NETH BV 900,178 900,000 {02/25/2020.......
000000 00 O |UBSAGSTAMFORD CT 800,066 800,000 |08/14/2019.......
000000 00 O |WELLS FARGO BANK NA 800,344 800,000 |11/08/2019.......
000000 00 O |WELLS FARGO BANK NA 802,020 | ... 802,000 {07/10/2019.......
000000 00 0 |WELLS FARGO BANK NA 999,994 | ...... 1,000,000 |06/05/2020.......
000000 00 O |WESTPAC BANKING CORP 501,236 500,998 [09/19/2019.......
000000 00 0 |BNP PARIBAS SA REOENT EVERGREEN B [ 1,000,000 | ...ocovovverrene 1,000,000 |09/28/2019.......
000000 00 0 |MERRILLLYNCH PIERCE FENNER & SMITH INC.......cooiiiiiiiiniincierii it [ . 08/04/2019.......
000000 00 0 |JP MORGAN SECURITIES LLC REQENT 2.577% C ..1,300,000 08/04/2019.......
8999999  Total - Short-Term Invested Assets (Schedule DA TYPE)......uuiuiiiiiiiimiiiririi e 47,910,850 XXX
Cash Equival (Schedule E Part 2 Type)
03209M U2 8 |AMPHENOL CORP Crrrvreees [ | e 1,699,533 | oo 1,699,880 |07/02/2019.......
05333U UA 6 |AUTOZONEINC........ C 849,287 849,473 [07/10/2019.......
06370R  XZ 7 |BANK OF MONTREAL CHICAGO.........cciiiiiiiriiiirisesiereeeissie st [ . 500,026 500,011 {07/08/2019.......
1725E3 U5 6 |CINTAS CORPORATION NO 2 [ OSSR ISPONTRONSTOT ISR 1,749,108 | ..oovvvviirrine 1,749,502 |07/05/2019.......

QE10




Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page
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
2332K4 JC 9 |DNBBANKASA 250,014 | ..... 250,007 {07/09/2019.......
38346M U1 0 | GOTHAM FUNDING CORP.......cooiviiiiriiiiiiniiieississiesisiniss s ssiesssssssssssssssssssssssssssssesssssessssssensenss | Guonninnseses | cevssseessssseniessons | svonmsssiesnnins 1,999,596 | ...ccovvvrrnnn 2,000,000 |07/01/2019.......
48803M NM 7 |KELLS FUNDING LLC 2,598,787 | .. 2,599,307 | 07/05/201
53127U V7 2 |LIBERTY STREET FDG LLC.....coiiiiiiiiiiernincieresissiessisissiessssssiesessssisessesssssessssssssssessenssssessessssssesesseess. | Guornrvnerinnns | vevsesnsssssnnsneenns | voneersssnesnennnnee L1873 | tvvveiivineiisinnins 797,969 [08/07/2019.......
54316U U8 0 |LONGSHIP FUNDING LLC ....199,617 | 07/08/2019.......
56274M VL 3 |MANHATTAN ASSET FDG CO. ....7197,256 | 08/20/2019.......
579780 U9 8 |MCCORMICK & COMPANY INC.......coevirriirrirriernniiieriesissisesisssnesesisessssssssesssssssesessesssssessessssssnssesssssssessensene. | Guornenvernnes [ weriverssssniesnnns | coveerssssnssensnes 799,358 | oo 799,557 [07/09/2019.......
60710A 2E 1 |MIZUHO BANK LTD/NY 250,045 | ..... 250,017 |08/07/201
60710A  3E 0 [MIZUHO BANK LTD/NY ...ooiiiiiiiiiriiniiiiesieineiesie s sissisesessssssssesssesssssssssesssssssssessesssssesssssssensessssssssesens. | Grovnvernsinns | evveeronssessnernsnnes | sovernmsenssessnnen 400,107 | .o 400,040 |08/27/2019.......
63254A  AQ 1 |NATIONAL AUSTRALIA BK/INY 299,915 | ..... 299,899 (07/12/2019.......
78355B U2 6 |RYDER SYSTEMINC 899,750 | ..... 899,934 (07/02/2019.......
78355B UC 4 |RYDER SYSTEMINC 374,633 | ..... 374,702 {07/12/2019.......
86563H UB 4 | SUMITOMO MITSUI TRUST NY. 269,767 | ..... 269,809 [07/11/201
86564F C7 6 | SUMITOMO MITSUI TRUST NY...oooiiiiiiieiiricrerinriesienieisseissesssssessesssssessesssssssssesssessssssessesensesessssssnsesssesons | Guevevernnsees | evveeverssesssesnssnnes | vereessnseensnes 1,500,002 | ....covvoverrene 1,500,000 |07/02/2019.......
86564F UN 1 |SUMITOMO MITSUI TRUST NY. 250,007 | ..... 250,000 {07/03/2019.......
86564F YC 1 |SUMITOMO MITSUI TRUST NY. 900,158 | ..... 900,031 {09/09/2019.......
8AMMFO 8Q 7 | GOLDMAN SACHS FINANCIAL SQUARE FUNDS -........cccooniiniiniemiicisnnsiesssiseessssissssesisesssssnsenssssssennsinse. | Grovevneererins | sevvseiessesinseennns | svovesnesernsies 1,629,551 | oo 1,629,551
8AMMFO 91 1 |DWS GOVERNMENT MONEY MARKET SERIES INST...... 3,337,911 3,337,911
90247N U1 9 [ TYSON FOODS INC......ooiiririiiriireiiiiiesesiseiesesse et [ 249,948 | ..... 250,000 {07/01/2019.......
92344M U1 9 | VERIZON COMMUNICATIONS Cvverrnee [ e | cevverirennnen 1,699,647 | i 1,700,000 |07/01/2019.......
CR2055 77 8 |HSBC SECURITIES (USA) INC REPONT 2.56% C . 07/01/2019.......
CR2093 33 2 |BNP PARIBAS SA REPONT 2.59% 7/1/2019 C. ..1,500,000 07/01/2019.......
CR3194 53 5 |BNP PARIBAS SA REPO 2.5% 7/1/2019 C 10,000,000 07/01/2019.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) 37,601,739 | oo 37,604,473 XXX
9999999, TOtalS..... ovoiriiiiiieie s 89,013,217 89,006,892 XXX

General Interrogatories:

1.
2.
3.

The activity for the year:

Average balance for the year:

Fair Value $.....89,013,217

Fair Value $

Book/Adjusted Carrying Value $.....89,006,892
86,407,623  Book/Adjusted Carrying Value $.....86,404,024

Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....80,683,844 NAIC 2: §$.....8,323,048 NAIC 3: §.......... 0 NAIC4: §......... ONAICS5: §.......... ONAICE: §.......... 0
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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC Designation
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 June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT OT Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month
Open Depositories
US Bank NA. ... Cincinnati, OH.......ovvirinirinnsnisnensninsis | osresnesseenes | onneend 0.000 0 [ (8,816,409) | ........ (13,689,164) | .......... (7,680,509) | XXX
0199999. Total Open Depositorie XXX XXX 0 0 | (8,816,409) | ........ (13,689,164) | .......... (7,680,509) | XXX
0399999. Total Cash 0N DEPOSIE.........uveurueuiiesiiiiriieiirisiiseie s e XXX XXX 0 0 | s (8,816,409) ] ........ (13,689,164) | .......... (7,680,509) | XXX
0599999. Total Cash.................. XXX XXX 0 (U (8,816,409) | ........ (13,689,164) | .......... (7,680,509) | XXX
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Statement as of June 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year

NONE
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