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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ottt | st 5,173,057,692 | ...ovvvvererrrrrerrinirinnen | e, 5,173,057,692 | ............. 7,018,142,625
2. Stocks:
2.1 Preferred SHOCKS. .......couueriuirireiiieriise sttt enns | ciiessieeseennens 6,169,599 | ..ooovvrirrrrcrrnrierii (U IO 6,169,599 | ...cocoorrirnn 18,292,234
22 COMMON SIOCKS.......cvvurrirreeserieeiseiieerisess st esst st snssesss s | eoseersssessas 461,049,601 | oo (U IO 461,049,601 | ...oovvvvnenn. 399,850,001
3. Mortgage loans on real estate:
31 FIISEENS...cooovireer sttt | coeerieneii 900,062,963 | ...ooovverreerrrirrerieninns (U IO 900,062,963 | .....occveunvs 859,830,165
3.2 Other than firSt IENS........cvuueiueiieiiieieicieeee st ssseses | etsieesieesieess s ssesseeenes (01 OO [0 TN (0 RN 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... veveeeneeseeseeseeeeeeseeseesseeseeesse st essssssessessesssessessessesssssssssessssssssssessessans | sesessssssssssssessessnssnessesan (01 O [0 O (01 O 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES).......ovuiviiicieiie ettt st bbb es s bensens | sevsesssessasanes 25,829,475 | oo (1 25,829,475 | ..o 26,406,595
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......cvvvvecveiieiciieieseisiseisieniens | evreissiesissssies e ssssese s (0 R (0 R (0 TR 0
5. Cash ($.....297,187,550), cash equivalents ($.....125,849,994)
and short-term investments (§.....45,367,360)..........ccvurrummmermmressenisssesssesssesssssesens | onseseseseenes 468,404,904 | ...oovorrird (U IO 468,404,904 | .........cco.... 327,430,408
6. Contract loans (including §.......... 0 Premium NOLES).......cvireieirieieieiesieesisesesessssessessesssenss | crersssesesees 720,383,208 | .....oovvvierrenn 101,537 | oo 720,281,671 | oo 638,824,150
7. DEMIVALIVES. ...covverceeriseiiei st nes | eessseesienes 120,079,560 | ..ooovvervrirrrierireriins! (U I 120,079,560 | .....ccoonven. 107,064,054
8. Other iNVESE @SSELS.........ccuvuerrceieerieerisisei sttt esssssnnns | cossnessaeseons 242,105,648 | ....oovvrirerereenns (U I 242,105,648 | .....oovvvvenenn. 76,569,917
9. ReCeiVables fOr SECUHIES...........veeiririirieierrseses s esssennes | seesssesssessssesesons 792,576 | oo (U [ 792,576 | ..ovvviririinns 135,694
10.  Securities lending reinvested collateral @sSets............ccvverrireeeieeierieeeice et essseeseens | eveevsseesenas 172,632,403 | .o [0 I 172,632,403 | ................ 230,304,912
11, Aggregate Write-ing for INVESIEA @SSELS.........rvrernrrririecssessise s ssesssnsnes | srsssssesssssssnsssens 870,000 | .o (U P 870,000 | .ovoveeiirreeseean 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cvevcuieeveiieiieeseeceeee s | cveevnienees 8,291,437,629 | ..ccoovvevervrernn 101,537 | oo 8,291,336,092 | ............. 9,702,850,754
13. Title plants less §.......... 0 charged off (for Title inSUrers Only)..........ocorueereerrereersinenereiieeees | oo (0 O [0 R [0 O 0
14.  Investment income due and ACCTUET.............oooveveveieeeeeeeeeeee ettt ensnes | eeeeiseseeeens 50,415,786 | ..eovvvveeerereecieereeeia (0 [ I 50,415,786 | .................. 64,366,526
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....................... ....13,162,098 ....13,162,098 ....20,057,544
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccoeerirrinns | oevveerisiiennnd 65,330,604 | ..o [0 I 65,330,604 | ...ccoorernnnn 65,204,693
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt ettt | enbieesi et ees (0 TN (0 N (0 N 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............c..ccuuiuiiriiriiniisiiesieiesiesisesseesieeas ....38,419,528
16.2 Funds held by or deposited with reinsured COmMPaNIEs............ccouevevrirrrenreesneiieiens | ceverieiissiens 1,372,871
16.3 Other amounts receivable under reinsurance CONtracts............cocveuverneineineinsincines | sevneeneineinees 1,562,106
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............cccccveveevees | cevveeveveenennn, 18,776,415 | oo [0 ] IR 18,776,415 | ..o 34,253,902
18.2 Net deferred taX @SSEL..........ouuirririeceesee st | eesssseesseens 178,456,573 | .oovvvvevirnnes 56,366,172 | ...cooovvvernnee 122,090,401 | ..oovvvvonenn. 132,476,062
19.  Guaranty funds receivable or 0N dePOSIt.............c.euiveievieiriesie et | eereresesseseseees 2,011,008 | ..coooveieeead [0 [ AR 2,011,008 | ...cocvovevree 1,752,171
20. Electronic data processing equipment and SOftWAE.............ourrerrurrereenrerrenirnesneineeeesssesssnens | seeseesseessessnsenees 263,265 | .o [0 IO 263,265 | oo 154,498
21.  Fumniture and equipment, including health care delivery assets ($.......... (0) ST IS 5,942,109 | .ooovvverrirnns 5,942,109 | oo (0] ) 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............oovvrurrirenenees | veeverreeeneireieeseeneseeees (01 N [0 SN (01 OO RO 0
23. Receivables from parent, subsidiaries and affiliates...............ccccoceverrerierieeesisiecseeeeens | e, 55,884,315 | oo [0 I 55,884,315 | ooovveiea 17,143,668
24. Health care (§.......... 0) and other amounts receivable............cccuceieieirisieeseeseeseeens | v 21,902,643 | ....ccovernnn 21,902,643 | .oovoeieeeeeees [(0) 1 SRR 0
25.  Aggregate write-ins for other than invested aSSets...........ccvviiieieceieeeeeeesse s | ceeissiesenns 125,190,695 | .o 168,228 | ....ccoocveva 125,022,467 | ..o 138,459,747
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccvururierirrieieireeinrereeisesssessessesssesssssssssessssssssssssesss | sessessneens 8,870,127,645 | ..covvvvren 84,855,690 | ............. 8,785,271,955 | ........... 10,200,950,180
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoocveeees | wvvnnee. 18,811,509,557 | ..vvvevcreeie e (0] - 18,811,509,557 | ........... 18,883,484,727
28, Total (LINES 26 @NA 27).......uurermrrreeeieremeeeieeeseesieessesssssesssesssssessesssssssssssssesssssssnssssssssnns | seessesnns 27,681,637,202 | .coovvvernenne 84,855,690 | ........... 27,596,781,512 | ........... 29,084,434,907
DETAILS OF WRITE-INS
1101. Receivable for COlAtEral............c.iiuiiiiriieiisri s | eesesesieseseseenens 870,000 | ..o 0 [ oo 870,000 | ..ooverreriericrirerineninad 0
1102, ottt | et (O O (O R (O R 0
1103, e
1198. Summary of remaining write-ins for Line 11 from overflow page..........cccccoueevvvecveniceriicrenns
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE).......cvveerernireesrrnirrssnissressnissseneens | sevressessssnensseena: 870,000 | ...vevrrerrercriririnenenns (O P 870,000 | ..oooverirrireriisnririesd 0
2501. Annuity rider charges reCeIVabIE.............ccceuieviveiceiiecte et | sbeseaesesnans 108,365,447 | ...oovvevieereiireeieeind (01 I 108,365,447 | .....ccevnee 120,595,792
2502, KEYMAN INSUFANCE........covviviiieiteiisieeisiesesessssese st sss st s s sss b s s s st ebessnsssessssesessnss | sresessssssessssnnns 9,766,484 | ..o [0 I 9,766,484 | .........c........ 10,511,304
2503. FUNA reVENUE FECEIVADIE. ........c.cviieceeiccesice et snsesens | sesessssssesesnaes 5,984,386 | ..ooovviireriieiind [0 I 5,984,386 | .....cccoovenennnd 6,240,811
2598. Summary of remaining write-ins for Line 25 from overflow page..........c.cceceeeveueesieesiens | ceeveerreveienens 1,074,378 | oo 168,228 | ...oovvveree. 906,150 | ..oovrvrrererinne 1,111,840
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........coierirerercieieicisieicissieseiinns | cveresasseenas 125,190,695 | .o 168,228 | ........c....... 125,022,467 | ................ 138,459,747




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....5,697,575,632 less §.......... 0
included in Line 6.3 (including $.....371,183,012 MOACO RESEIVE)..........ccuuruueeeceeeeeeeeeeeeeeeeeseeeeeeseeesieee e sesssessiesssesssesssessseesssssiessinninn | eeveessasssansinns 5,697,575,632 | .coveverrnn. 7,129,776,448
2. Aggregate reserve for accident and health contracts (including $ ol 27,884,419 28,832,775
3. Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE)......ouveiieiecicieie ettt sssens | sessessessssessesinnns 707,421,682 | ..ooevevverae 700,661,524
4.  Contract claims:
B0 LBttt E £ E AR bRt R bbbt en et | festaententeeni st 25,438,242 | ..o 17,824,847
4.2 ACCIAENE NG NEAIN........ooiieiiiiii bbbttt | ettt 186,366 | ...ooovverreireireiins 181,909
5. Policyholders' dividends/refunds to members $.....4,940,842 and coupons §.......... 0 due and UnPaid...........cccceeerereereniieeseeeiniees | e 4,940,842 | ..o 4,320,972
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1 Policyholder's dividends/refunds to members apportioned for payment (including §.......... 0 MOACO)....veeeieeicirerereieresereeeiens | e 116,286,273 | ..ooevevreverrernne 112,196,021
6.2  Policyholder's dividends/refunds to members not yet apportioned (including §.......... 0 MOACO). ..o reereririreireeersesiseeessessssessanes | eeresssseessessessseseesssssssneenes [0 0
6.3 Coupons and similar benefits (including §.......... 0 ModCo)....c.ovrvrerirririenns
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §......... 0 discount; including $.....67,448 accident and health PrEMIUMS.............cc.evverveeeeeeceeeeeeeeesess s ssssess s sessssssssssses | sonrssesssnssssssassssnees 2,507,620 | ..cooveveveiererrne 1,144,154
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES...........c.cuuevuiiiveieciietece ettt sttt es e sesanes | sesesssbassesassssssssesssssssessesnea [0 T 0
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SErvice AcCt............cceuevvcveieicieisieesecieies | e 0 | o 0
9.3 Other amounts payable on reinsurance, including $.....30,925,953 assumed and $.....(7,098,504) ceded...........cc.coevuvrrrrervereens | covervemrreneinernnnns 23,827,449 | oo 30,392,691
9.4 IntereSt MAINTENANCE RESEIVE. .......c.ouiieiciiieieieeie ettt bbbt bbb sse st st s bensenaes | sebessessessnsessesntan 20,042,485 | ..cooovereea 28,905,759
10. Commissions to agents due or accrued - life and annuity contracts $.....4,973,953, 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 $.....(135,563,383) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (135,563,383) | ..cvcverrrerernns (173,980,185)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 1,571,061 | oo 3,709,069
15.1  Current federal and foreign income taxes, including $
15.2  Net deferred tax liability.............ccoovvrerverieriericrerenne, e
16.  UNnearned iNVESIMENE INCOME..........c.ccviicieieiietsce ettt st b s b s s s bbb s et s b b st et s st s st s s s s b ssnseaennsens | sansesessssesesssnsesnns 8,683,532
17. Amounts withheld or retained by reporting entity @s agent OF tTUSIEE.........c.vuiuririrrcr et | cevsseenesneseeesees 114,171,589
18.  Amounts held for agents' account, including $.....4,645,261 agents' credit balances. ..4,736,750
19.  Remittances and iteMS NOL AIOCAIEA. .........c.cviururiieeiiccece ettt bbbt s s b s senas
20. Net adjustment in assets and liabilities due to foreigh eXChange rateS..........ocwerrririririnrre ettt esreena
21.  Liability for benefits for employees and agents if not included above .
22.  Borrowed money §.......... 0 and interest thereon §......... (0O RUUN EUSORT P T PO 0
23. Dividends to stockholders declared @and UNPIG..............ocururiiurrerririseineineiieee e ess ettt ettt ss st sb s s ssessas | sbesinessessessassseessessesssssnesn 0
24, Miscellaneous liabilities:
24,01 ASSEE VAIUGLION MBSEIVE.........uveivieieciite sttt st s bttt s sttt ns
24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES......ovvveirieeiieisiie ettt nans
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
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
25.  Aggregate write-ins for liabilities ol ...109,259,411 125,705,822
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)..........cuevrviecieiiiieeieisereieetee s sssae s ses s ssssnes | eessssesssssssenas 7,723,500,617 | oo, 9,181,877,090
27.  From Separate ACCOUNES SEALEIMENT.............cooviiieeieiicicie ettt bbbt ssesns | entesssssssssans 18,811,509,557 | ..o 18,883,484,727
28. Total liabilities (Lines 26 and 27) e ..26,535,010,174 ....28,065,361,817
29, COMMON CAPIEAI STOCK........vuiveiveiiieciceie ettt bbb s bbb b bbb s et bttt b b s nes | oebessessessnsensesintas 10,000,000 | .ooveeeriiiiis 10,000,000
30.  Preferred CAPItal SIOCK...........ccvueviiiieiicieteie ettt bbbt bbb s s ettt bbbt ann
31.  Aggregate write-ins for other-than-special surplus funds
32, SUMPIUS NOLES.......ovveictrieiciiie ettt ettt bbbttt bbbttt s b b s ssnsessennsentesnssnsessessnsenns | snesssssssensessessr D00, DD, T2 | tiveiierierriereis 309,698,506
33, Gross paid in and CONtHDUIEA SUMPIUS.........cvcvirriiciciiie ettt s sessessssensesssssssensensnsnns | snessessssensensessn 2809291, 154 | tiveiirieiiirereini 283,297,154
34. Aggregate write-ins for special surplus funds.. . ....(4,409,094)
35, UnasSigned fUNAS (SUMPIUS).......c.eurveireiiiriieieisiese sttt sssssssessessssessessssessessssssssssesssssssessessnsensessesenessessssessessnsens | snvessessssensessersn 498, T 18,480 | vivevriviiririiinns 420,486,525
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0) .ttt bbbttt s et | eberereses et e bt s et aens 0 [ o 0
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) .ttt bbb bbbt sseaets | sbebsebetes et bbb e b b enretens 0 [ oo 0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)............cccoeoveveeeviiieiieiceies | e, 1,051,771,338 1,009,073,090
38. Totals of Lines 29, 30 and 37 ol ....1,061,771,338 1,019,073,090
39. Totals of Lines 28 and 38 (Page 2, LN 28, COl. 3).........cvuurreiiimiiiiiineiieiieisseississisessssssss st sss sttt snsesssenssssssssssssnsnnsns | avensssnessncnens 27,596,781,512 | ..coovvevrenen 29,084,434,907
DETAILS OF WRITE-INS
2501, Liability fOr CASH CONAIETAL...........cveveeicreeeiciece ettt sttt sttt n bbb ss s s ssntessesanans | sbessessssssssssessssaes 89,800,000 | ..ooovvrrererrnnes 106,880,000
2502. Liability for plan benefits.. 17,367,805 | ..... ...17,196,925
2503. Unclaimed funds...........ccevveueieeieienieicseeee e 2,091,606 | ..... .1,628,896
2598. Summary of remaining write-ins for Ling 25 from OVEIMIOW PAGE.........c.ruururerurieiriereireieeseesssiseseesesseise e ssessssesessessessesssesssssessessssssnsns | fesssessssessasssssessessessssnnssnes (0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)... 109,259,411 | ..... 125,705,822
3107, ettt E bR R SRR E R SRR RS E 4L E SRR £ RS E AR R4S E LSRR R R £ R4S E R R R e R e R R AR R R b e A SRR £ bR R e AR b bt sE s bt ennetns | Eeebneaestest st st et ent st neend (0 TN 0
302, etttk R SRR R AR £ R SR £ £ R R £ R 8RR R R AR R R E R E AR E R AR AR AR AR ARt E et sE bbbt | Siestnssestees bbbttt 0 ... .0
3103, etttk R kbR SRR AR R £ £ R £ R R £ R £ R £ R R R £ £ R R £ R £ £ AR AR R AR R AR AR E bbb bbbt | fiesbnstesb sttt et 0 ... .0
3198. Summary of remaining write-ins for Ling 31 from OVEMIOW PAGE. ...ttt ssensis | fessssssssssessessesstesssessenssa 0 ... .0
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @D0VE)......ccuruuierieraieatiietisse st seeses ettt sttt nes | st enssenb b n bbbt [0 [ 0
3401, VOIUNTAIY RESEIVE. .....couieriieiiit ettt senen | fesbenbesb s b st st st 0... (4,409,094)
BAD2. bk R R R E £ £ £ R R £ R £ £ R £ R R R R R R R R st ent | Eaesbent st sttt (0 N 0
BAD3. kbR R E £ R £ R £ R £ £ R AR R £ R £ R R R R R R R AR AR AR R R bR bR bR s ent e | Eenbenb st sttt 0. .0
3498. Summary of remaining write-ins for Line 34 from overflow page.... | e 0 [ s 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DO0VE)..........ccuiuiuiiicteiiiiieisictetessie st ssseaesssastesessesesssssebessssessssssesssesessnsesesssess | eressssssessssesessssnsesesnsesessnnes {0 (4,409,094)
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health Contracts.............ccocvvevevveeiccveeececeeeieeeessiesiens | cveeieeenenn 111,672,427 | ............1,204,294,352 | ........... 1,420,843,815
2. Considerations for supplementary contracts with life CONtINGENCIES..........ovurvrirrerrerriniernrireissssseieiessseseesesssssssssssssses | snsenssssssnnnnnne 96,613 | i 622,649 | oo 704,572
3. NetinvestMENt INCOME........c.cvcviiiceeiccs et nss b es s ssesessnsnsesennes | erennnnnns 204,489,849 | ..............259,600,208 | .............. 366,751,520
4. Amortization of Interest Maintenance Reserve (IMR) ...4,051,823 5,339,595
5. Separate Accounts net gain from operations excluding unrealized gains O I0SSES...........covvevevcvreecrrerereieeeeieeeseeenseseesenns | eveereesssssiesesssieseeieens0 | ceveeeesieeeseiesieeerens0 [ e 0
6. Commissions and expense allowances on reiNSUrANCE CEABM............ciuierrveieeieeieiee et ssssssesssnns | evssessesinaad 63,881,435 | ...ccoeneend 63,031,198 | .....coovnene 80,155,655
7. Reserve adjustments 0N reiNSUraNCe CEABM...........ceuiieiiicieeiciesiee ettt s s s ssssesennns | sessssssesanns 117,270,814 | ... 92,112,599 | .o 118,437,203
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAtE ACCOUNLS.........ooiveieieiiceeeeictcte ettt bbb bbbt b bbb snnensens | svestessssanes 183,138,962 | .............. 211,757,902 | ....ooue 278,874,579
8.2 Charges and fees for depoSit-type COMIACES............ccevcviveiciiieic ettt ssnans | sebessessssssssssessssessesnsa [0 TR [0 T 0
8.3 Aggregate write-ins for MiSCEIlANEOUS INCOME..........cvvviiriiireiieieieie ettt entens | ebsnsessesanes 224,405,393 | .............. 247,238,064 | .............. 329,730,527
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns .968,537,154 2,082,708,795 ..2,600,837,467
10, DEALN DBNETIS......coucvvrecieciei ettt bbb bbbt b b st bbb bbb st | ebbesbensnraees 35,639,464 | ................ 78,108,514
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES)..........c.cuivririiriiiiriieeiniieie e eesssessessssssesesens | cvessssesessssnssens 116,911 | oo 307,499
12. Annuity benefits
13. Disability benefits and benefits under accident and health contracts vee| s 959,864 | ....cceveveee. 1,537,949
14. Coupons, guaranteed annual pure endowments and Similar DENEILS...........ccueeicieeiieicce e | eveee s aeaens [0 OO 0
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONract fUNAS...........vvevererininrnre s
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health CONtracts...............ccvevvievcveieeicceseeceeeeeeee e | i 444333314 | .............. 486,455,747 | ............. 669,328,550
20. TOtals (LINES 1010 19)......iuiieieieeiiicteie ittt bbbt bbb bbbt s st s st s s bensesannas | ebssesens 3,352,866,502 | ........... 2,891,380,145 | ........... 4,133,504,116
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 135,387,406
22. Commissions and expense allowances on reinSUrance aSSUMEM.............cvueucuiveieveinieesseiisesseisesesse s ssssssessessssessesnss | sssesssssssesienns 3,105,975
23. General insurance expenses and fratermnal EXPENSES...........ccvcveviuieeieiiieie et nanes | sbessessssnes 107,277,343
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..17,164,676 | ... ...18,859,562
25. Increase in loading on deferred and uncollected premiums v | e (2,640,597) | ..ocvvvernnne. (3,624,260) | ...cvvevvrenn 1,036,120
26. Net transfers to or (from) Separate Accounts net of reinsurance.... B (2,450,528,070) | .......... (1,313,769,139) | .......... (2,139,022,718)
27. Aggregate write-ins for deductions 22,620,369 | ... 12,066,142 19,554,586
28, TOtalS (LINES 20 10 27)....u.cveiieeveieeiieieie ettt bbbt bttt ensnnas | dessanianes 1,185,253,604 | ........... 1,977,879,904 | ........... 2,521,753,542
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28)..........ccccovevvees | vervrvirenns (216,716,450) | ....coovvvvee 104,828,891 | ..ccvvvnvee. 79,083,925
30. Dividends to policyholders and refunds 10 MEMDETS...........cccoiiirieiiicees et ssesnnes | essssassessseas 85,963,414 | ...ccoevnnvn. 82,136,700 | ..ooovovennee 116,431,319
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 MINUS LINE 30).........cccciireiiiicieiiiieeiee e sese s bessssens | sesesesinns (302,679,864) | .....cevnee. 22,692,191 | ..o (37,347,394)
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNSs)..........cccvevevrcvererierereeeeesse s sesssssesessssseses | ersssssnsns (87,766,317) | .ovvveneran (1,857,298) | ................. (9,703,714)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (10sses) (Line 31 MINUS LINE 32).......ccvrurriniinrinrisieinsisisississsss s ssesssssssssesssssesssssssssesss | ssssesssssens (214,913,547) | c.ovvverne 24,549,489 | ............... (27,643,680)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(275,303) (excluding taxes of $.....27,536,316 transferred t0 the IMR)..........ccc.covvuriererernierniernieiniieieseseseessssens | srsssssssessseans (6,695,211) | ...covveee. (3,705,056) (27,776,411)
35. Netincome (Line 33 plus Line 34) (221,608,758) 20,844,433 (55,420,091)

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

51.

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

CAPITAL AND SURPLUS ACCOUNT

mber 31, prior year.

capital gains (losses) less capital gains tax of §.....

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

Change in liability for reinsurance in unauthorized and certified companies

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

Change in treasury stock
Surplus (contributed to) wi

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

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

Change in surplus notes

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

Capital changes:

50.1 Paidin.......ccccoevueeee
50.2 Transferred from su
50.3 Transferred to surpl
Surplus adjustment:

51.1 Paidin....cccoevvrneeee

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

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

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

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

52. DivIdends t0 STOCKNOIAETS............couivuieiieiciscteee ettt ettt ettt s s s s sssessesnaas | seessssssassans (55,000,000) | ...voverneens (50,000,000) | ....corvrvnne (60,000,000)
53. Aggregate write-ins for gains and losses in surplus . 144,493,471 | ... 4,524,557 ..12,267,777
54. Net change in capital and surplus (LiNes 37 throUgh 53).........ccueieiiveicieiesieesete ettt esse s sssenees | oesssssssssnsas 42,698,248 | ............... (43,498,424 | ............... (82,477,016)
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccccueviurireiiiiieieeeie et ssnsens | evesainans 1,061,771,338 | ........... 1,058,051,682 | ........... 1,019,073,090
DETAILS OF WRITE-INS
08.301.  PONCY CRAIGES. ... .vueveiieieireieietseisietse sttt sttt s s n st entesnsantensns | sbsntessesnnes 171,763,560 | ...coveneee 188,411,247 | oo 251,143,295
08.302.  FEEINCOME. ...vuivieieticieiseissiees ettt ss sttt s st s st ensennntennns | nnris 50,733,294 | ..ccvevnnne. 59,088,969 | ..... 77,691,039
08.303.  MiISCEIANEOUS GAIN/(IOSSES)......vvurerrreirerieietesiesistese s tesss st st s st es e es s sttt stes s stessesassessssasssnsnssenss | svsesissessesnsas 1,908,539 | ...oovvvvrirnns (262,152) | ..... .896,192
08.398.  Summary of remaining write-ins for Ling 8.3 from OVEIfIOW PAGE..........cevururirriirririeiseesisrs et ssesssnens | evssssssssssssssessnsssssessn [0 [0 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... v | e 224,405,393 | ... ...247,238,064 | ..... .329,730,527
2701, Funds withheld MiSCElIANEOUS EXPENSE. ........ccvevireriiircreiiesetsie et s e ss s st ses s ssssesessssssesessssesens | sesssessssesens 15,294,672 | ..covvvrnnn 10,358,395 | ....ccvevevee 15,323,822
2702.  Health SUITENAET DENERILS..........cocvvevecvieeiciee ettt ettt sse s tnes | evessssesassanes 2,210,643 | ..cooveie 1,707,747 | oo 2,163,770
2703.  Miscellaneous expense [ I 4,721,455 .2,066,994
2798.  Summary of remaining write-ins for Line 27 from oVErfloW PAGE..........ecurrureririreeirrieineesseeseesessseseseteesssessssesensees | coneesessesssssnsens 393,599
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......ouuerurererisirareseessessessssssesessssssssssssssssessssssssssssssssssssssssenss | sssssssssssnees 22,620,369 | ................ 12,066,142 | ................ 19,554,586
5301.  Voluntary reserve ...97,567,181 ..2,795,829 | ..... 7,123,077
5302.  Deferred COINSUIANCE GAIN..........cceivevreviieiiericiisesie sttt s st et b s ss st st s bt ensesannns | ebssessessssnns 45,903,815 | oo (0 0
5303.  Benefit plan @dUSIMENL.........c.ocuoieicviece ettt bnns | sebesenaeniens 2,468,889 | ....ccoevneee. 2,603,631 | .o 6,208,044
5398.  Summary of remaining write-ins for Line 53 from overflow page.. ...(1,446,414) | ... (874,903) ....(1,063,344)
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 BDOVE)........uiririiiriiiiiieiiesisissiesieissssssessssssessesssssssessessssssensesssssnsens | srsssesesnes 144,493,471 | oo 4,524,557 | coovvrin 12,267,777
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............coevcviieeiecee ettt saens | ertesensnsenes 610,378,625 | ............ 1,297,441,577 | oo 1,517,309,714
2. Netinvestment income... 267,441,696 ...252,319,768 ...372,369,951
3. MISCEIIANEOUS INCOME.........uevvieicieiisciei ettt a bttt b s bt st s et s s snses s nsesennsnsns | srsnsesessssens 226,462,112 | ............... 245,236,182 | ... 330,465,419
4. Total (LINES 1 HhrOUGN 3)....eoiiiiiieis s | enisnias 1,104,282,433 | ............ 1,794,997 527 | ............ 2,220,145,084
5. Benefit and 10SS related PAYMENLS...........coieiciiieicice ettt snaas | esaesenaaes 2,671,354291 | ........... 1,630,374,741 | ............ 2,614,046,308
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........covevvevrveeveeeesveieesnes | coererans (2,488,944 ,872) | ........... (1,352,442,550) | ........... (2,216,517,711)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccovviveiiviiieicicee e | e 292,856,285 | .......coouue. 398,089,719 | ...cvevuve. 449,584,535
8. Dividends paid t0 POICYNOIAETS. ........cuurverirriririre ettt ettt et ssessensnssnsss | snnssesssssassans 81,253,292 | ..ovvrrrene 70,345,160 | ............... 100,620,227
9.  Federal and foreign income taxes paid (recovered) net of $.....(2,231,818) tax on capital gains (losses).. ..(76,367,281) ] ... ..(4,354,352)| .... (4,354,432)
10, Total (LINES 5 HIOUGN 9)...cuveiecerieie ettt sttt sttt st ens s nssennns | srnssessansanes 480,151,715 | .cooveenee. 742,012,718 | oo 943,378,927
11, Net cash from operations (Lin€ 4 MiNUS LINE 10)........covviriiinieieiisieiisseeissese s sesssssssesssssssesssssssessesnss | essesssssssens 624,130,718 | ............ 1,052,984,809 | ............ 1,276,766,157
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS.... oottt | enbtennieneeas 545,082,396 | ............... 681,571,164 | ..coovvreenee. 919,511,490
12.2 Stocks. ...15,884,203 ...4,850,641 | ... ...4,850,640
123 MOMGAGE I08NS.......oouierieeiiaiiei ittt bbbttt 76,610,649 96,556,073 | ....ccevvnvn. 124,423,975
12,4 REAIESIALE. .....veeceec ettt sttt nnns | Senenties sttt (0 (0 0
12.5  Other INVESIEA @SSELS........couceuiiciiiciiie ettt | fbtiebs et (V1 TR 30,682 | ..o 30,682
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS...........ccoeeerrrrinrinineenencininens | e (0 [0 T 0
12.7  MiSCEIANEOUS PIOCEEAS.......c.vuiviveiiiieeiicte ettt s et ae bt s s b sn st s s s b st esessnsesenns | etesesssnesanans 24071798 | ....ccocvevnee, 1,535,623 | ...ocovvrnnne. 2,404,194
12.8 Total investment proceeds (LINES 12.110 12.7).....c.cvciiurieiiieieieesee ettt sssse s sssssnees | evsesssenans 661,649,046 | ............... 784,544,183 | ........... 1,051,220,980
13.  Cost of investments acquired (long-term only):
131 BONGS.... ottt | enitennenneas 594,275,145 | ............ 1,623,027,682 | ............ 2,016,209,648
13,2 SHOCKS. . vvurerierireetse ettt s sttt SRRttt ennentn | seenensressenenes 7,783,605 | oo 1,176,425 | oo 6,426,425
13.3 MOMGAGE I0BNS......eoeveriiiii it | ententeneas 118,022,204 | ............... 145,702,189 | ....cvcvvnven. 180,882,189
1314 REAIESIAE ...ttt | eetiensi et 191,550 | covooeeeee (0 I 2,546,264
13.5  Other INVESIEA @SSELS......o.cvuuiriuiiciiiiciiciii s | enteneneneeneas 3,130,378 | oo 1,600,599 | ...ccorcririinne 1,600,599
13.6  MiSCEllaNEOUS APPIICAtIONS.........cvveeiriiiiieiicieieie ettt bbbttt s st s e | sntessesssssnsans 10,900,910 | .ovovvvieran 7,738,398 | ..o 61,725,433
13.7 Total investments acquired (LINES 13.110 13.8)......cuviiverieiieieiieese ettt ssesnaas | aevessssssans 734,303,792 | ............ 1,779,245293 | ............ 2,269,390,558
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........ccieiiieieieinisieisse s ssessssens | srssessessssnnees 81,480,113 | .coovvennnd 69,338,077 | .cvvvrrreen. 95,801,433
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........c.corrrrurrurrirenineireieeneneeseesssseseseesssssssssees | eeeessesneens (154,134,859) | ........... (1,064,039,187) | .....c..... (1,313,971,011)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI NOLES..........veivieiecicicctte et bbb bbb saes | sevssbssessesssssssessessnsene 0 [ o (01 IR (1)
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. ..(10,094,096) | ... (931,730)] .... ..(9,907,394)
16.5  Dividends t0 SOCKNOIABTS..........c.uuevuiiririrci s 55,000,000 | ...cooevrnnenee 50,000,000 60,000,000
16.6  Other cash provided (APPHEA)...........ovuuiuriiriiiiiiieeiieei e b bbbt ssb st | sissisnisss (263,927,267) | ..oovvvvvnnens (44,799,362) | ..cvvovvvrienns (8,751,711)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccocovvenne. (329,021,363) | .veoverrerrenns (95,731,092) | .oovvrvrrrenns (78,659,106)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccccvvvevvens | cerverrvrnnnns 140,974,496 | .............. (106,785,470) | .............. (115,863,960)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT .....vvueeiiiii bbbt | enteneenens 327,430,409 | .oovvvvninne 443,294,368 | ............... 443,294,368
19.2 End of period (Line 18 plus Ling 19.1)......cccocniunrrnrrneinirnireienneens 468,404,905 336,508,899 327,430,409
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Change in securities [ending COlIATETAL. ..ottt essesssnsnens | nsssesssssassans 57,672,509 | ..cccovvrenee (275,010,150) | ...vovvnvenne (229,771,958)
20.0002  Funds held under fixed indexed annuity reinsurance agreemMent, NEL............ccocueveeveveeeeveeverseeeeseeeseeesseseseens | eveeseessessnens 35,333,580 | ...ccoveee. (500,213,574) | .............. (482,441,927)
20.0003  Sunrise Captive Re, LLC non-cash capital CONtHDULION...........ccoverurirrierrerririeeincrsieeecssessese e sssnseeseess | eeessessessnes (57,404,350) | ..oovererereirrrreeeseieenn [0 0
20.0004  Sycamore Re / Sunrise Captive Re, LLC reinsurance agreements, net... - 378,975,723
20.0005 RGA Coinsurance reinSUranCe agréBMENL............c..ciuiveeueuiruererisessessssssessesssssssesssssssesssssssssesssssssessessssessessnss | osseresssns 1,694,933,564
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year PriorsYear
To Date To Date Ended December 31
1o INAUSHIALTITE. ..ottt ene | sttt 0 [ oo 0 [ oo 0
2. Ordinary life INSUMANCE. ........cevueveereeereieec sttt st ss st sssaes s snsens | sevsessssssssssesssessesnsas 550,680,009 | ..covvevereiireriieeins 511,842,590 | .covvvcrereiierieeine 724,008,441
3. Ordinary individUal BNNUIIES............vvvuuereriiieriieriieeeies s esssssssenes | eesesssesssesssessssesesns 59,660,911 | ..ocvvvrveerrreriis 1,328,110,734 | oo 1,370,438,974
4. Credit life (group and iNAIVIAUAI)............coevrireieiiiieieieieie e ssesns | sevsessessssssses s ssses st s et s e saes 0 | e 0 | e 0
5. GrOUP lifE INSUMANCE. ... vurireererieiseiecsssessessiestese sttt es st ss st ensssssnssans | sessessessssssssessassnssnssessessassnnssessn L0 R 0 | oo 0
8. GOUD ANNUILIES.....veeevererernrieiiiceisssieses sttt | enssseentsesss e eeseenes 87,432,609 | ..o 159,398,545 | .....vvoererrrireriinn 212,291,504
T ABH = GrOUD .ottt s f sttt nnn | essestens e e ss e en st n st enna L0 TN L0 O 0
8. A&H - credit (group and INAIVIAUAL).........c.everrrereririsiierissise e ssesssssssssessssssssssessssesss | sessessesssssssssesssssssssssessessssssnssessn L0 RS 0 | oo 0
0. ABH = OtNBI .ot | et 8,818,278 | oo 9,276,008 | ...oovverrrrcrirrerierenns 12,219,539
10.  Aggregate of all Other lINES Of DUSINESS.........c.rvururureiierineireieiesiseiees e sssseenns | eisesssssssssessssess st sssansssssssenes 0 | i 0 | e 0
11, Subtotal (Lines 1 through 10)..........ccuureeiririieireicreseesi s esssssessssenes | ceeseesssesssessssesseenns 706,591,807 | .ovoonvvecrirririnens 2,008,627,877 | ...ovorrererrireriinns 2,318,958,458
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY)........c.ieiiiiiiieiiiieicesse et | soresssesiessssssesesssssss s sssssssesesa 0 | e 0 | e 0
13, Subtotal (LINES 11 throUGh 12)......cuveerrerrrerereeeeinreesseeeseessseeeseessessssssssssssssssssssssssssssssesss | sessmesssssssssssssmssssnees 706,591,807 | vvooveerneerreerenens 2,008,627,877 | ..vveoverrrereereenns 2,318,958,458
14, DEPOSIt-tyPE COMIACES.......ovevveiciiieicieis ettt | stassesssssstessessssensansnes 113,715,663 | oo 114,325,695 | oo 122,021,737
15, Total (LINES 13 @NG 14)....c.corvvrreerecereiereceieee et seees st sessssssssnessensens | avesessssessassssesssneees 820,307,470 | oo 2,122,953,572 | ..oovvverrreiin 2,440,980,195
DETAILS OF WRITE-INS
00T, ooeeeereerseees s eees s es ettt et | eetseesssenns st ettt O L0 0
1002, oottt | eriseest e O OO LU RN 0
1003, oottt Rttt nnnis | eetseess ettt ettt O SR L0 TN 0
1098. Summary of remaining write-ins for Line 10 from oVerflow PAGE.........cvverrrrininrneirininns | ceereiressnsieieesssssssessssessssessssenans 0 | e [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNe 10 @DOVE).......ucurverimererernirissesssensnsssssenssenses | eresseessssnsssessssssssssessssssssnesssssenc 0 | e 0 | e 0
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

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

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

Sunrise Captive Re, LLC (Sunrise), a wholly owned subsidiary of ONLIC, is an Ohio domiciled special purpose financial captive insurance company formed
during the first quarter of 2019. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Ohio Insurance Department, Sunrise has applied a

prescribed practice that decreased the subsidiary's valuation by $93,619,364 and increased the admitted deferred tax assets by $4,778,235.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed by the State of Ohio are shown below:

| SSAP# | FISPage | FiSLine# | September 30,2019 | December 31,2018
NET INCOME
(1) OHIO NATIONAL LIFE INSURANCE COMPANY Company
state basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $  (221,608,758) |$ (55,420,091)
(2) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
0 0
(3) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
0 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX $  (221,608,758) |$ (55,420,091)
SURPLUS
(5) OHIO NATIONAL LIFE INSURANCE COMPANY Company
state basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX |$  1,061,771,338 |$ 1,019,073,090
(6) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
Subsidiary Valuation - Sunrise Re Captive, LLC (93,619,364) 0
Subsidiary Valuation - Sunrise Re Captive, LLC impact on
DTA admittance 4,778,235 0
(7) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
0 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX $ 1,150,612,467 |$ 1,019,073,090

C.  Accounting Policy

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

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

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

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

securities.

D. Going Concern

After evaluating the entity’s ability to continue as a going concern, management was not aware of any conditions or events which raised substantial doubts
concerning the entity’s ability to continue as a going concern as of the date of the filing of this statement.

Note 2 - Accounting Changes and Correction of Errors

The Company's September 30, 2019 financial statements reflect a prior period adjustment relating to the recording of GIC immediate annuity reserves. As of
December 31, 2018, reserves were understated by $1,830,904. As a result, surplus was overstated by $1,446,414. The events contributing to the adjustment

impact surplus as follows:

Increase in aggregate reserves for life and accident and health contracts (P4, L19, C1)

Federal and foreign income taxes incurred (excluding taxes on capital gains) (P4, L32, C1)

Decrease in surplus (P4, L53, C1)
Note 3 — Business Combinations and Goodwill
No significant changes
Note 4 - Discontinued Operations

No significant changes
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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.

OTTI Recognized - NONE

(3) Recognized OTTI securities - NONE
(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earmnings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):
a.  The aggregate amount of unrealized losses: 1. Lessthan 12 Months $ 63,329
2. 12 Months or Longer $ 508,322
b.  The aggregate related fair value of securities with unrealized losses: 1. Lessthan 12 Months $ 23,517,374
2. 12 Months or Longer $ 69,179,886
(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 |$ 172,626,478 |
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

I Reverse Repurchase Agreements Transactions Accounted for as a Sale - NONE

M. Working Capital Finance Investments - NONE

N. Offsetting and Netting of Assets and Liabilities - NONE

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

Note 7 — Investment Income

No significant changes

Note 8 — Derivative Instruments

H. (1) Total Premium Costs for Contracts - NONE
(2) Derivative Fair Value with  |Derivative Fair Value Excluding
Undiscounted Future Premium Premium Commitments Impact of Future Settled
Commitments (Reported on DB) Premiums
a. |Prior Year $ 115,755,029 |$ 57,533,549 |$ 170,922,160
b. |Current Period $ 76,635,830 |$ (15,319,835) |$ 60,465,650

Note 9 — Income Taxes

No significant changes
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Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A

C.

Nature of the Relationship Involved

Effective April 1, 2019, the Company recaptured the following riders reinsured by Sycamore Re., Ltd (SYRE), an affiliated special purpose financial captive life

insurance company:

e  QGuaranteed Lifetime Withdrawal Benefits (GLWB) along with any Guaranteed Minimum Death Benefits (GMDB) which are a part of a GLWB or that
could only be purchased alongside a GLWB issued by the Company.

e  Guaranteed Principal Protection (GPP) embedded in any GLWB.

e  The excess or retained claims arising from the Guaranteed Minimum Income Benefit (GMIB) and First Dollar optional GMDB coverage between the
Company and Chubb Tempest Life Re.

e  GMIB riders along with any Annual Reset Death Benefit (ARDBR) that could only be purchased alongside a GMIB rider issued by the Company from
April 1, 2008 through April 30, 2010.

e Al GPP’s not embedded in any GLWB rider.

The variable annuity rider business written by a U.S. domestic affiliate, National Security Life and Annuity Company which is reinsured by the Company and
then retroceded to Sycamore Re., Ltd, was not recaptured. The Ohio Department of Insurance approved this transaction on January 9, 2019 and SYRE's
regulator, the Cayman Islands Monetary Authority, approved this transaction on February 18, 2019.

The impact of the recapture is shown below:

Release of ceded reserves $ 462,217,074
Recapture fee received $ 462,216,405
Release of voluntary reserve $ 99,516,464

Also effective April 1, 2019, all variable annuity riders written by the Company and the death benefits built into the base contract were ceded to Sunrise on a
100% coinsurance basis. The riders included under this reinsurance agreement include:

e  GLWB along with any GMDB which are a part of a GLWB or that could only be purchased alongside a GLWB issued by the Company.

Guaranteed Principal Protection (GPP) embedded in any GLWB.

The excess or retained claims arising from the GMIB and First Dollar optional GMDB coverage between the Company and Chubb Tempest Life Re.

GMIB riders along with any ARDBR that could only be purchased alongside a GMIB rider issued by ONLIC from April 1, 2008 through April 30, 2010.
All GPP’s not embedded in any GLWB rider.

The Ohio Department of Insurance approved this transaction on January 11, 2019. Amounts transferred to Sunrise under this agreement on April 1 included
the following:

Premiums ceded - reinsurance $ 747,950,018
Premiums ceded — derivative funds withheld $ 12,278,598
Reserves ceded $ 481,500,818

During the second quarter of 2019, the Company made a capital contribution of $57,154,350 to Sunrise.

Transactions

The Company's investment income reflects dividends from its wholly owned subsidiaries, Ohio National Investments, Inc., of $5,250,000 and Ohio National
Life Assurance Corporation of $6,000,000 for the period ended September 30, 2019.

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

September 30, 2019

Dividends declared and unpaid (P3, L23,C1) $ 0
Dividends paid in cash (P5, L16.5, C1) 55,000,000
Dividends declared and unpaid (prior year) (P3, L23, C2) 0
Dividends to stockholders (P4, L52, C1) $ 55,000,000

Dollar Amounts of Transactions
Please refer to Note 10(A)
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F. Material Management or Service Contracts and Cost-Sharing Arrangements

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. ("ONMH") and most of its direct and indirect subsidiaries whereby ONLIC
shall maintain a cash pooling agreement. It is ONLIC's duty to maintain sufficient funds to meet the reasonable needs of each party on demand. ONLIC must
account for the balances of each party daily. Such funds are deemed to be held in escrow by ONLIC for the other parties (e.g. ONLA). Settlement is made
daily for each party's needs from or to the concentration account. It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term
highly liquid investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or charge interest on
any negative balances. The parties agree to indemnify one another for any losses of any nature relating to a party's breach of its duties under the terms of the
agreement. At September 30, 2019, ONLIC held the following balances for the participating entities in Page 3 Line 24.04 payable to parent, subsidiaries and
affiliates in the general account as of the quarterly statement:

September 30, 2019

Ohio National Life Assurance Corporation $ 47 441 117
Ohio National Financial Services 13,983,898
Sycamore Re, Ltd 29,494,646
Ohio National Investments, Inc. 5,807,577
Montgomery Re, Inc. 5,196,737
Ohio National Mutual Holdings, Inc. 827,622
ONFlight Inc. 159,199
Kenwood Re, Inc 6,600,398
Sunrise Captive Re, LLC 58,305,687
OnTech, LLC 2,846,708
Financial Way Realty, Inc 942,359
ON Foreign Holdings, LLC (9,241,231)
Camargo Re Captive, Inc. 7,601,130
Fiduciary Capital Management, Inc. 300,963
Total $170,266,810

Note 11 — Debt

B. FHLB (Federal Home Loan Bank) Agreements
(1) Information on the Nature of the Agreement

The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, and by purchasing FHLB stock, the
Company can enter into deposit contracts. The Company had outstanding deposit contracts of $350,000,000 as of September 30, 2019 and December
31, 2018, respectively. The table below indicates the amount of FHLB of Cincinnati stock purchased, collateral pledged, and additional funding capacity
available related to the agreement with FHLB of Cincinnati.

(2) FHLB Capital Stock

a. Aggregate Totals

1. Current Year to Date

1 2 3

Total General Separate

2+3 Account Accounts
(@) Membership Stock — Class A $ 0% 0% 0
(b) Membership Stock — Class B 30,000,000 30,000,000 0
(c) Activity Stock 11,552,300 11,552,300 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (atb+c+d) $ 41,552,300 |$ 41,552,300 |$ 0
(f)  Actual or estimated borrowing capacity as

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

Total General Separate

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

determined by the insurer $ 577,615,000 XXX XXX
b.  Membership Stock (Class A and B) Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year to
Membership Date Total Not Eligible for Less than 6 Months to Less 1to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3to 5 Years
1. Class A $ 0% 01$ 0 $
2. Class B $ 30,000,000 |$ 30,000,000 |$ 0 $
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(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) $ 393,899,548 |$ 377,815,573 |$ 350,000,000
2. Current Year to Date General Account
Total Collateral Pledged $ 393,899,548 |$ 377,815,573 |$ 350,000,000
3. Current Year to Date Separate Accounts
Total Collateral Pledged $ 0% 0% 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 399,898,836 |$ 401,075,444 |$ 350,000,000
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) $ 400,133,845 |$ 400,031,749 |$ 350,000,000
2. Current Year to Date General Account
Total Collateral Pledged $ 400,133,845 |$ 400,031,749 |$ 350,000,000
3. Current Year to Date Separate Accounts
Total Collateral Pledged $ 01$ 01$ 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 404,638,117 |$ 408,075,273 |$ 350,000,000
(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
(a) Debt $ 0% 0 0 XXX
(b) Funding Agreements 350,000,000 350,000,000 0% 350,000,009
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) |$ 350,000,000 |$ 350,000,000 0]% 350,000,009
2. Prior Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ 01$ 0 0 XXX
(b) Funding Agreements 350,000,000 350,000,000 0% 349,999,998
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) |$ 350,000,000 |$ 350,000,000 0% 349,999,998
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 350,000,000 350,000,000 0
3. Other 0 0 0
4. Aggregate Total (Lines 1+2+3) $ 350,000,000 |$ 350,000,000 ($ 0

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
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Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A Defined Benefit Plan
(4) Components of Net Periodic Benefit Cost
Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
Current Year to Current Year to Current Year to
Date 2018 Date 2018 Date 2018
a.  Service cost $ 1,317,000 |$ 2.412,000 |$ 21,000 |$ 43,000 0 |$
b. Interest cost 2,920,000 3,994,000 213,000 261,000 0
Expected return on plan
assets (2,676,000) (4,726,000) 0 0 0
d.  Transition asset or
obligation 0 0 0 0 0
e. Gains and losses 2,360,000 3,274,000 101,000 57,000 0
f. Prior service cost or
credit 31,000 153,000 (23,000) (13,000) 0
g.  Gain or loss recognized
due to a settlement
curtailment 0 0 0 0 0
h.  Total net periodic
benefit cost $ 3,952,000 |$ 5,107,000 |$ 312,000 |$ 348,000 0 |$

Note 13 - Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations

No significant changes

Note 14 - Liabilities, Contingencies and Assessments

No significant changes

Note 15 - Leases

No significant changes

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

No significant changes

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B. )

Servicing Assets and Servicing Liabilities - NONE

(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales - NONE

C. Wash Sales - NONE

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans

No significant changes

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

No significant changes
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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 $ 299,187,520 |$ 0|$ 0($ 123,850,034 |$ 423,037,554
Short-Term 0 45,389,477 0 0 45,389,477
Securities lending collateral 0 172,632,403 0 0 172,632,403
Bonds - Industrial and Misc 0 171,297 0 0 171,297
Common stock - Industrial and Misc 0 41,894,754 0 0 41,894,754
Equity put options 0 18,555 0 0 18,555
Equity call Options 0 40,447,344 0 0 40,447,344
Options on swaps 0 75,874,624 0 0 75,874,624
Swaps 0 1,416,800 0 0 1,416,800
Futures contracts 2,322,236 0 0 0 2,322,236
Separate account assets 18,811,509,557 0 0 0 18,811,509,557
Total $19,113,019,313 |$ 377,845,254 |$ 0§ 123,850,034 |$19,614,714,601
Liabilities at Fair Value
Equity put options $ 0 |$ 15,319,835 |$ 0[$ 0 [$ 15319,835
Futures contracts 1,372,871 0 0 0 1,372,871
Total $ 1,372,871 [$ 15,319,835 |$ 0]$ 0 |$ 16,692,706

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

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

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

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

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

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

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

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

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

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

E.

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
Derivatives - The Company enters into long term investments comprised of equity futures, currency futures, equity index put options, equity index call options,
equity swaps and interest rate swaptions to economically hedge liabilities embedded in certain variable annuity and fixed indexed annuity products. The equity
futures and currency futures are exchange traded derivatives and the fair value is based on an active market quotation. The Company has classified the fair
values of the exchange traded derivatives as Level 1. The equity index put options, equity index call options, equity swaps and interest rate swaptions are
valued using pricing models with inputs that are observable in the market or can be derived principally from or corroborated by observable market data. These

derivative assets are classified as Level 2 assets.

Fair Value Level

Not Practicable

Net Asset (Carrying
Type of Financial Instrument | Aggregate Fair Value| Admitted Assets (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Bonds $ 5489671781 |§ 5173,057,692 |$ 15,649,799 |$5,465,893,546 |$ 8,128,436 |$ 0% 0
Cash & cash equivalents $ 423,037,554 |$ 423,037,544 |$ 299,187,520 |$ 0% 0 |$ 123,850,034 |$ 0
Short-term $ 45,389,477 |$ 45,367,360 |$ 0($ 45389477 |$ 01$ 0% 0
Common stock non-affilate  |$ 41,894,754 |$ 41,894,754 |$ 0% 41,894,754 |$ 01$ 0% 0
Preferred stock $ 6,782,477 |$ 6,169,599 ($ 0($ 6,782,477 |$ 01$ 0|3 0
Mortgage Loan $ 894,877,912 |$ 900,062,963 |$ 01$ 0 |$ 894,877,912 |$ 0/$ 0
Securities lending collateral  |$ 172,632,403 |$ 172,632,403 |$ 01$ 172,632,403 |$ 01$ 01$% 0
Derivatives- equity put options|$ 18,555 |$ 18,555 |$ 0% 18,555 |$ 0|($ 019 0
Derivatives- equity put options|$ (15,319,835) |$ (15,319,835)|$ 0% (15,319,835) |$ 01$ 0% 0
Derivatives- options on swaps |$ 75,874,624 |$ 75,874,624 |$ 0% 75874624 |$ 01$ 0% 0
Derivatives- call options $ 40,447,344 |$ 40,447,344 |$ 01|$ 40447344 |$ 0[$ 0% 0
Derivatives- swaps $ 1,416,800 |$ 1,416,800 |$ 0|$ 1,416,800 |$ 01$ 0% 0
Derivatives- futures contracts |$ 2,322,236 |$ 2,322,236 |$ 2,322,236 |$ 0 ($ 01$ 01$ 0
Derivatives- futures contracts |$ (1,372,871) |$ (1,372,871)|$ (1,372,871)|$ 0 |($ 01$ 019 0
Separate account assets $ 18,811,509,557 |$ 18,811,509,557 |$ 18,811,509,557 |$ 0 |$ 01$ 08 0
Separate account liabilites  |$ (18,811,509,557) |$ (18,811,509,557)|%(18,811,509,557)|$ 0 |$ 01$ 0% 0

Not Practicable to Estimate Fair Value - NONE

NAV Practical Expedient Investments - NONE

Note 21 — Other Items

No significant changes

Note 22 - Events Subsequent

No significant changes
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Note 23 — Reinsurance

Effective July 1, 2019, the Company entered into a reinsurance agreement to coinsure 100% of its retained inforce Bank Owned Life Insurance (BOLI) and Single
Premium Deferred Annuity (SPDA) blocks of business with a third party reinsurer licensed as an authorized reinsurer in the State of Ohio. The following is a summary of
the initial impact of the reinsurance agreement:

Assets (000’s Omitted)

Bonds $ (1,554,453)
Cash, cash equivalents and short-term investments 1,926
Common stocks, affiliates (ONLAC subsidiary surplus) 26,942
Investment income due and accrued (16,199)
Current federal and foreign income tax recoverable and interest thereon (41,553)
Net deferred tax asset 11.824
Total Impact on Assets $ (1,571,513)

Liabilities, Capital and Surplus

Aggregate reserve for life contracts $ (1,651,944)
Interest maintenance reserves (10,195)
Unassigned funds (surplus) 90,626
Total Impact on Liabilities, Capital and Surplus $ (1,571,513)
Summary of Operations

Premiums and annuity considerations for life and accident and health contracts $ (1,695,017)
Increase in aggregate reserves for life and accident and health contracts (1,651,944)
Aggregate write-ins for deductions — (pre-tax gain on transaction) (109.,964)
Net gain on reinsurance transaction, pre-tax 66,891
Net realized capital gains (losses) less capital gains tax (187)
Federal and foreign income taxes incurred 14,844
Net income impact before recognition of deferred gain 51,860

Deferral of Reinsurance Gain:

Premiums and annuity considerations for life and accident and health contracts 1,695,017
Commissions and expense allowances on reinsurance ceded 14,047
Increase in aggregate reserves for life and accident and health contracts 1,651,944
Aggregate write-ins for deductions (IMR release) 109,964
Tax Impact of Transaction Recognized In Net Income $ (984)

Capital and Surplus Account

Net income ($984)
Change in net unrealized capital gains (losses) (ONLAC subsidiary surplus) 26,942
Change in net deferred income tax (2,344)
Change in non-admitted assets 14,167
Deferred reinsurance gain 52,844
Total Impact on Capital and Surplus $ 90,625

The deferred reinsurance gain will be amortized into income as profits on the reinsured blocks emerge.

E. Reinsurance of variable annuity contracts/certificates with an affiliated captive reinsurer
As described in Note 10, the Company cedes variable annuity riders and the death benefits built into the base contracts to Sunrise on a 100% coinsurance
basis. At June 30, 2019, Sunrise held assumed reserves of $665,935,746 related to these contracts. Sunrise retrocedes on a 100% coinsurance basis the
excess or retained claims arising from the GMIB and First Dollar optional GMDB coverage between ONLIC and Chubb Tempest Life Re and GMIB riders along
with any Annual Reset Death Benefit (ARDBR) that could be purchased alongside a GMIB rider issued by ONLIC from April 1, 2008 through April 30, 2010 to
SYRE. At June 30, 2019, Sunrise ceded reserves of $463,564,579 to SYRE related to these contracts. Sunrise applies a prescribed practice that allows it to
carry its reserve obligations utilizing a reserve methodology that is approved by the Ohio Department of Insurance. Refer to Note 1 for the impact to the

Company’s capital and surplus as a result of the application of this prescribed practice.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

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

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A Change in Incurred Losses and Loss Adjustment Expenses
Reserves and Loss Adjustment Expenses as of December 31, 2018 were $10,499,494. As of September 30, 2019, $1,735,507 has been paid for incurred
claims and claim adjustment expenses attributable to insured events of prior years. Reserves and Loss Adjustment Expenses remaining for prior years are
now $9,249,608. 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
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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]



Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 20,999,787
INVESTMENT

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

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

14.2 If yes, please complete the following:

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

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 361,443,562 419,154,848

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 0 0

14.26 All Other 0 162,099,816

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 361,443,562 $ 581,254,664

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

If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 172,626,478
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 172,632,404
16.3 Total payable for securities lending reported on the liability page: $ 172,632,403
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

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

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

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

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

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

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

securities"].

1

Name of Firm or Individual

2
Affiliation

Paul Gerard

Tim Biggs

Philip Byrde

Gary Rodmaker

Annette Teders

Jeffrey Weisman

Nick Trivett
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] Nof ]

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

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

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:

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

20. 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? Yes[ ] No[X]
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
11

1.5
1.6

3.1
3.2
33
34

4.1

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

Long-term mortgages in good standing Amount
1A FaIM MOMGAQES. ....oeo et s bbb bbb bbb bbb bbb bbb e e bbb bbbttt sttt G 0
I T 10 = T (0PTSRS G 0

1.13  Commercial mortgages. 900,062,963

1.14  Total mortgages in good standing 900,062,963

Long-term mortgages in good standing with restructured terms

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

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

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

1.43  Commercial mortgages.

1.44  Total mortgages in process of foreclosure.... G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..ooiiiieieiieiecsss ettt G 900,062,963
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

18T FaIM MOMGATES. . ..cvevuiveviiectetet ettt ettt bbb s e bbbt st b s b bbb s et et s e s b b s R b s e s b b e R bt s bbb e A e b s e s b bR b bbb s R bt b a et bR b s bt aebns

1,62 RESIABNHAI MOMGAGES. ... vreeeceeireireereeereteee ettt ettt et s s b8 E bR E eS8 £ 85 £ 248 E S8R R 828R bbb bbbt ren

1.63  Commercial mortgages.....

1.64  Total mortgages foreclosed and transferred to real estate
Operating Percentages:
2.1 A&H loss percent

2.2 A&H cost containment percent

2.3 A&H expense percent eXCluding COSt CONTAINMENT EXPENSES. .......cuiuiueiriiiieiseireieitieie sttt ess st et sse b s s s s s s s st ee s s b e s s ee s b s b s s s s s st et et eksstessessnsansassessntantes et s senas 15.8
Do you act as a custodian for NEaIth SAVINGS GCCOUNTS?.............wu ittt sttt et s et f e st nen Yes[ | No[X]
If yes, please provide the amount of custodial funds held as of the reporting Aate............c.ccuiiiieiiiicrce e bbb ns G 0
Do you act as an administrator for health SAVINGS GCCOUNES?...........cccviuiiiiecicisieic ettt ettt bbbttt Yes[ | No[X]
If yes, please provide the balance of the funds administered as of the rePOItiNG AAtE...........c.evrruriririnrr st sres G 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?..........ccceveverieevieieee e Yes[X] No[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

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

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

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

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ | No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

Date Qutstanding Lien Amount
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating
Life & Annuity - Affiliates
[16481......| 83-2532656......... | 04/01/2019] Sunrise Captive Re, LLC......ooovssesrssssssessssseesesssce |OH.o |OTHI.....oo. | AuthoriZed. oo | 0o Lo \
Life & Annuity - Non-Affiliates
93572......|43-1235868......... |07/01/2019 | RGA REINSUIANCE COMPANY.........o.ococseser Ivo.......|co....... | Authorized....... | ......0...... | \
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1o AIBDAMA. ...ttt AL|..... [ I 7,407,284 X , A84 ] 9,285,245 | ......cvevene 2,080
2. Alaska..... VAK L..|.
3. Arizona.... LAZ L.
4, ATKANSAS......c.cveeieereeeereiseeee s AR [ i 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......ccccovveneee. LFL L.
11, GBOIGIA...eveeieceeeeieeeseeeiseeesee e esiesesessesssssssssssessssssesen OA | o, L.
12. OO OO OO OO O OTRTURTORTURTURTRRTORPRRTON o | POV L.
13, 1dAN0.....ciciceeseese s D | e L.
14, TNOIS....ouveeveeeveiieiieiieessieeiesiesiesiessessessesssenssessesssessenssenne L | e L.
15, INAIANA......ieieeieeeeeeessssssssssssssnsssssessnseen 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. Maine...... ME[...... L.
21.  Maryland......... MD...... L.
22.  Massachusetts.... WMA]..... L..[.
23.  Michigan..... WM L.
24.  Minnesota... MNJ...... L.
25.  Mississippi... .MS|..... L..|[.
26, MISSOUM....cuvecveieieiceie ettt MO]|..... L.
27, MONEANA.......ceiiieice e MT]...... L..|.
28, NEDrasKa........ccoorierrerriireireeieeee ettt NE[...... L.
29. Nevada........ NV L..|.
30. New Hampshire.. NH]...... L.
31, New Jersey..... NI L..[.
32.  New Mexico NM]...... L.
33.  New York.... NY ... N...
34.  North Carolina. .NC{...... L.
35, NOMh DAKOtA......coovecerieireieeireiseee st ND|...... L.
36, ON0..cucuciiercice s OH]...... L.
37, OKIANOMA......ooeiecerieecieese ettt OK]...... L.
38.  Oregon........ .OR]J...... L.
39. Pennsylvania... LPA|...... L.
40. Rhode Island.. LRI L..|.
41, South CaroliNa.........c.cceeeieeriesiieiesie e SCl...... L.
42, SOUth DAKOLA.......oveeeeriieririeieiissss et ensneaes SD|...... L.
43. Tennessee...... JIN L..J......12,540,318 |...
44,  Texas...... JIX e Lo|.nnn39,307,489 | ...
45,  Utah........ WU L. 6,562,168
46, VEIMONL. ..ottt VT|...... L.
AT, VIFQINIA...ceeeeeirieieiseieie sttt nnns VA[...... L.
48.  Washington. WA ... L.
49, WeSt VIrgiNia......coveveerirereiieeeiseieeseiseiseseesessssese s sssssnsennes WV ... L. .
50. Wisconsin.... LW L. 1,832,817 |.
51.  Wyoming......... WY ... L..|. 14,550 |.
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 LOT 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 @NNUILIES..........ccvvrereeirreeee e XXX,
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 1,007,730 | ...........7,883,335 | ..c0e0.e0.e 219,485 | o0 | 9,110,550 | cooevereererernd 0
94.  Aggregate other amounts not allocable by State o XXX | s 3,596,106 | ..
95.  Totals (Direct BUSINESS).......crvvurvereereerereirneenes e[ XXX 561,457,804 |... s
96. Plus Reinsurance Assumed w XXX e 76,500,731 |.........2,251,580 [ v |0 o 78,752,311 | oo 0
97.  Totals (All BUSINESS).......corverieiieieeiireiiseeiesiesissiesiessssessesssians XXX s 637,958,535 912, ,813,950 |......87,432,609 |......... 796,117,713 | ..113,715,663
98.  Less Reinsurance Ceded.........commiirierinerieriesiesienienienines XXX 253,747,093 415474953 |.........4,449,646 | ... | oo 673,671,692 | ...ooovvininnne 0
99. Totals (All Business) less Reinsurance Ceded............cccoovveriunnce. XXX 384,211,442 | ..... (353,562,335) ........... 4,364,304 |....... 87,432,609 |......... 122,446,021 | ..113,715,663
DETAILS OF WRITE-INS
58001, Other @lIEN.......cvvevveieeieeiieireiie e ssenees XXX s 132,785 0
0
0
. Summary of remaining write-ins for line 58 from overflow page.....[..XXX.. .0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX 0
9401. Dividends accums used to purchase paid-up additions.................. . 0
9402. Dividends accums used to shorten endow or prem pay.. 0
0403, oo 0
9498. Summary of remaining write-ins for line 94 from overflow page..... [.XXX.. 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX.. 0

(@)  Active Status Count
51 R - Registered - Non-domiciled RRGs 0
0 Q - Qualified - Qualified or accredited reinsurer............c.ccoveveenn. 0
N - None of the above - Not allowed to write business in the state 6
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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

All subsidiaries are 100% owned except as noted

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

1
Ohio National Financial Services, Inc. (ONFS)

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

4 The Chio Mational Life Insurance Company
Sycamore Re, Ltd (SYRE) Financial Way Realty, Inc. . (ONLI) Fiduciary Capital Management, Inc. Princeton Captive Re, Inc.
(Insurer — Cayman Islands) ONTech, LLC. (ONTE) (FWRI) ON Flight, Inc. (ONFL) (Insurer — OH) (FCMI) (PRIN)
All No. AA-0056843 FEI No. 46-5464819 FEI No. 26-4812790 EEENGE IR FEI No. 31-0397080 FEI No. 06-1187459 FEI No. 822868171
\_ MAIC Group Code 0704
I Montgomery Re, Inc. (MONT) ; s ; "
- N (Captive Insurer — VIT) Ohio National Life Assurance Corporation (ONLA) "\
. . FEI No. 26-3791519 (Insurer — OH)
ON Foreign Holdings, LLC (ONFH) NAIC No. 13575 FEl 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)
Coqperatief UA (ONIH) \_ MAIC Group Code 0704 Y, FEl No. 13-2740556 \
{(Holding Company — Dutch) . NAIC No. 85472 K%ponsored mutual funds
J (~ Camargo Re Captive, Inc. (CMGO) ) e b Obec Nafiornad
I (Captive Insurer — OH) MNAIC Group Code 0704 / av\g'ztemeris <
Vs ~ FEI No. 47-4249160 ~ Aot
OMN Netherlands Holdings B.V. (ONNH) k NA|3|A{|3?0E§-C1§C?SS?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 Chio National Seguros de Vida S.A. O.N. International do Brasil ' ™
\ ) (ONSP) Participacdes Ltda. (OHIO) The O.N. Equity Sales Company (ONES)
I ~ (Insurance Company - Peru) (Holding Company - Brazil) FEI No. 31-0742113
Ohio National Sudamerica S.A. 203 omer of Centaure-ON — Bzl Lo, \ )
(ONSA)
{Holding Company — Chile) )
' - |
Riw e (E‘gﬁ;:?)s LS Ohio National Insurance Agency, Inc. (ONIA) G Imesticnt (I'gagliqg)ement Company Ohio National Insurance Agency of
{Insurance Company - Chile) y FEI No. 32-0071428 FEI No. 31-0784369 Aabama, . [OREGEL)

FEI No. 63-1202147




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULEY
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 8 9 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

€L0

Ownership,
Board of
Directors,

0704 | Ohio National Mutual Holdings, Inc.......... (S 31-1614095.. | ............ 0| oo (0] IO Ohio National Mutual Holdings, Inc.........c.c........ OH............ UIP....oonenee. Management ~ |........ 0.000 | 1o s | ceeees N....... [ -

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.......... [ 31-1614097.. | cceveean (0] I {1 ] O Ohio National Financial Sevices, Inc.................. OH............ UIP..oviiee Ohio National Mutual Holdings, Inc.................. Management ....100.000 |Ohio National Mutual Holdings, Inc.............. | ...... [\ (S

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.......... (VR AA-0056843. | ............ (0] I (1] O Sycamore Re, Ltd........ccoeveieverceriecvecienne CYM.......... A Ohio National Financial Services, Inc............... Management ....100.000 |Ohio National Mutual Holdings, Inc.............. | ...... N....... 0..coae.

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.......... [ 46-3873878.. | ............ (0] I {1 ] O Ohio National Foreign Holdings, LLC................. DE.....cc... NIA....coine Sycamore Re LTD.....c.cvvvrverereiereieiseienienns Management ....100.000 |Ohio National Mutual Holdings, Inc.............. | ...... N..oooe. 0.

Ownership,
Board of
Ohio National International Holdings Directors,
0704 | Ohio National Mutual Holdings, Inc.......... (S [ SRR ISR 0 e () Cooperatief U.A. NLD........... NIA............... Ohio National Foreign Holdings, LLC............... Management ....100.000 |Ohio National Mutual Holdings, Inc.............. | ...... N....... 0.

Ownership,
Board of
Ohio National International Holdings Directors,
0704 | Ohio National Mutual Holdings, Inc.......... [ 0o | e (0] I {1 [ O ON Netherlands Holdings B.V..........cccccocuviunen NLD........... NIA...cciee Cooperatief U.A. Management ....100.000 |Ohio National Mutual Holdings, Inc.............. | ...... N....... 0.

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.......... [ R 31-1702660.. | ............ (0] (0 O ON Global Holdings, SMLLC...........ccccovvvrerrnne. DE............. NIA....ccooe. ON Netherlands Holdings B.V..........cccceevue.. Management ....100.000 |Ohio National Mutual Holdings, Inc.............. | ...... N....... [

Ownership,
Board of
Directors,
Management ....100.000 | Ohio National Mutual Holdings, Inc.............. | ...... N...cce. [

0704 | Ohio National Mutual Holdings, Inc.......... (S [0[RPSO IS 0 [ oo (0] IO Ohio National Sudamerica S.A..........cccocoveneunnee CHL........... NIA .. ON Global Holding, SMLLC

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.......... (S 0o | e 0 e () R Ohio National Seguros de Vida SAA................... CHL........... NIA.......cc.c.... Ohio National Sudamerica SAA............c.ccceuu.... Management ....100.000 | Ohio National Mutual Holdings, Inc.............. | ...... N....... 0.




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE 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)

8

Names of
Parent, Subsidiaries
or Affiliates

9

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)

If Control is
Ownership
Provide
Percentage

4

Ultimate Controlling
Entity(ies)/Person(s)

15

Isan
SCA
Filing
Required?
(YIN)

16

L'€LO

0704

0704

0704

0704

0704

0704

0704

0704

Ohio National Mutual Holdings, Inc.

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc.

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc.

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc.

Ohio National Mutual Holdings, Inc.

67172...

89206...

85472...

13575...

06-1187459..

82-2868171..

31-0397080..

31-0962495..

13-2740556..

26-3791519..

Ohio National Seguros de Vida SA..................

O.N. International do Brasil Participaces Ltda..

Fiduciary Capital Management, InC....................

Princeton Captive Re, INC.........ccccocvvvveverrirerne.

The Ohio National Life Insurance Company......

Ohio National Life Assurance Corporation.........

National Security Life and Annuity Company.....

Montgomery Re, INC........cccovevevveerericeicrnans

ON Netherlands Holdings B.V...........cccvvunne.

ON Netherlands Holdings B.V.........ccccccovieneenee

Ohio National Financial Services, Inc...............

Ohio National Financial Services, Inc...............

Ohio National Financial Services, Inc...............

The Ohio National Life Insurance Company....

The Ohio National Life Insurance Company....

The Ohio National Life Insurance Company....

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

....100.000

...100.000

...100.000

....100.000

....100.000

....100.000

...100.000

....100.000

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

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

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

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

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

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

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

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




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULEY
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 8 9 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) *

AR 41 V)

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.......... 15363... | 80-0955278.. | ............ (0] I {1 O Kenwood Re, INC......ovvveveiieicree s AV P A, The Ohio National Life Insurance Company.... | Management ....100.000 |Ohio National Mutual Holdings, Inc.............. | c..... [\ (S

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.......... 15855... |47-4249160.. | ............ (01N R (0] IO Camargo Re Captive, INC......covvververrieinrneinns OH............ A, The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, Inc.............. | ...... |\ [

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.......... 16481... | 83-2532656.. | ............ (0] I {1 O Sunrise Captive Re, LLC.......cocevevervivirereirnins OH............ A, The Ohio National Life Insurance Company.... | Management ....100.000 |Ohio National Mutual Holdings, Inc.............. | ... [\ 0.

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.......... (VS 31-1454693.. | ............ (0] {1 O Ohio National Investments, InC.........c..ccccrvuneenee OH............ NIA oo The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, InC........c...... | ...... Yo (I

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.......... [V 31-1454699.. | ............ (0] I {1 O Ohio National Equities, INC.........ccccccvvereirirrrnnn. OH............ NIA...coinee The Ohio National Life Insurance Company.... | Management ....100.000 |Ohio National Mutual Holdings, Inc.......cc.cc.. | coove. Yo 0.

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.......... [ S 31-0742113.. | .o (0] I {1 The O.N. Equity Sales Company........c..cccreven OH............ NIA .o The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, InC........cc.c... | ce.... Yo (IS

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.......... (VR 32-0071428.. | ............ (0] I (1] O Ohio National Insurance Agency, Inc................. OH............ NIA...ccoiee The O.N. Equity Sales Company..................... Management ....100.000 |Ohio National Mutual Holdings, Inc.............. | ...... N....... 0.

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.......... (S 31-0784369.. | ............ 0 i () R O.N. Investment Management Company........... OH............ NIA.......cc...... The O.N. Equity Sales Company..................... Management ....100.000 |Ohio National Mutual Holdings, Inc.............. | ...... N....... 0.

Ownership,
Board of
Ohio National Insurance Agency of Alabama, Directors,
0704 | Ohio National Mutual Holdings, Inc.......... (S 63-1202147.. | ... 0] oo (0] IO Inc. AL....cccoeeeee NIA..cconn. The O.N. Equity Sales Company...........cc.co..... Management ....100.000 | Ohio National Mutual Holdings, Inc.............. | ...... N...coo. [ -




€€Lo

Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULEY
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 8 9 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
Directors,
0704 | Ohio National Mutual Holdings, Inc.......... [V 31-1684349.. | ............ (0] I {1 O ON Flight, INC...ovvviieiereeieeesceeseseens OH............ NIA ..o Ohio National Financial Services, Inc............... Management ....100.000 |Ohio National Mutual Holdings, Inc.............. | c..... [\ (S

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.......... (- 26-4812790.. | ............ (01N R (0] IO Financial Way Realty, INC.........ccccoouvurerivrininne OH............ NIA oo Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, Inc.............. | ...... |\ [

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.......... [ 46-5464819.. | ............ (0] I {1 O ON Tech, LLC....coveeeeeeeeeees s [] S NIA..coinne Ohio National Financial Services, Inc............... Management ....100.000 |Ohio National Mutual Holdings, Inc.............. | ... [\ 0.




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

explanation following the interrogatory questions.

Response
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:

T 000000 0 AL O o A0 000000 5 RO OO
* 6 7172 20194 900000 3 = * 6 7172 2 0194470000 3 =
T 00 AR RO LA T 00 A0 R0 IR 0O
* 6 717 2 2 0193650000 3 = * 6 717 2 2 01 94480000 3 =
T 00 A0 00 IR LA AL T 000 A0 L EARR LA v
* 6 71722 0194450000 3 = * 6 71722 01944 90000 3 =
T 00 AL AR LA AL o AT 000000 OO
* 6 717 2 20194460000 3 = * 6 71 7220197000000 3 =

Q14



Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. State taxes recoverable....
2505. Gooduwill
2506. Pension fee income recoverable
2507. NSCC deposit
2508. Prepaid expenses......

.105,000

2509. Surplus note issuance costs.. ..63,228 0
2597. Summary of remaining write-ins for Line 25 168,228 1,111,840
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
2704, IMR QQJUSHMENL. ..ottt s sttt ss st ntensansnnns | seesssessessentaneas 393,599 | v (0 0
2797.  Summary of remaining Write-inS fOr LINE 27........iiuiueiisieiseiersieanesssssss s ssessss s nssns s sess s e es st ssssssssnssnssssssssessensss | sossessssessassasenns 393,599 | i {01 0
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
5304.  Prior Period @dUSIMENL..........c.cvuiviieieiee ettt bbbttt saenaes | seessensnsansans (1,446,414) | ooveverern (874,903)| ....cvvrreve (1,063,344)
5397.  Summary of remaining Write-iNS fOr LINE 53........ciueieriiieieieiisieseiseissiessesssesessssessesssesssassesssssssesssssssessessssessessessnsassens | sasssssssassesses (1,446,414) | c.coovvevenen. (874,903) | ...oovvvernnn (1,063,344)

Q15




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........ccveieeieieeecieeiesite ettt esss ettt sstes s bes s ssanes | sesesessssessessssssssssssnsasees 26,406,596 | ......coovererririreririennes 24,850,979
2. Cost of acquired:
2.1 Actual COSt at tiMe Of ACGUISIION. .......creurerirererrerirrississeseee ettt st et s s st s st ensanssnsss | Sressesssssnssessassnsssssessessanssnssessansanes 0
2.2 Additional investment made after acquisition. .191,550
3. Current year Change iN BNCUMDIANCES............c.ccueveicurieeieeiees ettt st s sttt b st s e s s s sssssssesssssssassesnsans | seesissesssssssssessssassessessssasses e sessesens 0
4. Total gain (loss) on disposals............ .0
5. Deduct amounts received on disposals.............ccceereerieereininn .0
6. Total foreign exchange change in book/adjusted CaITYING VAIUE.............ccccovicviiieeieirice ettt | sisssebsssssesesssse et s s s s bes s b ssens 0
7. Deduct current year's other-than-temporary impairment FECOGNIZEM.............coiuieviiieeieeieieee sttt eses | seevssese s s ssa st b st s s sans 0
8. Deduct CUIrent YEar's AEPIrECIAtION. ..o ettt s et s s s et essesnts | fnssesssssssssssessssnsessnssnsessensnes 768,670 | oo 990,647
9. Book/adjusted carrying value at end of current period (LINes 142+3+4-5+8-7-8).........cccccvrererierieierisiesessesessensessssenss | cevsesessssesesssssssesssssssenns 25,829,476 | ..coovverereeeereeis 26,406,596
10.  Deduct total NONAAMItEEA AMOUNTS..........ccciieueiicieiiice ettt ea s s bt se b st et s ssesesnsesesssnse | 4ssesesessesessssssesansnsesessnsesesansetennsens 0 | oo 0
11. Statement value at end of current period (Line 9 MINUS LINE 10).......cuivereiieierieriiresiersiesseesssssssessesssssssessessssassessssassesssssssanss | sressessssassesssssssessassssassans 25,829,476 | ..ooovvviivreereeeis 26,406,596
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHiOr YEAI ..ot | coreeversssessesssese s 859,830,166 | ...covovrevrrereriieireiens 804,802,022
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIEION............cceveiiieisicteee ettt s s s nes | srebessetesesissesesnseses s eee
2.2 Additional investment made after aCQUISIION. ...........ccccviveieiiiccese et bees | sessessesissesses b s s es s
3. Capitalized deferred iNtErESt @NA ONET...........cveieiierieie ettt sttt ettt st ensns | sbsessessessessessans e s e st essensanssessententans
4. Accrual of discount...........ccoeveeererriiriiennes
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals..................
7. Deduct amounts received 0N diSPOSAIS..........c.euierireeriereinreinieneineseereesessseeseinnens
8. Deduct amortization of premium and mortgage interest points and commitment fees..........
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment recognized.............cceeveenivenivcceiesee e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | oovovvrericiircrcscienians
12, TOtal VaAIUGLION GIOWANCE. .........oeveeieieireieieie ettt s st s e n s en s s sntens | £rebssssssensessssansessnssnsessessnsassensnssnnns
13, SUbtotal (LINE 11 PIUS LINE 12)...euvuiveieiiieiiiieieisetete ettt st bbbt ensenns | asebsessssesssssssassessntansenas
14. Deduct total NONAAMItEEA AMOUNTS..........ccciiiuiiicieiriees ettt b e s ettt se bt e s s sssesessnsesessese | sssesessssesessssasesessssesessnsesessnserensene
15. Statement value at end of current period (LiNe 13 MINUS LINE 14).....c.iiiiiiiieiisiiseisiisissesisissiesessssessessssssssssesssssssessessnsenss | sressessssessessssassessssassenas
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAI.........cvveierririrrineisieissiesissisesess st sssssssssessesssssssssessessassssssnssens | ssessssssssssssessssssssessansanes 76,569,917 | oo 75,000,000
2. Cost of acquired:
2.1 Actual cost at iMme Of ACQUISIION. ........veurvrririereeieiiecire ettt ss st
2.2 Additional investment made after aCQUISIEION............cccicuiiiieieiice et
3. Capitalized deferred iNtereSt aNd ONET............c.oriieirre ettt
4. 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+6-7-8+9-10).........ccccvrerereerereriniiesiesessesessesenes | seevesissesessessseessssessenes 242,105,648 | ..o 76,569,917
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 mMINUS LINE 12).......ccueveiiuiierisiiiiisieieisiesiesesesssessssssssssssssssssssssesssssnss | ssssesssssssesssssssessssnsenes 242,105,648 | ..o 76,569,917
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEA ..o essesesees | eereressessesesssssesseeees 7,436,284,874 | ..o 6,335,622,909
2. Cost of bonds and stocks aCqUIrEd...........ccueevrieieienisieesee s ..601,808,750 2,022,636,073
3. ACCTUAL OF QISCOUN....... ettt ettt en et ssens | ae8essasssnssessansanssneessensenens 2,803,046 3,703,642
4. Unrealized valuation increase (decrease). ....56,646,041 4,460,972
5. Total gain (I0SS) ON QISPOSAIS.........c.evivereeiiieiieiciis ettt bbbt bbb s s s s s sse s s ssesntas | evsesassessesssssssesssssnseneas 132,361,527 ...3,827,703
6. Deduct consideration for bonds and stocks disposed of... ...2,582,500,696 ...928,396,620
7. Deduct amortization of premium.... ...6,123,425 | .. ...1,673,961
8. Total foreign exchange change in book/adjusted carrying value... 10r(396,900) | vvorereeeer e (378,000)
9. Deduct current year's other-than-temporary impairment FeCOGNIZE..........couveieiiurieieieese st ssesssiens | vnsessessssesses st s sssesans 121187 | o 1,552,334
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fEes...........ovwrerrrrirenrrrinns | cesresreisrsmssessessesnessesseseees 514,861 | o 4,034,490
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10).........cccrerirrierienieiiesieessenessienns | seresssissenssnsesesees 5,640,276,892 | ..oovviverereieiieins 7,436,284,874
12. Deduct total NONAAMItIEA AMOUNLS............cciuiieeiciciiei ettt ettt bbb st snsessesss | ssebssssssesssssssesses st esses et sntesessnsenaans 0 | e 0
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.ieieiiieieiisiisisieisissieseessisssessssssssssesssssnsssssssssessessssenss | srassessssessessssssessasanes 5,640,276,892 | ..ooiviiieieiieas 7,436,284,874




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

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC T ():euvvrereeereereereieeseieesessrseeee st ss st esesnens | senssesseenessssesneens 4,155,185,217 | .ovvevvercririeenns 165,864,439 | ..o 1,048,768,499 | ......coovvrvvverreeinns (5,630,307) | evoveerrreerirnnes 4,355,969,994 | ....covviviririininns 4,155,185,217 | .ovvvereiririieins 3,266,650,850 | ..o 4,396,167,887
NAIC 2 ():euvvereereeeiseiecseieesesssseeseses ettt ss st etensens | sesssesseenssssseseens 2,368,004,376 | ...coovvrrreeiriinennns 260,749,456 | .....ovevrririenns 818,833,759 | ..o (2,411,309) 2,423,123,428 | ..o 2,368,004,376 | ...oovverirrrieirnne 1,807,508,764 | ...ccovvvvrrrrerrene 2,460,039,491
NAIC 3 ()- v vvereeerrereieireeeeieeseeeiee sttt ssss s sssessessssensens | suessssesseenssnssesnnens 139,237,109 | ..ovoveieeereeereeeeeeeeeene [V [ 21,886,344 | ..o (2,181,367) | .evveerereirirereen 135,605,475 | ..ooovovrereirireieins 139,237,109 | oo 115,169,398 | ..ooovvvevreriienns 134,065,066
NAIC 4 ().t essnsens | sebestessesssessessessnenes 18,387,023 | .oveveeeireieeereieereeeeiseieneas [0 [P 105,384 | oo (2,942,334) | ..oovrrreinn 20,164,495 | ...ovoveireine 18,387,023 | oo 15,339,305 | oo 22,977,504
NAIC B (): v vttt ssnsns | eesessessssessessessnsesseens L (X (O [P 24,313 | e 11,135,550 | oo 4473304 | oo 4,276,512 | oo 15,387,749 | oo 4,494,745
NAIC B (). v vvereerrereeeieereiseieessseeseeseiseseesssssse st essesssssssesesensens | snsssssssssssssassessssssasseeas 382,998 | .o O 704,662 | oo 690,641 | .o 793,680 | oo 382,998 | .o 368,977 | v 397,923
TOtAl BONAS......ovveccrrescriesessssesses s sssne s ssssesssnssensssssnnnes | senesssssnnsssessesnas 6,685,473,235 | ..oovovicirerniriii 426,613,895 | ...ooovrreiicriiniens 1,890,322,961 | ..oovoirrneriiriininens (1,339,126) 6,940,130,376 | ...ovvrrericriic 6,685,473,235 | ...ovvireiicriiciens 5,220,425,043 | ...cooviriiicriininns 7,018,142,616
PREFERRED STOCK
NAIC Tttt | sreses st R (R (OO (R (R R (R 0
NAIC 2.ttt | sresssieene s 8,096,234 | ...oourvvirririreriiie 2,533,605 | ..o, 9,460,240 | ...oovvvverrriierieeennieneiinaes 0 | oo 8,096,234 | ...oourvvirririreriiien 8,096,234 | ...oourvviririreriiiens 1,169,599 | cvvvvrcrriierriiieens 13,292,234
10, NAIC 3ottt enssts | nesesissens st 5,000,000 | ...ovoreeermrrnrmreeineennseseeenaes (R R (0 IO 5,000,000 | .vooourevereririreienn 5,000,000 | ..voourevermrrirnreien 5,000,000 | c.voouuerermenirireeennaes 5,000,000
1.
12, INAIC Bttt ent | e R R R OO (OO (R (R 0
130 INAIC Bttt st | e 0 [ 0 [ e 0 [ 0 [ 0 [ e 0 [ s 0 [ s 0
14, Total Preferred SIOCK..........ociuriiieiiinieiseeeseeeseieesssinies | oresnissesessnesssssneees 13,096,234 | ..o 2,533,605 | .o 9,460,240 | ..o 0 [ 13,096,234 | ..o 13,096,234 | ..o 6,169,599 | ..o 18,292,234
15.  Total Bonds and Preferred SEOCK. ... .o | sersessnsssessenensens 6,698,569,469 | ....oviriiiiiiinas 429,147,500 | ..o 1,899,783,201 | ...oviviriiiiciiinns (1,339,126) | ..vovverieriirenininad 6,953,226,610 | ..ovovovriiinnnnad 6,698,569,469 | .....coviiiiiiienns 5,226,594,642 | ..o 7,036,434,850

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....36,456,203; NAIC 2§.....10,911,156; NAIC 3§............ 0; NAIC4S... 0; NAIC5S........ 0; NAICBS........... 0.




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999........cvvrrrirrieiieereeeinees | e 45,367,358 | ....coocvvrrrrenne 0,00 SN PO 45,379,108 | ..ooovvvvrerrceeiens (7Y 4 161,912
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAI..........ciuiviieieieteie ettt senas | esssessesssesses s bs st sssesssssnsesses s 0 | e 20,000,000
2. Cost 0f Short-term INVESIMENS ACAUITED. .........cveveeicreieicteee ettt sae st s st s besasssssans | seesssssssssssssnsessessnsesses e senes 47,380,111 | oo 0
3. ACCIUAN OF GISCOUNT.......oeoiiiiii s | bbbttt 1,689 | oo 0
4. Unrealized valuation INCIEASE (JECTEASE). .......vuururrrrrererreeeseeeseseeseesessssaseesessessssesessessessssssessessasssssessessessasssessessassnssnssnss | ssessssssssmssessssnsssessessssssssessessnsnnssens 0 [ oo 0
5. Total gain (I0SS) ON QISPOSAIS........c.eureeireiriieiieieiiieieieissieie et s ettt s s bbb st essessntes | Sbsesessessessssessesnnsanses e senses e bsnsessessnsnd 0 | e 0
6. Deduct consideration reCeIVEd ON dISPOSAIS.............cviuiuieeiiiriieieiseieie ettt bbb bbb st banas | saessesssessessssesses b s s s b saes 2,000,000 | .ooorvereeereeeeeee e 20,000,000
7. Deduct amortization Of PIEMIUM...........ccuivevieiieicsees ettt b st s bbb s s s s ss s b st st sessebanes | suessessssessesnsnsessessssansessssssenees T4A41 | oo 0
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ...........vuiururreiurirerieieeseeeeeseeeee s seesesenes | sesessssesssesssssssessesssssssssssessessssssssnssenes 0 | e e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMITIEd @MOUNLS..........ccuueiuuiiiiii ittt | ettt ettt 0 [ o 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuiueieereiresieissessesssessessssesssssssssssssssssssenssssssssessanssns | ssssssssssssssssssssssessasssnsssesas 45,367,359 | oo 0

QSI103




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

10.

1.

31

32

33
4.1
42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year)

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 949,365
3.14 Section 1, Column 18, PriOr YEAI.........ccvvvvererrrierreireiesiersesesseseseens 4,039,749 (3,090,384) (3,090,384)
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.............cccoocvuee.e. 949,365
3.24 Section 1, Column 19, Prior YEar.........cc.everveerereriesiseieiessessesienns 4,039,749 (3,090,383) (3,090,383)
Subtotal (Line 3.1 minus Line 3.2).....
Cumulative variation margin on terminated contracts during the Year............cccccceveeviveevceevieeeenens (20,334,252)
Less:
4.21 Amount used to adjust basis of hedged item...........c..cocvvrrrvrnrnnnes 0

422 AMOUNE TECOGNIZEU. ..o rrereerersessessessrssessessessreseesessrsen (20,334,252) (20,334,252)

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

100,158,656

24,702,731

3,641,479

(67,064,690)

(40,602,412)

0

0

396,900

102,437,488

0

102,437,488

4,039,749

(3,090,384)

0

0

949,365

0

949,365
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Sch.DB-Pt.C-Sn. 1
NONE

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

QSI05, QSI06



Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4. ..ottt ettt b st bttt ses e 102,437,488
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............c.cccoceeeieveeenierernerrerennen. 949,365
3. TOMAI (LINE 1 PIUS LINE 2).....veieeereireieeeeseieis st tsses ettt s s8££ 88245842 E 428828 E 842 £ s8££ 8 £ £ E bbbttt 103,386,853
4. PartD, SECHOn 1, COIUMN B........oiiuiiiiiiiie st 120,079,558
5. PartD, SECHON 1, COIUMN B.......ooveviriciices ettt bbb s bbb bbbt (16,692,704)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cucvuiiiiiriieiiiisiieieiseiese ittt sttt s b8t bbb s b bR bbb bbb bbbt (1)
Fair Value Check
7. Part A, SECtON 1, COIUMN 6. 102,437,488
8. Part B, SECHON 1, COIUMN 13.....uioiceieces ettt ettt et s ettt s bt s b nans 949,365
9. TOLAI (LINE 7 PIUS LINE 8)....vureueririeieseeie ettt st ess sttt s8££ 8 2 E £ s8££k E Rt 103,386,853
10. Part D, SECHON 1, COIUMN ...ttt ettt a st e et ae e e et st ssant st s s sees s snsetessssnesssnantasanenen 120,079,558
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 (16,692,704)
12, Total (Line 9 MIinUS LiNe 10 MINUS LINE 11).....cueiueiiteiieicieiieie ettt st 88t bbb st s bbbt e (1)

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27 102,723
14, Part B, SECtion 1, COIUMN 20..........cuiiiiiiiiriiini i 7,499,884
15, Part D, SECHON 1, COIUMN 11 ..ottt 7,602,607
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 September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOF YEAN........vururirrierireieirsesressiseessressssissssessssssssssesessesssssnes | ssessssssssnssessssssssessassasssnssnses 112,628,030 | ..o 81,114,726
2. Cost of cash eQUIVAIENS ACQUITE............c.euieieeiereieeseieee ettt ss s sses s bensenes | oebessesssssssesssssssesses s sasses e sares 717,730,821 | oo 2,145,107,328
3. ACCIUAL OF ISCOUNL. ... vevoereeciseesecet ettt sttt | ehbseebs st st sttt 291,210 | v 1,400,448
4. Unrealized valuation INCEASE (HECIEASE)..........ciueieiciiieieieisiieie sttt sttt b s s ssess | sbestesssstes e bt e s sse s s s ss s s st bbb s bees 0 | e 0
5. Total Gain (I0SS) ON QISPOSAIS........c.vuevrieiieiieiiieieisiesse ettt bbbt et s bt es s essessesnsans | sebessessssessesssssssassesssantes e bensessessnsensassesned 0 | oo 0
6. Deduct consideration received 0N ISPOSAIS............cccouieviiiriieiieciee ettt ss s ssaens | sesissesesssseses s s ss s ss e b 704,787,208 | ..o, 2,114,994 471
7. Deduct amortization Of PIEMIUM..........c.vuueririrrireirnririeissesesses ettt st et ss st st sses st | essssssssssessessansnssessanssssessessensnens 12,860 | oo s 0
8. Total foreign exchange change in book/ adjusted CarrYiNg VAIUE...........ccruueierirrirririreireersieeiesiss e ssssissesesses | seesessesssssssssesssssssssesessesssssessessesssssseseses 0 | oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............ururerurirrieeieeireiere e seeeeseesees | seesessensssessss e sns s es st sns e enes 0 ] et 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccceuerrerrierierieeieiieinin | cvrrerieiiesesesessesessesessesenas 125,849,993 | ..o 112,628,030
11. Deduct total NON@dMItIEd @MOUNTS...........ccuuiiiiiiiiici e | bbbt bbb 0 | o 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).........ccciiiiiiiieiiiieiieeeeeseessesveieseiessnens | coreresieessesssscresssessesesssesessnans 125,849,993 | ..o 112,628,030

QSI108
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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

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

NONE
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SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

2030

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
0326088......... TUCSON. ...ttt AZ 07/2312019.... | cevvverrerrecenrrennrenen 700 | e, 2,000,000 | cooooverrirreeei s (1 [ 2,885,000
0426093......... BENTON. oottt AR. 07/31/2019.... | cevvvevrerrsenerenneeen b 27T | e, 4,300,000 | .oovorrereeieeeen e (1 R 9,400,000
04260%......... JONESBORO........ovumiiuiinrirsiseeseisse st AR. 07/31/2019.... 2,530,000 | coooorirrireeee s (1 5,700,000
0426095......... SPRINGDALE..........cuuitiuiiieiieete ittt AR. 07/31/2019.... 2,950,000 | covouverrieeeereer s (1 R 6,800,000
042609......... FAYETTEVILLE AR. 07/31/2019.... | covvvevrerrecnrrenneen b 27T | e 5,375,000 | cooouverrirrireeienieierieerenienes (U I 13,000,000
0426097......... FORT SMITH. ..ottt AR. 07/31/2019.... 2,950,000 | cooooveniirieeree s (1 R 5,700,000
1026102......... NAPLES....... oottt FL... 09/05/2019.... 1,500,000 | .oouvvenririerieeieeieesenieeiee (U I 13,800,000
1026108......... LARGO. ...t FL... 09/2712019.... | covevvverrrerrncirennnnee 180 [ s 002:16,200,000 | .vooeeniniie e 0 [ e 39,100,000
1326091......... CALDWELL. ...ttt ID 07/30/2019.... 2,625,000 | coooovirrireeei s (U [T 4,350,000
3926101......... PITTSBURGH.........ctuuiiuiitiiiie ittt PA 08/28/2019.... 3,325,000 | covoovenriirieireei s (1 R 5,525,000
4326090......... COLUMBIA. ...ttt TN s 07/30/2019.... | ceveevererirerencennneen D15 [ e 20218,000,000 | .vooeeeiierierieeienie (U [ 30,200,000
4426105......... SAN ANTONIO. ...t X 09/18/2019.... 1,750,000 | ..o (U PR 5,000,000
4426107......... BOERNE. ...ttt X 09/24/2019.... 1,920,000 | oo [ R 4,970,000
0599999. Total - Mortgages in Good Standing - Commercial MOrGages = All OHNET. ...kt sebbess st bbbt | cisnes XXX oo [ XXX s | s 165,425,000 [ .o 0 [ i 146,430,000
0899999. Total - MOrtgages iN GOOA SEANGING. ...ttt ettt ses s e st seeses e see et e es e eeE e s ee e st 428 e e e e s sesee s e eeeeE st eesee e s eneeeeantees | fessssssssesassessnsnsessessessnsansessessnssnsensessnns | cossea XXX...o.o 1..65,425,000 | ..o [0 RN 146,430,000
3399999, TOLAl MOIGAGES. . ... cvvevveeeeirtieiseiserisi et b bbbt b et Shiebaee ettt | enia XXX....... 185,425,000 | ceovovieciieee e 0 [ oo 146,430,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
0525471 SAN DIEGO.....coiririierniieiersisiesie s (67 URURRIRN IR 10/28/2010.... | 09/26/2019.... | evorvrrrrrrerrae 451,458 (VI TN 0 0 [ e 0 0 [0 | i 313,702 | v 313,702 [ oo 0 0 0
0525689....... DINUBA......coooerieerrieererinns CA .107/10/2014..... | 07/19/2019.... | .. .996,624 O IR 0 (1 0 0 ...787,854 L T8T,854 | 0 0 0
1325086.......c0ccerverreierciin POCATELLO......ovverviieireriniinns Do .107/30/2004.... | 08/08/2019.... | .. ..94,009 0 [ oo 0 0 [ e 0 0 1,745 | 0 0 0
4325078....... BRISTOL. ..o N .| 06/04/2004.... | 07/01/2019.... | c.covvvvvoerrracs 140,613 [ I 0 0 0 | oo | 20,350 | ... 20,350 | .vrreeirerienienns 0 0 0
4425876 HOUSTON X .112/22/2016.... | 07/12/2019.... 2,488,677 0 0 0 2,334,723 | .o 0 0 0
5025087....... OSHKOSH......coonieiiriiriseriniinnns Wi .1 08/11/2004.... | 07/01/2019.... 2,331,078 O 0 0 0 |0 | 002,131,084 [ v 2,131,084 | .o 0 0 0
0199999. Total - Mortgages Closed by REPAYMENL...........vuuiiuuiiiiiiiei it bbbt 6,502,459 0 ] 0 (I 0 0] a0 [ 5,699,458 | ... 5,599,458 | ..o 0 0 0
Mortgages With Partial Repayments
0024739....... CHILLUM. ....coovivririrrinnns MDD | e 08/18/1997.... [ ovvevrrriererinns 1,441,725 (VI RN 0 0 [ s 0 (VI RN 0 0. 86,268 | ....coovrririeicinns 0 0 0
0024876... ..| INDEPENDENCE..... [ - .1 11/29/1999.... .230,853 LU I 0 0 0 58,343 | ..o 0 0 0
0024944 .. |HEMPSTEAD.......c.cocovvrirrrinns NY .| 10/04/2002.. .596,373 0 0 0 34,312 | 0 0 0
0024953... | TROUTVILLE. ... VA o |« .| 11/08/2002.... 682,680 LU IR 0 0 0 40,277 | oo 0 0 0
0024957......coevvvmerirereneeires [ BOYLSTON ..o MA....ccoones .| 11/26/2002.... 1,249,332 O IR 0 0 0 93,896 | ..ot 0 0 0
0024958 JOGDEN. ..ot uT .| 11/26/2002.. 1,338,740 0 0 0 28,528 | ..vvoeirerieeiinns 0 0 0
0024965... ..| CALUMET CITY...ocoovvinrririrns IL .112/19/2002.... 842,751 O IR 0 0 0 . 46,325 | ..o 0 0 0
0024966..........c.cevmrireirerinna AMARILLO......cooviierieireeicenne L. ST D 12119/2002.... | coooverereririns 1,439,706 LU [N 0 (V1 ST 0 (U IR (V1 O (11 79,733 | oo 0 0 0
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0024970 ... |BEVERLY HILLS..... CA.oovveves [ v 12/23/2002.... | . 2,346,479 O IR 0 [V [ 0 0 .0 .0 0
0024971. ...| VISALIA..... . CA .| 12/23/2002... 2,143,798 [0 IO 0 (U 0 0 0 .0 0
0125516 we [HUNTSVILLE. ...t AL o | v 07/20/2011.... | . 1,710,209 (O 0 [V [P 0 0 .0 .0 0
0125539 +. [TUSCALOOSAL........ccovvvvrinniicrrerinrisniicsnisssississsnnsenns | Al | e 11/30/2011.... | 1,583,485 LU IO 0 LV O 0 0 .0 .0 0
0125617 e |GREENVILLE..........ovoviverirerncencnineinerreninenneninssnissenenes | Al | v 05/02/2013.... | . ...883,845 (O 0 (V18 O 0 0 .0 .0 0
0125814 v | BIRMINGHAM........ooevorinrrinrierineinnennseinserseesienesnennsnnsens | Al | e 01/29/2016.... | . 2,696,491 [0 IO 0 LV O 0 0 .0 .0 0
0125841. ... | BRMINGHAM . .1 07/08/2016... 4,601,409 (O 0 (V1N O 0 0 0 .0 0
0325410..... TUCSON.......oivirininninniienssiesississisessisssiessniensenns | A | e 08/29/2008.... | . 2,361,757 0 | oo 0 L) 0 0 .0 .0 0
0325424..... TUCSON......oeviiiirieirnerisnieeenissesssnssssssensensssesssssonnes | Auveiiiesiinees | cveveens 10/30/2008.... | . 1,761,314 (O 0 (V1N O 0 0 0 .0 (01 0
0325559..... PHOENIX.....ooiiieinniieieninnisnnicssisesesssisssssisssssninns | A i v 05/22/2012.... | . ...620,980 [V IO 0 () 0 0 0. 23,529 .0 0 [ oo 0
0325730..... TUCSON......oivireririeiserisriessenissesssnssssssensessssesssesenees | Auveiiiesenees | cveveens 12/22/2014.... | . 2,438,587 O IR 0 (01 0 0 0. 26,037 .0 (01 0
032579%..... TUCSON.......oiviririinrisniieniseienissisnisnisssisesesesensenns | A | e 10/29/2015.... | . 5,999,211 (U IR 0 (V1 O 0 (O PPN | N IO (V10 I 62,247 .0 [V R 0
0325808..... TEMPE.......ooioeveeeeeeeceeeeeeeeseessiessseesnseessssnessssesssesssensees | AZvevieviinee | covveinns 12/23/2015.... 2,277,790 O I 0 (01 O 0 (0 TN 1 N ISR (11 I 15,764 .0 (01 0
0325813..... TUCSON......oiviriirinninniieniseienissisniississsiesssesensenns | A | e 01/19/2016.... | . 1,969,409 (U IO 0 0 [ e 0 0 | e [ (V10 I 31,780 .0 (V1 0
0325939..... TUSCON......iviriririeinerisrienenissesssessssssensessssesssesones | Auveiiieseinees | coeveens 08/30/2017.... | . 1,123,697 (O 0 (01N 0 0 0 ... 9,797 .0 (01 0
0325955..... PHOENIX. ....ocoorivriinrineiineiseisnsinsssssiesessenssssissssssssnseens | Ao v 11/09/2017.... | . 2,189,029 O IR 0 () 0 0 0 ... 29,138 .0 0 | oo 0
0325987..... PHOENIX......cooieerimerierienerseessssssenieniesesseesssnessenssesssssnes | Ao [ v 03/29/2018.... | . . 4,258,084 (O 0 (010 O 0 (0 IR RPN N ISR (V10 I 41,844 .0 (01 0
0326000..........ccceerrirriiriinnns ORO VALLEY.....covvimrimmrinrineeisessinnsissssssesssesssssssensenes | Ao [ v 05/23/2018.... | cooovrvriirrirs 3,289,064 (U IO 0 (V1 ST 0 (0 IO PRTRPRON N OO (11 18,703 .0 (11 OO 0
0326069..... TUCSON......ovriierrieirerienineesensseessensssssensensssssssssenees | Auieiiieseinens | coeveens 04/22/2019.... | . 0 (O 0 (1N O 0 (0 TR 1 N ISR (V1 I 11,474 .0 (01 0
0326073..... MAUMELLE..........oooovveeeeeeeneeeeresseesiieseesesesnsesssesssensens | ARuceieicecis [ e 05/02/2019.... | . 0 0 | oo 0 () 0 0 0. 23,837 .0 (11 0
0326083........ccomermrirerierinnns MESA.......... NAZ i | 06/21/2019.... | . 0 [V I 0 (V1 ST 0 (0 TR OPOOON 1 B ISR (V1 I 17,212 .0 (V1 0
0326088..... TUCSON.....oiviiiininieisicie s [V AR B 07/23/2019.... | . . 0 0 | oo 0 () O 0 0 0 ... 5,037 .0 0 | oo 0
0425874...... SPRINGDALE...........oeveriereririreenns 12 SR D 12/21/2016... | oo 3,687,622 LU IO 0 (V1 ST 0 (U IR (V1 S (V1 I 76,583 .0 (V1 R 0
0426093..... BENTON......ovviririciniireiins L2 O B 07/31/2019.... | . 0 [V IR 0 (1 0 (0 T TRPPOOON | N IO 0 | oo 14,372 .0 (V1 0
0426094........coonverrrierieiin JONESBORO.......oorvmmrinrireeseiseiseisssssesssssesessssssenssenes 12 SR D 07/31/2019.... | . 0 L1 I 0 (V1 S 0 0 0. 8,457 .0 (11 0
0426095 <. | SPRINGDALE...........oovvrrinrieiirieinns AR [ 07/31/2019.... | . 0 (O 0 () O 0 0 0 ... 9,861 .0 (V1 0
0426096 ... |FAYETTEVILLE et 12 S D 07/31/2019.... | . 0 [ I 0 (1N 0 (0 IO OOPORON 1 B IO (11 I 17,966 .0 (01 0
0426097......oveovviirieiierii FORT SMITH....vviiiieiieniierieriseiiesies AR s | e 07/31/2019.... 0 (O 0 [V [P 0 0 0 ... 9,861 .0 (V1 0
0524998 wo [SANTA ROSA. .....oovvriiririseiiniis CA.oovvvees [ 05/15/2003.... | . ...678,205 (O 0 (1N 0 0 0 ... 5,739 .0 (01 0
0525147 o [TEMECULA......coooiririnienieeiienes CA.oovveves [ v 06/15/2005.... | . ..515,216 (O 0 [V [ 0 0 .0 (V1 0
0525175...ccoveerereinerieiins HAYWARD CA oo [ 09/30/2005.... | . ...403,049 (O 0 (1N 0 0 .0 (1 0
0525238..... ONTARIO . CA.oovvvevvs [ v 05/25/2006.... | . . ...444 207 (O 0 [V [P 0 0 .0 (V1 0
0525346..... (610 CA.oovvnees [ 09/14/2007..... | cevoerererrrernens 1,275,668 (U I 0 (V1 O 0 0 .0 (11 0
0525441.....oovvriirinciieii MONTEREY PARK s CA.oovvvevvs [ v 12/29/2009.... | . 2,431,249 O ISR 0 [V [P 0 0 .0 (V1 0
0525471..... SAN DIEGO.......ooomirerrierrerrerieenae CA.ovvvvnes [ 10/28/2010.... | . ...451,458 LI I 0 (V1 0 0 .0 (V1 0
0525498.........cmvverriririreris COSTAMESA......otiiririerireeiresiee e CA.oovvvevves [ v 04/26/2011.... | . 2,337,165 O IR 0 [V [ 0 0 .0 (V1 0
0525527..... GLENDALE..........coovveerrerrrerienna. CA oo [ 09/28/2011.... | 1,245,709 [ I I 0 (V1 0 0 .0 (V1 0
0525530 wo | YUCCA VALLEY....ccoovrmrrirarirnrnnne CA.ovvvenes [ v 10/18/2011.... | 1,701,940 (O 0 [V 0 0 .0 0
0525557. ... |HUNTINGTON BEACH s CA .1 05/17/2012... 5,098,775 [ I 0 (V1 0 0 .0 0
0525574 ... | BAKERSFIELD...... ] CA i [ 09/25/2012.... | . . 1,156,342 (O 0 [V [P 0 0 .0 0
0525580.....00ccevmerneireriaeriana CAMARILLO......covirrrieerie it CA oo | i 10/23/2012.... | oo 1,635,683 [V [N 0 (V1 ST 0 0 .0 (V1 RO 0
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0525588 ... | BERMUDA DUNES 12/03/2012.... |. 1,006,156 O IR 0 [V [ 0 0 .0 0
0525598. ...| SAN PEDRO .101/29/2013... 2,290,675 [0 IO 0 (U 0 0 .0 0
0525639 ... | CARLSBAD, 08/01/2013.... | . 2,517,181 O IR 0 [V [P 0 0 L0 .0 0
0525661........coorvveieiiciianns SACRAMENTO 11/06/2013.... | 4,936,746 (O 0 LV O 0 (0 IO RRRPOUON o N OO (U I 54,262 .0 0
0525689..... DINUBA 07/10/2014.... | . ...996,624 (O 0 (V18 O 0 0 0. 30,132 .0 0
0525690 ... | CARDIFF BY THE SEA.. 07/15/2014.... | . 3,210,007 [0 IO 0 LV O 0 (0 TOTOTRTRPOUON o N OO (V1 I 35,519 .0 0
0525716. ... | SAN LEANDRO .| 11/10/2014... 2,078,732 O I 0 (V1N O 0 0 0 22,624 .0 0
0525765 ...|DOWNEY.............. 06/10/2015.... | . 4,424,629 0 | i 0 (V1 O 0 (0 TP RPPOUON | N IO 0 | oo 46,600 .0 0
0525790 ... | SEASIDE.............. 09/11/2015.... | . 2,335,704 [V TN 0 (V1 ST 0 0 0. 38,634 .0 (11
0525801 ... |BARSTOW 11/20/2015.... | . 2,677,425 O IO 0 () 0 (0 IO RRRPOON o N OO (V10 I 43,293 .0 0 [ oo
0525811 ...|HOMEWOOD 01/05/2016.... | . 5,045,289 O IR 0 (01 0 0 .0 (01
0525828 ... | SACRAMENTO 04/29/2016.... | . 2,275,179 [0 IO 0 () 0 0 .0 (V1
0525884........ccomevrrincrieiin SCOTTS VALLEY 01/27/2017.... 3,355,117 O I 0 (01 O 0 0 .0 (01
0525895 ... |LOS ANGELES.. 03/22/2017.... | . 1,089,101 (O T 0 0 [ e 0 0 .0 (V1
00525900 re [ONTARIO..c...orrrrinerierrierieeinseesssissniesisssssesssssssssessses | CAuiviiiveiiies | cveviens 04/06/2017.... | . 8,531,974 O IO 0 (01N 0 0 .0 (01
I.|.|0525972 wo [CUPERTINO......ooviviiirinrinricsniseivenssisnsiesnisesiissieeenens | CAuiiiiiciins | v 01/11/2018.... | . 7,059,509 LU IO 0 () 0 0 .0 0 | oo
°0525980 ree [LYNWOOD........cvorerrrerierieererisersnenienesseesssesssssenssessins | CAuiieiiieiiies | veviens 03/08/2018.... | . 2,420,333 O IO 0 (010 O 0 0 .0 (01
N 0525988.........coovvvrrrinne. SAN DIEGO........coomrinrinieirenisrisniessisesisenisseensiessiseses | A | v 04/06/2018.... 7,198,137 (O 0 () 0 0 .0 (V1
i\,0526016 1o |[LOS ALAMITOS.......ovvvrerireirerinernnerinsssnensenessenssssssssnennes | CAuiiciiieiiins | veviens 07/31/2018.... | . 6,120,387 [ I 0 (1N O 0 0 .0 (01
0526021 oo |[LEMON GROVE..........cooovvrmmrrrmnrriinnrrinnnrinsneinsneisnsssnnnnns | CAuieriiieii | v 08/14/2018.... |. 3,760,655 0 | oo 0 () 0 0 .0 (11
0526033 e |OTAY MESA.......cooeiereiineinerssiseesssisssnssssesenenssssensenss | CAuiiiiiieiiins | veviens 11/02/2018.... |. 3,000,000 [ I 0 (1N 0 0 .0 (01 N
0526054 ... |NEWPORT BEACH CA.ovvvcnns [ 02/25/2019.... | . 0 0 | oo 0 () O 0 0 .0 0 | oo
0526086..........cocvvnrirarierrnnns CARLSBAD........ccconuvrrrirnnns CA.oovvenes [ 04/16/2019.... 0 [ I 0 (1N 0 0 .0 (01 N
0625177..... AURORA........oovrinrivniincins CO.vvvvves [ 09/30/2005.... | . 2,091,456 O IO 0 () O 0 0 .0 (V1
0625310.....coucermereirerierinnes COLORADO SPRINGS.......coveeeeveeeeeeeeeeeeeeeeeseeeeeseeeesennee (610 U BTN 03/19/2007.... | . 2,211,589 [ I 0 (1N 0 0 .0 (01
0625990........c0mrvvrririieiiinns LAKEWOOD........ccoounriiriiniiineiirnns COvvvves [ 04/26/2018.... | . 2,111,694 O IO 0 () O 0 0 .0 (V1
0825978..... NEWARK ..o DE...oiovis [ 02/15/2018.... | . 3,856,117 [ I 0 (1N 0 0 .0 (01
OR24396.........ccverrvrirircrirns WHITMORE LAKE.......comiieriierrinnienieseienissisesiessneens Mo [ 08/26/1999.... 1,716,741 O IR 0 [V [P 0 0 .0 LV
0R24431.... cor |WHITMORE LAKE........coueveomreernneeireeesssseesssesessessssesesseees M [ 08/26/1999.... | . ...154,322 [ I 0 (1N 0 0 .0 (01
1025390 .| PENSACOLA BEACH............ FLoiiiieiines [ 04/11/2008.... | . ...703,195 O ISR 0 [V [ 0 0 .0 LV
1025400..... ODESSA......ccconvvines FLoiiiririinee e 06/09/2008.... | . 2,133,788 [ I 0 (1N 0 0 .0 (1
1025520.......comvrieriericiines ORLANDO.......covverirrirerirrirriieiies FLoiiiieiines [ 08/09/2011.....|. 3,074,988 O ISR 0 [V [P 0 0 .0 LV
1025541 ..o JACKSONVILLE........oooveereierensiesieseseesses e FLoiiiririinee e 12/20/2011.... 1,500,975 [ I 0 (1N 0 0 .0 (01N N
1025549..... APOPKA......ooviiriirinsiesierienes FLoiiiieiines [ 03/28/2012.... | ...671,660 O ISR 0 [V [P 0 0 .0 LV
1025653..... TAMPA.......oovvnrienns FLoiriieiinee e 10/11/2013.... | 2,816,594 LI I 0 (V1 0 0 .0 LV TR
1025668..... DESTIN FLoiiiiniiies i 12/16/2013.... | . 1,149,435 O IR 0 [V [ 0 0 .0 LV
1025734..... SANFORD.......ccoomrirrireinerins FLoiriieiinee e 01/06/2015.... | . 2,258,852 [ I I 0 (V1 0 0 .0 LU R
1025748 .| NAPLES. FLoiiiiniiies i 04/14/2015.... | . 4,392,837 O IS 0 [V 0 0 .0 0
1025758. .105/20/2015... ...686,372 (O 0 (V1 0 0 .0 0
1025772 06/30/2015.... | . 1,014,542 (O 0 [V [P 0 0 .0 0
1025777 ... | JACKSONVILLE 07/16/2015.... | . 1,916,729 [ I I 0 (V1 0 0 .0 LU TR
1025800 o | TALLAHASSEE.........cocovtenirinernerinerierieeesenissessensessnnesnes | Flovineiinsiines | v 11119/2015.... | . 2,216,518 O IO 0 (V1 [P 0 0 .0 LV
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1025810..... HALEAH. ... FLoiiiiniiies i 01/06/2016.... | . 5,403,134 O IR 0 [V [ 0 0 .0 0
1025854. ... | CAPE CANAVERAL.........ccccoone.. FL .109/19/2016... 6,818,098 [0 IO 0 (U 0 0 .0 0
1025855 ... | CAPE CANAVERAL.........cccounne. FLoiiiriiines e 09/19/2016.... | . ...328,850 O IR 0 [V [P 0 0 .0 0
1025872 ... | RIVERVIEW L | e 12119/2016.... | . 1,206,707 (O 0 (V1 O 0 0 .0 0
1025880 .| NAPLES FLoriieiinee e 01/18/2017....|. 3,765,182 O IR 0 (V18 O 0 0 L0 .0 0
1025920..... MIAMI FLooiriirirnes i 07/06/2017.... | . 5,822,045 [0 IO 0 LV O 0 (0 TOTOTRTRPOUON o N OO (V1 I 35,366 .0 0
1025925. ... |POMPANO BEACH.... FL .107/13/2017... 1,199,614 O I 0 (V1N O 0 0 0 22,450 .0 0
1025934 ..| PANAMA CITY BEACH.. FLuiiirriiins | e 08/10/2017.... | . 1,536,505 0 | oo 0 L) 0 (0 IO URRPOON 1 N OO (U I 13,431 .0 0
1025935..... WHARTON. ...oocvvrrirririrerieirerienes |\ VOO RN 08/11/2017.... | . 1,467,253 (O 0 (V1N O 0 (0 TR 1 N ISR (V1 I 48,812 .0 (01
1026044..... CORAL GABLE........ovveveereeereereeesesesesseessees s ISP TN 12119/2018.... |. 3,400,000 O IO 0 () 0 0 0. 25,665 .0 0 [ oo
1026084..... PACE.......oieeririrserieiis FLorirreiinee e 06/26/2019.... | . 0 [V IR 0 (V1 SRR 0 0 0. 8,073 .0 (V1 O
1026086..........cooecreerirriires NAPLES.......c.ccouunne T IO 06/27/2019.... | . 0 [0 IO 0 () 0 0 0. 28,283 .0 (V1
11257071 s LAWRENGEVILLE.........c.osveerererirnrnnerreniseerssninersernenennee | GAuiiciiisiiins [ 09/18/2014.... 2,798,910 [V [T 0 (V1 SRR 0 (U IR 0 0. 30,683 .0 (11
1125929..... MACON.......oiiinrinniierinnienienssiessissiesenissssennnnns | O [ 07/20/2017.... | . 1,077,217 O IO 0 0 [ e 0 0 .0 (V1
o 1126014 FORT OGLETHORPE............oocenmirrerierenenienerseesssnnserinenines | GAuiiciiiniins [ 07/31/2018.... | . ...818,224 (O 0 (01N 0 0 .0 (01
m 1126020 e [ROSWELL. ....oiciecsneseiseiiesisssssssssessssisssssensies | GAuiivciiiens | evvis 08/13/2018.... | . 4,547,073 LU IO 0 (V1 ST 0 0 .0 (11 OO
o 1325086 .| POCATELLO....... ceeveerenenn | s 07/30/2004.... | coooovvvriniiens [ v 94,009 (O 0 (010 O 0 0 .0 (01
N 1325109..... IDAHO FALLS.......oovvriinrinriirieenne 105U IO 11/18/2004... | coooveerrirs ...103,672 (U IO 0 (V1 ST 0 0 .0 (11 OO
b 1325752..... MERIDIAN........ovvmrirererieiseriesineeienes 05/01/2015.... | . ...964,811 (O 0 (1N O 0 0 .0 (01
1326091.....couvveins CALDWELL.......... 07/30/2019.... | . 0 0 | oo 0 () 0 0 .0 (11
1425512 ... |WAUKEGAN............ I | s 06/30/2011.... | . 1,440,363 [ I 0 (1N 0 0 .0 (01 N
1425518 .. [WOODRIVER......coooomrieeiineieciessrenris I | s 07/2712011.... | . ...784,588 [V IR 0 (V1 R 0 0 .0 0 | oo
1425562.......covvverierinciinns CHICAGO HEIGHTS.......c.ccouvnnee I | s 06/28/2012.... | cevorererrvrerinns 3,074,427 LU IO 0 (V1 ST 0 0 | o0 [0 | s 74,009 .0 (V1 R
1425589........covvviieriiis BUFFALO GROVE........oiiiriieiieriesieeisssssssisesiseens I | s 12/12/2012.... | . 5,596,346 (U IR 0 (V1 R 0 0 70,664 .0 (V1
1425821..... CHICAGO......coomrereireirneriniis I | s 03/30/2016.... | . 1,123,434 [ I 0 (1N 0 0 17,934 .0 (01
1425882 ...| SCHAUMBURG I | s 01/19/2017.... | . 1,079,466 [V IR 0 (V1 R 0 0 10,246 .0 (V1
1425919 [ NAPERVILLE.......coooiviiiiieieiseiesieseeesssesensssssensenes I | s 06/29/2017.... | . 1,169,808 [V IO 0 (V1 O 0 0 10,342 .0 (V1 O
1425921..... CHICAGO.......ommiviriiriiriieris I | s 07/07/2017.... | covovrrrerins 1,599,433 [V [T 0 (V1 ST 0 LU IO SPORPOUR N IVSPPORPPUORSPUPPORPOOR | B OOOON 39,592 .0 (V1
1425998..... WHEELING.........oovvererreereris oo | e 05/14/2018.... | . 2,936,876 [ I 0 (1N 0 0 | eoeeeeerrcenreenieen0 [0 | e, 32,913 .0 (01
1426056..... WHEELING.........oovvireeieniieriinns oo | v 03/07/2019.... |. 0 (O 0 [V [ 0 (0 IPOOPPOTPOORPORPOROR N EUOUPPURPPORPPORSPORPOON | B OO 7,624 .0 0 | o
1525339 ... | INDIANAPOLIS 08/15/2007.... | . ...908,050 [ I 0 (1N 0 0 [ ooorrereeecieeeeeen0 | o0 [ 25,643 .0 (1
1525470 ... | INDIANAPOLIS 10/28/2010.... | . 1,548,327 O ISR 0 [V [P 0 0 | om0 [0 | s 47,621 .0 L0
1525497 ..o INDIANAPOLIS 04/19/2011.... 1,644,061 [ I 0 (1N 0 0 | eoveeeerrcerreeeieen0 [0 | e 46,317 .0 (01N N
1525500 ... | CARMEL.... 04/28/2011.... | . 1,714,358 (O 0 [V [P 0 0 [0 | evverieeiiiiennn0 [ e, 35,388 .0 LV
1525586 ... |FISHERS... 11/29/2012.... | . 1,029,433 (O 0 (V1 0 0 | om0 [0 | s 13,342 .0 (01
1525593 ... | INDIANAPOLIS 12/21/2012.... | 1,435,165 O IR 0 [V [ 0 0 [0 | o0 [ 32,900 .0 LV
1525642 ..| WEST LAFAYETTE 08/07/2013.... | . 1,193,626 (O 0 (V1 0 0 [ ooereeemecierreeen0 | o0 [ 25,090 .0 LU R
1525663..... FISHERS........cccones 11113/2013.... | . ...961,776 O IS 0 [V 0 0 10,593 .0 0
1525684. ... | INDIANAPOLIS........oevorrirnrrrerieirennns .1 04/29/2014... ...765,750 [ I 0 (V1 0 0 14,643 .0 0
1525791 ... |BROWNSBURG.........cccoomrrurerranns 09/22/2015.... | . 1,115,970 O IR 0 [V [P 0 0 L0 11,621 .0 0
1525829......cvrrerierineiins INDIANAPOLIS.......ovvemerierererrerireenns 05/04/2016.... | ccooneverrvrernns 4,561,965 [V [N 0 (V1 ST 0 LU I (V1 O (V1 47,016 .0 (V1 RO
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1525832 ... | INDIANAPOLIS 06/02/2016.... | . ...962,943 O IR 0 [V [ 0 0 20,907 .0 0
1525837. .| INDIANAPOLIS. .| 06/29/2016... . 2,646,494 [0 IO 0 (U 0 0 50,733 .0 0
1525856..... FISHERS........cccones 09/19/2016.... | . R [P 10,567,237 O IR 0 [V [P 0 0 225,951 .0 0
1525897 ... | INDIANAPOLIS. 03/29/2017.... | . 2,449,637 0 | oo 0 LV O 0 0 .0 0
1525910 ..| CARMEL......... 06/02/2017.... | . ...751,947 (O 0 (V18 O 0 0 .0 .0 0
1525918......ovvieiiencis FORT WAVYNE....... 06/29/2017.... | . 3,729,694 [0 IO 0 LV O 0 0 .0 .0 0
1525930. BATESVILLE .1 07/27/2017... 2,577,580 O I 0 (V1N O 0 0 0 .0 0
1525958..... FT. WAYNE 11116/2017.... | 3,050,962 LU IO 0 (V1 O 0 0 .0 .0 0
1625524........ovvvoeriericeins WEST DES MOINES. 09/26/2011.... | . 1,120,485 (O 0 (V1N O 0 0 .0 .0 (01
1726064..... WITCHITA 04/09/2019.... | . 0 O IO 0 () 0 0 0. 33,107 .0 0 [ oo
1825386 ... |LOUISVILLE........... 03/14/2008.... | . ...948,330 (O 0 (01 0 0 0. 26,603 .0 (01
1825479 .| LOUISVILLE........... 12/14/2010.... | . 2,281,379 [0 IO 0 () 0 0 | coveerreeeriennnen0 [ (U I 84,729 .0 (V1
1825608........covvvmrirerriceinnes LOUISVILLE........... 03/19/2013.... 1,275,342 (O 0 (01 O 0 0 .0 (01
1825624 woo [LEXINGTON....ovvvrririiniinns 05/17/2013.... | . 1,669,006 (U IO 0 0 [ e 0 0 .0 (V1
01825635 ... |LOUISVILLE........... 06/27/2013.... | . 1,404,911 (O 0 (01N 0 0 .0 (01
m 1825709 ... |LEXINGTON 10/10/2014.... | . 1,766,916 (O 0 () 0 0 .0 0 | oo
o 1825723 .| LEXINGTON 12/16/2014.... | . 2,801,300 O IO 0 (010 O 0 0 L0 .0 (01
N 1825793......oicrriiisccniinns RICHMOND 10/01/2015.... | oo 1,492,128 (U IO 0 (V1 ST 0 [V IR (V1 O (11 15,446 .0 (11 OO
:P 1825866 v [LEXINGTON......oovverrireireiinnns 11/21/2016.... | . 4,659,612 (O 0 (1N O 0 0 | eoveeeereenreenieen0 [0 | s 45,382 .0 (01
1825913 ..| CRESTWOOD 06/13/2017.... | . 2,562,355 0 | oo 0 () 0 0 [0 | eiveriiniiienn0 [ e, 23,484 .0 (11
1825956.......ceeveriericeines LOUISVILLE........... 11110/2017.... | . 2,188,999 [ I 0 (1N 0 [0 SRR 4 N OURUORRRORRN B IO 29,144 .0 (01 N
1826051..... HEBRON........ccccceee. 02/20/2019.... | . 0 0 | oo 0 () O 0 0 [0 | cieiiniiienn0 [ s 5,546 .0 0 | oo
1925392....ccveirrerieriinciienes LAFAYETTE 05/01/2008.... | ccoouereerrrnerinns ...609,060 LU IO 0 (V1 ST 0 0 | o0 [0 | s 24,659 .0 (V1 R
1925561..... KENNER 06/11/2012.... | . 2,127,946 O IO 0 () O 0 0 .0 (V1
2025968..... LEWISTON 12/120/2017.... | 1,524,262 (O 0 (1N 0 0 .0 (01
2125451 ...| GAITHERSBURG . 06/10/2010.... | . 2,450,283 O IO 0 (V1 R 0 0 .0 (V1
2125601 .| BETHESDA.......cconvvererrriinnes 01/30/2013.... | . 2,382,552 [V IO 0 (V1 O 0 0 .0 (V1 O
2125731..... FULTON 12/22/2014.... 1,294,048 (O 0 [V [P 0 0 .0 LV
2125769.....coceeerierieiin HYATTSVILLE...... 06/23/2015.... | . 1,455,037 (O 0 (1N 0 0 .0 (01
2125949..... BELTSVILLE 10/13/2017.... | 6,789,831 O ISR 0 [V [ 0 0 .0 LV
2126062..... ANNAPOLIS 03/29/2019.... | . 0 [ I 0 (1N 0 0 .0 (1
2225747..... SPENCER 04/07/2015.... | . 1,357,215 (O 0 [V [P 0 0 .0 LV
2225971..... SPENCER 01/04/2018.... ...977,856 (U I 0 (V1 O 0 (U IR 0 0. 6,277 .0 (11
2325533..... WYOMING 10/26/2011.... | . 1,259,837 O ISR 0 [V [P 0 0 0 ... 32,757 .0 LV
2325544 ... KALAMAZOO. 02/09/2012.... | . ...949,951 (O 0 (V1 0 (0 IOTORRRTRPOON B OO (V10 I 51,759 .0 (01
2325609 ... | CLARKSTON 03/28/2013.... | . 1,113,040 (O 0 [V [ 0 0 .0 LV
2325619 ... |EAST LANSING.... 05/07/2013.... | . 1,156,349 (O 0 (V1 0 0 .0 LU R
2325620 ... | SOUTHFIELD 05/07/2013.... | . 3,197,476 O IS 0 [V 0 0 .0 0
2325678. .| INDEPENDENCE TWP.. .103/07/2014... 2,952,971 [ I 0 (V1 0 0 .0 0
2325681..... LANSING 04/16/2014.... | . 2,312,148 O IR 0 [V [P 0 0 .0 0
2325743 v | SHELBY TOWNSHIP........vviererrierirerineeineniseesnnnesenineeines | Ml e 03/26/2015.... | . 2,405,478 [ I I 0 (V1 0 0 .0 LU TR
2325815 | EASTPOINTE........ovvieeeieesneeereeenieneesneesseessiesnsennisneennes | Moo | v, 02/01/2016.... | . 2,939,254 O IO 0 (V1 [P 0 0 .0 LV
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2325844..... NOVL.ooiierieeiesessiesies s 07/26/2016.... | . 4,410,119 O IR 0 [V [ 0 0 .0 .0 0
2325899. <o | CLINTON TOWNSHIP.........coosrvieriiirnriieniiseseieseieesenienes .| 04/04/2017... 1,873,294 (O 0 (U 0 0 0 .0 0
2325954 ... |LAKE ORION......... 11/09/2017.... | . ...968,855 (O 0 [V [P 0 0 .0 .0 0
2325985 +. [IMADISON HEIGHTS.......ccooovvmrniiinrinnicnninnirensnisniens [ Ml | 03/29/2018.... | . 4,163,812 (O 0 LV O 0 0 .0 .0 0
2326009 v | SHELBY TOWNSHIP........vveivenrrrerirerinerirereneensnesenseeeonee | Ml v 07/12/2018.... | . 2,789,742 O IR 0 (V18 O 0 0 .0 . .0 0
2326012 v | SHELBY TOWNSHIP........oovvvenrvinrrimenrireneiireennissninnneines | Ml | e 07/25/2018.... | . 3,348,374 [0 IO 0 LV O 0 (0 TOTOTRTRPOUON o N OO (U I 40,247 .0 0
2326032. ... | SOUTHGATE. .110/30/2018... 1,442,611 (O 0 (V1N O 0 0 0 22,910 .0 0
2425314 ..| VADNAIS HEIGHTS........cooooviiiniverinrinnicnnicsniieneniienenns | MN [ 04/09/2007.... | . 1,634,227 0 | oo 0 L) 0 0 .0 0
2425517 +o |EDEN PRAIRIE..........coocvmmrmerrerrnrenneeseensnenersnessnsenensnnnes | MNeotscinis | o 07/21/2011.... | . 2,958,270 O IO 0 (V1N O 0 0 .0 (01
2425578 we [ STCLOUD.....coiviriricnnicniiseivesierisnississiessisssssenennnes | MN e | 10/115/2012.... | 1,504,959 [V IO 0 () 0 0 .0 0 [ oo
2425638 v [MINNETONKA......coovvrrmrrrnrrerinnineessnisenssnesenenssssensenes | MNeoiiiiciis | e 07/16/2013.... | . 2,154,915 O IR 0 (01 0 0 .0 (01
2425766 +o [BLOOMINGTON.....cccoorririinrinnricninninsnisnissiiesnisssnennnne. | MN e | i 06/12/2015.... | . 1,831,014 (O 0 () 0 0 .0 (V1
2425858........cooeerrieieii VADNAIS HEIGHTS.......covvmerirerieenrrnnrnerirenineeneninssennenes | MNeoiiiiciinis | e 09/29/2016.... | cevouvrerrrrrerinns ...835,268 [V [T 0 (V1 SRR 0 0 .0 (11
2525927 v [OLIVE BRANCH.......ccovoiiririininniccrenssisssisnisesennns | MS i | v 07/14/2017....|. 1,295,761 (O T 0 0 [ e 0 0 .0 (V1
02625625 | STLOUIS.....oovieerisrierirerineeneeissiserssesssensensssesenenees | MOt [ v 05/24/2013.... | . 2,131,650 O IO 0 (01N 0 0 .0 (01
m 2725476..... KALISPELL........ovvvrrerrincirciineieeineniseessssississssissseneenes | MT oo [ 11/23/2010.... | . 1,928,823 LU IO 0 (V1 0 0 | o0 [0 | s 57,125 .0 [V R
o 2925245..... LAS VEGAS........oooveeereeerenerernenseenseesssesnsesnssssesseeesnennees | NV [ 06/20/2006.... | . ...593,301 O IO 0 (010 O 0 0 [ om0 | o0 [ e 55,030 .0 (01
N 2925798..... LAS VEGAS.......ccconvvmrrnnirnernernseissenssinsssseesssessnsssnsenss | NVeciiinniins [ 11/18/2015... | oo 2,443,705 (U IO 0 (V1 ST 0 0 | om0 [0 | s 57,437 .0 (11 OO
.U'I 2925950..... LAS VEGAS.........ooooneeereenrensresneersrenneeessesssesssssseessessennees | NV oo [ v 10/24/2017.... | . 3,997,576 [ I 0 (1N O 0 0 24,828 .0 (01
2925951..... LAS VEGAS.......ccoonvvrimminnernernsessesssinssnssssssessnsssnsenss | NVeciiiinnins [ 10/24/2017.... | . 1,998,788 0 | oo 0 () 0 0 12,414 .0 (11
3125306 ree | OAKLAND.......covvrrinrireinerinernersseriensneessnissnsessnssnessnens | Ndueissenniinns | covviens 03/01/2007.... | . ...969,284 (O 0 (1N 0 0 | eoeeeeercenreenieen0 [0 | e, 69,889 .0 (01 N
3125558 o | WILLIAMSTOWN......coovviriimnieireninnieniesnisnsienieneesnenns | N [ 05/18/2012.... | . 1,447,853 (O 0 () O 0 0 0 ... 35,107 .0 0 | oo
3125603..... KEARNY.....oooirinrineereninsisenissnnessensseesssssssnsnessessseenens | v [ 02/13/2013..... | ceeoererrrrernns 2,337,306 LU IO 0 (V1 ST 0 (U IR 0 0. 29,034 .0 (V1 R
3125654..... OLD BRIDGE........cccosmimmrimriinrnressrinneiserssessesssnnsesenses | v [ 10/22/2013.... | . ...793,251 O IO 0 () O 0 0 .0 (V1
3125862......oucererrirerieiinn WILLINGBORO........ovvrrrirrirrrinrrneniereneessniseesensesenensnens | Ndueissnsniinns | v 10/12/2016.... | . 1,421,820 (O 0 (1N 0 0 .0 (01
3125889 v |BARRINGTON.......ovvvrirriinrinrirnseiseinerinsiensnensseesseeennes | Nduviissinniinns | vevvies 02/28/2017.... | . 2,545,918 O IO 0 () O 0 0 .0 (V1
3125996 v [WILLINGBORO. ....ovvvvrrireirrinrrnerienineessnissssenssssneesnens | Ndueisssinsiinns | o 05/11/2018.... | . 5,820,373 [ I 0 (1N 0 0 .0 (01
3225788........covviririi, ALBUQUERQUE..........cccooimmmiimnriinniisnnisnnissneinsnniissnnes | NMa 09/03/2015.... 3,506,492 [V [T 0 (V1 ST 0 0 .0 (V1
3325219..... CLAY .oirenererinseneniseesensssssssssensssessessssssssssssssnsssnes. | NY v | cveviens 12/01/2010.... | . 1,341,952 (O 0 (1N 0 0 .0 (01
3325538..... LATHAM. .....ooorrvemrenrrceneserenneesnsesnsesnsensssnesseesssesssensiees | NY eviiireseies [ i 11/28/2011.... | . 1,913,524 O ISR 0 [V [ 0 0 .0 LV
3325794 cee [WEST ISLIP....vvvvirieieseernerisnrnerienineesssnisensesssssnessnens | NY v v 10/14/2015.... | . 2,045,230 [ I 0 (1N 0 0 .0 (1
3326070 ... | COMMACK.... revrnrennnennnenenssssnsnenssee. | NY o e 04/23/2019.... | . 0 (O 0 [V [P 0 0 .0 LV
3425105, MATTHEWS......ccoovrrrrnerierneenenssssisssisensesssessnessseessenes | NCuvovinneiines [ v 11/08/2004.... ...459,206 (U I 0 (V1 O 0 (U IR .0 (11
3425106........ccnvverrierieiiens WINSTON-SALEM........oevernreririnrrreirerinerrenisnessnienssnennns | NGt | v 11/08/2004.... | . ..471,522 O ISR 0 [V [P 0 0 .0 .0 LV
3425474..... GRAHAM........coovmrrimrineinneensrinersernenisenssssissnssssssssenensnnne | NCooriinnsiines [ 11117/2010.... | . 1,282,905 LI I 0 (V1 0 0 .0 .0 LV TR
3425482 1o |CARRBORO........ccvoriirinninrrerierenenisnisninessnsnsenenenneee. | NCuiiiveviiiins | cvvviens 12/20/2010.... | . 2,965,073 O IR 0 [V [ 0 0 .0 .0 LV
3425529 .| GREENSBORO.........coomrvrmerrrinerrsriserieriseessenisssesesssnsennee | NCuvirsvinnins | cevneens 09/29/2011.... | . ...853,900 (O 0 (V1 0 0 .0 .0 LU R
3425579..... DURHAM........coooeveieeeeneeenreerieeneseseinseesseesssesnssnssnnssssessnes | NCovovvrvenvins [ vovveies 10119/2012.... | 1,688,992 O IS 0 [V 0 0 .0 .0 0
3425584. ... | INDIAN TRAIL .| 11/27/2012... 2,381,818 [ I 0 (V1 0 0 0 .0 0
3425591 1 [MONROE..........omvvirririnnnineirerrnneneninsninnrinsssnsssenssensnnnes | NGt | cvvviens 12/18/2012.... |. 1,285,062 [V IR 0 (V1 ST 0 0 .0 .0 0
3425594 1 [MOORESVILLE.........coooemrvereeeseeesrressreenreesinsresesesssiennes | NCoirveiiieiis | e 12/21/2012.... | . 2,183,088 [ I I 0 (V1 0 0 .0 0. 27,812 .0 LU TR
3425643 | HILLSBOROUGH.......ccovrvrrrerierirncerreinernerierenenssnenseens | NCuisvinvins | v 08/07/2013.... | . 3,260,149 O IO 0 (V1 [P 0 0 .0 0. 36,602 .0 LV
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3425751 v |FAYETTEVILLE......viieerieericeniserserissesssiessisssiensseniens | NCoiiveriienis | v 05/01/2015.... | . 1,587,804 O IR 0 [V [ 0 0 .0 .0 0
3425754. +. [CONCORD........oovricririciierieas .| 05/07/2015... 3,520,745 [0 IO 0 (U 0 0 0 .0 0
3425768 | KERNERSVILLE........covvvervvvererensriessiissesissessssssissnsiisnns | NCorrviivesii | s 06/18/2015.... | . 3,268,039 O IR 0 [V [P 0 0 .0 .0 0
3425875..... RALEIGH........cccoeiiiiiiiinrinciiniiicciienisnisnicssissinesenienns | NG [ 12/22/2016.... | . ...835,807 (O 0 LV O 0 0 .0 .0 0
3426078........coevvrricrieiii SUNSET BEACH.......coconivmerrnrenrrnnerncrerineesnseesenssensenenine | NCuovviiverines [ 06/06/2019.... | . 0 (O 0 (V18 O 0 0 .0 .0 0
3426080 e [WILMINGTON. .....ostviriinniccirerieniinicsnsiessiesiissisnsnsnenns | NGt e 06/13/2019.... | . 0 0 | i 0 (V1 0 0 .0 0. 26,594 .0 0
3426081. .| FAYETTEVILLE .| 06/20/2019... 0 (O 0 (V1N O 0 0 0 0 ... 7,202 .0 0
3625100..........ccoveemrecrinniine [ DAYTON. e | OHeiciciis | 10/1412004.... | oo | s 72,684 (O 0 L) 0 0 .0 0. 20,165 .0 0
3625130 e [VANDALIA....ccoovvieirrirnerissernerieniseensnsssnnenesssensenennees | OHeiviiscins | v 03/29/2005.... | . ...415,839 (O 0 (V1N O 0 0 .0 77,799 .0 (01
3625201 o [PLAIN CITY coooiiivcinsnisnissscsesssisssissssssenens | OHuininciis e 12/29/2005.... | . ...629,333 [V IO 0 () 0 0 .0 . 18,558 .0 0 [ oo
3625443 wo [IMARYSVILLE.........cooovrrrerrnrneenennneinerinssnnennenissninseenenss | OHeviviiciins | v 02/18/2010.... | . ...798,450 (O 0 (01 0 (0 TR RPN 1 N ISR (V10 110,734 .0 (01
3625445 | WADSWORTH......coovvierinrinricnninnirerenisniissississsnnennes | OHuciiiciiii [ 03/09/2010.... | . 1,201,675 (O 0 () 0 0 0. 39,815 .0 (V1
3625484..... WESTLAKE........oooivveeeveeeeeeseieneesneesssesnsesnssnnssseessesnsesnsees | OHeveseeeeices | o 12/27/2010.... 1,430,421 O I 0 (01 O 0 0 .0 (01
3625547 ... LIBERTY TOWNSHIP........oovvvirriirriineniieseieesisseeiieenes (] TR IO 02/29/2012.... | . 2,306,868 O IO 0 0 [ e 0 0 .0 (V1
03625566 ..... COLUMBUS........oooevrreeieeeeesssiis OH.oovveeen [ 07/13/2012.... | . 1,363,822 O IO 0 (01N 0 0 .0 (01
m3625605 ... | BROADVIEW HEIGHTS........... OH.oovvivven [ v 03/14/2013.... | . 2,913,085 O IR 0 () 0 0 .0 0 | oo
°3625606 ..| WASHINGTON TOWNSHIP | OH. s 03/15/2013.... | . 2,929,548 O IO 0 (010 O 0 0 .0 (01
N 3625626..... WESTLAKE.......cooiierierirniierieinns OH..ooovvvvvee [ 05/29/2013.... 1,495,314 O ISR 0 () 0 0 .0 (V1
'0’3625671 ................................ MONTGOMERY... | OHeies | s 12/26/2013.... |. B [P 23,256,895 (O 0 (1N O 0 0 .0 (01
3625680..... HUDSON......cooovriiiinrieiieriiens OH..oovvvvvvi [ 03/21/2014.... | . 1,292,557 (O 0 () 0 0 .0 (11
3625688 (0] ISV RN 06/09/2014.... | . 1,821,048 (O 0 (1N 0 0 .0 (01 N
3625764 OH..ovvvvvves [ 06/10/2015.... | . 3,204,976 0 | oo 0 () O 0 0 .0 0 | oo
3625773 (0] ISV RN 07/09/2015.... 1,904,008 (O 0 (1N 0 0 .0 (01 N
3625786 S OH.is 08/27/2015.... | . 2,007,860 O IO 0 () O 0 0 .0 (V1
3625835 (0] ISV RN 06/17/2016.... | . 1,037,661 (O 0 (1N 0 0 .0 (01
3625845 OH..ooovvvvvie [ 08/02/2016.... | . 4,862,831 (O 0 () O 0 0 .0 (V1
3625850..... MORAINE.........coomeerrererrnrinns (0] ISV RN 09/09/2016.... | . 1,205,234 [ I 0 (1N 0 0 . .0 (01
3625851......orereiriieiii SPRINGBORO.........ccccoovvrerrranns OH..ooovvvveve [ v 09/09/2016.... 1,205,234 (O 0 [V [P 0 0 | covverrrrnrreeneen0 [, (V1 IR 11,730 .0 (0
3625883........cevereirerieiii CINCINNAT ..o (0] ISV RN 01/19/2017.... |. 2,088,944 [ I 0 (1N 0 (1 IO OOPORON 1 N ISR (V1 I 30,660 .0 (01
3625886..... MENTOR......coooviririmrirerirerirninns OH..oovvvvvvne [ v 02/07/2017.... | . 3,242,021 O ISR 0 [V [ 0 0 0 ... 39,194 .0 LV
3625909..... COLUMBUS.......oooevereeieeeeesresiis (0] ISV RN 05/16/2017.... | . 1,049,197 [ I 0 (1N 0 0 0. 26,555 .0 (1
3625922........ccnrrrieii BLUE ASH......ccco. OH..ooovvvvvee [ v 07/07/2017.... | . R [P 23,636,337 (O 0 [V [P 0 0 0 2,380,164 .0 L0
3625933..... GAHANNA.......covvririneriseierissis (0] ISV RN 08/08/2017.... | cevouverrrrernnns 1,844,977 (U I 0 (V1 O 0 0 .0 (11
3625961..... HILLIARD.....ootvervinriierierireinne OH..oovvvvvvne [ v 11/29/2017.... | . 3,580,634 O ISR 0 [V [P 0 0 .0 LV
3625986..... HILLIARD.....coouvviieerenirineenns (0] ISP BTN 03/29/2018.... | . 5,091,349 LI I 0 (V1 0 0 .0 LV TR
3625992..... MENTOR......ccovirerierircrirerirnenns OH..oovvvveves [ v 05/02/2018.... | . 1,969,982 (O 0 [V [ 0 0 .0 LV
3626018..... ELYRIA ..o (0] ISV BTN 08/07/2018.... | . 7,246,347 (O 0 (V1 0 0 .0 LU R
3626019..... ELYRIA ..o OH..ooovvvvvne [ v 08/07/2018.... | . ...980,420 (O 0 [V 0 0 .0 0
3626024. ... | WORTHINGTON. OH .1 08/31/2018... 2,854,320 [ I 0 (V1 0 0 .0 0
3626037 | VANDALIA.......cocvvvirirarirnns OH..oovvvveve [ 12/06/2018.... |. 4,300,000 [V IR 0 (V1 ST 0 0 .0 0
3626040.........cneerrriericri MIAMISBURG.........cccomrvrrirenns (0] ISV VN 12/13/2018... | oo 4,280,000 [V [N 0 (V1 ST 0 LU I 0 0. 26,921 .0 (V1 RO
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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
3626041..... LORAIN.....cooevviririirieriniiins OH..ooovvvvvee [ v 12/14/2018.... |. 1,750,000 (O 0 (VO 0 0 27,333 .0 0
3626045..... ONTARIO OH .112/20/2018... 3,000,000 [ I I 0 (U 0 0 34,659 .0 0
3626059........ccoreerircrieiii FAIRBORN OH..oovvvviees [ v 03/21/2019.... | . 0 (O 0 [V [P 0 0 [ ooeeirerriieneieenn0 | cveeiicesiiieeen0 [ 8,349 .0 0
3725792.....coomvvvvmnrvvmereonenn | TULSA s | OKieciiees [ 09/29/2015.... | . 2,590,713 0 | oo 0 LV O 0 0 | eoeveeeeecenreenieen0 [0 | e, 18,189 .0 0
3725834 .| OKLAHOMA CITY...ovvrrrirrrnerieriecerneeinnrnerienenesssnesenns | O | v 06/15/2016.... | . ...875,498 (O 0 (V18 O 0 0 [ ooerreeerriieereeen0 | eeeeeiceeiiieenn0 [ 25,233 .0 0
3726011..... DUNCAN 07/24/2018.... | . 3,282,560 (U RN 0 (V1 0 L0 TOPOOPPOPOPPOPPOUR N EUOPOURPOUIRPOORPPORPOON | B OO 52,721 .0 0
3825455. ... | SPRINGFIELD..... .107/01/2010... 1,142,800 (O 0 (V1N O 0 0 [ ooerrerereiieereeen0 | eeeeeiieeciceenn0 [ 55,379 .0 0
3825521 .| MCMINNVILLE... 08/17/2011.... | 3,787,745 0 | oo 0 L) 0 0 [0 | eiveiiniiienn0 [ e 52,924 .0 0
3825692..... SALEM 07/25/2014.... | 1,537,775 O IO 0 (V1N O 0 0 | eoveeeereerieenieen0 [0 | i, 61,983 .0 (01
3825787, FLORENCE........... 08/31/2015.... | . ..717,639 (O 0 () 0 0 [oorrrnrriinnninen0 | eeveriiniiiennn0 [ e 23,745 .0 0 [ oo
3825842.......ceeerieii TUALATIN.....coovrvnnee 07/14/2016.... | . 2,986,036 O IR 0 (01 0 0 | eoveeeerenreeeieen0 [0 | e, 19,616 .0 (01
3825869..... SALEM 12/02/2016.... | . 1,583,910 [0 IO 0 () 0 0 [0 | eiveiiniiienn0 [ e 23,180 .0 (V1
3825915, MCMINNVILLE... 06/23/2017.... 2,505,860 [V [T 0 (V1 SRR 0 L0 IOPOOPPORPRRPORPOUON | N ISPPURPPURPORPOPOON | B OO 22,304 .0 (11
3825967 ..| PORTLAND... 12/20/2017.... | . 1,433,387 (O T 0 0 [ e 0 0 | om0 [0 | s 19,031 .0 (V1
03826039 ... |PORTLAND... 12112/2018.... |. 2,000,000 O IO 0 (01N 0 (O SRRSO 4 N USRI 23,403 .0 (O
m 3925757 ..o, LANGHORNE....... 05/15/2015.... | . ...868,121 (O 0 () 0 0 | eoeveeeercenreenee [0 | e, 59,550 .0 0 | oo
o 3925776..... MERCER 07/15/2015.... | . 1,200,353 (O 0 (010 O 0 0 0 0 20,560 .0 (O
IND 3925908........coccerrricnniiinns ASTON TOWNSHIP....... 05/12/2017.... 1,913,964 (U IO 0 (V1 ST 0 [V IR 0 0. 32,919 .0 (11 OO
'\‘3925926 ...|DOYLESTOWN 07/14/2017.... | . 1,309,784 (O 0 (1N O 0 0 .0 (01
3925976 ... | CRANBERRY TOWNSHIP 02/01/2018.... | . 6,181,617 (O 0 () 0 0 .0 (11
3926013 ... |PITTSBURGH 07/26/2018.... | . 5,644,180 [ I 0 (1N 0 0 .0 (01 N
3926079 ...|BLOOMSBURG..........c....c... 06/13/2019.... | . 0 [V IR 0 (V1 R 0 0 .0 [V R
4124976.......cooeii LEXINGTON.....cooovvrmrrrrerirenns 01/14/2003.... | covoererrrreriens ...445,637 LU IO 0 (V1 ST 0 0 .0 (V1 R
4125311 ...| CHARLESTON...... 03/28/2007.... | . 5,136,463 O IO 0 (V1 R 0 0 .0 (V1
4125480 ..| CHARLESTON...... 12/14/2010.... | . ...337,79%4 (O 0 (1N 0 0 .0 (01
4125556..... ROCK HILL 05/17/2012.... | . 3,757,170 O IO 0 () O 0 0 .0 (V1
4125576 SPARTANBURG... 10/05/2012.... |. 1,843,568 (O 0 (1N 0 0 .0 (01
4125712..... ROCK HILL 10/23/2014.... | oo 1,426,040 [V [T 0 (V1 ST 0 0 .0 (V1
4125782 ... |FLORENCE........... 07/30/2015.... | . 4,398,385 (O 0 (1N 0 0 .0 (01
4125797 v [LEXINGTON.....oovirririiniians 11110/2015.... | . ...932,368 (O 0 0 [ o 0 0 .0 LV
4125896 ... |PAWLEY'S ISLAND... 03/29/2017.... | . 1,042,581 (O 0 (1N 0 0 .0 (1
4125979 ... |PAWLEYS ISLAND.... 02/26/2018.... | . 6,832,160 O ISR 0 (VN 0 0 .0 LV
4125997 ... BLYTHEWOOD 05/02/2018.... | ceooueverrrrernnns 2,324,532 (U I 0 (V1 O 0 0 .0 (11
4324986..... SEVIERVILLE........ccoovcierrrernn 03/21/2003.... | ...502,927 O ISR 0 0 [ o 0 0 .0 LV
4325577 .o CHATTANOOGA 10/09/2012.... |. 1,615,724 (O 0 (U S 0 0 .0 LV TR
4325739..... NASHVILLE 02/25/2015.... | 1,671,361 O IR 0 0 [ o 0 0 .0 .0 LV
4325820..... KNOXVILLE.......oorveorrerens 03/23/2016.... | . ...538,134 [ I I 0 (U 0 0 .0 .0 LU R
4326090..... COLUMBIA 07/30/2019.... | . 0 (O 0 [V 0 0 .0 .0 0
4425173. EL PASO .109/28/2005... ...428,212 (O 0 (U O 0 0 0 .0 0
B42527T ..o SAN ANTONIO 11/21/2006.... | . ...950,029 (O 0 (VN 0 0 .0 .0 0
4425327...... AUSTIN 06/11/2007.... | . 1,748,508 (O 0 (U SR 0 (0 IOTORROPORON 1 N OO (V1 I 24,925 .0 LU TR
4425405..... HOUSTON 07/10/2008.... | . ...814,170 (O 0 (U 0 0 0. 25,792 .0 LV




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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

SCHEDULE B - PART 3

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

4425421..... HOUSTON......ccoovvirriirriinnienns 10/15/2008.... | . 6,241,186 O IR 0 [V [ 0 0 .0 0

4425456. ..| CORPUS CHRISTI .|07/01/2010... ...431,538 (O 0 (U 0 0 .0 0

4425463..... ELPASO.....cooiviriiiniiiniiiniiieninns 09/16/2010.... | . 1,132,926 (O 0 [V [P 0 0 .0 0

4425464..........oooe, SAN ANTONIO........oorvirriereienneenisnesssesienesisnnsinenns | Do [ s 10/05/2010.... |. 2,039,135 0 | oo 0 LV O 0 0 .0 0

4425478..... ELPASO......ooiiriiiiriiiniieneisnsissnsisnssssnssssssssnssnnes | D | coniens 12/06/2010.... | . 1,620,193 (O 0 (0 0 0 L0 . .0 0

4425567 ...|FREDERICKSBURG..........c.onueeee. L, OO O 07/16/2012.... | . 2,689,851 (O 0 LV O 0 0 [ om0 | s (U I 64,312 .0 0

4425611. ..| SAN ANTONIO TX .| 04/11/2013... 1,185,157 (O 0 (0 0 0 0 25,715 .0 0

4425612..... MCALLEN......cooiiirrniccieecieces L. SR B 04/15/2013.... | . 1,193,460 (O 0 L) 0 0 [ om0 | s (V1 I 62,820 .0 0
4425633..... KATY e L, O PO 06/26/2013.... | . 1,783,846 (O 0 (0 0 0 0. 38,297 .0 (01
4425652........oevvi, CONROE.........otiiiirinieinsiisei i L, T O 09/30/2013.... | ...878,634 (U RN 0 (1 0 (O OOOPOUPSPOORON N VPO (U I 10,284 .0 LV O
4425660..... ELPASO......ooiriiniierireneiienenes L, O O 10/31/2013.... | . 1,426,884 (O 0 (0 0 0 0. 29,505 .0 (01
4425667 ..., SAN ANTONIO......ocmvrrirrrriirrrienne L, TP DO 12/11/2013.... | . 5,611,134 (O 0 () 0 (O OOOPOUOSPOOON I OO [V S 111,240 .0 LV
4425670........cvvciee, CARROLLTON...... L, SO O 12/23/2013.... 3,458,966 O I 0 (0 0 0 [ ooerevemriierreeen0 | eeeeeceeiieenn0 [ 68,008 .0 (01
4425686............ccocrrriciin GRAND PRAIRIE........cooommrrirrirerriinnens L. ST D 05/23/2014.... | . 2,535,924 (O T 0 0 [ e 0 0 [0 | eiveriiniiienn0 [ e 27,894 .0 LV
o 4425713..... KERRVILLE........ccoooieririrrnnnns L, O O 10/27/2014.... | . 3,357,216 (U 0 (U 0 0 [ om0 0 [ 25,259 .0 (U R
m 4425779..... AUSTIN L. SO B 07/2712015.... | . ...931,187 (O 0 () 0 0 [0 | eiiesicienn0 [ s 9,824 .0 LV
o 4425799..... HOUSTON......cooovvrviarriiecnienns L, SO O 11/19/2015.... | . 1,037,717 (O 0 (0 0 (O OTOTROPRON o ST | ST 17,057 .0 (01
IND 4425804........coccovvviiincnniinns ALAMO HEIGHTS........ccoocvvn L. S B 12/04/2015.... 1,702,829 (O 0 () 0 0 [0 |0 [ e 27,780 .0 LV
'm 4425833 ... | SAN ANTONIO........oovorrrerrirannnes L, SO DO 06/09/2016.... | . 2,056,212 [ I 0 (0 0 0 [ ooemreremeiierreeen0 | eeeeeceeercieeen0 [ e 60,152 .0 (01
4425840 ..| SAN ANTONIO......ccoovvvririiriens L, T DO 07/08/2016.... | . 2,139,357 (O 0 () 0 0 [0 | eieiiniiennn0 [ s 34,889 .0 LV
4425847 ..... LAREDO.......overrverererneeesneeessesesseeennns L, SO PO 08/24/2016.... | . 4,246,257 (O 0 (0 0 0 42,136 .0 (01 N
4425857...... HUMBLE........coooniiriinririieinns L, T DR 09/28/2016.... | . ...934,310 (U N 0 () O 0 0 14,287 .0 0 | oo
4425868.............ooevrr, KINGSVILLE..........ccoovvrannenes LD, SO DR 11/30/2016.... | covvvecvens 3,641,869 (U R 0 (U 0 0 [ om0 0 [ 60,992 .0 (U R
4425876..... HOUSTON......ooviviiirinriiniis L, T O 12/22/2016.... | . 2,488,676 (O 0 () O 0 0 [0 0 [ e 22,214 .0 LV
4425892........i, SAN ANTONIO.........ovvviarrierinenas L, SO D 03/09/2017.....|. 1,177,283 (O 0 (0 0 0 [ om0 |0 [ s 16,471 .0 (01
4425893..... AUSTIN L, T DR 03/15/2017.... | . 3,309,825 (I N 0 () O 0 0 [ im0 0 | 30,379 .0 LV
4425906..........ccooeerieri SAN ANTONIO.......covvvvarrierininas L, SO DR 05/11/2017.... | 2,760,558 [ I 0 (0 0 0 [ om0 0 [ s 24,704 .0 (01
4425912.....ii, CORPUS CHRISTL. ..o L, OO O 06/09/2017.... 1,765,909 (O 0 [V [P 0 0 .0 LV
4425948..... LAREDO......orvermrrereeerneeesneeessesesseeeenns L, SO PO 10/10/2017.... | . 6,679,245 (O 0 (0 0 0 .0 [0
4425973..... LEWISVILLE......covovrrrrereens L, RO R 01/18/2018.... |. 1,150,492 (O 0 [V [ 0 0 .0 LV
4425993..... HOUSTON.....ccooovvriiareiierniinns L, OO O 05/08/2018.... |. 1,575,969 (O 0 (0 0 0 .0 [0
4425995.........oovi, CORPUS CHRISTL. ..o L, RO R 05/10/2018.... |. 3,248,638 O ISR 0 [V [P 0 0 .0 LV
4426002..... HOUSTON.....ccooovvrriariiiecniinas L, OO R 06/20/2018.... 3,113,929 [ I 0 (0 0 0 .0 [0
4426007.... PLANO......ooiiriiiriiiniisnrsseinns L, PR R 07/11/2018.... |. 1,993,822 (O 0 [V [P 0 0 .0 LV
4426035..... EL PASO......coooiriiinrireneireneiienenes L, SO O 11/29/2018.... | . 8,125,000 LI I 0 (V1 0 0 .0 LV TR
4426047 ... | SANANTONIO.........ooorviirrinnns L, U R 01/24/2019.... | 0 (O 0 0 [ 0 0 .0 LV
4426048 ... | SAN ANTONIO........oovorrirerriacnes L, OO 02/14/2019.... | . 0 (O 0 (V1 0 0 .0 LU R

4426052 ... | SANANTONIO.........cooovviiirrinnns L, U O 02/21/2019.... |. 0 (O 0 0 [ i 0 0 .0 0

4426071. .| DALLAS .| 04/26/2019... 0 (O 0 (V1 0 0 .0 0

4525762.... MURRAY.....cccoovimiriimniianiiiannianas . 05/29/2015.... | 1,083,706 (O 0 [V [P 0 0 .0 0
4526004..... ST. GEORGE........oeoveeeeeererriesiran Ui | e 06/22/2018.... | . 2,627,585 [ I I 0 (V1 0 0 .0 LU TR
4625460..... BARRE........ovvrrrerrrerneresseennns VT e 08/26/2010.... | . 1,143,353 (O 0 (V1 [P 0 0 .0 LV




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
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4725354 ... |DALE CITY......... 10/29/2007.... | . ...856,260 (O 0 [V [ 0 0 .0 0
4725492. ...| WOODBRIDGE...... .| 04/06/2011... 1,144,595 [0 IO 0 (U 0 0 .0 0
4725501 ... |CHARLOTTESVILLE 05/05/2011.... | . 3,473,243 O IR 0 [V [P 0 0 .0 0
4725563 «.. [RICHMOND.......covvriiriiiicrieas 06/28/2012.... | . 2,247,762 0 | oo 0 LV O 0 0 .0 0
4725662 ... |WILLIAMSBURG.........ccocvrrrerecs 11/08/2013.... |. 3,186,963 O IR 0 (V18 O 0 0 .0 0
4725693 ...|GREAT FALLS......... 07/29/2014.... | . 3,707,774 [0 IO 0 (V1 0 0 .0 0
4725702. voe |RICHMOND......vvvmrirircrierireenns .109/18/2014... 2,558,929 [V IO 0 (V1 ST 0 0 .0 0
4725705 «o. [RICHMOND.......covvriciiniiiriens 09/30/2014.... | . ...838,321 (O 0 L) 0 0 .0 0
4725733 ... | FALLS CHURCH 12/31/2014.... | . 2,237,246 O IO 0 (V1N O 0 0 .0 (01
4725865 .| RICHMOND........cccommrinriiniinniins 11/21/2016.... | . 1,328,138 (O 0 () 0 0 .0 0 [ oo
4726006..... CHESTER......ocooveririeiieiinns 06/28/2018.... | . 4,902,556 (O 0 (01 0 0 .0 (01
4726075..... HAMPTON. ... 05/03/2019.... | . 0 [0 IO 0 () 0 0 0. 29,536 .0 (V1
4825448.........coveii SNOHOMISH........cvvrrerririrerieerierienes 05/28/2010.... 2,554,003 O I 0 (01 O 0 0 0. 82,415 .0 (01
4825636 ...| VANCOUVER.... 06/27/2013.... | . 1,025,454 (O T 0 0 [ e 0 0 | e [ (V10 I 17,356 .0 (V1
o 4825710 .|NEWCASTLE 10/21/2014.... | . 4,229,165 (O 0 (01N 0 0 0. 32,239 .0 (10 T
m 4825717..... RENTON. ....otvvirriiniiesieseiseesiieseiieees 11/14/2014.... | . 2,511,504 O IR 0 () 0 0 0 ... 27,353 .0 0 | oo
o 4825760..... SPOKANE.......oovererererernrennns 05/21/2015.... | . 4,753,029 O IO 0 (010 O 0 0 0 [ (V10 I 51,065 .0 (01
N 4825825.........oocevvvicniinns BELLINGHAM........ 04/28/2016.... | cooorrerrirrirnns 1,649,354 (U IO 0 (V1 ST 0 [V IR (V1 O (11 21,221 .0 (11 OO
b4825826 ...|VANCOUVER........... 04/28/2016.... | . ...824,647 (O 0 (1N O 0 0 .0 (01
4926038 .|BRIDGEPORT.......... 12110/2018.... |. 3,875,000 0 | oo 0 () 0 0 . .0 (11
5025087..... OSHKOSH......ccovvriirierinerienns 08/11/2004.... | . 2,331,078 [ I 0 (1N 0 0 0. 29,021 .0 (01 N
5025877 ..o MILWAUKEE..........ocnrinrinereeirnnrseisseisseisensssnesennnennes | Whiciiniioiis [ 12/28/2016.... | . 2,481,392 0 | oo 0 () O 0 0 .0 0 | oo
5025947...... VARIOUS......cooomrvmerieinerneinerneniseesenssssissnsssssssenensnnnes | Wl | e 10/05/2017.... | cooreererinirins 9,935,037 LU IO 0 (V1 ST 0 0 .0 (V1 R
5025994 ... MILWAUKEE.............. Wi e 05/10/2018.... | . B 10,376,974 (U IR 0 () O 0 0 .0 (V1
5325336 vee [MT PLEASANT ....ovvvvmimrrinrrinerienns 1S R PN 08/03/2007.... | . ...651,416 [ I 0 (1N 0 0 .0 (01
5325494 ...|SEDALIA............. MO | e 04/07/2011.... | . ...693,471 O IO 0 () O 0 0 .0 (V1
5325587 ... | TURNERSVILLE.........c.ccoorvrrnnee. |\ VOO TN 11/30/2012.... | ...759,430 [ I 0 (1N 0 0 .0 (01
5325613......orerericieii MANCHESTER.......ccoovrveriririenes NH.coovveires e 04/17/2013.... 1,627,343 (O 0 [V [P 0 0 .0 LV
5325965..... LUBBOCK.......cerrrerrrrrcrinnes L. S D 12119/2017.... | 6,277,422 (O 0 (1N 0 0 .0 (01
5326017 MILLEDGEVILLE.......cc.coovrivinene [,V RN 08/06/2018.... | . 5,718,528 O IR 0 {01 RO 0 0 .0 0 [ oo
0299999. Total - Mortgages With Partial REDAYMENES..............cveiriireeiiessiessiessiessiissiiens evsessasssssssssessesssssssse s s st see bbbt eeses 835,688,992 [ 0 {0 0 (O IO | [ [T | I [P 17,956,955 .0 0 | e
0599999, TOtAl MOMGAGES. .........vvvervvrverrerieeiieerieseiee sttt eee | eeet st es e b e es ettt 842,191,451 [V [ 0 (V) [ 0 0 23,556,413 .0 (V) [
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

€030

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
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Admini-

strative

Symbol/ Date

Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

463324 12 4 |IRONWOOD MEZZANINE FUND IV-B LP. WILMINGTON.....ccoviviiriiniriiniennns | DE.... | IRONWOOD MEZZANINE MANAGEMENT IV LLC.....oooiiiiniiniriiniisnisenissesssninnienes 2PL.......... 01/01/2018.... 2 ... 0 [ 657,098 | ..o 0 [V . 3.540
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of FIXed INCOME = UNGHfIIBLEG. ... ottt ottt ettt et | creres 0 | s 657,098 | ..ooiriniiinia 0 [V XXX
4499999, SUDOLAL = UNAFAIIBIEA. . ...ttt R0 €488 EE 8RR L8R E LR SR £ 0L L8 HEE R £ EESeE k16 £EfeEEE oL LR HEEE LR LA R LR LR L E e LEE LR E LR E LR EEE L EfHEE LA E L LE LRttt | sriis 0 657,098 | .o 0 0 [ XXX
4899999, TOMAIS........cveoeveeeieitiees sttt s ek E ek R etk eeeRe eekseetseees oL s iR R eR R oLt ER R b et R s st ee ki eee | feetseeEseees oL E s R R e RS RS E e s R LR E AR AR E LRkt nniens | eenes 0 657,098 | ..ooveoeieene 0 0 ... XXX......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB.JA.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

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

NON
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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. Government
912828 T3 4 |US TREASURY NOTES TREASURIES  1.125% 09........cecuumiiniriinrininisenissesssnisnninens | 08/30/2019........ DIFBCE. .ttt | e ens et | sneensenienes 4,928,709 | ...ccccevnnv. 5,000,000 | ..o 23,361 [1..........
0599999.  Total - BONAS = U.S. GOVEIMMENL...............cvoveeiveiiieeeteiieiteteetetetetceetetseetesesetetesesaetesessetesessaess  etessetesesessssesassesesesassesessseesessssesesessseessssesesesessseassesesesesasseseesesesessssesesssseesessesesesessssessesesesesensesassnsesessantesasssaesessssesass | aarsesessssesesessstasansssessssnsesasssssessnsesesans | ereresissenas 4,928,709 | ............... 5,000,000 | ...ccooverrrrenene. 23,361 XXX.oireirnn
Bonds - U.S. States, Territories and P
01030L DS 1 |ALABAMA ST INCENTIVES FING AUT GENERAL........ccovtuririiieniiciinireresinciseeenes [ e 09/13/2019........ GOlAMAN SACKS & €.ttt rnnes | sebeesess st seirens | sberenienes 4,000,000 | oo 4,000,000 | ..oooceorerireririrnns 0 [1FE e
36005F DU 6 |FULTON CNTY GA DEV AUTH REVENU HIGHER ED................. 09/09/2019........ VMIOUS. ...ttt | seebanes e 5,559,630 5,580,000 | oo 3,135 [ 1FE..ciiviiiicine
365298  Z8 4 | GARDEN GROVE CA UNIF SCH DIST SCHOOL DIS. 09/25/2019........ Raymond James & ASSOCIALES...............uvuuiiiiiiniiriiissississie s | e 5,000,000 5,000,000 | ..ooevrnriiiririiins 0 [1FE e
41978C  BJ 3 |HAWAII ST ARPTS SYS CUSTOMER AIRPORT  2.......ovvviiiirieineieieisererienienin 09/10/2019........ BanK Of AMEHICA. .......cvuieiiiiieirie e ssnines | oeesesss st | ereeseenines 5,946,000 | .....cccooonee 6,000,000 | ..ooooivrriieireeeenes 3,713 [1FE.iiiic
60416Q HR 8 |MINNESOTA ST HSG FIN AGY SINGLE FAMILY H... 07/17/2019........ RBC Capital Markets.... s | s 2,250,000 2,250,000 0 [1FE e
61212L  RA 9 | MONTANA ST BRD OF RGTS HGR EDU HIGHER ED................ 09/06/2019........ Morgan Stanley Dean Witter.... s | 3,000,000 3,000,000 0 [1FE e
64988Y CT 2 |NEW YORK ST MTGE AGY HOMEOWNER SINGLE FA 09/12/2019........ RBC Capital Markets...........c.cviuiiieiiiiiiiirieiseieieisissiississsiesienins | e ssiessiens | cessiesssenes 3,000,000 | ............... 3,000,000 | .evererrieireiiis 0 [1FE e
64990G UE 0 |NEW YORK ST DORM AUTH REVENUES HIGHER ED.........cccoovvviriviiviierneirerirnns 09/20/2019........ RBC Capital MArkets...........cuuvvuiiiieiiiiiieieisiissessiesessiesesisseesssssnens. | ersessssssessesssseessesssssenesenes 4,000,000 4,000,000 0 [1FE e
837123 KU 1 |SOUTH CAROLINA ST PORTS AUTH P TRANSPORT........ccosiiiiriererinisessisessneenes 09/18/2019........ BanK Of AMETICA. .....vvuiviiiierisii it | esserssns s s enes 5,000,000 5,000,000 0 [1FE...coiiiierrnn.
1799999. Total - BONdS - U.S. States, TEITHOMNES & POSSESSIONS. ... ... vureuiruiisierersiiretissieierssteessesssesssesisse | eesessssseesses s ees s ees e e s o888 o888 e 88888108 E 848880880088 E 80 bbbt nb bt en bt enr s 37,755,630 | oo 37,830,000 | ..o 6,848 | ............ XXX
Bonds - Industrial and Miscell:
00914A  AE 2 |AIR LEASE CORP 3.250% 10/01/29 09/09/2019........ JPMOIGAN & €.ttt | seires st | seeeanneenes 7,910,640 | ..coovvrennee 8,000,000
02377L  AA 2 | AMER AIRLINE 19-1AA PTT 3.150% 08/15/3... 08/01/2019........ Citi GlODAl MAKELS INC....vvvvvieeiiiiei e ssesenies | sebessess st es st nenssssens | soeissssenes 3,000,000 | ..ccoovvrnnee 3,000,000
02380# AA 0 | AMERICAN AIRLINES 2012-1B(R) EETC 3.53..... 09/26/12019........ CrEAIt SUISSE........vrveeieeiieiri et eniens | sebeesesessi st 5,000,000 5,000,000
02665W  BF 7 | AMERICAN HONDA FINANCE 1.650% 07/12/21..... 08/30/2019........ DIFBCE. ..ot | s 2,971,541 3,000,000
038370  AA 0 |AQUA FINANCE TRUST 2019A A 3.140% 07/1... . 09/16/2019........ KeyBanc Capital MArKetS...........c..vuiiiciicieiieeeeeseie st | eeesesssissssessessessessessssssessessesssessenens | seeessessnes 1,999,690 | ...ccovvvnev. 2,000,000
038370  AB 8 | AQUA FINANCE TRUST 2019-A B 3.470% 07/......ccovvererririrenrirerineieensisseessesisennns | versenneenenns 09/16/2019........ KeyBanc Capital MArKELS. ..........c.uiuiiriieiiiieiiiesesiseeesiessss e sssesesiensnnses | essessssssssesssssessessesssssenes 4,999,564 5,000,000
05526D  BJ 3 |BAT CAPITAL CORP 3.215% 09/06/26 09/03/2019........ Deutsche Bank SECUMHES. ..o ensssssiens | eeierissisesse e eeseesenerenes 3,000,000 3,000,000
05565E AL 9 |BMW US CAPITAL LLC 144A 1.850% 09/15/2. 08/30/2019........ DITBCL. ... | bbbt | enierebenies 3,285,080 | ..coovrrrrnee 3,317,000
097023 CP 8 |BOEING CO 3.250% 02/01/35 e 07/29/2019........ P MOIGAN & €.t | erbtesesi s 4,992,150 5,000,000
11043X  AA 1 |BRITISH AIR 19-1 AAPTT 144A 3.300% 12 07/15/2019........ Citi GIObAl MATKELS INC........vocvvivieieiciccie ettt | eosessssessssesse s s nsees 5,000,000 5,000,000
16159G  AC 3 |Chase Mortgage Finance Corpora 2019-ATR2.........cooeuiuriirirerrereereeeeeseeseeeesseeeseenees 07/29/2019........ J P MOIGAN & €Ottt entens | eesessee et ent sttt s ettt ntenns | taeeseenaanes 2,275,313 | v 2,250,000
172967 LS 8 |CITIGROUP INC 3.520% 10/27/28.........covvvieernrirninrissisnineieninsins 09/05/2019........ BaNK Of AMETICA. .....vuvviiiriiieie e | enbess s s 2,120,340 2,000,000
173288 AA 2 | CITIGROUP MORTGAGE LOAN TRUST 2019-IMC1.... 08/23/2019........ Citi GlObal MAKELS INC......ovoueeeiiiiiriieiieiesieisei et esssseenies | sebessesissisess s ...999,456 1,000,000
20268) AB 9 | COMMONSPIRIT HEALTH 3.347% 10/01/29 .| 08/07/2019........ Citi GlODAl MATKELS INC........vocveivieireiiecie ettt ssesseses | eesessesessssssses s sssssse e ssenes 2,400,000
20268) AD 5 |COMMONSPIRIT HEALTH 3.817% 10/01/49. 09/12/2019. RBC Capital Markets.... 2,987,010
252722  AB 9 | DIAMOND RESORTS OWNER TRUST 2019-1A B.. .| 08/13/2019........ DeutSChe Bank SECUMHES. ...t sssssssiens | ersessssssesesssseesessssssssenes ..499,914
252722 AC 7 |DIAMOND RESORTS OWNER TRUST 2019-1A C....ovouvrrirrricereriiesieresinceeniees 08/13/2019........ DeutSChe Bank SECUMHES. ..ot snsnisiens | ereersssies e neenes 1,499,650 1,500,000
26208L  AE 8 | DRIVEN BRANDS FUNDING, LLC 2019-2A A2 09/10/2019. Barclays..............ooo.... 3,500,000 3,500,000
30212P  AQ 8 |EXPEDIA INC 144A 3.250% 02/15/30 09/11/2019........ BanK Of AMEHICA. .......cvuiirireriiicirie st | erbsers s 2,976,750 3,000,000
32055R  B# 3 |FIRST INDUSTRIAL LP SERIES E GTED SENIOR........ccoviuirimrieriinicerniiseisnieinnins 07/23/2019........ BaNK Of AMETICA. ... .vuvviieirciicieiee st | enbess st 3,000,000 3,000,000
431282 AS 1 |HIGHWOODS REALTY LP 3.050% 02/15/30. 09/04/2019. Wells Fargo Securities.. 5,984,700 6,000,000
44932H AB 9 |IBM CREDIT LLC 1.800% 01/20/21 08/30/2019........ DIFECE. ...ttt | et 2,983,779 3,000,000
46647P  BE 5 | JP MORGAN CHASE & CO 2.739% 10/15/30...... 09/05/2019........ P MOIGAN & €.ttt | sebstes et 2,000,000 2,000,000
46651B  AC 4 |JP MORGAN MORTGAGE TRUST 2019-6 A3 3.5 08/16/2019. J P Morgan & Co........cocvrvrenee 2,539,063 2,500,000
494550  BE 5 |KINDER MORGAN ENERGY PARTNERS 5.300% 0. 08/30/2019........ DIFBCE. ..ttt | erbe b 3,420,825 3,346,000
534187  BJ 7 |LINCOLN NATIONAL CORP  3.050% 01/15/30........ccrvurerirrerinimrienrieniieniresisniseies | cvevereeesenens 08/12/2019........ WIS Fargo SECUMHIES.........cuuuveeerieriiiiiierisristeisssii i siesssessenens. | serisesssesssesssesessessesseessenes 4,994,800 5,000,000
543190  AA 0 |LONGTRAIN LEASING IIl LLC 2015-1A A1 2. 08/30/2019. Direct 1,855,283 | oo 1,855,373 | 2,304 [1FE....coirririenn
55336V BC 3 [MPLXLP 5.250% O1/15/25......cccumirimriiiiiririnniisiiseiiesi st 09/23/2019........ TaX Free EXChANGE.........cvuiiiiiiiiiiiri et | sosianssess s essnes 1,031,664 .
570535 AU 8 |MARKEL CORP 3.350% 09/17/29 09/19/2019........ VHOUS. ...ttt | Hotbseei bbb 5,004,330 5,000,000
654740  G* 4 |NISSAN MOTOR ACCEPTANCE SENIOR NOTE SERI 09/16/2019. Citi 4,500,000 ..4,500,000
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667274  AD 6 |NORTHWELL HEALTHCARE INC 3.809% 11/01/... .. | Citi Global Markets Inc 3,000,000 3,000,000 0 [1FE e
668138  AC 4 |NORTHWESTERN MUTUAL LIFE 144A  3.625% O........cocovveeveivernerennrrerirenenennnees | cverererenneene | 0912020190000 | J P MOIGAN & CO..ovvvvvvivviricireisiiesiecesesesi st 6,963,250 7,000,000 | ..o 0 [1FE e
674599 DC 6 |OCCIDENTAL PETROLEUM CORP  5.550% 03/15.......ccccrirvrnierernirrinnereeneirerrerns | ceeevnenennne | 09/19/2019........ | Tax Free Exchange........c.ccovcvceninnces 2,011,673 . 2,000,000

682680  AY 9 |ONEOKINC 3.400% 09/01/29.......cvemirmerirmrercriiniserierinnrinerirenessensssessenssssssessenes | convnessnenene | 08115/2019cuies | VAHOUS ..o 4,481,850 | oo 4,500,000

68269B  AA 6 | ONEMAIN FINANCIAL ISSUANCE TRU 2019-2A A.....cc.cvvvrvvrnrrernnincernrncisnnrerinnnees | evverenninnnes | 0916/2019.c.cecs [ BAICIAYS ..ot 4,997,869 5,000,000

718549  AH 1 |PHILLIPS 66 PARTNERS LP 3.150% 12/15/2.. .| RBC Capital Markets.... 2,993,430 3,000,000

72650R  BM 3 | PLAINS ALL AMERICAN PIPELINE 3.550% 12 Citi Global Markets Inc 5,988,060 6,000,000

74331A  AC 6 |PROGRESS RESIDENTIAL TRUST 2019-SFR4 B, Goldman SAChS & CO.......c.verririierrieineeerssseesessssse s 1,999,987 . 2,000,000

743674 BE 2 |PROTECTIVE LIFE CORP 144A 3.400% 01/15............ 1,003,610 | cooovrvrreceis 1,000,000

78403D AN 0 | SBA TOWER TRUST 144A  2.836% 01/15/25.........oovovvverervicnncvcrnnrernieneneienees [ vnvvneneienns | 09/10/2019.. 00t | DIFECE. .o 1,000,000 1,000,000

81747C  AA 9 | SEQUOIA MORTGAGE TRUST 2019-CH2 A1 4.5 . .. | Wells Fargo Securities. 4,115,968 4,000,000

81748B AB 8 | SEQUOIA MORTGAGE TRUST 2019-3 A2 3.500............ Wells Fargo Securities 5,088,281 5,000,000

817743  AA 5 | SERVPRO MASTER ISSUER, LLC 2019-1A A2 cevvevreriesensinsisssessinssiesensins | sveviesineenns | 072019000, [ BAICIAYS.....oovvecvveviciicreces e 5,000,000 . 5,000,000

82652M  AC 4 | SIERRA RECEIVABLES FUNDING CO 2019-2A C......oovvvvvvernniceernrrseisernnnerenies | coveveerenenes | 0716120191000 | BAFCIAYS..co.oviic s 1,499,883 | ..o 1,500,000

90932  AA 0 |UNITED AIR 2019-2 AAPTT  2.700% 05/01/.......cocvvverrrmnrrcrinriinninniseiinsirenisnniinne | cveveeneennes | 09/11/2019....... | Credit SUISSE.......oouvveeiicieicie 3,001,250 3,000,000 | ..eeovvrriiirieiiis 0 [1FE. i
92257N 4 | VELOCITY COMMERCIAL CAPITAL LO 2019-2 A.. 2,999,717 3,000,000

92277G AU 1 |VENTAS REALTY LP  3.000% 01/15/30.......ccimirrmrnrirernrirreimnirernninernerisnneererssissnnnes | seevennenennens | 08/12/2019.00c0 | J P MOIGAN & €. 4,975,300 . 5,000,000 | ..ocvvvrrirerneirernnineennnerinnnerennnnd0 [ 2FE e
94354K 8 |WAVE USA 2019-1 A 3.597% 09/15/44 Goldman SAChS & CO.........verririrerrieieeeeesssseese s 4,499,802 | oo 4,500,000 | ..oovrirrreriririrennns 0 [AFE e
949831  AA 9 |WELLS FARGO MRTG BACKED SEC 2019-3 A1...... Wells Fargo SECUMHES. ........cvvvivrerrieiiierissesie e 2,535,156 . 2,500,000 | ..o 5,833 [1FE. e
952845 AE 5 |WEST FRASER TIMBER CO 144A 4.350% 10/1.....ccovovvverernerernneresevernnvenienns | Avvevecnens | 08/21/2019........ | SEAPOI GrOUP......couirriicerireeeeiee e 1,039,210 | oo 1,000,000 | ..voeverirerirreeeereeeenis 15,467 | 2FE......cocovvivvirennnne
219878 AZ 1 |CODELCO INC 144A 3.000% 09/30/29 P MOrgan & Co......euuieiiriiiniic s 4,992,300 5,000,000 0 [1FE e
38172H  AJ 3 |GOLUB CAPITAL PARTNERS CLO LTD 2019-45A Morgan Stanley Dean Witter.... e 3,500,000 3,500,000 0 [1FE e
452628 AB 9 | IMPERIAL BRANDS FIN PLC 144A  3.500% 07.......ccovvvverernrrevennirernnrenssnserseerennes | Dovvvvevernes [ 07/23/2019........ | BANK OF AMEIICA. ..o 3,963,720 4,000,000 | ..oovvervrrreririnene 0 [ 2FE e
Q3629# AP 8 |ETSA UTILITIES FINANCE PTY LTD SERIES 20.. 3,000,000 3,000,000 | ..cerevrricirerieies 0 [1Z..........

Q5664# AH 7 |LONSDALE FINANCE PTY LIMITED SENIOR SECU.. nab Capital Securities LLC....... 8,000,000 8,000,000 | ...ovvrvrrrrverririnenns 0 [ 2FE. i

Q7450@ AJ 9 |PERTH AIRPORT PTY LTD PERTH AIRPORT DEV.......ccccccouinrnrininnnnninsennnccneniens | Diveveverens | 09/04/2019......... [ SCOTIABANK ..ottt 6,000,000 | ..o 6,000,000 s 0 [2FE .o
3899999. Total - BoNds - INAUSEIIAl @NA IMISCEIIANEOUS............c.cvieiiiieieiieieiiieteie ettt ettt ets etetsssetessseseseesebesetses et essesesetesesebessesesessesesebesses et e et et et eses et et eb et et s esebeb e set et e se s ekt ses et et e s ettt s e s et st b et et esebebansetetessebete  bbsssesassssesessssesesansnsess 197,381,858 197,168,373 | ............. ...233,331 XXX.
8399997, TOtal = BONGS = PAI 3. ittt 8 et eEfeE ke oeEeeEE e EEE LR EEE oL E R EEE L Ef L E e L E R L e E SRR L eEE R f LR E et fbnisen et 240,066,197 239,998,373 ...263,540 XXX.
8309999, TOAI = BOMAS. ....v.vrrtsereistesersste e sessss s erss e es st s 1888810888408 eE ek entse 4448088 oeE e 8oL oL ee R eE 84080848 E oL E o888 4E 1L L8 L4084 E 18R EE L E R LR e bt fhnksent ettt 240,066,197 | .oovvviiersiiersnisinenn 239,998,373 ...263,540 XXX.

Preferred Stocks - Industrial and Mi

060505 EG 5 |BANK OF AMERICA CORP SERIES V PREFERRED........ccccooniinnnninninnsnrsnsensnnnees | eonneererinnens | OTTI2019u000iies [ VAIIOUS. .. vvoii it sssssnsensnnsns | sosssssssessasssassnsssssnean 2,521,000.000 2,533,605 | .o 0.00 | oo 12,991 |P2FEL.....covvivnrnnnne
8499999. Total - Preferred Stocks - INAUSEAl AN MISCEIIANEOUS................ccoviueiiiiieiei ettt ceetetiite eeeteteteteeete et etetetesaet et s aeeetes e tesebesaeeessssetebesassesessesetes s sesesenseeetes s setes s sss et s sesetesssseses s sesetessssetansesetesensstesansseetesnsets  tesassesessssesesesessesasaseess 2,533,605 XXX e 12,991 XXX.
8999997,  TOtAl - PTEIEITEA STOCKS = PAIt 3...........o.cvivieiveiiiiteiei ettt ettt ettt s s b saes tebsessessssessesssssessssessesses s s essess e s et essesse b s et esses e s e s st ebsesse s et ees et s e b e s st ess e s e s st et e b s e et ese et e b et ens s s et s essensessesssessesssssnss | absstessessessnsentessessssneas 2,533,605 XXX | 12,991 XXX.
8999999, TOtAl = PrefrTea SHOCKS. ... vt trutits ettt ettt es st ees st ser stk bR kb1 oeE8eEE S8 eEE oL R £ EEE L8 L E R EEE£EEEEf L e £EE SR LEE L E e L E L E L E 4L Ef b EEEEEEEE SRR b E b en b fbitbsen et 2,533,605 XXX e 12,991 XXX.
9899999. Total - Preferred and COMMON SEOCKS.............c.o.iviieiiieriiiiieeieiete sttt stes sttt es i stsstess tebsessessssessesssssessssassessssasssssessssesessessessessesessessessesessessess e e et essess e s s s s sesseeseb st es e b s e et ess s et et ensesse s et sssessessnsstessessssess  ebsssessessessnsantessessssnsas 2,533,605 XXX | 12,991 XXX.
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........c.cciiirueieiiieieiicte ettt ete st ete et e tetebess etetsssetesssstessssssetes s sebes s s etes s sesebessesesesssseteb s ssseses e setes s seb et s see et s e sebes s seA et s s et et esses et es et et e b s ssaebenseb et b ensebebanseaetesntete  bebsssetessnsetessassesanansns 242,599,802 XXX ...276,531 XXX.

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Current Year's Total Interest / and Admini-
r Unrealized Year's  |Other-Than- Foreign Foreign Stock Stated strative
ei Prior Year Valuation | (Amortizatio | Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized | Total Gain | Dividends | Contractual| Symbol/
g| Disposal Number of Book/Adjusted Increase n)/ Impairment | inB./A.C.V. | Changein | Carrying Value at| Gain (Loss)| Gain (Loss) | (Loss)on | Received | Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion | Recognized| (11+12-13) BJA.CV. Disposal Date | on Disposal | on Disposal | Disposal |During Year| Date | Indicator (a)
Bonds - U.S. Government
30293M AJ 3 |FRESB 2015-SB6 A10 2015-SB6 A10 3.220%.. .. | 09/01/2019. | Paydown ..374,045 08/25/2035
3136AA 3R 4 |FANNIE MAE 2012-149 LV 3.000% 03/25/36.... woer | .- | 09/01/2019. | Paydown ...57,251 03/25/2036
3136AA MC 6 |FANNIE MAE 2012-139 WV 3.000% 02/25/36.................. .. | 09/01/2019. | Paydown 02/25/2036
36194N LU 1 |GNAU1239 2.850% 07/01/33 .. | 09/01/2019. | Paydown 07/01/2033
36194S PD 4 |GN AU4920 GN AU4920 3.020% 09/15/41 «.. | .- | 09/15/2019. | Paydown 09/15/2041
36197 ZL 2 |GOVERNMENT NATIONAL MTG ASSOC GN AZ6147....... .. | 09/01/2019. | Paydown 03/15/2037
36235* AB 7 |CANTON LEASE FINANCE TRUST-GSA US GOVT L....... .. | 09/15/2019. | Redemption ~ 100.0000... 06/15/2030
38373M  2F 6 |GNMA 2008-80 10 1.532% 04/16/50.........ccoorvrreerrrirrnnnes .. | 09/01/2019. | Paydown 04/16/2050
38373V M3 1 |GNMA 2002-87 Z 5.500% 11/20/32... .. | 09/01/2019. | Paydown . 11/20/2032
38373X L2 0 |GNMA 2002-55 PE 6.000% 07/20/32. .. | 09/01/2019. | Paydown ...67,728 07/20/2032
38375C BD 1 |GNMA2012-57 DA 5.383% 04/20/42.... .. | 09/01/2019. | Paydown 72,391 04/20/2042
38376G 2H 2 |GNMA2011-92C 3.841% 04/16/52 .. | 09/01/2019. | Paydown ceennn 224,956 | . 04/16/2052
38376G A7 5 |GNMA2011-10 AC 3.610% 11/16/44..........ccoovvrrrvrrrcrinns .. 1 09/01/2019. | Paydown........c..cocvrevermvenens | verrneenersenrserinens | cerenen 701,226 | e 701,226 | ......... 761,652 | ..o 751,766 | o0 | 00n(50,540) | o0 | iren(50,540) | o0 | 701,226 11/16/2044
D 38376G  S2 7 |GNMA2011-67 CA 3.928% 12/16/51.... .. [ 09/01/2019. | Paydown..........coevvemmvvirnnns | ovvrvernneireenirnnnns | oo 1,242,550 | ... 1,242,550 | ...... 1,264,096 | ..........1,263,810 | ...occoovveen0 | 0000r(21,260) | covvvvrecn0 | iereen(21,260) | 0 | e 1,242,550 12/16/2051
[T] 38376G U2 4 |GNMA2011-77D 4.178% 10/16/45 .. 109/01/2019. | Paydown..........cccoverrerernees | werverrreeerneensennens | 1,996,671 | ... 1,996,671 | ...... 1,985,618 | ........ 1,991,817 | o0 | e 4,854 | 0 | 4854 | 0| 1,996,671 10/16/2045
©) 38377G  S7 5 |GNMA2010-89 PD 4.000% 07/20/40.... .. | 09/01/2019. | Paydown 281,196 07/20/2040
O1 38377X AL 6 |GNMA2011-100 PX 4.000% 12120/39... .. | 09/01/2019. | Paydown 12/20/2039 | 1.
38379K  J5 8 |GNMA 2015-130 VA 2.250% 09/16/41......covovvvveririirnnnes .. | 09/01/2019. | Paydown 09/16/2041 [1.....ccoovnvnee
0599999. Total - Bonds = U.S. GOVEIMMENL.............oocoveereeeieereeeeeeeeeeeeeeeseeeeveeseeeeeeeeess vevereeeesseesseesssesesesesessseesssssseesssensssenessseessesns | evend 5,867,470 | ..... 5,867,470 | .....5,972,473 | .........5944,925 | .....ccoe..0 | e (T7A57) | o0 | oo (T7457) | 0 [ 5,867,470 | oo 0 | o 0 [ i 01...161,992 XXX XXX
Bonds - All Other Government
91086Q BG 2 |UNITED MEXICAN STATES 4.125% 01/21/26. . |D|07/30/2019. | RGA Transfer Program....... | cc.oeceeeeeeeneenns | oveens 3,148,500 | ...... 3,000,000 | ...... 2,990,280 | .0o0rni2,992,740 | o0 | 519 | 0 | 519 | 0| 2,993,259 | o0 | e 155,241 |...... 155,241 | ....126,844 | 01/21/2026 | 2FE...........
91087B  AC 4 |UNITED MEXICAN STATES 4.150% 03/28/27 ... | D|07/30/2019. | RGA Transfer Program....... | .coccevvverevneerirnns | v 2,078,620 | ...... 2,000,000 | ...... 1,993,520 | ..........1,994,477 W0 1,994,804 | oo 0 | e 83,816 | ....... 83,816 | ...... 69,628 | 03/28/2027 | 2FE...........
91087B  AE 0 |UNITED MEXICAN STATES GOVT NATIONAL 3............ D] 07/30/2019. | RGA Transfer Program...... | .cocoseessresssennseens [ 12,138,000 |..... 12,000,000 |..... 11,948,520 | ........ 11,952,722 | oovovvvinnnad [ I 2,574 | ool 0 [ oo 2,574 | oo 0| e 11,955,296 | .oovovrrnnn 0 ... 182,704 |...... 182,704 | ...473,750 | 01/11/2028 | 2FE...........
1099999. Total - Bonds - All Other GOVEMMENL. ........cvuireriiriieasiiersssssesrissesns s eriane | osssssasssesssssssesessssssssensssssssssssessasssensesssssanssnnss | veres 17,365,120 |..... 17,000,000 |..... 16,932,320 | ........ 16,939,939 | ..o [V I 3,420 | .o (U I 3420 | oo 0 . 16,943,359 | ..covvnnd 0 ... 421,761 |...... 421,761 | ....670,222 XXX XXX
Bonds - U.S. States, Territories and Pc
01026C AD 3 [ALABAMA ECON SETTLEMENT AUTHB 4.263%.... .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeveverevverenns | ovene 7,647,500 | ...... 7,000,000 | ...... 7,000,000 ...7,000,000 0 0 0 0 | o0 | s 7,000,000 ....261,109 | 09/15/2032
01170R EF 5 |ALASKA ST HSG FIN CORP MTG REV SERIES A ..109/01/2019. | Redemption  100.0000... | ...evverevrrererreianees | crvrcenn 235,000 | ......... 235,000 231,193 0. 82 0 12/01/2037
052414 NV 7 |AUSTIN TX ELEC UTILITY SYSREV 3.006% .| 07/30/2019. | RGA Transfer Program....... | .c..occoeevereriveinns | 002,763,103 | ... 2,705,000 0 0 0 11/15/2026
130333 CA 3 |CALIFORNIA HOUSING 2013 SERIES A 2.900 .. | 09/01/2019. | Redemption  100.0000... 0 0 0 02/01/2042
14916R  AC 8 | CATHOLIC HEALTH INITIATIVE 2.950% 11/0 .. | 07/30/2019. | RGA Transfer Program....... | .c.cocoevvererviennns | +...2,520,625 | ......2,500,000 | ......2,493,350 | .........2,497,219 | ......cconnnd (V] I 398 | o 0 11/01/2022
167593 H6 2 |CHICAGO IL O'HARE INTERNATIONA AIRPORT .. | 07/30/2019. | RGA Transfer Program....... 0 0 0 01/01/2049
19647P BQ 5 |COLORADO ST HSG FIN AUTH MF HS  3.400% ... |..109/01/2019. | Redemption  100.0000... 0 0 0 11/01/2045
19647P BS 1 |COLORADO ST HSG FIN AUTH MF HS 3.850%............. .. | 09/01/2019. | Redemption  100.0000... 0 0 0 07/01/2057
199098 BS 2 [COLUMBUS FRANKLIN CNTY OH FIN AUTH RES & .| 07/30/2019. | RGA Transfer Program.... . . 0 0 0 02/15/2027
20281P KS 0 |CMWLTH FING AUTH PA 3.781% 06/01/31.......ccconvvennvcns .. | 07/30/2019. | RGA Transfer Program....... | cc.occvseeneenneennens | cevead 2,657,025 | ... 2,500,000 | ...... 2,500,000 0 0 0 [ o0 [ 0 | 2,500,000 06/01/2031
207720 ZP 0 |STATE OF CONNECTICUT G.O. 3.127% 03/15... .. | 07/30/2019. | RGA Transfer Program....... | c...occeeemreenniinens | covead 3,098,160 | ...... 3,000,000 | ...... 3,000,000 0 0 0 [ covverrerreneeen | o0 | i 3,000,000 , \ 03/15/2025
248775 N7 9 |DENTON COUNTY TX 2013 2.916% 07/15/26. .. | 07/30/2019. | RGA Transfer Program....... | «.coceoneerncrnninnens | +.....3,822,942 | ... 3,760,000 | ...... 3,775,303 | .........3,766,332 | ..ccovvrenneen (1 I (993) | ovrrrrira 0 | covrereeeenn(993) | o0 | 003,765,339 | 0 | 57,603 | ....... 57,603 | ....114,210 |07/15/2026
25477P  NF 8 |DIST OF COLUMBIA HSG FIN AGY 2014-A A .. | 09/01/2019. | Redemption  100.0000... 0 0 0 0 0 304 | 06/15/2045
34074M HW 4 |FLORIDA ST HSG FIN CORP REV 2011 SERIES.. .. 1 07/01/2019. | Redemption  100.0000... 0 0 0 1,335 | 01/01/2030
34074M ND 9 |FLORIDA ST HSG FIN CORP REV 2016 Series .1 09/01/2019. | Redemption  100.0000... 0 0 0 | cvveeeeereneenn | eviveiieeeen0 | 050,746 | e | e | 0 | 1,023 | 07/01/2037
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341507 ZH 7 |FLORIDA ST BRD ED LOTTERY REV 5.391% 0............. .1 07/01/2019.| Call ~ 100.0000................ 500,000 | ......... 500,000 | ......... 500,000 | ..o 500,000 0 0 0 (0 T (U1 I 500,000 | ..oovererenad (1 I (V1 O 0. 26,955 | 07/01/2020
373384 RV 0 |STATE OF GEORGIA 3.720% 10/01/23 .. | 07/30/2019. | RGA Transfer Program....... 371,460 | ...... 6,000,000 000,000 ...6,000,000 0 0 6,000,000 | ..cocoeern0 | e 371,460 |...... 371,460 | ....185,380 | 10/01/2023
419818 HM 4 |HAWAII HOUSING 2013 SERIES A 2.600% 07. <. | .. [ 09/01/2019. | Redemption  100.0000... 38,765 | ........... 38,765 35,933 | 36,379 | 0 | 53 ...36,432 2,334 | ... 2,334 | . 631 | 07/01/2037
442331  3J 1 |HOUSTON TX 4.061% 03/01/35........ccoiverrrirmrrrerirerircens .. | 07/30/2019. | RGA Transfer Program....... | c..cocoveveeeeneennnns [ cevee 10,778,000 |..... 10,000,000 |..... 10,000,000 (O [PSUUORPORRPORON o EURPOORPOORPOUPPON | EPVOOPPPRRPOROOR | B PSP 10,000,000 | ......c..e....0 |......778,000 |...... 778,000 | ....371,130 |03/01/2035
47770V AY 6 |JOBS OHIO BEVERAGE SYSTEM 3.985% 01/01 .. | 07/30/2019. | RGA Transfer Program....... | ccccc.oeeeeeemeereenns | covees 4,335,640 | ...... 4,000,000 | ...... 3,651,440 | .........3,741,365 | ..cccocoeenn 0 | e, 11,874 | o0 |l 11874 | 0 | 3,753,239 | ..ccoeeeeen0 | ......582,401 |...... 582,401 | ...172,241 | 01/01/2029
485429 Z6 4 |KANSAS ST DEV FIN AUTHREV 4.727% 04/1 woer | | 07/30/2019. | RGA Transfer Program....... | ...ccoeeeevrenevrenns | e 5,753,500 | ...... 5,000,000 | ..... 5,137,400 | .......5,129,772 | cccoovvrenenl0 | e (2,675) | cvvvvrrerrn0 | eiireens(2,675) | v | 5,127,097 | ....ccceeel0 | ......626,403 |...... 626,403 | ....187,110 | 04/15/2037
49130T PS 9 |KENTUCKY ST HSG CORP HSG REV 2013 SERIES........ .. | 09/01/2019. | Redemption  100.0000... ..95,000 ..95,000 0 295,000 | oo | 0 | 0 | 2,013 | 11/01/2041
514136 AY 6 |LANCASTER COUNTY SCHOOL DISTR SERIESA.......... .. | 07/30/2019. | RGA Transfer Program....... ,999,640 | ... ,000,000 0 [0 | o0 | o0 | 10000022,000,000 | ovvovvcean0 | e (360) | e (360) | o 32,703 | 12/01/2020
517840 2M 5 |LAS VEGAS VLY NVWTR DIST 3.988% 06/01................ .. | 07/30/2019. | RGA Transfer Program....... | c..coccveeneinnirenns | covnad 2,583,250 | ...... 2,500,000 | ...... 2,500,000 0 | o0 [0 | 0 12,500,000 | 0 00l 83,250 1 ...83,250 | 66,190 | 06/01/2021
57419R M2 8 |MARYLAND ST CMNTY DEV ADMIN DE 3.750%............ .. | 09/01/2019. | Redemption ~ 100.0000... | ....eververreveevrrnens | ovverennnc 7,604 | i, 7,604 | ..o 7,604 0 [ o0 | o0 [ o0 | e 7,604 | 0 | e | e |, 190 | 03/01/2059
574218 NQ 2 |MARYLAND ST HLTH & HGR EDUCTNL FACS AUTH...... .. | 07/30/2019. | RGA Transfer Program....... | cccccccoueeernevrrnnnns | 002,657,136 | ...... 2,510,000 | ...... 2,141,381 | ... 2,239,414 | o0 | 12918 | o0 12918 | 0 | 100000.2,252,332 | 0 [0 404,804 | ....404,804 | ... 84,190 |08/15/2028
57563R UJN 0 |MASSACHUSETTS EDL ING AUTH ED LN REV SER....... .. | 07/01/2019. | Redemption ~ 100.0000... ..120,000 120,300 120,091 | ovviieenl0 | e (17) 120,074 | 0 | e (TA) | e (TA) | e 6,600 | 07/01/2026
57563R  KF 5 |MASSACHUSETTS EDL ING AUTH ED LN REV SER....... .. | 07/01/2019. | Redemption  100.0000... . ..70,000 | ...........70,000 | . ..70,000 | ... ....70,000 0 0 70,000 | e | 0 |0 [ 3,430 | 07/01/2028
592041 WJ 2 |MET GOVT NASHVILLE & DAVIDSON 4.053% O............. .. | 07/30/2019. | RGA Transfer Program....... | c..oceveeneeeenernnens | covens 3,249,000 | ...... 3,000,000 | ..... 3,178,260 | .......... 3,135,826 | ..covvvrenen 0| s (X T4 — (V1N I (9,687) | cvvovvrrrrne 0 | s 3,126,138 | oo 0 ... 22,862 |...... 122,862 | ....131,385 | 07/01/2026
o 59334D HN 7 |MIAMI DADE CNTY FL WTR & SWR REV 2013 SE... .. | 07/30/2019. | RGA Transfer Program....... i 11,439,400 |..... 10,000,000 |..... 10,579,300 | ........ 10,301,338 | ..cvvverens 0. (33,359) | covoovvrirne 0 | ceeeennn(33,359) | a0 | 10,267,979 L7421 | L1171,421 | L..415,278 | 10/01/2028
g 59447T KN 2 |MICHIGAN ST FIN AUTH REVENUE 3.610% 11 .. | 07/30/2019. | RGA Transfer Program....... | cc.oceeeeeneeeenernnens | cevead 3,131,400 | ...... 3,000,000 | ..... 3,000,000 | ..coonee 3,000,000 0 0 0 [ o0 | o0 | 3,000,000 | ..coovvvreen [ e 131,400 |...... 131,400 | ...... 80,924 | 11/01/2032
W 60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIESE.... .| 07/01/2019. | Redemption  100.0000... 10,000 0 0 0 0 07/01/2031
'_\ 60416Q GV 0 |MINNESOTA ST HSG FIN AGY 3.200% 06/01/.... ... | .| 09/01/2019. | Redemption ~ 100.0000... 0 0 0 0 06/01/2047
60416Q HR 8 |MINNESOTA ST HSG FIN AGY SINGLE FAMILY H........... .. | 09/01/2019. | Redemption  100.0000... 0 0 0 0 08/01/2049
605580 6J 3 |STATE OF MISSISSIPPI 3.931% 11/01/21.... .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveenernneennens | covend 3,127,290 | ...... 3,000,000 | ..... 3,000,000 0 0 0 0 | o0 | e 3,000,000 | .coovvrreen 0 [ e 127,290 |...... 127,290 | ...... 88,120 | 11/01/2021
605581 FF 9 |STATE OF MISSISSIPPI 3.729% 10/01/32.... .. | 07/30/2019. | RGA Transfer Program....... | ccocc.oeeeeereeerernenns | covees 3,208,200 | ...... 3,000,000 | ..... 3,000,000 0 0 0 0 | oo | s 3,000,000 | ..ooovrireen0 | e 208,200 |...... 208,200 | ...... 92,914 |10/01/2032
60637B CN 8 |MISSOURI HOUSING 2013 SERIES A 2.650%. .. | 08/01/2019. | Redemption ~ 100.0000... 0 0 0 0 11/01/2040
60637B CP 3 |MISSOURI HOUSING 2013 SERIES B 2.650%. .. | 09/01/2019. | Redemption  100.0000... 0 0 0 0 11/01/2041
60637B CR 9 |MISSOURIHOUSING 2013 SERIESD 2.550%.........cc00.u. .. | 09/01/2019. | Redemption ~ 100.0000... 10/01/2034
64469D B5 9 [NEW HAMPSHIRE HOUSING 4.077% 01/01/34... .. | 08/01/2019. | Redemption  100.0000... 01/01/2034
646080 MY 4 |NEW JERSEY ST HIGHER ED ASSIST 2011-1 .. 1 07/10/2019. | Redemption ~ 100.0000... | ...coccevverrvrerrrrrnens | vrereeenn30,000 | oo 30,000 | oo 31,639 | v 30,678 | o0 [ i (114) | a0 [ s (114) | 0 [ 030,564 | 0 | e (564) | e (564) | .. 12/01/2027
646080 NC 1 |NEW JERSEY ST HIGHER ED ASSIST 2011-1 .|..107/10/2019. | Redemption  100.0000... 12/01/2029
646136 XS 5 |NEW JERSEY ST TRANSPRTN TRUST 5.754% 1... .. | 07/30/2019. | RGA Transfer Program....... ....220,450 | 12/15/2028
647200 5U 4 |NEW MEXICO ST MTGE FIN AUTH 2.980% 08/ .. 1 09/01/2019. | Redemption ~ 100.0000... | ...ovvrvrrrrervrerirs | rerernrn 124,652 | . 124,652 | .. 124,652 | 124,652 | 0 [ i [0 |0 |0 | 124,652 | 0 | 0 0 | 2,447 | 08/01/2038
64990C 7J 4 |NEW YORK ST DORM AUTH REVENUES 4.071%.. .. | 07/30/2019. | RGA Transfer Program.... ....301,135 | 07/01/2040
658207 PA 7 |NORTH CAROLINA HSG FIN AGY 2012 SERIES 3.... .. 1 09/01/2019. | Redemption ~ 100.0000... | ...ccovrrrererrrririrs | wreerern30,000 | ...........30,000 | ...........30,000 | ...ccoe00eeen30,000 | voovrvvvriinnn [ v [ |0 |0 030,000 | 0 | 0 [0 [ 1,404 | 01/01/2029
677377 2M 4 |OHIO ST HSG FIN AGY SF MTGE 2013 SERIES .. | 09/01/2019. | Redemption ~ 100.0000... . 11/01/2041
677555 UT 9 |STATE OF OHIO 144A OHIO ENTERPRISE BOND... .. | 09/01/2019. | Redemption ~ 100.0000... v, 165,000 | . ..155,000 . ..0 06/01/2020
67910H NR 7 |OKLAHOMA ST MUNI PWR AUTH 2013 SERIES B... .. | 07/30/2019. | RGA Transfer Program....... | c.coceoveerscrnvrnnens | 14,745,316 | ... 4,245,000 | ...... 4,557,984 | .......4,392415 | ..cccoooeeen0 | s (19,919) | coovvvveeen0 | e (19,919) | o0 [ 4,372,496 | .....coccee.0 | oo 372,820 ....229,348 | 01/01/2026
704879 3W 3 | PEARLAND SCHOOL DISTRICT 2013B  3.150%.. .| 07/30/2019. | RGA Transfer Program.... . 871,283 | ......3,805,000 | . 827,107 | .........3,815,145 | ..o l0 | o (1,346) ,813,799 . 57,484 ....114,863 | 02/15/2028
709193 LY 0 |PENNSYLVANIA ST INDL DEV AUTH 3.556% 0 .. | 07/30/2019. | RGA Transfer Program....... | c..occveeeneenneennens | cevnae 7,207,760 | ...... 7,000,000 | ...... 7,000,000 | .........7,000,000 | .ocivrrirencn0 | o0 | 0 | 0 | 0| 7,000,000 | .coovvvreen 0 [ e 207,760 ....268,972 | 07/01/2024
791078 BB 3 |STLAWRENCE CNTY NY IDACDC 2.752% 07/.. ..107/01/2019. | Redemption ~ 100.0000... | ...cvvereverererrvvrrnns | crvreen 230,000 | ........ 230,000 | ........ 230,000 | ....ccc.eeei230,000 | o0 |0 [0 | 0 0 | 230,000 | .ovvovreecn0 | e (V18 O 0. 6,330 | 07/01/2021
791697 CJ 2 |STLOUIS MO SPL AD BRD SCH DST 4.700%.... .. | 07/30/2019. | RGA Transfer Program....... 562,480 | ...... 4,000,000 838,080 | ..........3,882,507 | ..o | 105,820 | o0 | 5,820 | 0 [ 3,888,327 | oo [ e 674,153 |...... 674,153 | ....156,144 | 04/01/2028
79467B AN 5 | SALES TAX SECURITIZATION CORP 3.422% O.. .. | 07/30/2019. | RGA Transfer Program....... | c..ceeeeeneenerinens | covendd 4,068,920 | ...... 4,000,000 | ...... 3,803,920 | ........3,813,534 | o0 | 8478 | 0 | e B478 | 0| 3,820,013 | ovovvveeen0 [ e 248,907 |...... 248,907 | ....147,906 |01/01/2032
79765R  P6 0 |SAN FRANCISCO CITY & CNTY CAP 3.550% .. | 07/30/2019. | RGA Transfer Program.... . ......3,435,000 | ......3,376,330 ,384,416 119,865 |...... 191,865 | ...... 91,118 | 11/01/2031
79772E  BJ 7 |SANFRANCISCO CITY & CNTY CAC 3.750%.... .| 07/30/2019. | RGA Transfer Program....... | «..ceeeeeneeeenerinens | cevead 3,080,790 | ...... 3,000,000 | ...... 2,916,330 | .........2,919,492 | o0 | 1897 | 0 | 1897 | 0| 2,921,189 | o0 | e 159,601 |...... 159,601 | ....102,813 | 09/01/2037
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83712D UH 7 |SOUTH CAROLINA HOUSING 2015 SERIES A2 TA.......... .. | 07/01/2019. | Redemption ~ 100.0000... | ....coccourrerervrrnnnns | wreennrn 150,000 | ........150,000 | ........ 155,660 | ............. 153,641 | ..o (U I (VL7 0 | oo (264) | 0 | 153,378 | oo 0 [ e (3,378) | ........ (3,378) | ........ 6,000 |07/01/2025 | 1FE...........
83712T DA 6 |SOUTH CAROLINA ST HOUSING FIN 2013-1 2 .. | 09/01/2019. | Redemption  100.0000... 0 0 0 01/01/2041 | 1FE...........
83756C MM 4 |SOUTH DAKOTA HSG DEV AUTH MTGE 2.700%........... .. | 09/26/2019. | Redemption  100.0000... 0 0 0 11/01/2036 | 1FE...........
882750 MZ 2 |TEXAS ST DEPT HSG & CMNTY SERIES 2011B.............. .. | 08/01/2019. | VariOus..........cceervererrererene 0 | oo ()] — (VN UUPURRRORPOPPON (/) ENSSORROROTON 4 N ISV 01/01/2030 | 1FE...........
88275F NX 3 |TXDEPT OF HSG & COMM AFFAIRS 3.180% O.. .. | 09/01/2019. | Redemption  100.0000.... | ....cveerrreermmririnnns | e 100,000 | ......... 100,000 | ......... 100,000 0 0 0 [ o0 [ 0 | s 100,000 03/01/2039 | 1FE...........
91756T AV 3 |UTAH ST MUNI PWR AGY PWR SPLY 3.806% 0. .. | 07/30/2019. | RGA Transfer Program....... | c..ceeeeeneeeeneronens | covead 3,064,410 | ...... 3,000,000 | ..... 3,000,000 0 0 0 [ cvvrreerceneeen | o0 | 3,000,000 07/01/2036 | 1FE...........
928120 K5 6 |VIRGINIA HOUSING DEV AUTH 2013 SERIES B... .. | 09/01/2019. | Redemption  100.0000... ..33,403 ...33,403 0 0 0 ....33,403 04/25/2042 | 1FE...........
928120 Q5 0 |VIRGINIA HOUSING DEV AUTH 2015 Series A .. | 09/25/2019. | Redemption  100.0000... . 113,909 | .........113,909 | . 0 0 0 . 06/25/2042 | 1FE...........
92812V MA 1 |VIRGINIA ST HSG DEV AUTH 3.125% 11/25/.........co00un... .. | 09/25/2019. | Redemption ~ 100.0000... | ...coevorerermvrrmmrernnns | corirrens 87,602 | ........... 87,602 | ........... 87,602 0 0 0 (0 T 0 | oo 87,602 11/25/2039 | 1FE...........
92817S  XW 3 |VIRGINIA ST PUBLIC SCH AUTH 4.250% 12/. .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeneeeenerinens | covead 3,410,400 | ...... 3,000,000 | ...... 2,751,420 | .........2,804,717 | cccovririrnnes 0| v 7,024 | oo 0| oo 7,024 | 0 | e 2,811,740 | .ooveeenl0 | e 598,660 |...... 598,660 | ...... 79,688 | 12/15/2030 | 1FE...........
935187 HJ 6 | WARREN COUNTY SCHOOL DISTRICT QZAB 2012 .. | 07/30/2019. | RGA Transfer Program....... | ccccc..oeeeeeemevreenns | ovees 3,624,104 | ...... 3,430,000 | ..... 3,430,000 0 0 0 [ o0 [ 0 | s 3,430,000 | ..coooverenn0 | e 194,104 |...... 194,104 | ....101,678 | 11/15/2033 | 1FE...........
93978H GA 7 |WASHINGTON HEALTH CARE SER A 2012 4.00.... .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeenmeeenerinens | covend 2,613,825 | ... 2,500,000 | ...... 2,144,525 | .........2,199,829 | .....cooooen. 0| v 7,276 | oo 0 | cooerereen 7276 | i | e 2,207,105 | ovvrceern0 | e 406,720 |...... 406,720 | ...... 83,056 | 10/01/2034 | 1FE...........
940094 AK 1 |WASHINGTON ST UNIV REVENUES 4.040% 101........... |..|07/30/2019. | RGA Transfer Program....... | ...ccccccoouevurmmrrrins | vornes 2,154,255 | ...... 1,990,000 | ...... 1,990,000 | .......... 0 0 0 0 20 ] 1,990,000 | ..occovvreran0 | s 164,255 | ...... 164,255 | ..... 55,831 | 10/01/2031 | 1FE...........
977100 EL 6 |WISCONSIN STATE 3.954% 05/01/36.........covvvrmerrrrerenns .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveeneeeenernnens | vovene 7,478,940 | ...... 7,000,000 | ...... 7,000,000 | ..coonee 7,000,000 0 0 0 (U O 0 | e 7,000,000 | ..covvvireen [ e 478,940 |...... 478,940 | ....206,816 | 05/01/2036 | 1FE...........
977100 GH 3 |WISCONSIN STATE 3.154% 05/01/27.......ccvvvcviriirannnens .. | 07/30/2019. | RGA Transfer Program....... | oo | v 5,209,100 | ...... 5,000,000 | ...... 5,000,000 | .......... 5,000,000 0 0 {0 SOOI | I [UOSORTTOTON o I [N 5,000,000 | .o | e 209,100 |...... 209,100 | ...117,837 | 05/01/2027 | 1FE...........
1799999. Total - Bonds - U.S. States, Territories & Possession ...166,159,917 |...155,044,799 |...154,727,910 | ...... 154,507,578 | ..o 0. (25,558) [ ..oovveirenad 0] .nn(25,558) | o0 | i 154,484,984 11,674,933 | 11,674,933 | 5,421,643 XXX XXX
Bonds - U.S. Political Subdivisions of States
845040 JT 2 |SWTXHGREDUAUTH 2013 SERIESB 3.46.........c...... | . | 07/30/2019. | RGA Transfer Program....... | oo | e 6,413,666 | ...... 6,180,000 | ...... 5,694,623 | .......... 5,848,587 | ..o 0] . 18,281 | oo 0 [ 18,281 | oo [ I 5,866,868 | ....c.cooieen. 0 ... 546,798 |...... 546,798 | ....177,904 | 10/01/2027 [1FE...........
2499999. Total - Bonds - U.S. Political Subdivisions of STates............cciiiiiiniiiiiiiiiiiinn i sensssessnsinns | oo 6,413,666 | ...... 6,180,000 | ..... 5,694,623 | ........ 5,848,587 | ...ocoovvrennnd 0 ... 18,281 | oo 0 [ 18,281 | oo, [ I 5,866,868 | ..ot 0 ... 546,798 |...... 546,798 | ....177,904 XXX XXX
Bonds - U.S. Special R and Special A t
05490R AA 4 [BANC OF AMERICA MERRILL LYNCH 2015-ASTR........... .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeeeverevverinnns | ovens 5,340,900 | ...... 5,000,000 | ..... 5,145,060 | .......... 5,108,394 | ..coovrerinn (VN (LK) I— (0 I (6,763) | vvvvvrerrnnnn (VI IO 5,101,631 | covvevinnd (V1 239,269 |..... 239,269 | ....126,770 | 07/14/2037
313399 EK 9 |FHLMC 2348 ZK 6.000% 08/15/31.... .. | 09/01/2019. | Paydown 08/15/2031
31339D 7A 0 [FHLMC 2417 KZ 6.000% 02/15/32.... ... | .| 09/01/2019. | Paydown 02/15/2032 | 1.
31339G  JU 6 |FHLMC 2367 ZK 6.000% 10/15/31.....ocevvmererrerenircirniinns .. | 09/01/2019. | Paydown 10/15/2031 | 1..ecvvrrernees
31339M FE 3 |FHLMC 2389 ZB 6.000% 12/15/31... .. | 09/01/2019. | Paydown 12/15/2031 | 1.
31339N 5V 4 |FHLMC 2403 DZ 5.500% 01/15/32.... .. | 09/01/2019. | Paydown 01/15/2032 (1.
31339W  XR 2 |FHLMC 2439 EZ 6.000% 04/15/32 .. | 09/01/2019. | Paydown 04/15/2032 | 1.
313372 DL 1 |FHLMC REMIC 1642 PJ 6.000% 11/15/23.... .. | 09/01/2019. | Paydown 11/15/2023 | 1.
3133TH TM 9 |FHLMC 2116 ZA 6.000% 01/15/29... .. | 09/01/2019. | Paydown 01/15/2029 | 1.
3133TJ) HS 5 |FHLMC 2125JZ 6.000% 02/15/29. .. | 09/01/2019. | Paydown. 02/15/2029 (1.
31359F AM 0 |FNMA REMIC 1993-208 K 6.500% 11/25/23. .. | 09/01/2019. | Paydown 11/25/2023 | 1.
31359G B8 8 |FNMA REMIC 1994-30 K 6.500% 02/25/24... .. | 09/01/2019. | Paydown 02/25/2024 (1.
3136A1 NZ 4 |FANNIE MAE 2011-96 NB 4.000% 09/25/40. .. | 09/01/2019. | Paydown 09/25/2040 | 1.
3136A8 DP 2 |FANNIE MAE 2012-104 V 3.500% 02/25/38.. .. | 09/01/2019. | Paydown 02/25/2038 (1.
3136A9 WW 4 |FNR 2012-121 GV 3.500% 01/25/30.. .. | 09/01/2019. | Paydown. 01/25/2030 | 1.
3136AE  TT 4 |FANNIE MAE 2013-54 BA 3.000% 06/25/43.. .. | 09/01/2019. | Paydown 06/25/2043 (1.
3136AG HV 7 |FANNIE MAE 2013-94 CV  3.500% 07/25/33. .. | 09/01/2019. | Paydown 07/25/2033 1.
3137A2 NL 1 |FHR 3756 PC 4.000% 11/15/40. .. | 09/01/2019. | Paydown 11/15/2040 | 1.
3137A8 UG 1 |FHR 3837 DB 4.500% 04/15/41. .. | 09/01/2019. | Paydown 04/15/2041 (1.
3137AF X3 1 |FHR3944LM 3.000% 10/15/26. .. | 09/01/2019. | Paydown. 427,314 .419,515 10/15/2026 | 1.
3137AR V4 5 |FHR 4085VB 3.500% 09/15/28 .1 09/01/2019. | Paydown ...62,431 ..61,117 09/15/2028 | 1.
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3137AR WS 1 |FHR 4073 HC 3.500% 03/15/35.........cocmirrmrircrineireiinnnes . [ Paydown.....c.ocveciinc | e | 85,054 | 45,054 | .......... 48742 | oo 46,131 | oo 0| s (1,078) | cevvvrverern0 | s (1,078) | oo (V1 I 45,054 | o0 | 0 |0 | 1,052 | 03/15/2035 [ 1.....ovvennee.
3137AV. 6P 7 |FHR 4121 MV 3.000% 12/15/35.... .| Paydown 12/15/2035
3137B3 4W 5 |FHR4215LV 3.500% 04/15/33 | . | Paydown ...75,585 ...75,760 04/15/2033
3137G1  AA 5 |FREDDIE MAC WHOLE LOAN SECUR 2015-SC01 1........ . L[ Paydown.......c.oevvvcvreiinens | e | 110,632 | .0 110,632 | ol 112,465 | e TILTT5 | 0 [ eed(1,142) | 0 | et (1142) | 0 [ e 110,632 05/25/2045
3138L4 EQ 2 |FANNIE MAE AM3742 3.150% 09/01/25... .| Paydown ....19,640 ..19,718 09/01/2025
3138L4 J3 8 |FANNIE MAE AM3881 3.830% 08/01/25... .| Paydown ...11,369 ...11,375 08/01/2025
313920 SU 5 |FNMA2001-35ZG 6.500% 08/25/31. . | Paydown ...11,810 ..11,932 08/25/2031
31392E H6 0 |FNMA 2002-69Z 5.500% 10/25/32.... o .| Paydown ....10,351 ...10,478 10/25/2032
31392K HM 1 |FHLMC 2445 0Z 6.500% 05/15/32........ccccovvervrenirrnrienes . [ Paydown.......c.oevciiic | e | 11,894 | 11,894 | ..o 11,668 | oo 11,814 | o0 | 80 [0 | 80 | 0 | 11,894 05/15/2032
31392M U4 2 |FHLMC 2463 Z 6.000% 06/15/32 .| Paydown 6,741 6,503 | ...... 6,683 06/15/2032
31392M U5 9 |FHLMC 2463 ZB 6.500% 06/15/32.... | PaydOWN...coooi | e | e 15,798 | 15,798 | oo 15,697 | coovvorenne 15,742 06/15/2032
31392P HP 3 |FHLMC 2459 LZ 6.500% 06/15/32. .| Paydown 21,942 | ... 22,490 06/15/2032
31392P RL 1 |FHLMC 2484 Z 6.000% 07/15/32.. . . | Paydown 07/15/2032
31392R RJ 2 |FHLMC 2468 ZA 6.000% 07/15/32........ccomvvrmmrrrerirerereens . .| Paydown 07/15/2032
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32.. . | Paydown 08/15/2032
313920 EE 0 |FHLMC 2504 Z 6.000% 09/15/32.. .| Paydown 09/15/2032
313920 JL 9 |FHLMC 2499 VZ 6.000% 09/15/32.... . | Paydown 09/15/2032
31392W  JU 5 [FHLMC 2509 ZQ 5.500% 10/15/32.... | .| Paydown 10/15/2032
31393A VK 0 |FNMA 2003-30 HY 5.500% 04/25/33.........cocovemmrreomrriis . . | Paydown 04/25/2033
31393C LX 9 |FNMA 2003-48 GH 5.500% 06/25/33. .| Paydown 06/25/2033
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33... . | Paydown 03/15/2033
31393Y W2 7 | FANNIEMAE WHOLE LOAN 2004-W6 1A2 5.500 .| Paydown 538,365 541,121 07/25/2034
31397S  SJ 4 |FANNIE MAE 2011-24 GY 4.500% 04/25/41 R .| Paydown R . 110,006 108,209 04/25/2041
31397U YM 5 |FNR2011-68 CB 3.000% 07/25/26..........ovvvrerrnerrrerereens . [ Paydown.......cooceccnins | e | e 374,402 | i 374,402 | ... 396,252 | ..oovvvrne 380,784 | o0 | eein(6,382) | 0 | eenn(6,382) | 0 | 374,402 07/25/2026
31398N Y2 4 [FANNIE MAE 2010-123 PM 4.000% 07/25/40... | Paydown......c.ccvvvneninns v | e 161,473 | 161,473 | ........ 153,198 | .o 158,307 .161,473 07/25/2040
31405W QT 5 |FNMA POOL 801566 5.000% 01/01/20 .| Paydown 622 ..623 01/01/2020
3140Q9 UA 9 |FANNIE MAE POOL CA2376 4.000% 09/01/48 . | Paydown 627,641 624,939 09/01/2048
31418C XN 9 |FANNIE MAE POOL MA3384 4.000% 06/01/48.... .| Paydown..... 754,767 755,370 06/01/2048
33803W AA 7 |FISHERS LANE ASSOC LLC US GOVT LEASE BAC. .| Redemption  100.0000... 08/05/2030
36230M FL 6 |GN 752871 3.850% 07/15/36. . | Paydown. 07/15/2036
38378N KA 0 |GNMA2013-173VB 3.500% 10/16/3 . | Paydown 10/16/2033
38378X 6B 2 |GNMA2015-5KV 3.250% 05/16/42 .| Paydown.......c.cocovivnciins 05/16/2042
452024 HE 5 |ILLINOIS MUNICIPAL ELEC AGENCY 5.399%. . .| RGA Transfer Program , 02/01/2020
46637Q AA 4 |JP MORGAN TAX EXPT PASS THR TR 2012-AMT1......... . .| Paydown 195,526 193,014 01/27/2038
48730P AB 6 [KEENAN DEV ASSOC OF TN 144A TAX LEASE RE.. . .| Various 337,127 0 0 0 337,127 07/15/2028
911551  AA 7 |US ARMY HOSP CASH MGMT FUND SENIOR SECUR.... | .. .| Various.... 0 0 0 ...40,285 05/01/2032
914692 X6 0 |UNIV OF NEW MEXICO HOSPITAL 3.532% 06/.............. . .| RGA Transfer Program 0 0 (O I o I [POO 2,500,000 06/20/2032
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENS.........ocoiiiiriiis cooriieierieieissisnisnssssessisssenessessnsenenssesssensennennees | 010,712,697 .....16,258,027 |.....16,453,189 | ........16,388,828 | .........c......0 | .....(26,949) | o0 | oo 16,361,881 ...522,112 XXX
Bonds - Industrial and Miscellaneous
00101y AF 3 |ADT CORP 3.500% 07/15/22 | . | 09/24/2019.|UBS... 2,001,987 | ..cocceeeen0 | 5,513 | 5,513 | i 83,806 | 07/15/2022 | 3FE
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00115A AE 9 |AEP TRANSMISSION CO LLC 3.100% 12/01/2................ .. | 07/30/2019. | RGA Transfer Program....... | .ccc.coeeeeerervereenns | v 2,043,300 | ...... 2,000,000 | ...... 1,964,726 | .......... 1,969,937 | cooovvvcenennc0 | 1,935 | 0 | 1,935 | 0 | 1,971,872 | coovvvvenn0 [ 71,428 | 71,428 | 41,161 | 12/01/2026 | 1FE...........
001192 AG 8 |AGL CAPITAL CORP 5.250% 08/15/19 .. | 08/15/2019. | MALUFItY........cvvrererrereriieins | eevrerirerernreisninnns | oo 6,250,000 | ...... 6,250,000 | ...... 6,292,563 | .......... 6,253,334 | oo | ceind(3,334) | 0 | ed(3,334) | 0| 6,250,000 ....328,125 | 08/15/2019 | 2FE...........
00139P AA 6 |AIG SUNAMERICA GLOBAL FIN IX 144A 6.90 ... || 07/30/2019. | RGA Transfer Program....... ...538,847 | 03/15/2032 | 1FE...........
00182@ AA 6 |AZ ROMULUS MILANDLORD LLC 3.497% 10/3............. .. | 09/30/2019. | Redemption ~ 100.0000... | ....ocvervvervvrvvrrrnens | vorrrrerne 37,141 | 37,140 | 37,140 |l 37141 |0 | 0 0 0 | 0 | i 37,141 | 0| 0 | 0 | 866 | 10/31/2038 [ 1......cccvvvene
00184* AA 6 |AZ RANDALL OH LANDLORD LLC 3.610% 03/3.. .. | 09/30/2019. | Redemption ~ 100.0000... 838 | 03/31/2039
00184@ AA 4 [AMZN (Euclid OH) CTL Pass-Thru CTL - LEA .. | 09/30/2019. | Redemption  100.0000... 296 | 07/31/2039
00191# AA 3 |AMZN (Tucson AZ) CTL Pass-Thru CTL - LEA, .. | 09/30/2019. | Redemption ~ 100.0000... | ....coererreemmrrrrrnns | worrerrena83,785 | 83,785 | 11 83,785 | 83,785 | 0 [ 0 [0 | 0 [ 0 | 83,785 | 0 | 0 | 0 | 5,566 | 08/31/2039
00206R GH 9 |AT&TINC 7.125% 03/15/26 .. | 07/30/2019. | RGA Transfer Program....... 432,042 | 03/15/2026
00206R HS 4 |AT&TINC 3.600% 07/15/25......ccccemmrvrmerierirnerierirnseiniinns .. | 07/30/2019. | RGA Transfer Program....... | ..ccccovevvsersvinnens | 12,597,525 | ... 2,500,000 | ...... 2,416,586 | ....occvoverrirennns0 [0 [ 1,910 |0 | 1,910 | 0 | 2,418,495 | .............0 |.....179,030 |.....179,030 | ...... 48,750 | 07/15/2025
00213R  AB 9 |ARLFIRSTLLC 2012-1A A2 3.810% 12/15/ .. | 07/30/2019. | RGA Transfer Program....... | ...coceveverveenvionens | +.....2,534,838 | ... 2,470,000 | ...... 2,509,945 | .........2,500,649 | .....ccocen0 | cirirenn(1,220) | o0 | eiiiennn(1,220) | a0 | 2,499,429 | ..............0 | ........35,408 | .......35,408 | ...... 58,817 | 12/15/2042
00228# AA 0 |AVCINGULARLLC CTL - CINGULAR WIRELESS. .. | 09/15/2019. | Redemption  100.0000.... | ....coeerrvvermmrirennns | e 177479 | e 177,479 | o 181,902 | v 178,198 | 0 [ (209 | 0 | ieina(209) | a0 | s 177,989 | o0 | e (810) | e (810) | e 8,814 | 08/15/2021
004375 AN 1 |ACCREDITED MORT LOAN TRUST 2003-2 A1 4. .. | 09/01/2019. | Paydown . 28,292 | 0 | 0 [0 | 777 | 10/25/2033
008117 AN 3 |AETNAINC 4.125% 06/01/21 .. | 07/30/2019. | RGA Transfer Program....... ,054,180 | ... ,001,286 | ...ccooevernn0 | ..0.52,894 | ...52,894 | ... 54,771 | 06/01/2021
008252 AM 0 |AFFILIATED MANAGERS GROUP INC 4.250% O............ .. | 07/30/2019. | RGA Transfer Program....... | c..cocereverveernvinnens | 3,722,110 | ... 3,500,000 | ......3,497,160 | .......... 3,498,398 | ..oovivereren0 | 162 |0 | 162 | 0| 3,498,560 142,552 | 02/15/2024
o 008414 AA 2 |AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1... .. [ 09/01/2019. | PaydOWN..........covvvverrrriiens | wrerveinrerirnnnirennns | e 30,732 | i 50,732 49,248 49274 | 0| 1,458 | 1,458 | 1,219 | 07/25/2043
g 00841X AD 2 |AGATE BAY MORTGAGE LOAN TRUST 2015-2 A4... .. | 07/30/2019. | RGA Transfer Program....... | c..oocereverneenvinnens | 12,148,458 | ... 2,129,692 ...2,148,843 147,943 | 0 | 516 | 516 | 49,486 | 03/25/2045
W 00841X AD 2 |AGATE BAY MORTGAGE LOAN TRUST 2015-2 A4... .. 1 07/01/2019. | Paydown 15,382 | 0 | 0 |0 [ 314 | 03/25/2045
:P 00842T AC 2 |AGATE BAY MORTGAGE LOAN TRUST 2016-1 A3... .. | 07/30/2019. | RGA Transfer Program....... 449,834 | ............0 |.........8,060 | ........8,060 | ... 56,754 | 12/25/2045
00842T AC 2 |AGATE BAY MORTGAGE LOAN TRUST 2016-1 A3.......... .. [ 07/25/2019. | Paydown..........covvveemvvirinns | oververmneirneeirnenns | voreereen 50,273 | 000000050,273 | 11010050,555 | e 50,440 | o0 [ i (168) [ 0 | i (168) | a0 | s 50,273 | w0 | 0 | 0 | 1,026 | 12/25/2045
00846U AJ 0 |AGILENT TECHNOLOGIES INC 3.875% 07/15/.... .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveenernneennens | covead 2,827,548 | ... 2,700,000 | ...... 2,625,912 | .0.0.2,662,665 | ..ovovcriienn0 | i 379 | 0 | 379 | 0| 2,667,044 108,984 | 07/15/2023
00912X AT 1 |AIR LEASE CORPORATION 3.000% 09/15/23, .. | 07/30/2019. | RGA Transfer Program....... [V 3,019,050 | ...... 3,000,000 | ... 2,959,740 | ... 2,972,329 | o0 | 3160 | 0 | 3,160 | 0| 2,975,488 | ..ccocooeen0 [ 43,562 | ... 43,562 | ... 78,750 |09/15/2023
010392 EC 8 |ALABAMA POWER CO DEBENTURES 5.700% 02/. .. | 07/30/2019. | RGA Transfer Program....... . 14,871,146 |..... 11,880,000 |..... 13,158,050 | ........12,715,174 | ..occcovveeen0 | 10ii(23,957) | o0 | eiien(23,957) | o0 | 12,691,218 ..2,179,929 |...2,179,929 | ....648,945 |02/15/2033
015271 AG 4 |ALEXANDRIA REAL ESTATE EQUITIE 4.500% v | . | 07/30/2019. | RGA Transfer Program....... | v.oceeveoernererins | vvvnee 2,215,320 | ...... 2,000,000 | ...... 2,098,880 | .......2,078,157 | wcoovivieeecn0 | ceecet(3.57) | viiiinn0 | iee(3,571) | el | 2,074,587 | ...ccceeerl0 | e 140,733 |...... 140,733 | ...... 90,000 | 07/30/2029
015271 AK 5 |ALEXANDRIA REAL ESTATE EQUITIE 3.950%............... .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeenerenneennens | cevend 2,116,980 | ...... 2,000,000 | ...... 1,997,100 | ... 1,997,441 | o0 | o138 | 0 | i 138 | 0 | 1,997,579 | o0 [ s 119,401 |...... 119,401 | ...... 82,292 | 01/15/2028
015271 AL 3 |ALEXANDRIA REAL ESTATE EQUITIE 3.450%... .. | 07/30/2019. | RGA Transfer Program....... | ccocc.eeeeeneevernenns | coveed 6,181,320 | ...... 6,000,000 | ..... 5,989,680 | ..........5,990,999 | ..cccivien0 | o740 | o0 | i 740 | 0| 5,991,739 | .0 | e 189,581 |..... 189,581 | ....155,250 | 04/30/2025
015271  AM 1 |ALEXANDRIA REAL ESTATE EQUITIE 4.000%... .. | 07/30/2019. | RGA Transfer Program....... I 3,178,530 | ...... 3,000,000 | ...... 2,997,990 | 002,998,235 | o0 | 193 | 0 | 193 | 0| 2,998,428 | ...cccocevn0 | e 180,102 |...... 180,102 | ....133,000 | 01/15/2024
020002 AQ 4 |ALLSTATE CORP 5.350% 06/01/33 .. | 07/30/2019. | RGA Transfer Program....... B 10,609,615 | ...... 8,500,000 | ...... 8,674,100 | ........8,615,481 | oovvrivien0 | ceeeees(3189) [ o0 | iiieec(3189) | a0 | 8,612,292 ...1,997,323 |...1,997,323 | ....301,903 | 06/01/2033
02209S BD 4 |ALTRIA GROUPINC 4.800% 02/14/29 .. | 07/30/2019. | RGA Transfer Program....... | cc.coceeeenernneennens | cevnad 2,705,350 | ...... 2,500,000 | ...... 2,492,925 | o0 [0 | 256 | 0 | 256 | 0| 2,493,181 | o0 | s 212,169 02/14/2029
02360F AA 4 |UNION ELECTRIC CO 5.100% 10/01/19 .. | 07/30/2019. | RGA Transfer Program....... 23,805 10/01/2019
02377B  AB 2 |AMERICAN AIRLINES 2015-2 AA  3.600% 03/.. .. | 09/22/2019. | Redemption  100.0000... .0 09/22/2027
025816 BL 2 |AMERICAN EXPRESS 4.900% Perpet .. | 07/30/2019. | RGA Transfer Program....... .6,000 3 01/01/9999
025816 CA 5 |AMERICAN EXPRESS 4.200% 11/06/25... .. | 07/30/2019. | RGA Transfer Program....... | c..coceveeeneeenneernens | ceveae 3,269,220 | ...... 3,000,000 | ...... 2,993,340 | ...02,993,468 | ..oovoviiienn0 | 881 | 0 | 881 | 0| 2,993,949 | ..coooeen0 | s 275,271 |...... 275,271 | ... 92,400 | 11/06/2025
0258M0 EL 9 |AMERICAN EXPRESS 3.300% 05/03/27... .. | 07/30/2019. | RGA Transfer Program....... | cocc.oeeeeereeevirnenns | ovees 8,391,760 | ...... 8,000,000 | ...... 8,008,120 | ........8,008,463 | ....covovvvnins0 | rvrirrcena(B13) [ o0 | s (B13) | 0 | 8,007,851 | .coovrerenn0 | oo 383,909 |...... 383,909 | ....195,800 |05/03/2027
025932 AK 0 |AMERICAN FINANCIAL GROUP 3.500% 08/15/ .. | 07/30/2019. | RGA Transfer Program....... | «.coceoveeersernernnens | +.....5,034,450 | ...... 5,000,000 | .....4,855,770 | .........4,867,236 | ...ccccocreen0 | 1eeicn8,875 | o0 | 8875 | 0 | 4875911 | o0 | e 158,539 |...... 158,539 | ....167,708 | 08/15/2026
02660T BU 6 |AMERICAN HOME MORTGAGE INV TR 2004-3 6A5. .. | 09/01/2019. | Paydown. 112,256 0 3,911 | 10/25/2034
02666A AA 6 |AMERICAN HOMES 4 RENT 2015-SFR1A 3.46.............. .. | 09/01/2019. | Paydown ....14,551 w0 [0 | s 336 | 04/17/2045
029163 AD 4 |MUNICH RE AMERICAN CORP SENIOR NOTES SER..... .. | 07/30/2019. | VariOUS.........cvveerenrrircrrens | cerrerirncinsrienninens | ..19,209,968 | .....14,925,000 | .....16,657,254 | ........15,793,390 | .....ccoccc..0 | ....i.(40,295) | o0 | 100 i(40,295) | oo | i 15,753,095 ...3,456,873 |...3,456,873 | ....694,945 | 12/15/2026
03027W AJ 1 |AMERICAN TOWER TRUST | 144A 3.070% 03.............. .. | 07/30/2019. | RGA Transfer Program....... | «.coceoveverseirnninnens | +.....8,085,280 | ...... 8,000,000 0 | corvveerneeennd0 | 0 | 0 | 0| 8,000,000 ....153,500 | 03/15/2023
03027X AR 1 |AMERICAN TOWER CORP 3.600% 01/15/28 .. | 07/30/2019. | RGA Transfer Program....... | cc..ceeveeneeeenerinens | covend 3,080,250 | ...... 3,000,000 | ...... 2,984,280 O | el TTT |0 | el 77T |0 [ 2,986,565 ...112,500 | 01/15/2028
03040W AS 4 |AMERICAN WATER CAP CORP 3.750% 09/01/2. .. | 07/30/2019. | RGA Transfer Program . 359,850 5,000,000 | ......4,999,050 .0 ,999,235 ....182,813 | 09/01/2028
03066D AF 3 |AMERICREDIT AUTOMOBILE REC 2016-2C 2. . 109/08/2019. | PaydOWN.........coovverrenrrines | vevernerieriverirenirene | veviens 114752 | ......... 114,752 | .o 114,749 0 | vovireened | 0 | e | iiienl0 | 114,752 | o0 | 0 | iinnl0 | s 2,470 | 11/08/2021
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030728 LT 0 |AMERIQUEST MORTGAGE SECURITIES 2003-11 A........ .. 109/01/2019. | Paydown.........cccvovvvmeirerer | cevvmrineeieeiseiennes | cvveeens 105,533 | ......uc. 105,533 | ......... 101,076 | ..ovvenece. 102,692 | coovvvvrreen [ 103 | 0 | 103 | 0 [ 102,795 | coocvvvirenn0 {2,738 | 2,738 | e 3,353 | 01/25/2034

030728 P9 0 |AMERIQUEST MORTGAGE SECURITIES 2005-R9 .. | 09/01/2019. | Paydown 8,581 | ... 8,581 8,234 | ... 8,509 | voovovrere0 | 25 | o0 | o5 | 0 | s 8,534 | o0 | oo BT | e BT |, 248 | 11/25/2035

031162 BE 9 |AMGENINC 4.950% 10/01/41 ... | .. | 07/30/2019. | RGA Transfer Program....... JOVO 4,503,360 | ...... 4,000,000 | ...... 3,800,240 | .......... 3,818,827 ,821,248 ....164,450 | 10/01/2041

031162 BG 4 |AMGEN INC 4.100% 06/15/21.......covveerererrrrerireerreisirin .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeneeeenerinens | covendd 4,104,000 | ...... 4,000,000 | ...... 4,000,630 | .......... 4,000,162 | ..ovvrvvreen0 [ oviireerne(B7) | 0 [ e B7) | 0| 4,000,125 ....102,500 | 06/15/2021

032157 EQ 8 |AMRESCO RESIDENTIAL SEC CORP 1998-2 A5, .. [ 08/01/2019. | PaydOWN.........ocvrvverrrriinns | wrerviinnriinnniirinnns | e, 762 | e 20,762 20,304 | o0 [ 29 |0 | 29 | 0 | 20,333 | 0 {429 | 429 | 962 | 02/25/2028

032511 BN 6 |ANADARKO PETROLEUM CORP 5.550% 03/15/2.......... |.. | 07/30/2019. | RGA Transfer Program....... | .c.ccooceveveveriverns | 203,364,890 | ...... 3,000,000 ....145,688 | 03/15/2026

032511 BN 6 |ANADARKO PETROLEUM CORP 5.550% 03/15/2.......... .. | 09/19/2019. | Tax Free Exchange............ | oovevermrevrvevrvnnnns | 002,014,907 | ... 2,000,000 ...111,000 | 03/15/2026

034620 AB 0 |ANGEL OAK MORTGAGE TRUST 2017-1 A2 3.0............ .. | 09/01/2019. | Paydown .63,510 | coooreces 63,510 ..63,509 83,510 | 0 | 0 |0 [ 1,247 | 01/25/2047

035240 AL 4 |ANHEUSER-BUSCH INBEV 4.000% 04/13/28.................. .. | 07/30/2019. | RGA Transfer Program....... | c.cc.coeeeeemeevrnenns | v 2,163,720 | ...... 2,000,000 | ...... 1,984,320 | .......... 1,985,300 | .ooovovvveenn0 | o759 | 0 | e 759 | 0 | 1,986,059 | ....ccocoee0 | ... 177,661 |...... 177,661 | ...... 63,778 | 04/13/2028

036752 AB 9 |ANTHEM INC 3.650% 12/01/27 .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeeneeeevironens | covend 2,077,320 | ...... 2,000,000 | ...... 1,998,410 | ......... 1,998,577 | oovvviveen0 | cvviieeen 79 | iiiinl0 | e 79 | 0 | 1,998,655 | ....ccceree0 | ........78,665 | .......78,665 | ...... 48,464 | 12/01/2027

037411 AW 5 |APACHE CORP 5.100% 09/01/40. .. | 07/30/2019. | RGA Transfer Program....... | cccc.oeeeeemeevreenns | coveee 1,977,900 | ...... 2,000,000 | ... 2,030,660 | ..........2,027,808 | ...ccoocoverins0 | rovrerena(d29) [ o0 | s (429) | 0 | 2,027,378 | o0 [ (49,478) | ...... (49,478)| ...... 93,217 | 09/01/2040

037833 CR 9 |APPLEINC 3.200% 05/11/27 .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeeneeeenironens | covead 3,644,375 | ...... 3,500,000 | ...... 3,500,000 23,500,000 | oeovveerenc0 | e [0 | 0 | 0| 3,500,000 | ..coooevreen0 [ e 144,375 |...... 144375 | ...... 80,578 | 05/11/2027

03837P AA 5 |AQUA FINANCE TRUST 2017-AA 3.720% 11/. w.o | . | 09/15/2019. | Paydown JROR 484,986 | ........ 484,986 | ........ 484,926 | ... 484,934 | ............. (U I 51 | o (VS 51 .. 20 | 484,986 | ..o | o0 [0 [ 12,011 | 11/15/2035

039483 AT 9 |ARCHER-DANIELS-MIDLAND 5.935% 10/01/32.............. .. | 07/30/2019. | RGA Transfer Program....... | cc.oceveeneeennernnens | cevead 6,487,400 | ...... 5,000,000 | ..... 5,097,450 | .......... 5,065,228 | ...coovverennc 0| s (1,826) | ccvovevernvens (V1N I (1,826) | cvoovvvrrne 0 | e 5,063,402 ....246,467 | 10/01/2032

04542B MS 8 |ASSET BACKED FUNDING CERT 2005-AQ1 A4.... .. | 09/01/2019. [ PaYdOWN........coovvvrvrerrirens [ e | e 115,227 | ......... 115,227 | ......... 114,947 114,912 0 5 0 51 cvviieeen0 | s 114917 | 0 |31 311 3,730 | 06/25/2035

05369A AA 9 |AVIATION CAPITAL GROUP 144A 3.500% 11/.... .. | 07/30/2019. | RGA Transfer Program....... OO I 3,018,570 | ...... 3,000,000 | ...... 2,860,680 | .........2,871,640 | ..ccococeren0 | 7,052 | o0 | 7,052 | 0| 2,878,691 | .....cocc.....0 | ... 139,879 |......139,879 | ...... 78,458 | 11/01/2027

05369A AC 5 |AVIATION CAPITAL GROUP 144A 3.875% 05/.... .. | 07/30/2019. | RGA Transfer Program....... i 10,312,200 |..... 10,000,000 | ...... 9,965,880 | ........9,970,071 | cocovcvienn0 | 103,696 | o0 | 3,696 | o0 | 9,973,767 ....289,549 | 05/01/2023

05377R BV 5 |AESOP FUNDING I LLC 2014-1A A 2.500% woer | - | 09/20/2019. | Paydown [T I 500,000 | ......... 500,000 | ........ 499,878 | ..o 899,977 | o0 [ 23 | 0 | 23 | 0 [ 500,000 | .ooovrreen0 | i, (V18 O 0| e 9,375 | 02/20/2020

05541N  AB 0 |BCC FUNDING CORP 2016-1 A2 2.200% 12/2................ .. | 08/20/2019. | PaydOwn..........cccovrvmerrener | covrerinerieeiseinnees | cveeeens 202,181 | ......... 202,181 | ......... 202,156 | oo 202,169 | o0 | 13 0 | 13 | 0 | 202,181 | o0 | (V1 O 0. 2,688 | 12/20/2021

05547H AC 5 |BARCLAYS COMM MTG SECURITIES 2015-SRCH A....... .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveenernneennens | covend 8,339,556 | ...... 7,600,000 | ...... 7,827,422 | oo 1,776,428 | o0 | 1ii(10,428) | 0 | e (10,428) | 0 | e 7,766,000 | ..cooooveeer 0 [ e 573,556 |...... 573,556 | ....207,332 | 08/10/2035

05565E AT 2 |BMW US CAPITAL LLC 144A 3.300% 04/06/2................. .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeeeverevverinnns | ovene 2,048,740 | ...... 2,000,000 | ...... 1,989,200 | ..........1,990,830 | .ocooveevren0 | 560 | 0 | 560 | 0 | 1,991,390 | ovovrvrennn0 | s 57,350 | ....... 57,350 | ...... 53,900 | 04/06/2027

05590# AA 9 |BPHQ 2017 CTL Pass-Through Tru CTL 3.5......... .. | 09/15/2019. | Redemption ~ 100.0000... | ...ovvvevervcernerennns | verrneeecd1,757 | i 41757 | e 11/15/2032

05606U AA 8 [BXG RECEIVABLES NOTE TRUST 2012-AA 2. w.. | .. [ 09/02/2019. | Paydown 12/02/2027

05606V AA 6 |BXG RECEIVABLES NOTE TRUST 2013-AA 3.....ccccece. .. | 09/04/2019. | Paydown 12/04/2028

05606X AA 2 |BXG RECEIVABLES NOTE TRUST 2015-AA 2.... .. | 09/02/2019. | Paydown 05/02/2030

05607B AA 9 |BXG RECEIVABLES NOTE TRUST 2017-AA 2.... .. | 09/02/2019. | Paydown 10/04/2032

05607B AB 7 |BXG RECEIVABLES NOTE TRUST 2017-AB 3 .. | 09/02/2019. | Paydown 10/04/2032

05607U AB 5 |BXG RECEIVABLES NOTE TRUST 2018-AB 3.... .. | 09/02/2019. | Paydown e | . 02/02/2034

05607U AC 3 |BXG RECEIVABLES NOTE TRUST 2018-AC 4............... .. | 09/02/2019. | Paydown..........ccvuveverreres RPN I 119,694 | ........ 119,694 | ......... 119,670 | ..cocvenvee 119,671 . 02/02/2034

059438 AH 4 |BANK ONE CORP SUB DEBENTURES 7.625% 10.. .. | 07/30/2019. | RGA Transfer Program.... 12,766,230 | ......9,925,000 |.....12,001,707 .10,938,431 <ve 10,878,352 ....599,118 | 10/15/2026

06051G FS 3 |BANK OF AMERICA 3.875% 08/01/25.........ccccovrvrrrirnrnnee .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeeverevverinnns | ovene 2,135,360 | ...... 2,000,000 | ...... 2,077,260 | .......... 2,057,159 | o0 | ii(4,529) | vvieein0 | cend(4,529) | 0| 2,052,630 | .....ccoc..e..0 | ........82,730 | .......82,730 | ...... 77,285 | 08/01/2025

06051G GM 5 |BANK OF AMERICA 4.244% 04/24/38. .. | 07/30/2019. | RGA Transfer Program....... | c..coceveeeneeenneernens | ceveae 3,302,310 | ...... 3,000,000 | ...... 3,000,000 | .........3,000,000 | .ccvvvrirerns0 | o0 | o0 | 0 | 0| 3,000,000 | .coovvvreen0 [ e 302,310 |...... 302,310 | ...... 97,612 | 04/24/2038

06051G HS 1 |BANK OF AMERICA 4.330% 03/15/50. .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeeeverevverinns | ovene 2,251,180 | ...... 2,000,000 | ...... 2,023,880 | ... . 0] 2,023,723 | oo l0 | e 227,457 |...... 227,457 | ... 32,475 | 03/15/2050

065404 BB 0 |BANK2018-BN10 A5 3.688% 02/15/61 .. | 07/30/2019. | RGA Transfer Program....... | c..oceveeeneenneennens | covensd 4,559,485 | ... 4,250,000 | ...... 4377475 | ......... , . 20| 4,360,312 | .0 | e 199,173 |...... 199,173 | ....104,058 | 02/15/2061

06650A AH 0 |BANK2017-BNK8 AS 3.731% 11/15/50.... .. | 07/30/2019. | RGA Transfer Program . 169,380 3,000,000 | ......3,089,920 . ,075,967 93,413 | ......93, , 11/15/2050

07383G AT 3 |BEAR STERNS ASSET BACKED SEC 1999-2 MF1 .. 1 09/25/2019. | Brean Capital...........ccoveeees | covmrrrnerrerineinnnes | crvrneens 473261 | ......... 520,067 | ......... 650,047 | ... . 20| 650,047 10/25/2029

07383G AT 3 |BEAR STERNS ASSET BACKED SEC 1999-2 MF1.... .. | 08/01/2019. | Paydown 342 | .. 342 427 427 10/25/2029

07383G AT 3 |BEAR STERNS ASSET BACKED SEC 1999-2 MF1.... .. [09/01/2019. | PAYAOWN.......corrvrrirrienes | ervnerrnenieeineisnnes | e (U O 31,123 | 38,902 . 38,902 10/25/2029

073879 ED 6 |BEAR STERNS ASSET BACKED SEC 2004-AC4 Ad4........ .. | 09/01/2019. | Paydown 144,365 | ......... 144,365 136,109 | ... . 20 136,109 08/25/2034

080555 AE 5 |BELO CORPORATION DEBENTURES 7.750% 06.. .. | 09/24/2019. | RBC Capital Markets... . 320,000 | ......2,000,000 | ......1,842,980 915,584 | ..ccooveein0 | ... 404,416 | ...... 404,416 | ....127,014 | 06/01/2027

08161C AE 1 |BENCHMARK MORTGAGE TRUST 2018-B2 A5 3........... .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeeneeeeverinens | covend 8,698,160 | ...... 8,000,000 | ...... 8,239,960 | ........8,221,619 | ..coooviirenn0 | iie(12,932) | o0 | eeiiene(12,932) | a0 | 8,208,687 | ...............0 | .....489,473 |...... 489,473 | ....206,172 | 02/15/2051
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09228Y AB 8 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AA 4............... .. 1 09/15/2019. | Paydown..........cccevrvnerirnens | crrrreeieeiseenneineens | evereeens 54,688 | ...........54,688 | ......... 54,687 | c.cooreerern 54,687 | 0 | 0 | 0 | 0 | 0 | 54,688 | ...cocoverennd (1 I (V1 O 0. 1,536 | 12/16/2041

09228Y AC 6 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AB 5. .. | 09/15/2019. | PaydOWN........covvvverirerirnies | cevrerireeerseeinerinens | eveieeens 23,438 23,437 23438 | 0 | 0 [0 | 888 | 12/16/2041

097023 CJ 2 |BOEINGCO 3.600% 05/01/34. .. | 07/30/2019. | RGA Transfer Program....... JOVOR 3,151,560 | ......3,000,000 | ...... 2,990,700 ,990,813 | .oooovvnan0 | ... 160,747 |.....160,747 | ...... 26,400 |05/01/2034

097023 CK 9 |BOEINGCO 3.900% 05/01/49.........ccoviremrrmerirererncrrnninns .. | 07/30/2019. | RGA Transfer Program....... | c...oceeeeeneeeenerinens | covend 3,096,180 | ...... 3,000,000 | ...... 2,948,880 | ..o [ 0 | 218 | 0 | 215 | 0| 2,949,095 | ...............0 | ......147,085 |.....147,085 | ...... 28,600 | 05/01/2049

099724 AJ 5 |BORGWARNER INC 3.375% 03/15/25. .. | 07/30/2019. | RGA Transfer Program....... | cccc.oeeeeeemeernenns | v 2,055,860 | ...... 2,000,000 | ...... 1,995,960 | .........1,997,335 | o0 | o224 | 0 | 224 | 0| 1,997,559 | .............0 |.......58,301 | .......58,301 | ...... 59,063 | 03/15/2025

10510K AA 5 |BRAMBLES USAINC 144A 5.350% 04/01/20 .. | 07/05/2019. | Call  102.2479.......ccoovves | correrirrrinrrenrrnens | e 6,134,876 | ...... 6,000,000 | ...... 6,020,300 | .........6,003,142 | ..ccoccvire0 | corirenn(1,254) | o0 | eiieenn(1,254) | 0 | 6,001,888 ...379,193 | 04/01/2020

11042T AA 1 |BRITISHAIR 18-1 AAPTT 144A 3.800% 09. .. | 09/20/2019. | Redemption  100.0000... ..84,970 ....84,970 09/20/2031

12479R  AD 9 |CAPITAL AUTOMOTIVE REIT 2017-1A A1 3.8. ... | .| 07/30/2019. | RGA Transfer Program....... ,895,322 | ... . 849,179 04/15/2047

12479R  AD 9 |CAPITAL AUTOMOTIVE REIT 2017-1A A1 3.8...ccovvvennce. .. | 07/15/2019. | Paydown..........coovvrvmerireees | covmerneiseinneinnnns | ceveieeens 85,162 | ........... 85,162 | ..covouv. 85,137 | coevrvrrirna 85,141 0 1 0 1| e 0 | oo 85,142 04/15/2047

124860 CB 1 |C-BASSLLC 1999-3 A 6.566% 01/01/29 .. | 09/01/2019. | Paydown 23,650 | ....... 23,911 0 | oo (V2] —— (V1 RN (24)| .. ....23,886 01/01/2029

12489W GE 8 |C-BASS 2002-CB6 M2F 4.953% 01/25/33 .. | 09/01/2019. | Paydown . 10,662 | ... 20,392 | oo 17,832 | v 17,832 0 0 0 0 ...17,832 01/25/2033

12502Y AP 8 |CCRINC MT100 PYMT RIGHTS MAST 2012-CA C... .. 109/10/2019. | PaydOWN........covvvrrrrerirenes | coreerirenienerieennns | cvvreens 107,143 | ......... 107,143 | ......... 107,143 107,143 0 0 0 0 07/11/2022

12527G AH 6 |CF INDUSTRIES INC 144A 4.500% 12/01/26 woer || 07/30/2019. | RGA Transfer Program....... | ...oocevveeernerinnns | 03,161,490 | ...... 3,000,000 981,550 | .........2,984,811 | ..coovrrernec (U I 932 | v (U U 932 12/01/2026

125464 AA 5 |CIC RECEIV MASTER TRUST SECURITIZTION SE......... .. | 07/08/2019. | Redemption ~ 100.0000... | ....cocervvvrvrrrerrens | cerrner 138,460 | v 138,460 | ......... 138,460 | ............. 138,460 0 0 0 0 10/07/2021

125634 AN 5 |CLIFUNDING LLC 2014-1 A 3.290% 06/18/ .. [ 09/18/2019. | Paydown..........ccccoovvverrnnes | coriverveniinrienicnnns | 863,599 | i 63,599 63,583 0 1 0 1 06/18/2029

12563L AE 7 |CLIFUNDING LLC 2017-1A A 3.620% 05/18.... .. | 07/30/2019. | RGA Transfer Program....... | ...cocervverveenvennens | 02,703,807 | ... 2,683,599 0 8 0 8 05/18/2042

12563L AE 7 |CLIFUNDINGLLC 2017-1A A 3.620% 05/18.... .. | 07/18/2019. | Paydown . 29,551 . 0 3 0 3 05/18/2042

12563L AJ 6 |CLIFUNDING LLC 2018-1A A 4.030% 04/18.... ... | .| 09/18/2019. | Paydown | .81,869 | ... 81,869 | . ..81,666 | ... 81877 | 0 | v 192 | v (V1 192 | . 04/18/2043

12563L AL 1 |CLIFUNDING LLC 2019-1A A 3.710% 05/18........cccco.c.... .. 109/18/2019. | PaydOwN.........ccvemivverreres | cevrerireeireeiseinnnes | v 195,640 | ......... 195,640 | ......... 195,638 | ..o 0 0 2 0 2 | (01 I 195,640 05/18/2044

12591R  AY 6 |COMM MORTGAGE TRUST 2014-CCRE A-SB  3.5.. .. 109/01/2019. | PaydOWN.......covvvvrrrrcrireres | cevmerrenieeerseeinnes | cvvrneens 131,516 | .ooveeeee 131,516 | coovenee 135,456 | ... 132,915 | o0 [ eeeen(1,398) | o0 | e (1,398) | a0 [ 131,516 02/10/2047

12592B  AJ 3 |CNH INDUSTRIAL CAP LLC 4.200% 01/15/24 <oee | .| 07/30/2019. | RGA Transfer Program....... [V 3,159,810 | ...... 3,000,000 | ... 2,996,690 | ....... 2,996,827 | .oovvirien0 | o324 | 0 | 324 | 0| 2,997,150 | o0 [ 162,660 | ...... 162,660 | ....121,100 | 01/15/2024

12592F AA 3 |COMM MORTGAGE TRUST 2014-277P A 3.732%... .. | 07/30/2019. | RGA Transfer Program....... . 10,589,500 |..... 10,000,000 |..... 10,542,578 | ........ 10,335,321 | wovvvvrveend0 | 0e(33,072) | o0 | (33,072 | il | 10,302,249 | ..ccccovernn0 | e 287,251 |...... 287,251 | ....241,757 | 08/10/2049

12637F AC 6 |CPSAUTO TRUST 2016-D C 2.900% 01/17/2 v [ [09/15/2019. | PaydOwN........cvvvvvirnrirerinns [ e | crnnes 380,171 | .o 380,171 | oo 380,094 | ............. 380,136 | cooverevreenc0 | i34 |0 | i34 | 0 | s 380,171 | v | {1 0. 8,269 | 01/17/2023

12646W AH 7 |CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A........... .. | 09/01/2019. | Paydown 04/25/2043

12646X AJ 1 |CREDIT SUISSE COMM MORT TRUST 2013-IVR3........... .. | 09/01/2019. | Paydown 05/25/2043

12667F R5 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2........ .. | 09/01/2019. | Paydown 02/25/2035

12667F Y3 3 |COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A........ .. | 09/01/2019. | Paydown 172,542 03/25/2035

12667F YF 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB 1........ .. | 09/01/2019. | Paydown 322,538 01/25/2035

12668A MN 2 | COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A .. | 09/01/2019. | Paydown 11/25/2035

126694 CV 8 |COUNTRYWIDE HOME LOANS 2005-21 A17 5.5 .. | 09/01/2019. | Paydown. . 10/25/2035

12669G C8 2 |COUNTRYWIDE HOME LOANS 2005-13 A8 5.50, .. | 09/01/2019. | Paydown . 37,407 | ........37,487 32,633 . 06/25/2035

127700 AG 0 |CAESARS PALACE LAS VEGAS TRUST 2017-VICI... .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveeeneenneennens | cevend 5,184,250 | ...... 5,000,000 | ...... 5,149,995 | .........5116,968 | .....ccccee.0 | eiie(18,122) | o0 | eeieend(18,122) | iiiennl0 | e 5,098,846 | ..o 0 [ e 85,404 | ....... 85,404 | ....127,297 |10/15/2034

134429 BG 3 |CAMPBELL SOUP COMPANY 4.150% 03/15/28 .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeeverevverinns | ovend 8,940,300 | ...... 8,500,000 | ...... 8,490,395 | .........8,491,015 | cviiiininl0 | ciriidB6 | 0 | 466 | 0| 8,491,481 | o0 | s 448,819 |...... 448,819 | ....308,656 | 03/15/2028

14040H BK 0 |CAPITAL ONE FINANCIAL CORP 3.750% 07/2.... .. | 07/30/2019. | RGA Transfer Program....... 054,640 | ...... 2,000,000 59,879 | .....59,879 | ...... 07/28/2026

141781 G# 5 |CARGILLINC SRNOTE 7.280% 06/30/23.... .. | 07/01/2019. | Redemption  100.0000... 200,000 06/30/2023

14313Y AF 5 |CARMAX AUTO OWNER TRUST 2016-1 C 2.520.... .. | 07/30/2019. | RGA Transfer Program....... 10/15/2021

14855M AA 6 |Castlelake Aircraft Securitiza 2019-1A A. .. | 09/15/2019. | Paydown 04/15/2039

149123 BJ 9 |CATERPILLAR INC DEBENTURES 7.300% 05/0. .. | 07/30/2019. | RGA Transfer Program....... 05/01/2031

16159G AC 3 |Chase Mortgage Finance Corpora 2019-ATR2.... .. | 09/01/2019. | Paydown 07/25/2049

16164A AC 9 |Chase Mortgage Finance Corpora 2016-2 M2. .. 1 09/01/2019. | Paydown..... . . . M . . . N L0 N 02/25/2044

166754 AP 6 |CHEVRON PHILLIPS CHEM CO 144A 3.400% 1.. .| 07/30/2019. | RGA Transfer Program....... | «..ceeeeeneeeenerinens | cevead 3,084,750 | ......3,000,000 | ..... 2,992,140 | ..........2,993, 0 . ,994, , , , 12/01/2026
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166764 BL 3 |CHEVRON CORP 2.954% 05/16/26...........ccccoeuunriinnianee .. | 07/30/2019. | RGA Transfer Program....... | ...ccccoveeunricnnicnnns | o 5,159,300 | ...... 5,000,000 | ...... 5,000,000 | .......... 5,000,000 0 0 0 (0 T 0| v 5,000,000 | .coovvrennes 0 ... 159,300 |...... 159,300 | ....104,211 | 05/16/2026

17120C AE 2 |CHRYSLER CAPITAL AUTO REC 2016-AAB 2.... .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveeneeeeneronens | cevead 6,472,898 | ... 6,471,345 | ...... 6,470,204 ...6,470,916 0| 12 |0 | 12 | 0| 6,471,328 ....116,484 | 02/15/2022

17120C  AE 2 |CHRYSLER CAPITALAUTO REC 2016-AAB 2.... .. | 07/15/2019. | Paydown JOVOR 2,528,655 | ...... 2,528,655 | ...... 2,528,210 | .......... L0 . . 20| 2,528,655 | ..ovccvern0 [ o0 | 0| 42,481 | 02/15/2022

171798 AC 5 |CIMAREX ENERGY CO 4.375% 06/01/24..........ccorvvernccn. .. | 07/30/2019. | RGA Transfer Program....... | c...oceeeeeneeeenerinens | covend 3,169,710 | ...... 3,000,000 | ..... 3,126,840 | .......... 3,090,252 | coovvvenrinen 0| s (9,214) | vovoevernens (V1 I (9,214) | oo 0 | e 3,081,038 | .....ccoeec...0 | ........88,672 | ......88,672 | ...... 87,135 | 06/01/2024

172967 BL 4 |CITIGROUP INC SUB NOTES 6.625% 06/15/3. .. | 07/30/2019. | RGA Transfer Program....... OO 7,759,800 | ... 6,000,000 | ...... 6,638,280 | .........6,421,998 | ...ccccoen0 | cein(12,169) | o0 | e (12,169) | a0 | 6,409,828 ...1,349,972 |...1,349,972 | ....248,438 | 06/15/2032

172967 BU 4 |CITIGROUP INC 5.875% 02/22/33. .. | 07/30/2019. | RGA Transfer Program....... . 10,926,630 | ...... 9,000,000 |..... 10,021,410 | .........9,672,162 | ..occovvvreel0 | 1eee(19,057) | o0 | eieienc(19,057) | o0 | e 9,653,105 ..1,273,525 |..1,273,525 | ....496,438 | 02/22/2033

172973 2R 9 |CITICORP MORTGAGE SECURITIES 2005-6 1A5, .. | 09/01/2019. | Paydown 657 | .. 657 627 ...627 09/25/2035

172973 5F 2 |CITICORP MORTGAGE SECURITIES 2006-1 2A1 ... | .. 1 09/01/2019. | Paydown 3,760 | ... 3,760 3,687 | ...... 3,738 0 2 0 2 741 02/25/2021

17312D AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3............ .. 109/01/2019. | Paydown..........cccvvvnmrireees | evvmerineiseinneinenns | cevereeens 15,016 | oo 15,016 | e 14,941 | 14,950 | 0 [0 [0 | 0 | 0 | s 14,950 09/25/2037

17320 AG 4 |CITIGROUP COMMERICAL MORTGAGE 2013-375P .. | 07/30/2019. | RGA Transfer Program....... . 10,295,600 10,129,724 05/10/2035

17321L AA 7 |CITIGROUP MRTGE LOAN TRUST INC 2013-J1A.... .. [ 09/01/2019. | PaYdOWN. ..o | v | oo 29,718 10/25/2043

17323M  AA 3 |CITIGROUP MRTGE LOAN TRUST INC 2015-A A1... .. | 09/01/2019. | Paydown 122,709 06/25/2058

17328B AA 2 |CITIGROUP MORTGAGE LOAN TRUST 2019-IMCH1......... | .. | 09/01/2019. | Paydown e | 40,570 | ......... . . 07/25/2049

186108 CL 8 |CLEVELAND ELECTRIC ILLUM 144A 4.550% 1.............. .. | 07/30/2019. | RGA Transfer Program....... | cc.oceveeneeeenernnens | covead 2,208,400 | ...... 2,000,000 | ...... 1,998,500 11/15/2030

19260M AA 4 |COINSTAR FUNDING, LLC 2017-1A A2 5.216 .. | 07/25/2019. | Paydown 04/25/2047

194204 AB 9 |COLLEGE AVE STUDENT LOANS 2017-AA2 3... .. | 09/25/2019. | Paydown . 11/26/2046

194210 AB 0 |COLLEGE AVE STUDENT LOANS 2019-AA2 3... .. | 09/25/2019. | Paydown ...36,735 12/28/2048

194230 AB 6 |COLLEGE AVE STUDENT LOANS 2018-AA2 4... ... | .- | 09/25/2019. | Paydown e | v 146,041 | ..145,980 . 2146,041 | 0 | 0 | 0 | 3,866 | 12/26/2047

195869 AG 7 |COLONIAL PIPELINE CO 144A SENIOR NOTES.............. .. | 07/30/2019. | RGA Transfer Program....... | c..coccvevneinnernnns | covnad 5,627,233 | ... 3,925,000 | ..... 3,923,940 | .......... 3,925,184 0 9 0 9 | 0| e 3,925,193 ....199,652 | 04/15/2032

20030N CJ 8 |COMCAST CORP 3.900% 03/01/38........cccevrmeermrrearernnas .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveenernneennens | covead 2,128,220 | ...... 2,000,000 | ...... 1,990,300 1,990,645 | ..ovvvernnnn 0 | v 190 | v (V1 190 | o0 | e 1,990,835 | ....ocoeener0 |......137,385 |......137,385 | ...... 71,283 | 03/01/2038

20267T AA 0 |COMMONBOND STUDENT LOAN TRUST 2016-A Af....... .. | 09/25/2019. | Paydown 148,678 | ......... 148,678 | ......... 148,672 148,673 0 5 0 5 | o0 [ i 148,678 05/25/2040

20267U AA 7 |COMMONBOND STUDENT LOAN TRUST 2016-B A1....... .. | 09/25/2019. | Paydown 103,551 | .oveeeee 103,530 | coovrveernnen (V0 I 21 | (V1 IO 21 103,551 10/25/2040

20267V AC 1 |COMMONBOND STUDENT LOAN TRUST 2017-AGS B.... | .. | 09/25/2019. | Paydown | 220,390 | .........220,390 | . 220,382 0 9 0 91.. 220,390 05/25/2041

20268M AA 4 |COMMONBOND STUDENT LOAN TRUST 2018-BGS A.... | .. [ 09/25/2019. [ PAYdOWN..........ocverrernirinnes | vorernersnerseniieninee | vvvin 2487% | ......... 2487% | ........ 247,086 | .coovvvenee 247,079 | oo 0 | v 145 | (V1 145 | s (1 IO 247,224 09/25/2045

205887 CB 6 |CONAGRABRANDS INC 4.600% 11/01/25 .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeeerereveverennns | ovens 4,347,480 | ...... 4,000,000 | ...... 3,993,772 | ...3,993,924 | o0 | 87 |0 | i 48T | 0| 3,994,411 ....142,089 | 11/01/2025

20826F AR 7 |CONOCOPHILLIPS COMPANY 5.950% 03/15/46. .. | 07/30/2019. | RGA Transfer Program....... OO I 4,131,180 | ...... 3,000,000 | ...... 2,969,310 | .000rn2,970,492 | o0 | 254 | 0 | 254 | 0| 2,970,746 ....156,188 | 03/15/2046

209111 FS 7 |CONSOLIDATED EDISON CONY INC 4.000% 1. .| 07/30/2019. | RGA Transfer Program....... ,960 | ... 3,000,000 | ...... 2,997,780 | .......... 2,997,796 . . 0] 2,997,905 | 0 00.309,005 ......309,085 | ... 80,000 | 12/01/2028

21075W BX 2 |CONTIMTGE HOME EQUITY 1995-4 A9 2.198.... .. 1 09/01/2019. | Paydown...........cccouevverenncs 2,050 | ...... . , 2917 | 2917 | 101 | 03/15/2027

21075W CJ 2 [CONTIMTGE HOME EQUITY 1996-1 A7 6.893 .| 09/01/2019. | Paydown..........covvvverreres 5674 | oo 5,674 | 0 | 0 | 0 | 0 0 | 5,674 | 0] 2,160 2,160 385 | 03/15/2027

219350 AV 7 |CORNINGINC 5.750% 08/15/40... .. | 07/30/2019. | RGA Transfer Program.... . .....3,252,210 ....165,313 | 08/15/2040

22534U AC 6 [CREDIT ACCEPTANCE AUTO LOAN TR 2017-3A B.. .. | 07/30/2019. | RGA Transfer Program....... oo | 202,820,804 | ... 2,800,000 | ...... 2,799,250 | ..., 799,467 | vvivieennnl0 | v 112 |0 | i M12 | 0] 2,799,579 | 0] 21,225 |1021,225 | 56,175 | 08/17/2026

22540V ZZ 8 |CSFBTRUST 2002-54B1 7.500% 02/25/32. .. | 09/30/2019. | Brean Capital.........c.ccovveeees | cevverrrerernernninnens | 11,503,247 | ... 2,631,505 | ... 1,701,383 ..(209,035) | ....139,983 | 02/25/2032

22540V ZZ 8 |CSFBTRUST 2002-54B1 7.500% 02/25/32. .. 1 09/01/2019. | PaydOwN..........ovvvrvrvererireins | evrernrsvrsnneninnn | vevernnnn 20,838 | i 195,983 | ......... 126,712 | ... 126,712 ...(107,818) | ........ 8,316 | 02/25/2032

225458 AY 4 |CSFIRST BOSTON MORTGAGE SECUR 2005-1 1A. .. | 09/01/2019. | Paydown v | el AT TAT | 17,717 | e 17,415 | s 17,415 | o0 | i [0 | 0 | 0 | 17,415 | 0 303 | 303 | 703 | 02/25/2035

2254W0 KD 6 |CSFIRST BOSTON MRTGE SEC 2004-7 6A1 5 .. | 08/01/2019. | Paydown..... . 816 834 814 2 25 | 10/25/2019

22970  AA 8 |BGS BNSF CTL - Series 2015-1 PT 4.070% .. | 09/15/2019. | Redemption ~ 100.0000... | ..cvvvvrereveermvrrnnns | cerernenn 14,159 | i, 14,159 | ..cooeeeee 14,159 | oo 14,159 | o0 | i [0 | i | 0 | 140159 |0 [ 0| 0 | e 384 | 05/15/2034

233046 AE 1 |DB MASTER FINANCE LLC 2017-1A A2l 3.62 .. | 07/30/2019. | RGA Transfer Program....... .. 124,117 | 11/20/2047

233050 AE 2 |DBUBS MORTGAGE TRUST 2017-BRBK B 3.648 .. | 08/01/2019. | Bank of AMENICA. ........cvvveer | cevrrrrrerireeiseirinnes | o 0 ....106,606 | 10/10/2034

23317H AD 4 |DDRCORP 3.625% 02/01/25 . .. | 07/30/2019. | RGA Transfer Program....... | cc..ceeveeneeeenerinens | covend 3,053,100 | ...... 3,000,000 ....108,448 | 02/01/2025

23331A  BG 3 |DRHORTON INC 4.750% 02/15/23 .1 07/30/2019. | RGA Transfer Program....... | «..oceeeeemeeeneeinens | veve 1,063,050 | ...... 1,000,000 | .........976,250 | .............986,818 | ...cccooeeveee0 | i 1,686 | civiiiiiinl0 | 1,686 | o0 | 988,505 | 0 | 74,546 | . TA546 | ... 45,521 | 02/15/2023
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23341K AB 1 |DRB PRIME STUDENT LOAN TRUST 2015-D A2.............. .. | 07/30/2019. | RGA Transfer Program....... | c..coccvecerneennennens | ceveas 3,777,914 | ...... 3,725,753 | ....3,732,739 | ........ 3,730,543 | o0 | e (499) | 0 | e (499) | 0| 3,730,044 | .............0 | ......47,870 | ......47,870 | ...... 71,203 | 01/25/2040

23341K AB 1 |DRB PRIME STUDENT LOAN TRUST 2015-D A2.. .. [ 07/25/2019. | PaydOwn..........ccvvevvvverrenes | cormerirerireeerseennnes | cvvneens 150,282 | ......... 150,282 150,475 | o0 [ iieed(193) | e | ieieec(193) | 0 [ i 150,282 | covovvvirenn0 | cvviviieen0 | viiinnl0 | 2,805 | 01/25/2040

233835 AQ 0 |DAIMLER FINANCE NALLC 8.500% 01/18/31 <oer | . | 07/30/2019. | RGA Transfer Program....... 425,800 | ...... 5,000,000 verennn5,413,966 e . 20 | 5,401,302 ...439,167 | 01/18/2031

233851 DL 5 |DAIMLER FINANCE NALLC 144A 3.700% 05................ .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeneeeneronens | covend 8,284,560 | ...... 8,000,000 | ......7,984,800 | .......... 7,986,652 | ..ooocvvneenen 0| v 1,652 | oo, (V1N I 1,652 | oo 0 | e 7,988,304 ...218,711 | 05/04/2023

23389@ AA 9 | DAIRYLAND POWER COOPERATIVE 3.420% 03/... .. | 09/30/2019. | Redemption ~ 100.0000... | ....covervrveemmrrrmenns | wreerrenn25,000 | oo 25,000 225,000 | o0 |0 [0 | 641 | 03/30/2043

235851 AQ 5 |DANAHER CORP 3.350% 09/15/25 .. | 07/30/2019. | RGA Transfer Program....... | ...coceoveverveenvronens | +....1,575,840 | ... 1,500,000 498,602 | ..oocovvvrnn0 |1 77,238 | L. T7,238 | 43,969 | 09/15/2025

24736X AA 6 |DELTA AIRLINES 2015-1 AA  3.625% 07/30/. .. | 07/30/2019. | Redemption  100.0000... 87,654 | 89,511 | 89,280 | 0 [ e (88) [ 0 | (88 | 0 | 89,193 | 0| (1,539) | e (1,539) | ........ 3,178 | 07/30/2027

24736Y AA 4 |DELTA AIRLINES 2015-1 A 3.875% 07/30/2 <. | .| 07/30/2019. | Redemption ~ 100.0000... wereneee178,328 | 1 ATT720 | 177,538 | 0 | e (116) | 0 | s (116) | iviiiend0 | e 177,422 | 0| n(2,094) | e (2,094) | ........ 6,794 | 07/30/2027

25087 AE 3 |DETROIT INTL BRIDGE COMPANY SERIESB 5............ .. | 09/02/2019. | Redemption ~ 100.0000... | ....cooervrvvvrvmreerienns | 250,049 | oo 250,049 | ......... 250,049 | ...ooeeerrni250,049 | o0 | e | 0 |0 | 0 | 250,049 | 0 | 0| 0 [ 8,654 |07/02/2020

25179M AL 7 |DEVON ENERGY CORPORATION 5.600% 07/15/... .. | 07/30/2019. | RGA Transfer Program....... | ...coceveverneenvienens | +.....3,581,970 | ... 3,000,000 | ..... 3,126,300 | ........3,114,251 | o0 | ceeeenn(1,620) | o0 | cieieenn(1,620) | viviirennl0 | 13,112,632 | o0 | 1...469,338 ... 469,338 | ....175,000 | 07/15/2041

252722 AB 9 |DIAMOND RESORTS OWNER TRUST 2019-1A B .. | 09/20/2019. | Paydown 0 22 | 02/20/2032

252722 AC 7 |DIAMOND RESORTS OWNER TRUST 2019-1A C .. | 09/20/2019. | Paydown 0 76 | 02/20/2032

252724 AB 5 |DIAMOND RESORTS OWNER TRUST 2018-1B 4.......... | .. | 09/20/2019. | Paydown e [ | 498,520 | .......498,520 | ........ 498,488 | .......... 498,488 | ..co0 | 32 | 0 |32 | 0 [ 498,520 | 0 | (VN 0 ... 13,629 | 01/21/2031

25272X AA 3 |DIAMOND RESORTS OWNER TRUST 2017-1AA............ .. 109/20/2019. | Paydown..........cccvvrevereeenens | vevvereneenvensnennens | corene 114,676 | L 114,676 | o 114,547 | 114552 | 0 [ 24 |0 | 24 |0 | el 114,576 | 0 | (V1 O 0. e 2,476 | 10/22/2029

25272X AB 1 |DIAMOND RESORTS OWNER TRUST 2017-1A B .. | 09/20/2019. | Paydown ...85,932 0 0 |......2,334 |10/22/2029

25389 AR 7 |DIGITAL REALTY TRUSTLP 3.700% 08/15/2 .. | 07/30/2019. | RGA Transfer Program....... | ...cocervverveenvennens | +.....2,068,280 | ... 2,000,000 ,019,593 | o0 | s 48,687 | ... 48,687 | ...... 70,917 | 08/15/2027

25466A AN 1 |DISCOVER BANK 4.682% 08/09/28 .. | 07/30/2019. | RGA Transfer Program....... | c.cc..oeeeeeeeeereenns | ovees 2,074,840 | ...... 2,000,000 | ...... 2,000,000 | ..........2,000,000 | ..ccooirrincns0 | a0 [0 0 | 0| 2,000,000 | .oovvireern0 [ 74,840 | ....... 74,840 | ...... 91,299 | 08/09/2028

254687 EQ 5 |WALT DISNEY COMPANY (THE) 144A 6.150% wwer | . | 07/30/2019. | RGA Transfer Program....... OO I 4,850,895 | ... 3,500,000 | ..... 3,812,678 | .ovveveercririenen0 [ 0 | eee(2,519) | 0 | eiiee(2,519) | 0 | 3,810,159 ..1,040,736 |...1,040,736 | ...... 77,729 | 02/15/2041

25468P CR 5 |WALT DISNEY COMPANY 4.125% 12/01/41..........cccccuu.e. .. | 07/30/2019. | RGA Transfer Program....... | .cc..coeeeeeeeevreenns | ovees 2,656,008 | ...... 2,400,000 | ...... 2,477,976 | .o.ei2,199,827 | o0 | 2,851 | 0 | 2,851 | 0 | 2,202,679 | cocovvrnnennd 0 ... 453,329 |...... 453,329 | ...... 65,725 | 12/01/2041

254700 AR 0 |DISCOVERY COMMUNICATIONS 3.950% 03/20/.... .. | 07/30/2019. | RGA Transfer Program....... OO I 2,067,100 | ...... 2,000,000 | ...... 1,992,860 | ..........1,993,580 | .coooovrveenc0 | o335 | 0 | 335 | 0 | 1,993,916 | o0 | o 73,184 | ....... 73,184 | ...... 68,028 | 03/20/2028

256746 AG 3 |DOLLAR TREEINC 4.000% 05/15/25. .. | 07/30/2019. | RGA Transfer Program....... B 10,435,600 |..... 10,000,000 | ...... 9,996,600 | ........9,997,101 | oovvvirienn0 | o151 [0 | 151 |0 | 9,997,252 | .oovvrcerenn0 | e 438,348 |...... 438,348 | ....283,333 | 05/15/2025

25755T AK 6 |DOMINOS PIZZA MASTER ISSUER 2018-1A A2l .. | 07/30/2019. | RGA Transfer Program....... 5,142,752 | ...... 4,937,500 4,937,500 4,937,500 | .ocooerieen0 | e 205,252 |...... 205,252 | ....163,239 | 07/25/2048

257557 AK 6 |DOMINOS PIZZA MASTER ISSUER 2018-1A A2lI v | [ 07/25/2019. | Paydown........c.ocevereriernns 25,000 | ..o 25,000 ..25,000 ....25,000 07/25/2048

260543 CM 3 |DOW CHEMICAL CO 144A 4.550% 11/30/25..........cocoune .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveenerenneennens | covene 3,259,860 | ...... 3,000,000 | ...... 2,996,970 | .....ee2,997,003 | o0 | 216 | 0 | 216 | 0| 2,997,219 11/30/2025

26078) AD 2 |DUPONT DE NEMOURS INC 4.725% 11/15/28.... .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeveverevverinns | ovene 1,683,300 | ...... 1,500,000 | ...... 1,500,000 | ..........1,500,000 | .cccoveiveenc0 | v | 0 | iiiinl0 | ciinl0 | s 1,500,000 11/15/2028

26208C AL 2 |DRIVE AUTO RECEIVABLES TRUST 2017-AAC... .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveenernneennens | vevene 1,507,687 | ...... 1,506,196 | ......1,506,019 | ......... 1,508,140 | .cooovvrvinnc0 | 13 [0 | 13 [0 | e 1,506,154 01/18/2022

26208C AL 2 [DRIVE AUTO RECEIVABLES TRUST 2017-AAC... .. | 07/15/2019. | Paydown 259,621 .0 259,631 01/18/2022

26224H AE 7 |DRUG ROYALTY Ill LP 12017-1A A2 3.600 .. | 07/15/2019. | Paydown 429,763 .0 429,804 04/15/2027

26441C  AD 7 |DUKE ENERGY CORP 5.050% 09/15/19 .. | 07/30/2019. | RGA Transfer Program....... 0] 333 [0 | 333 | 0 | 2,999,925 09/15/2019

26441C AD 7 |DUKE ENERGY CORP 5.050% 09/15/19.. .. | 09/15/2019. | Maturity... ......1,000,000 | ......1,000,000 | . .0 ,000,000 09/15/2019

26441Y AZ 0 |DUKE REALTYLP 3.250% 06/30/26. .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeeverevverinnns | ovene 2,552,950 | ...... 2,500,000 | ...... 2,476,750 | .........2,481,910 | o0 | 1,238 | 0 | 1,238 | 0 | 2,483,147 3 | 47,396 | 06/30/2026

26441Y BB 2 |DUKE REALTY LP 4.000% 09/15/28. .. | 07/30/2019. | RGA Transfer Program....... | c..oceveeeneenneennens | cevead 2,141,100 | ...... 2,000,000 1,978,520 161,008 | ...... 70,889 | 09/15/2028

268602 AA 7 |ELM TRUST 2016-1A A2 4.163% 06/20/25... .. | 09/20/12019. [ PAYAOWN........covivvririrerireins | errereriseeeninsiinin | cevreenens 89,652 | ..o 89,652 ..89,650 | ... . 0] 89,652 | 0 | 0 0. 2,479 | 06/20/2025

26875P AP 6 |EOG RESOURCESINC 4.150% 01/15/26 .. | 07/30/2019. | RGA Transfer Program....... | c..oceveeeneennennens | vevnad 2,181,140 | ...... 2,000,000 | ...... 1,997,080 | .......... . . 20| 1,997,982 01/15/2026

268847 AL 6 |ERAC USA FINANCE COMPANY 144A 3.850% 1 .| 07/30/2019. | RGA Transfer Program.... . 741,344 | ......1,650,000 678,479 ,665,968 11/15/2024

269246 BP 8 |E*TRADE FINANCIAL CORP 2.950% 08/24/22.... .. | 07/30/2019. | RGA Transfer Program....... | cc.occvseeneenneennens | cevead 2,014,060 | ...... 2,000,000 08/24/2022

27034M  AB 0 |Earnest Student Loan Program L 2016-D A2 .. | 09/25/2019. [ PAYAOWN........coovvvrvrriririreis [ ereerrerieieniseinnns | e 165,252 | ......... 165,252 01/25/2041

277432 AR 1 |EASTMAN CHEMICAL CO 3.800% 03/15/25.... woer | - [ 07/30/2019. | RGA Transfer Program....... | coceeeeeeeeeeeneenns | evens 4,166,880 | ...... 4,000,000 03/15/2025

284157 AA 2 |ELARAHGV TIMESHARE ISSUER 2014-A A 2.... <o | - | 09/25/2019. | Paydown 02/25/2027

284157 AB 0 |ELARAHGV TIMESHARE ISSUER 2014-AB 3 .. | 09/25/2019. | Paydown. 02/25/2027

28416D AB 6 |ELARAHGV TIMESHARE ISSUER 2017-AB 2.... .| 09/25/2019. | Paydown 03/25/2030
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291011 AQ 7 |EMERSON ELECTRIC CO 6.000% 08/15/32............cc...... .. | 07/30/2019. | RGA Transfer Program....... | ..cc..coueeereeevrnnens | conee 10,489,360 | ...... 8,000,000 | ...... 9,069,760 | .......... 8,690,885 | ................ 0. (20,664) | ............... 0 | oo (20,664) | ....vvunenne 0 | v 8,670,222 | ...ovvvennv. 01..1,819,138 |..1,819,138 | ....460,000 | 08/15/2032 | 1FE...........
29250R AD 8 |ENBRIDGE ENERGY PARTNERS 5.950% 06/01/. .. | 07/30/2019. | RGA Transfer Program....... | c...oceeeeeneeeenerinens | covend 3,368,100 | ...... 3,000,000 | ...... 3,144,270 L3373 | 0| s (3,695) | evevrernine (V18 I (3,695) | covovrrveriren0 [ s 3,134,036 | ..coooceeer 0 [ e 234,064 |...... 234,064 | ....118,504 |06/01/2033 | 2FE...........
29364W AW 8 |ENTERGY LOUISIANALLC 3.250% 04/01/28 <. | .. | 07/30/2019. | RGA Transfer Program....... JOVOR 2,067,560 | ...... 2,000,000 | ...... 1,999,800 | .......... 0 8 0 8. 20| 1,999,856 | ...cccocveran0 | oo 67,704 | ....... 67,704 | ...... 53,986 |04/01/2028 | 1FE...........
29364W BA 5 |ENTERGY LOUISIANALLC 4.000% 03/15/33............n. .. | 07/30/2019. | RGA Transfer Program....... | c...oceeeeeneeeenerinens | covend 3,291,720 | ...... 3,000,000 | ...... 2,997,240 | .......... 2,997,408 | ..ocovvrennn (V0 [ 79 | o (V1 I 79 | v 0 | e 2,997,487 | ..o 0 ... 294,233 |...... 294,233 | ....105,000 |03/15/2033 [ 1FE...........
29379V BH 5 |ENTERPRISE PRODUCTS OPERATING 3.700% O......... .. | 07/30/2019. | RGA Transfer Program....... | ccccccoeeeeeeeeeirnenns | covees 3,153,990 | ...... 3,000,000 | ... 2,989,050 | ........2,992,194 | o0 | 559 | 0 | 559 | 0| 2,992,753 | o0 [ 161,237 |...... 161,237 | ....106,375 | 02/15/2026 | 2FE...........
294751 DR 0 |EQUITY ONE ABS INC 2004-1 AF5 4.813% 0 .. | 07/01/2019. | PaydOWN........covvvvrerirerirnens | cerreririvirnneienninens | cevend 2,362,310 | ...... 2,362,310 | ...... 2,362,310 2,362,310 | o0 | i [0 | 0 |0 | 2,362,310 04/25/2034 [ 1FM...........
294751 EV 0 |EQUITY ONE ABS INC 2004-3 AF5 4.478% O0.. .. [ 09/01/2019. | PaYdOWN. ... | eoerriieeerienniiinens | s 332511 | oo 332,511 | 318,755 327,838 | o0 [ i T84 | 0 | i 784 | 0 | 328,622 07/25/2034 | 1FM...........
29717P AP 2 |ESSEX PORTFOLIO LP 3.500% 04/01/25. <. | .| 07/30/2019. | RGA Transfer Program....... ,132,800 | ...... 4,000,000 ,989,880 | .........3,993,326 | ...cccoevrenc0 | o855 | 0 | 855 | 0| 3,993,881 04/01/2025 | 2FE...........
29717P AQ 0 |ESSEXPORTFOLIOLP 3.375% 04/15/26...............cc....... .. | 07/30/2019. | RGA Transfer Program....... | ccocc.oeeeeeemvermenns | covees 3,071,610 | ...... 3,000,000 | ......2,981,580 | .......... 2,985,997 | o0 | o984 |0 | 984 | 0| 2,986,980 04/15/2026 | 2FE...........
29977 AB 2 |EVERBANK MTGE LOAN TRUST 2013-1 A2 25...... .. | 09/01/2019. | Paydown ..53,453 ....53,453 ....53,608 ....53,453 03/25/2043 | 1FM.....
29977K AA 1 |EVERBANK MTGE LOAN TRUST 2013-2A 3.00 .. | 09/01/2019. | Paydown . 133475 | ........133/475 | . 132,419 .133,475 06/25/2043 | 1FM....
29978C AA 8 |EverBank Mortgage Loan Trust 2018-1 A1 .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeeneeeenironens | covead 3,200,422 | ...... 3,173,643 | ...... 3,137,939 23,141,686 | o0 | e 1,267 | 0 | 1,267 | 0| 3,142,953 02/25/2048 | 1FM.....
29978C AA 8 |EverBank Mortgage Loan Trust 2018-1 A1 wour | -] 09/01/2019. | Paydown [ 125332 | .o 125,332 | ... 123922 | ... 124,070 | o0 | 1,262 | 0 | 1,262 | 0 | 125,332 02/25/2048 | 1FM...........
30166 AC 9 |EXETER AUTOMOBILE RECEIVABLES 2017-1A B........... .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveeneeennernnens | covene 1,525,832 | ...... 1,524,460 | ...... 1,524,119 | ......... 1,524,346 | oooovveren0 | 36 [0 | 36 | 0| 1,524,382 12/15/2021 | 1FE...........
30166 AC 9 |EXETER AUTOMOBILE RECEIVABLES 2017-1AB.... .. [ 07/15/2019. | PaydOWN. ..o | e | s 256,092 | ......... 256,092 | ......... 256,035 | ..oerernni256,073 | o0 | 19 |0 |19 | 0 [ 256,092 12/15/2021 | 1FE...........
30212P AP 0 |EXPEDIAINC 3.800% 02/15/28 .. | 07/30/2019. | RGA Transfer Program....... | cc.oceeveeneeeenernnens | cevead 2,050,440 | ...... 2,000,000 | ...... 1,973,481 | ... 1,975,678 | o0 | i ,296 | ciiiiinl0 | 1,296 | 0 | 1,976,974 02/15/2028 | 2FE...........
302491 AR 6 |FMC CORPORATION 3.950% 02/01/22.... .. | 07/30/2019. | RGA Transfer Program....... | c.cc..oeeeeeeeeereenns | ovees 2,055,700 | ...... 2,000,000 | ...... 2,076,460 | ..........2,027,087 | .cooooirven0 | coreen(8,887) | o0 | e (4,881) | 0 | 2,022,226 | o0 [ 33474 | ....... 33,474 | ... 78,781 | 02/01/2022 | 2FE...........
30251B AB 4 |FMRLLC 144A 6.450% 11/15/39. <o | .. | 07/30/2019. | RGA Transfer Program....... OO I 2,715,500 | ...... 2,000,000 | ...... 2,088,180 | ..........2,077,425 | ..ccoovviren0 | eiririnn(1,088) | o0 | eiiienn(1,088) | o0 | e 2,076,337 | .ovveeen0 | e 639,163 |...... 639,163 | ...... 91,375 | 11/15/2039 | 1FE...........
30251B AC 2 |FMRLLC 144A 6.500% 12/14/40.........c.ccocoovmrirnriniiinnis .. | 07/30/2019. | RGA Transfer Program....... | .cccc.ccouvvvrsevrrnnnns | +....6,886,500 | ......5,000,000 | ...... 5,740,900 ..1,225,008 |...1,225,008 | ....204,028 | 12/14/2040 [ 1FE...........
30288* AA 8 |FLNG LIQUEFACTION 2 LLC SENIOR SECURED N......... .. | 09/30/2019. | Redemption  100.0000... | ...coccovverrvrerrrrrens | crerrerr.80,500 | ...........80,500 | ...0.ees80,500 | ovorrrsenne80,500 | covviivirienn0 [ viiiiiend0 | 0 [0 | 0 [ 080,500 | 0 | 0 | inl0 | s 3,655 | 03/31/2038 | 2FE...........
303250 C@ 1 |FAIRISAAC CORPORATION 5.420% 07/14/19............... .. | 07/14/2019. | Maturity..........oovvveverrinennes ...108,400 | 07/14/2019| 2Z..............
3138L2 V4 6 |FANNIE MAE AM2434 3.050% 05/01/27... .. | 09/01/2019. | Paydown 0 0. 257 | 05/01/2027
3140FX ED 0 [FNMABF0131 3.500% 08/01/56 v | . [ 09/01/2019. | Paydown | e 161,349 | 0 | {1 0. 3,780 | 08/01/2056
314006 GP 6 |FNMA P/T POOL BM2005 4.000% 12/01/47........coovvvnneee .. 109/01/2019. | PaYdOWN.......ccovrvrrrerirenes | ceveerrenineeseeinnes | crvrneens 514,592 | ......... 514,592 | .........529,307 | ............526,560 | .ooovvvvrrn0 | coics(11,967) [ o0 | e s (11,967) | o0 | 514,592 | coovvvennnnd (1 I (V18 IO 0. 13,928 | 12/01/2047
3140Q8 WM 3 |FANNIE MAE POOL CA1551 4.000% 04/01/48 .. 1 09/01/2019. [ PAYAOWN........covevrririrnrireis [ erererrnnieissinerinnes | vereees 555,579 | ..o 555,579 | .........564,954 | .........564,797 | .0 | iii(9,218) | viiienl0 [ e (9,218) | 0| 555,579 | o0 | e {1 0. 15,167 | 04/01/2048
31620M AM 8 |FIDELITY NATIONAL INFORMATION 3.875% O... .. | 07/30/2019. | RGA Transfer Program....... | cc.oceeveeneeennerinens | cvvensd 4,915,655 | ...... 4,650,000 | ...... 4,655,487 | .........4,653,364 | ...ccccooveiin0 | ciiiiean(B78) [ o0 | e (B78) | 0 | 4,652,986 | ....ccocoern0 | e 262,668 |...... 262,668 | ....117,622 | 06/05/2024
31620M AT 3 |FIDELITY NATIONAL INFORMATION 3.000% O... .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeeeverevverinns | ovens 3,542,385 | ...... 3,500,000 | ...... 3,344,035 | .........3,350,992 | ..oooeoveennl0 | 9744 | 0] 9,744 | 0 ] 3,360,736 | .covvevreeen0 | e 181,649 |...... 181,649 | ....100,625 | 08/15/2026
316773 CV 0 |FIFTH THIRD BANCORP 3.950% 03/14/28 .. | 07/30/2019. | RGA Transfer Program....... | c..cocevveenernneennens | cevead 8,633,680 | ...... 8,000,000 | ...... 7,985,600 | ......... 7,986,558 | ..coooveirenn0 | e 704 | 0 | 704 | 0| 7,987,262 | .coovvveee 0 [ e 646,418 |...... 646,418 | ....277,378 | 03/14/2028
33767C AD 9 [FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.50 .. | 09/01/2019. | Paydown ...52,370 ..(638) .(638) | ... 1,267 | 03/25/2045
33849N AG 0 |FLAGSTAR MORTGAGE TRUST 2018-5 A7 4.00. .. | 09/01/2019. | Paydown. 627,588 | o0 | 0 | 0 | 17,201 | 09/25/2048
33850T AC 2 |FLAGSTAR MORTGAGE TRUST 2018-1 A3 3.50. .. | 09/01/2019. | Paydown 430,517 433,936 | o0 | iiiiienn0 [0 | 10,146 | 03/25/2048
33850T AE 8 |FLAGSTAR MORTGAGE TRUST 2018-1 A5 3.50, .. | 09/01/2019. | Paydown 724,647 723226 | o0 | 0 | 0 | e 16,911 | 03/25/2048
33851F AA 5 |FLAGSTAR MORTGAGE TRUST 2018-6RR 1A1 4... .. | 09/01/2019. | Paydown 374948 | .0 | 0 | 0 | 10,406 | 10/25/2048
33851L AD 6 |FLAGSTAR MORTGAGE TRUST 2018-4 A4 4.00. .. 1 09/01/2019. | Paydown..........cccovevvrerrnees | wevrmernneirnersseinnens | 100eeen810,906 | ........810,906 | ........814,326 | ............813,667 | oocvvvrincn0 | ceieec(2,761) | 0 [ eiieeeec2761) | iieieeen0 | eiiiee810,906 | viiiieend0 | 0 | 0 | 22,186 | 07/25/2048
33972P  AA 7 |FLNGLIQUEFACTION 2 LLC 144A 4.125% 03. .. | 09/30/2019. | Redemption  100.0000... 27,400 . M L0 v 1,130 [ 03/31/2038
340711 AW 0 |FLORIDA GAS TRANSMISSION 144A 4.350% O.. .. | 07/30/2019. | RGA Transfer Program....... | «.coceveeersernninnnns | .....5,333,600 | ......5,000,000 | ......4,862,010 | .........4,898,326 | .....ccceece.0 | ceecrn 7,691 | i , . ....226,563 | 07/15/2025
34417M  AA 5 |FOCUS BRANDS FUNDING LLC 2017-1A A2I 3.. .. | 07/30/2019. | Paydown..........ccccovevverrnees | eerverrerirnrennnonens | cvvriineneen 7,800 | i 7,500 | e 7,500 | 7,500 | 0 [ s | 0 0 | 0 | 7,500 | 0 | 0 | 0 | 217 | 04/30/2047
34528Q DY 7 |FORD CREDIT FLOORPLAN MSTR TR 2015-2 B.. .. | 07/30/2019. | RGA Transfer Program....... v | 5,490,375 | ... 5,500,000 w5 A79,524 | 0| 11374 | 0 |l 11374 | 0] 5,490,898 | 0 [ e (B23) | e (523) | 74,938 | 01/15/2022
350400 AA 9 |Foundation Finance Trust 2017-1AA 3.3.....ccccccrneeen. .. | 09/15/2019. | Paydown...........cccovevvrererns veve | e00ree 353,605 | oo 353,605 353,553 353,565 | .oovverirenns0 | veverren0 | 0 | 0 | 0| 0 353,605 | 0 | 0 | 0 | 7,785 | 07/15/2033
35105M AE 1 |FOURSIGHT CAPTIAL AUTOMOBILE R 2018-2 C. .. | 07/30/2019. | RGA Transfer Program ......5,144,500 5,000,000 | ......4,999,390 4,999,407 ,999,458 ... 124,375 | 02/15/2024
35563P HF 9 |Freddie Mac - SCRT 2018-4 MA  3.500% 11 . 109/01/2019. [ PaydOWN.......ccooevererenrrines | veverneeierinerireniene | veviens 177,89 | ......... 177,89 | ......... 173,788 173,849 | o0 | 4,046 | 0 | 4,046 | 0 | 177,894 | covvvirenl0 | 0 | iinnl0 | 4,140 | 11/25/2057
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36157R D7 7 |GE CAPITALMTG 1999-HE1 A6 6.700% 04/2................. .. [ 09/01/2019. | Paydown..........oovvveerrviriens | v | vrrerenn 36,881 | 000000036,861 | 10 37,137 | 36,938 | 0 [ v (12) [0 | i (12) | 0 | 36,927 | 0 | i (66) | (66) | ........ 1,620 | 04/25/2029 [ 1FM...........
36157R D9 3 |GE CAPITAL MTG 1999-HE M 6.705% 04/25/ .. | 09/01/2019. | Paydown LA T14 | 0] (6,092) | (6,092) | ........... 719 | 04/25/2029 | 6FM...........
36159 DM 0 |GE CAPITAL CREDIT CARD MSTR 2012-7B 2... <ot | .| 07/30/2019. | RGA Transfer Program....... 498,775 | ... 2,499,809 | oo 0 499,838 | ...ccoveie0 | einnn(1,063) | e (1,083) | ...... 34,531 | 09/15/2022 | 1FE...........
36164Q 6M 5 |GE CAPITAL INTL FUNDING 3.373% 11/15/2.........couuvunee .. | 07/30/2019. | RGA Transfer Program....... | c..coceveverncevvinnens | 002,282,222 | ... 2,245,000 | ......2,233,852 | .......... 2,236,526 | ...ooverenen 0 | v 638 | v (V1 638 | v 0 | e 2,237,164 | .....cc........0 | ........45,058 | ....... 45,058 | ...... 53,638 | 11/15/2025 | 2FE...........
36242D RF 2 | GSR MORTGAGE LOAN TRUST 2004-15F 5.500.... .. [09/01/2019. | PaydOWN..........ocvvvverrrririens | worervireeeirnnnnirennns | e 17,181 i 17,181 17,153 | o0 | 28 AT | 0 | 0 [ (V10 IO 621 | 01/25/2020 | 4FM...........
36246M AU 3 |GTP ACQUISITION PARTNERS 144A 3.482% 0 ... | .| 07/30/2019. | RGA Transfer Program....... | ..c.ccoocevervvnrinerns | +...2,066,180 | ...... 2,000,000 ,016,187 | o0 49,993 | Lo 49,993 | ...... 43,525 | 06/16/2025 | 1FE...........
36254X AA 2 | GS MORTGAGE SECURITIES TRUST 2017-FARMA....... .. | 07/30/2019. | RGA Transfer Program....... | cccc.coeeeeeemeereenns | covees 7175718 | ...... 6,793,000 | ...... 7,008,867 | ........8,992,152 | ..ccoocviin0 | c0eiin(9,902) | 0 | eiienn(9,902) | 0| 6,982,250 ...161,010 | 01/10/2043 | 1FM...........
36256B AC 4 |GS MORTGAGE-BACKED SECURITIES 2018-RPLA1......... .. 109/01/2019. | PaydOWN........covvvrrrrerirenes | covverierieeerseeinnns | cvvreens 243,566 | ........ 243,566 | ........ 240,161 | ... 237,816 , .5, 20| 243566 | ..o | e |0 | 6,930 | 10/25/2057 | 1FE...........
375558 AW 3 | GILEAD SCIENCES INC 3.700% 04/01/24....................... .. | 07/30/2019. | RGA Transfer Program....... | ccocc.oeeeeeeevereenns | covees 5,252,000 | ...... 5,000,000 | ...... 5,184,800 | .......... 5,107,819 | ccovrvvcrinnn 0 ... (11,528) | oo 0| o (11,528) | oo 0 | oo 5,096,290 ...153,653 | 04/01/2024 | 1FE...........
375558 AZ 6 |GILEAD SCIENCES INC 3.500% 02/01/25. .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeeneeeeneronens | covead 6,271,380 | ...... 6,000,000 | ...... 5,994,360 | .........5,996,732 | .ccovviiren0 | 282 | o0 | 282 | 0| 5,997,014 ....209,417 | 02/01/2025 | 1FE...........
377372 AN 7 | GLAXOSMITHKLINE CAPITAL INC 3.875% 05/ .. | 07/30/2019. | RGA Transfer Program....... | cccc..oeeveeeeeeereenns | ovees 2,732,725 | ...... 2,500,000 | ...... 2,510,100 | ......... 2,509,570 | woovvvcvenncn0 | cvieircns(49B) [ o0 | s (49B) | 0 | 102,509,074 | ...oonl0 {223,651 |......223,651 | ...... 68,620 |05/15/2028 | 1FE...........
37956A AA 1 |GLOBAL SC FINANCE SRL 2017-1A A 3.850%.... .. | 07/30/2019. | RGA Transfer Program....... 2,803,559 | ... 2,752,635 2,751,649 | ..., 751,807 | o0 | 50 | 0 | 80 | 0| 2,751,857 | 0|10 51,702 | 051,702 65,646 | 04/15/2037 | 1FE...........
37956A AA 1 |GLOBAL SC FINANCE SRL 2017-1A A 3.850%.... .. | 07/17/2019. | Paydown 26,202 | ........... 26,202 226,193 | 26,194 | 0 | 8 0 | 8 | 0 | 026,202 | 0| 0 |0 [ 588 | 04/15/2037 | 1FE...........
D 37956A AB 9 |GLOBAL SC FINANCE SRL 2018-1A A 4.290%............... .. | 07/30/2019. | RGA Transfer Program....... | c..oceveeneeeenernnens | covens 3,590,699 | ...... 3,491,200 | ...... 3,490,523 | ........3,490,542 | ..ooooviirin0 | ciirinen23 | 0 | 23 | 0 | 3,490,565 | 0|0 100,134 ......100,134 | 92,776 | 05/17/2038 | 1FE...........
m 37956A AB 9 |GLOBAL SC FINANCE SRL 2018-1A A 4.290%.... .. | 07/17/2019. | Paydown ...33,200 . 831 | 05/17/2038 | 1FE...........
©) 38061L AA 7 |GOLD KEY RESORTS 2014-AA 3.220% 03/17.... .. | 09/15/2019. | PaydOwn..........covvvevererernens | werrernneenersnennens | v 194472 | 194472 | L 194,431 | 194,449 | 0 | 22 | 0 [ 22 | 0 [ 194472 | 0| 0 |0 | 4,188 | 03/17/2031 | 1FE...........
_U'l 38081E AA 9 |GOLDEN BEAR 2016-1A A 3.750% 09/20/47 .. | 09/20/2019. | Paydown 331,487 0 0 0 0 331,487 | o0 | 0 | 0 | 12,431 | 09/20/2047 | 1FE...........
= 38217K  AA 2 |Goodgreen Trust 2016-1A A 3.230% 10/15.... «.. | .| 09/15/2019. | Paydown..... . 160,481 | ... . 160,414 | oo 0 | e (14— (V1 O D] . 160,407 . LT 2,660 | 10/15/2052 | 1FE...........
© 39121y A* 1 |GREAT RIVER ENERGY 20098 5.810% 07/01/............. ..107/01/2019. | Redemption ~ 100.0000... | ...covvorverrrernrrmnies | crvrerens 558,140 | ......... 558,140 | ......... 558,140 | ....ccooouc. 558,140 0 0 0 (0 O (0 I 558,140 | ..coovvrrrnnnd (1 I (V1 O 0. 32,428 | 07/01/2021 | 1.
39121 AE 0 |GREAT RIVER ENERGY 144A 6.254% 07/01/3.... ..107/01/2019. | Redemption ~ 100.0000... | ...oovvrreverrerrcrrirnes | crvreens 506,697 | ......... 506,697 | ......... 458,916 480,008 | ...ooovvverenc0 | e ,529 | 0 | 1,529 | 0| 481,537 | o0 [ 25,160 | ....... 25,160 | ...... 31,689 | 07/01/2038
401378 AB 0 |GUARDIAN LIFE INSURANCE 144A 4.875% 06... .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeeeverevverinnns | ovene 2,444,869 | ...... 2,075,000 | ...... 2,198,234 | ...n2197,797 | v | e (B78) | eviiecnl0 | e (B78) | il | 2,197,320 | o0 [ 247549 |..... 247,549 | ... 62,099 | 06/19/2064
40139L AE 3 |GUARDIAN LIFE GLOB FUND 144A 3.400% 04 .. | 07/30/2019. | RGA Transfer Program....... | cc.oceveenereneennens | covend 5,172,050 | ...... 5,000,000 | ...... 4,994,050 | .........4,994,810 | .oooovivein0 | o850 | o0 | 850 | 0| 4,995,459 | ..ccceeen0 | e 176,591 |...... 176,591 129,861 | 04/25/2023
40405T AA 1 [H&PINV PARTNERS-CARMEL INC 144A LEASE........... | .. [ 08/15/2019. | VaAMIOUS.........coevvvreermrrerirnns [ corererineirennsiininns | cvvninad 615,000 | ......... 615,000 | ......... 615,000 | ... 615,000 0 0 0 0 0] 615,000 | .oooceeennnd0 | i {1 0. 53,505 | 02/15/2021
40414L AN 9 |HCP INC 4.000% 06/01/25.........vvereermirirerrerirnerirerercens .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveenerenneennens | covene 3,691,625 | ...... 3,500,000 | ...... 3,469,410 | .ccoonee 3,479,064 | ...covvrnnen 0| oo 1,666 | .coovverneene (V1N I 1,666 | .ooovvvrerrne 0 | e 3,480,730 | oovovvrree0 [ e 210,895 |...... 210,895 | ...... 92,944 | 06/01/2025
40432B AA 7 [HSI ASSET LOAN OBLIGATION 2007-2 1A1 5, .| 09/01/2019. | Paydown..........covvvverreres 5911 |. 5911 5379 | ... 5,809 0 7 (01 EUURURPROPRURPORIOY A [UPRURPRORUOTN | I ESTOOTOOPORIRION 5,816 | coovvvveeeen0 | 95 | o 95 | v 217 | 09/25/2037
40573L  AS 5 |HALFMOON PARENT INC 144A 4.375% 10/15]... .. | 07/30/2019. | RGA Transfer Program....... | cc.oceeeenernneennens | covend 9,742,230 | ...... 9,000,000 | ...... 8,973,530 | .coovne 8,974,209 | ...cooverennn 0| oo 1,524 | oo, 0 ,975,733 | w0 | e 766,497 |...... 766,497 | ....342,344 | 10/15/2028
406216 BD 2 |HALLIBURTON CO 3.500% 08/01/23, .| 07/30/2019. | Various 3,104,730 | ...... 3,000,000 | ...... 2,957,710 | .........2,978,084 | .....cocco0e0.0 | 102,560 [ viviiinnnn0 | 2,560 | 0 ] 2,980,645 | 0 | 124,085 |...... 124,085 | ....104,708 | 08/01/2023
411707 AB 8 |CKE RESTAURANTS HOLDINGS INC 2018-1A Al. .. | 09/20/2019. | Paydown ....7,500 0 0. 239 | 06/21/2048
411707 AD 4 |CKE RESTAURANTS HOLDINGS INC 2018-1A Alll.... .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeeeverevrverinns | ovend 6,280,322 | ......5,955,000 | ......5,955,000 | .........5,955,000 | ...c.cccoeeec0 | cvrvivirinn0 | il |0 0 [ 5,955,000 | ....cooeerr0 | ......325,322 | ... ....180,466 | 06/21/2048
42770L  AA 1 |HERO FUNDING TRUST 2015-1A A 3.840% 09... .. | 09/20/2019. | Paydown. . 09/20/2040
42770Q AA 0 |HERO FUNDING TRUST 2014-2A A 3.990% 09... .. | 09/20/2019. | Paydown . e 243,100 | . 243,100 09/21/2040
42806D BG 3 |HERTZ VEHICLE FINANCING LLC 2017-2A A .. | 07/30/2019. | RGA Transfer Program....... | c..oceveeeneenneennens | cevead 2,536,625 | ... 2,500,000 | ...... 2,498,916 | ... 2,499,172 | o0 | e 119 | 0 | 119 | 0| 2,499,291 10/25/2023
42824C AW 9 |HEWLETT-PACKARD ENTERPRISE CO 4.900% 1.. .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeeeverevverinns | ovene 2,749,625 | ... 2,500,000 | ...... 2,491,439 | ........ 2,492,965 | ...oocoveeeenl0 | o510 |0 | 510 | 0 | 2,493 475 10/15/2025
43284B  AB 8 |HILTON GRAND VACATIONS TRUST 2018-AA B.. .. | 09/25/2019. | Paydown 02/25/2032
43284B AC 6 [HILTON GRAND VACATIONS TRUST 2018-AA C.. .. | 09/25/2019. | Paydown 02/25/2032
43289V AJ 2 |HILTON USA TRUST 2016-SFP B 3.323% 11/ .. | 07/30/2019. | RGA Transfer Program....... 11/05/2035
437076 BW 1 |HOME DEPOT INC 3.900% 12/06/28 .. | 07/30/2019. | RGA Transfer Program....... 12/06/2028
44040H AA 0 |HORIZON AIRCRAFT FINANCE I LTD 2019-1 A.... .| .. [ 09/15/2019. | Paydown . 07/15/2039
446150 AM 6 |HUNTINGTON BANCSHARES INC 4.000% 05/15.... .. | 07/30/2019. | RGA Transfer Program....... | cc..ceeveeneeeenerinens | covend 3,830,940 | ...... 3,600,000 | ......3,588,696 | ..........3,589,590 | ...ccocovvine0 | cerieienn837 | i | 837 | 0| 003,590,427 | 0 [ 240,513 |...... 240,513 | ....102,000 |05/15/2025
448579 AG 7 |HYATT HOTELS CORP 4.375% 09/15/28..... .. | 07/30/2019. | RGA Transfer Program.... ......3,198,510 | ......3,000,000 | . 201,934 ... 201,934 | ....125,417 | 09/15/2028
44891A  AK 3 |HYUNDAI CAPITAL SERVICES 144A 2.750% 0... .| 07/30/2019. | RGA Transfer Program....... | c..ceeeeeneeennrinens | covend 5,690,580 | ...... 6,000,000 | ...... 5,263,620 | ........5,313,738 | o0 | 083,216 | o0 [ 83,216 | 0| 5,356,954 | .....ccc0el [ e 333,626 |...... 333,626 | ....138,875 | 09/27/2026
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44891A AW 7 |HYUNDAI CAPITAL SERVICES 144A 4.125% 0.............. .. | 07/30/2019. | RGA Transfer Program....... | «c.oeceeeenrierneinnns 5,195,750 | ...... 5,000,000 | ...... 4,997,300 | .......... 4,997,579 | o0 | 291 | 0 | o291 | 0 4,997,869 | ...cccoennnnd 0]...197,881 |...... 197,881 | ....132,917 | 06/08/2023

44919  AC 2 |1595 EXPRESS LLC SR SECURED NOTES DUE 2...........| .. | 09/30/2019. | Redemption ~ 100.0000... | ....cvorevereerrvrrenens | covvrrenens 81,465 | ........... 81,465 | ........... 81,465 | ..ovvvrrnne 81,465 0 | cverrrrrreeen | e | 81,465 | 0 | 0 | 0 [ 2,022 | 12/31/2031

449670 CP 1 |IMC HOME EQUITY LN TR 1997-3 CLASS A-6 ceee |+ 1 09/01/2019. [ PaydOWN.......covvvverriiirnin | e [ overeeeenn8,914 | 8,914 | 8912 | 8,892 | 0 | (1) | e 0 [ o) | o0 | 8,891 | 0 | 23 | 23 | 500 | 08/20/2028

45254N  FL 6 |IMPAC CMB TRUST 2003-9F A1 3.054% 07/2.........c....... .. | 09/25/2019. | Paydown..........cccovevrevrnees | eorverrrerernerneninnns | e 19,391 | 019,391 | 16,676 | v 18,749 | 0 | 97 | 0 | o7 | i | 18,846 | 0 [ 545 | 545 | 447 | 07/25/2033

45254T PL 2 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A5....... .. | 09/01/2019. | Paydown 0 [ covvvverrrrenn0 [ o0 | e000000.259,806 | vvivinn0 {21,674 | 21,674 | 8,073 | 08/25/2034

45254T PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A6....... .. | 09/01/2019. | Paydown 0 7.0 O 123 | 08/25/2034

45326T AA 6 |INCITEC PIVOT FIN LLC 144A 6.000% 12/1.... .. | 07/30/2019. | RGA Transfer Program....... 3,032,130 | ...... 3,000,000 | ...... 2,979,990 2,999,047 | .0 [ ....33,083 | e 33,083 | ....115,000 |12/10/2019

458140 AK 6 |INTEL CORP 4.800% 10/01/41 .. | 07/30/2019. | VAIIOUS.......coovveereerrirerirens | cerireririeernseiesninens | cvvene 7,175,580 | ...... 6,000,000 | ...... 5,933,680 | ..........5,940,822 | ....occceren0 | 828 | 0 | 828 | 0| 5,941,650 ....239,200 | 10/01/2041

45866F AF 1 |INTERCONTINENTALEXCHANGE GROUP 3.100%........ .. | 07/30/2019. | RGA Transfer Program....... | ....c.coeeeveeereerennns 3,094,800 | ...... 3,000,000 | ...... 2,993,760 2,994,874 | .......c.......0 | .......99,926 | .......99,926 | ...... 81,375 | 09/15/2027

45866F AJ 3 |INTERCONTINENTALEXCHANGE GROUP 3.750%........ .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeeneeeevironens | covend 2,146,032 | ...... 2,000,000 | ...... 1,984,780 | ..........1,985,285 | ...coocvvien0 | v 788 | a0 | i 788 | 0 | 1,986,073 | ...cocoeeen0 [ ... 159,959 | ...... 159,959 | ...... 72,292 | 09/21/2028

459200 HP 9 |IBM CORP 3.375% 08/01/23 . .. | 07/30/2019. | RGA Transfer Program....... 5,191,000 | ...... 5,000,000 | ...... 4,997,450 4,998,877 | o0 [ 192,123 | L. 192,123 | ....168,281 | 08/01/2023

46132F AB 6 |INVESCO FINANCE PLC 4.000% 01/30/24 .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeenmeeenerinens | covend 2,642,250 | ... 2,500,000 | ...... 2,484,040 | .......2,491,414 | 0 | 891 | 0 | 891 | 0| 2,492,305 | ....ccooeeernl0 | ... 149,945 | .. 149,945 | ....100,000 | 01/30/2024

46591D AC 3 |JP MORGAN MORTGAGE TRUST 2019-INV1 A3.. woer | .. | 09/01/2019. | Paydown 136,826 | ......... 136,826 | ......... 139,635 | ... 138,830 | covvcveren0 | 1enn(2,004) | ..o (2,004) | ........ 1,413 | 10/25/2049

465964 AC 8 |JP MORGAN MORTGAGE TRUST 2018-LTV1 A3............. .. [ 09/01/2019. [ PaydOWN.......coouvvvrcrircerens | vevrreeineeneiineriens 795,715 | ......... 795715 | ......... 802,554 | ...cocovne 802,446 | ...ccoeerern0 | cerirerns(350) | i 0 | cvveerrerene(350) | v 0 802,096 | ....ccoerenad 0| .coene(6,381) | ovenee (6,381) | ....... 23,882 | 04/25/2049

46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3AA 3... .. | 09/15/2019. | Paydown . 22,054 22,049 | ... 22,051 0 .0 ...22,054 12/15/2048

46618L AA 8 |HENDERSON RECEIVABLES LLC 2015-1AA 3... .. | 09/15/2019. | Paydown . 41,466 | .........41,466 | ... 41,440 | ..o 41,442 | 0 | 24 | 0 .0 09/15/2072

46639G AL 0 |JP MORGAN MTGE TRUST 2013-1 1A2 3.000% .. [09/01/2019. | PaYAOWN.........coovrvirnrriiens | e | oo 22,009 | ....oo.... 22,009 22512 | ....... 22,213 | o0 [ e (10) [ 0 .0 03/01/2043

46640B AC 8 |JP MORGAN MORTGAGE TRUST 2013-2A2 3.5 woer | - [ 09/01/2019. | Paydown 32,585 | ... 32,585 32,015 | ....... 32,219 0 .0 05/25/2043

46640N AD 0 |JPMBB COMMERCIAL MRTG SEC 2013-C15 Ad.............. .. | 08/01/2019. [ PAYAOWN........covvvriiirerieies | vreereriseirerisiienin | eovvienins 72,158 | o 72,158 | oo 73,375 | oo 72,752 | oo | e (82) | 0 11/15/2045

46641A AA 3 |JP MORGAN TAXABLE HFA TRUST 2013-2A 4.. .. | 09/01/2019. | Paydown 08/26/2036

46641X AA 3 |JP MORGAN TAXABLE HFA TRUST 2014-1 A 4.. .. | 09/01/2019. | Paydown 11/27/2038

46641Y AJ 2 |JP MORGAN MORTGAGE TRUST 2014-2 2A2 3 .. | 09/01/2019. | Paydown 117,144 06/25/2029

46647S AE 0 [JP MORGAN MORTGAGE TRUST 2017-3 1A3 3 ... | .. | 09/01/2019. | Paydown s . , 118,931 08/25/2047

46648C AB 0 |JP MORGAN MORTGAGE TRUST 2017-1 A2 3.5............ .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveenerenneennens | covene 3,718,930 | ...... 3,669,618 | ...... 3,693,700 | ..ccovnee 3,688,924 | ..coooveeren0 | e (308) | v 0 | cvverrerenn(308) | v 0 | e 3,688,616 01/25/2047

46648C AB 0 |JP MORGAN MORTGAGE TRUST 2017-1 A2 3.5 .. | 07/01/2019. | Paydown 01/25/2047

46648H AN 3 |JP MORGAN MORTGAGE TRUST 2017-2 A13 3 .. | 09/01/2019. | Paydown 05/25/2047

46648R AC 5 |JP MORGAN MORTGAGE TRUST 2018-1 A3 3.5 .. | 09/01/2019. | Paydown 06/25/2048

46649Y AC 9 |JP MORGAN MORTGAGE TRUST 2018-9 A3 4.0 .. | 09/01/2019. | Paydown . 02/25/2049

46649Y AE 5 [JP MORGAN MORTGAGE TRUST 2018-9 A5 4.0 .| 09/01/2019. | Paydown..........covvvverreres 360,569 | .........360,569 | ......... 361,865 361,763 02/25/2049

46650M AC 1 |JP MORGAN MORTGAGE TRUST 2018-8 A3 4.0, .. | 07/30/2019. | RGA Transfer Program 505,959 ......5,373,141 5,372,271 ,371,118 01/25/2049

46650M AC 1 |JP MORGAN MORTGAGE TRUST 2018-8 A3 4.0 .| 07/01/2019. | Paydown..........c.cvvveverreres 122,485 | ... 122,485 | ......... 122,524 122,481 01/25/2049

46650P AC 4 |JP MORGAN MORTGAGE TRUST 2019-LTV1 A3 .. | 09/01/2019. | Paydown 155,488 . 06/25/2049

46651B AC 4 |JP MORGAN MORTGAGE TRUST 2019-6 A3 3.5 .. | 09/01/2019. | Paydown . 43,609 | ... 42,938 12/25/2049

46651N  AA 2 |JOLAIR2019-1 A 3.967% 04/15/44 .. 1 09/15/2019. [ Paydown..........cccverrerernens | eerneeirneinerinennens | cereenens 118,807 | i 118,507 | e 118,507 | oo 0 04/15/2044

47715*  AA 5 [JETBLUE AIRWAYS 2013-1 CLASSAEETC 4. .. | 09/05/2019. | Redemption  100.0000... 322,341 322,341 03/05/2023

47760Q AA 1 |JIMMY JOHN'S FUNDING LLC 2017-1A A2l 3.. .. | 07/30/2019. | RGA Transfer Program....... 07/30/2047

47760Q AA 1 |JIMMY JOHN'S FUNDING LLC 2017-1A A2l 3.. .. | 07/30/2019. | Paydown.........ccccovevrerrnees | cerverirnrenrrvnnninens | vveeireneen 7,500 | s 7,500 0. 203 | 07/30/2047

482480 AD 2 |KLA-TENCOR CORP 4.125% 11/01/21 .. | 07/30/2019. | RGA Transfer Program....... | «.coceonevernerrnninnens | +.....3,619,945 | ... 3,500,000 | ......3,499,405 | .........3,499,730 | o0 | w53 | o0 | 83 | 0| 3,499,782 | 0] 120,163 120,163 | ....107,880 | 11/01/2021

482480 AE 0 |KLA-TENCOR CORP 4.650% 11/01/24 .. | 07/30/2019. | RGA Transfer Program....... | cc..ceeveeneeeenerinens | covend 3,817,170 | ...... 3,500,000 | ...... 3,491,180 | .........3,494,348 | ....ccico0 | 93 | 0 | 493 | 0] 3,494,841 | 00]0.322,329 322,329 | ....121,610 | 11/01/2024

48252A AA 9 |KKR GRPFIN CO VILLC 144A 3.750% 07/0.... .1 07/30/2019. | Various.... ,230,410 | ...... 9,000,000 ,980,170 | vveervverrerreen0 [ i | 121 |0 | 121 | 0 08,980,291 | 0 10250,119 | 250,119 | ...... 25,729 | 07/01/2029
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485134 BM 1 |KANSAS CITY POWER &LIGHT CO 5.300% 10............. .. | 07/30/2019. | RGA Transfer Program....... | .ccc.coeeeeerervereenns | v 2,407,140 | ...... 2,000,000 | ...... 2,001,300 | .......... 2,001,300 0 0 0 (0 T 0 | v 2,001,300 | .oovvrrennd 0 ... 405,840 |...... 405,840 | ...... 88,039 | 10/01/2041

485170 BB 9 |KANSAS CITY SOUTHERN 4.700% 05/01/48 .. | 07/30/2019. | RGA Transfer Program....... | c...oceeeeeneeeeveronens | vevene 7,836,780 | ...... 7,000,000 | ...... 6,992,160 ...6,992,221 w0 | T3 0 | i T3 | 0 [ 6,992,293 | ....ccoceevenl0 | e 844,487 | ...... 844,487 | ....245,836 | 05/01/2048

487836 BD 9 |KELLOGG CO 4.000% 12/15/20 .. | 08/09/2019. | Redemption  102.7600... [V I 861,129 | ....... 838,000 | ......... 835,570 | ... 837,424 w0 | 174 | 0| 174 ] 0| 837,597 | oo | 23,532 | ... 23,532 | ...... 21,788 | 12/15/2020

49326E ED 1 |KEYCORP 5.100% 03/24/21........covvvvirimrireriirennniniiins .. | 07/30/2019. | RGA Transfer Program....... | c...oceeeeeneeeenerinens | covend 3,132,990 | ...... 3,000,000 | ..... 3,278,730 | .ovvvne 3,093,680 | ..oovvenenen 0| .nr(23,458) | ovvrvcriren0 | irne(23,458) | o0 | 3,070,222 ....130,050 | 03/24/2021

49427R AL 6 |KILROY REALTY LP 4.375% 10/01/25........cccoomvrrirarrrnnne .. | 07/30/2019. | RGA Transfer Program....... | cccc.oeeeeeemeernenns | v 2,135,260 | ...... 2,000,000 | ...... 1,988,880 | ..........1,992,035 | ....coooveien0 | v BT | 0 | 591 | 0| 1,992,625 | o0 | ... 142,635 |......142,635 | ...... 72,674 |10/01/2025

494550 BS 4 |KINDER MORGAN ENERGY PARTNERS 4.150% O........ .. | 07/30/2019. | VAIIOUS.......coovvrereerrierirens | cerierireeirneeisnrnens | cevened 4,220,080 | ...... 4,000,000 | ...... 3,929,060 | .........3,960,386 | .....cccocrer0 | vorienid,064 | o0 | 4,004 | 0| 3,964,450 ....165,539 | 02/01/2024

49456B  AF 8 |KINDER MORGAN INC 4.300% 06/01/25...........coocveernen .. | 07/30/2019. | RGA Transfer Program....... | c..c.coeeeeeemeereenns | evees 2,144,700 | ...... 2,000,000 | ...... 1,991,960 | ..........1,994,680 | ...cccoecien0 | cirieieennd20 | 0 | 20 | 0| 1,995,101 | ..ccoovvven0 | ... 149,600 |......149,600 | ...... 57,094 |06/01/2025

49725V AB 8 |KIOWA POWER PARTNERS LLC 144A SNR SECURE..... .. | 09/30/2019. | Redemption  100.0000... [T IO 283,449 | ... 283,449 | ... 284,236 | .oooerren283,556 | o0 | e (38) [ 0 | e (38) [ 0 | 283518 | o0 [ e (69) | e (B9) | e 12,196 | 03/30/2021

501044 DJ 7 |KROGER CO 3.700% 08/01/27......ocovvrermrirnerreriseriiniins .. | 07/30/2019. | RGA Transfer Program....... | c..coccveeneennerenns | cevnas 5,167,550 | ...... 5,000,000 | ...... 4,932,650 | .........4,939,483 | ....ccoooein0 | 3,481 |0 | 3481 | 0| 4,942,964 ....184,486 | 08/01/2027

50540R AL 6 |LABORATORY CORP OF AMERICA HLD 3.750%... .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeeneeeevironens | covend 2,579,375 | ...... 2,500,000 | ...... 2,524,780 | ........2,509,658 | .....cccocrens0 | cererenn(1,551) | ovirvirirann0 | et (1,551) | 0 | 2,508,107 | woovreeend0 | 071,269 | ... 71,269 | ...... 87,760 | 08/23/2022

50540R AQ 5 |LABORATORY CORP OF AMERICAHLD 3.600%... .. | 07/30/2019. | RGA Transfer Program....... | ccocc..oueeeeereereenns | covees 4,136,360 | ...... 4,000,000 | ...... 3,994,000 | ........3,996,101 | o0 | o335 [0 | 335 |0 | 3,996,436 ...143,600 | 02/01/2025

50543L AA 0 |LABRADOR AVIATION FINANCE LTD 2016-1A A............ [ . | 09/15/2019. | PAYAOWN..........coumrveurrirerires | oerermerierienineeinns | veerinens 46,875 | .....c..... 46,875 | ........... 45,966 46,875 | oo | e |0 [ 1,344 | 01/15/2042

521615 AA 2 |LEA POWER PARTNERSLLC 144A 6.595% 06/ <. |1 09/15/2019. | Redemption ~ 100.0000... 8,158 | ... 8,158 8,158 . 28158 | a0 [ 0 | 0 | s 404 | 06/15/2033

521865 AY 1 |LEAR CORP 3.800% 09/15/27.......coccoivemeremrrrerirecerennns .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveeneeennernnens | covene 1,486,920 | ...... 1,500,000 | ...... 1,456,830 98 | s 98 | 0 | 1,458,028 | .............0 |......28,892 | .......28,892 | ...... 21,375 | 09/15/2027

521865 BA 2 |LEARCORP 4.250% 05/15/29.......ccccccmmrremmrrinrriiieniiinns .. | 07/30/2019. | RGA Transfer Program....... 2,014,740 | ...... 2,000,000 1,993,820 | ..ovvvrvrrirennnnn0 | i | 126 |0 | 126 | 0| 1,993,946 | 020,794 | 20,794 | ... 21,014 | 05/15/2029

52465# AZ 8 |FLUOR CORPORATION CTL - LEGGMASON MTG CE..... | .. | 09/08/2019. | Redemption  100.0000... 91,839 | ..., 91,839 91,839 | ... 291, 0 0 0 0 USSR 1 I ISR 0| e 4,356 | 06/08/2021

52520M AE 3 |LEHMAN MTG TRUST 2005-1 2A2 5.500% 111.... .. [ 08/01/2019. | PaYdOWN.........oooorvvirrriiriens | eoerreieeeiiesniiennns | s 827,526 | ........ 864,856 796,512 0 0 0 0 | o0 [ 796,512 | o0 | 31,014 | ... 31,014 | ... 31,497 | 11/25/2035

52603F AE 8 |LENDMARK FUNDING TRUST 2017-1AB 3.770.. ... |.. [ 07/20/2019. | Call ~ 101.0000 ,222,000 | ...... 2,200,000 rererernn2,199,826 | e [V IO (VX)) (V1 IR 27)| .. 20| 2,199,799 | o0 | o 201 | o 201 | ... 70,382 | 01/22/2024

53117C AN 2 |LIBERTY PROPERTY LP 4.125% 06/15/22.........cccccouvvvnne .. | 07/30/2019. | RGA Transfer Program....... | c..coccveveneennernnns | ceveae 3,118,950 | ...... 3,000,000 | ......3,008,930 | .......... 3,003,498 | ....oocvrvennnd (U I (1A D] E— (VN (1D — 0| e 3,002,947 | ..cooveveen 0 [ e 116,003 |...... 116,003 | ...... 77,344 | 06/15/2022

534187 BH 1 |LINCOLN NATIONAL CORP 3.800% 03/01/28.. .. | 07/30/2019. | RGA Transfer Program....... 3,147,150 | ...... 3,000,000 | ......3,002,160 | ..........3,001,878 | ...cccoovrrrnec (U I (RL0%) ) I 0 3,001,775 | oo [ e 145,375 |...... 145375 | ...... 75,683 | 03/01/2028

53688T AA 2 |LITIGATION FEE RESIDUAL FUND 2015-1 A.... .| 07/29/2019. | Redemption  100.0000... ..86,085 | ........... 86,065 ..86,065 0 0 0 ....86,065 0 0|.....2,624 |04/29/2022

542690 3N 0 |LONG ISLAND NY POWER AUTHORITY 3.983% .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveeneeeeneennens | covead 2,628,300 | ...... 2,500,000 | ...... 2,500,000 0 0 0 | o0 [ o0 | 2,500,000 | .covereennn0 | e 128,300 |...... 128,300 | ...... 91,000 | 09/01/2025

543190 AA 0 |LONGTRAIN LEASING Il LLC 2015-1A A1 2 v |+ ] 09/15/2019. [ Paydown........ccvverervririnne o | e 107,155 | ......... 107,155 0 5 0 [ oD [0 | 107,155 | vovvrvceend0 | v {1 0. 1,606 | 01/15/2045

55279H AQ 3 |MANUF & TRADERS TRUST CO 3.400% 08/17l............. .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveenerenneennens | covene 3,160,290 | ...... 3,000,000 | ......3,035,940 | ..........3,032,477 | cccvvrrnrrrnnc 0| s (1,903) | vovvvrernens 0 | oo (1,903) | o0 | 3,030,574 | oo 0 .. 129,716 |...... 129,716 | ...... 97,183 | 08/17/2027

552817 AB 6 |MCA FUND HOLDING LLC 2017-1B 4.774% 0.... .. | 08/15/2019. | Paydown 175,131 08/15/2028

553891 AA 0 |MVW OWNER TRUST 2014-1 A 2.250% 09/201.... .. | 09/20/2019. | Paydown 09/20/2031

553894 AA 4 |MVW OWNER TRUST 2016-1AA 2.250% 12/2 .. | 09/20/2019. | Paydown 12/20/2033

553896 AB 7 |MVW OWNER TRUST 2017-1AB 2.750% 12/20 woer | - [ 09/20/2019. | Paydown . . 12/20/2034

553896 AC 5 |MVW OWNER TRUST 2017-1AC 2.990% 12/20............. .. | 09/20/12019. [ PAYAOWN........coocvvririririreis [ erererrnrieisninerinnns | cvereees 245,488 245424 245,435 . JETUTRRRRN | I ST S 12/20/2034

559080 AL 0 |MAGELLAN MIDSTREAM PARTNERS 4.250% 09.. .. | 07/30/2019. | RGA Transfer Program.... . 053,440 2,000,000 | ......1,975,240 1,976,228 976,488 | ......ccc.oee.0 | ........ 76,952 | .......76,952 | ...... 74,375 | 09/15/2046

56540# AA 3 |MAPLELEAF MIDSTREAM INVESTMENT SENIOR NO..... .| 07/05/2019. | Redemption ~ 100.0000... | ...oovrrerremrrrerinnns | wrvrees 188,510 | ......... 188,510 | ......... 188,510 188,510 | wovvvvereeennnd0 [ eiviiiiecnd0 |0 | 0 | 0 | 188,510 07/05/2025

57165A AA 6 |MARRIOTT VACATION CLUB OWNR TR 2012-1AA......... .. | 09/20/2019. | Paydown .271,673 271,664 271,673 05/20/2030

57165A AB 4 |MARRIOTT VACATION CLUB OWNR TR 2012-1A B......... .. | 09/20/2019. | Paydown | 181,115 181,115 05/20/2030

57563N AB 4 |MASSACHUSETTS EDUCATIONAL FIN 2018-A A .. | 07/30/2019. | RGA Transfer Program....... v | 04,202,436 | ... 3,949,695 05/25/2033

57563N  AB 4 |MASSACHUSETTS EDUCATIONAL FIN 2018-A A. .. | 07/25/2019. | Paydown..... 05/25/2033

579780 AJ 6 |MCCORMICK & CO 3.500% 09/01/23 <. | .. | 07/30/2019. | RGA Transfer Program....... reennnn1,991,231 v 1,992,232 09/01/2023

580135 BY 6 |MCDONALDS CORPORATION DEBENTURES 6.375..... .. | 07/30/2019. | RGA Transfer Program...... | .c.oocevvvevrriverrens | .. 12,611,800 ... 10,000,000 |.....11,699,000 | ........ 10,876,805 | ....cccooeeveec0 | eern(85,051) | o0 | e (85,051) | il | 10,831,754 ...1,780,046 |...1,780,046 | ....676,458 |01/08/2028

58013M EY 6 |MCDONALDS CORPORATION 3.700% 01/30/26............. .. | 07/30/2019. | RGA Transfer Program....... | «.coceveeerncnninnens | 12,131,940 | ... 2,000,000 | ......1,993,520 | .......... 1,995,318 | ooovvvenennc0 | 338 | 0 | 338 | 0 | 1,995,656 | ..ccccoveren0 [ s 136,284 |..... 136,284 | ...... 74,000 | 01/30/2026

585055 AV 8 |MEDTRONIC INC 4.125% 03/15/21 .. | 07/12/2019. | Redemption ~ 103.4260... | .....ccrvverrveevrrrnens | cerene 1,034,260 | ...... 1,000,000 999,335 999,488 34,772 | ....... 34,772 | ...... 34,031 | 03/15/2021

58526# BE 8 |MEIJER FINANCE INC MEIJER INC SERIES D1.. .. 1 07/01/2019. | Redemption  100.0000... 128,733 128,733 0 0 0 0 ..128,733 01/01/2021

58526# BJ 7 |MEIJER FINANCE INC MEIJER INC SERIES D2 .1 07/01/2019. | Redemption  100.0000... 112,643 112,643 0 0 0 0 112,643 01/01/2021
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58526# BN MEIJER FINANCE INC MEIJER INC SERIES D3.............. . .| Redemption  100.0000... | ...covveerremrrrrerirans | v 103,062 | ......... 103,062 | ......... 103,062 | ...ocvovee. 103,062 0 | corveerneeennd0 | 0 |0 | 0 103,062 | cooovvrereen0 | e (V1 O 0. 8,616 | 01/01/2021 | 1..uvvveennce.
585499 AB 2 |MELLO MORTGAGE CAPITAL ACCEPT 2018-MTG2 .| RGA Transfer Program 937,603 | ...... 3,802,758 | ..... 3,754,036 | .......... 3,754,914 | oo 0 181,694 181,694 | ....100,841 | 10/25/2048
585499 AB 2 |MELLO MORTGAGE CAPITAL ACCEPT 2018-MTG2 . .| Paydown 93,510 | oo 93,510 92,312 | ....... 92,333 0 ...92,355 155 | 1,155 | ... 2,178 | 10/25/2048
59022C AB 9 |BANK OF AMERICA CORP 6.220% 09/15/26................... . .| RGA Transfer Program....... | cc.oeeeeeenveevnrrinens | vevend 2,815,835 | ... 2,430,000 | ...... 2,703,934 | ..o (V0 IR 0 | eeee(12151) | o0 | e (12151) | 0 | 2,691,783 124,052 124,052 132,253 | 09/15/2026
59048@ AA 6 |MESAAIRLINES 2015-1 A 4.750% 07/15/29 .| Redemption  100.0000... IR 120,905 | ......... 120,905 | ......... 120,905 | ....ooeee. 120,905 0 120,905 01/15/2028
59156R AE 8 |METLIFE INC SENIOR NOTES 6.500% 12/15/. .| RGA Transfer Program .1.....20,557,800 |..... 15,000,000 |..... 18,011,700 | ........ 16,971,695 | cooovvvvnnnnd 0 16,914,939 12/15/2032
595230 AN 7 |MID-AMERICA APARTMENTS 3.600% 06/01/27.. .| RGA Transfer Program....... | c..coccveenrvnninnnns | covnad 3,119,610 | ...... 3,000,000 | ...... 2,852,790 ...2,861,412 2,869,420 06/01/2027
59549W AA 1 |MID STATE TRUST SERIES 11 A1 4.864% 07, | [ PaYdOWN...c..oicecns | e | e 134,681 | ......... 134,681 | ......... 131,144 | ... 133,566 134,681 , 07/15/2038
59560U AA 9 |MID-STATE TRUST 2004-1 A 6.005% 08/15/........coccvvennee . | PaYAOWN....coooiiei | e | e 32,507 | oovenees 32,507 33,264 | ... 32,899 32,507 | covvveennnn0 | s (V18 O 0. 1,310 | 08/15/2037
59560W AC 1 |MID-STATE TRUST 2010-1 M 5.250% 12/15/ .| Paydown 136,628 136,514 136,628 12/15/2045
59748T AB 5 |MIDLAND COGEN VENTURE LP 144A 5.250% 0 .| Redemption ~ 100.0000... 113,301 . 113,301 0 113,301 03/15/2025
59980C AF 0 |MILL CITY MORTGAGE TRUST 2017-3 M2 3.2 .| Paydown 5,455 | . 5,455 5322 | ... 5,299 0 | coreeeeen156 | e | o156 | 0 [ 5,455 02/25/2058
615369 AB 1 |MOODYS CORPORATION 4.500% 09/01/22.... e | .| RGA Transfer Program....... | ccc.coeeeereevvnnennns | covens 3,163,800 | ...... 3,000,000 | ..... 3,025,240 | .......... 3,010,511 | oo 0 ,008,973 154,827 154,827 | ....123,375 | 09/01/2022
617446 HD 4 |MORGAN STANLEY 7.250% 04/01/32........covvvevvrrrerirenes . .| RGA Transfer Program....... | «ec.oceeeeevverererenee | vevee 16,637,528 |..... 11,800,000 |..... 12,334,304 | ........ 12,166,216 | ...oovvvvnvennd 0 12,156,204 ..4,481,324 |..4,481,324 | ....710,540 |04/01/2032
61761 ZN 2 |MORGAN STANLEY 3.950% 04/23/27 .| RGA Transfer Program....... | ccc.coeeeeveeevvmenins | covene 2,093,660 | ...... 2,000,000 | ...... 1,992,800 1,994,981 98,679 | ....... 98,679 | ...... 60,786 | 04/23/2027
61764B AG 8 |MORGAN STANLEY CAPITAL | TRUST 2014-150E... .| RGA Transfer Program....... | «c.oeeeeeeneeennerinens | vevend 8,477,840 | ...... 8,000,000 | ...... 8,460,000 0] n(29,345) | 0 | n(29,345) | 0 [ 8,277,736 200,104 200,104 | ....213,082 | 09/09/2032
61945C AG 8 |MOSAIC CO 4.050% 11/15/27 .| RGA Transfer Program....... | ccc.coeeeereeevrmenins | covens 3,352,928 | ...... 3,250,000 | ..... 3,243,630 .0 3,244,553 108,374 108,374 | ...... 93,234 | 11/15/2027
628488 AB 7 |MVW OWNER TRUST 2018-1AB 3.600% 01/21.. o [ PaYdOWN...c..ovvriciies | e | e 224243 | ......... 224243 | ........ 224,208 .0 224243 | o0 | (V18 O 0| e 5,406 | 01/21/2036
62946A AA 2 |NP SPEIILLC 2016-1A A1 4.164% 04/201..........coccnvvenne . [ Paydown.......coicienis | e | i 102,933 | ......... 102,933 | ......... 102,933 0 102,933 | cooovvereen0 | (V1 O 0. 2,858 | 04/20/2046
62946U AL 4 |NEW RESIDENTIAL ADVANCE REC 2017-T1 AT1.... .| RGA Transfer Program....... | cc.oeeeeeeneeenneninens | cevens 4,036,640 | ...... 4,000,000 | ...... 3,999,980 w0 | (B [ 0 | (B | 0 [ 3,999,776 36,864 | ... 36,864 | ...... 80,357 | 02/15/2051
62952E AA 5 |NYUHOSPITALS CENTER 4.428% 07/01/42 .| RGA Transfer Program....... [ .cocoeevererveenrnns | vovees 3,503,738 | ...... 3,140,000 | ...... 3,176,110 0| (803 [ 0 | iieen(503) | 0 | 3,174,361 329,377 329,377 | ....150,240 | 07/01/2042
62963# AK 7 |NRP (OPERATING)LLC SERIES J (No RJ-9) .| Redemption  100.0000... ..33,026 33,026 0 | ceveeieeeen0 | o0 | e | 0 | 033,026 | a0 | (V18 IO 0.t 1,352 | 12/01/2026
631103 AG 3 |NASDAQINC 3.850% 06/30/26 . .| RGA Transfer Program ,255,000 | ... 3,997,148 | 0 257,660 257,660 | ...... 89,833 | 06/30/2026
637432 CT 0 |NATIONAL RURAL UTILITIES COOP 8.000% O............... . .| RGA Transfer Program....... | cc.oeeeeeeneeenneninens | voveae 7,340,600 | ...... 5,000,000 | ...... 4,994,450 | .......... 4,995,962 | ...coovvvernen 0 | o103 | 0 | 103 | 0 | v 4,996,065 ..2,344,535 |...2,344,535 | ....365,556 |03/01/2032
637432 NP 6 |NATIONAL RURAL UTILITIES COOP 3.400% 0 .| RGA Transfer Program 3,162,570 | ...... 3,000,000 ....100,017 | 02/07/2028
63939N AB 9 |NAVIENT STUDENT LOAN TRUST 2016-AA A2A .| Paydown ..78,523 78,486 | e 78,500 | 0 | 28 |0 | 28 | 0 | 78,523 | 0 | 0 | 0 [ 2,055 | 12/15/2045
63940K AC 0 |NAVITAS EQUIPMENT RECEIVABLES 2016-1B... .| RGA Transfer Program....... [ .cocoeeverernevenrnns | v 4,987,200 | ...... 4,989,794 | ...... 4,989,024 | .........4,989,406 | ....cccecee0 | o102 | ciiiiin0 | 102 | 0] 4,989,507 | 0| i(2,308) | i (2,308) 99,527 | 10/15/2021
63940K AC 0 |NAVITAS EQUIPMENT RECEIVABLES 2016-1 B... [ PaYdOWN....c.ociccienne | s | e 510,206 | ......... 510,206 | ......... 510,127 | v 510,166 | o0 | 10 [0 | 10 | 0 | 510,176 | 0 | 30 | 30 | 9,492 | 10/15/2021
63940U AB 0 [NAVIENT STUDENT LOAN TRUST 2018-DA A2A .| RGA Transfer Program....... [ .ocoeevererveenrnns | v 7,301,560 | ...... 7,000,000 | ...... 6,975,415 ....175,000 | 12/15/2059
64352V ED 9 |NEW CENTURY HOME EQUITY LOAN 2003-5 Al6 .| Paydown..... . 165,465 . 155,349 w5483 | 11/25/2033
64829K BV 1 |NEW RESIDENTIAL MORTGAGE LOAN 2017-2A A3 .| RGA Transfer Program....... [ .ocoevererveevrnns | v 4,525,551 | .....4,350,738 | ...... 4,524,397 ....115,536 | 03/25/2057
64829K BV 1 |NEW RESIDENTIAL MORTGAGE LOAN 2017-2A A3. .| Paydown 78,554 | .........78,554 | ..........81,689 | ............80,873 | o0 | 1iii(2,320) | o0 | eieien(2,320) | 0 | i 78,854 | 0 | 0 | 0 | 1,833 | 03/25/2057
651229 AM 8 |NEWELL RUBBERMAID INC 4.000% 06/15/22 .| RGA Transfer Program 852,052 | ......2,800,000 | .....2,789,948 | ..........2,796,069 | .....cccceeee0 | o819 | il | 19 | 0| 2,796,688 | ..o 0 [ l.55,364 | .......55,364 | ... 70,000 | 06/15/2022
653640 AA 4 |NIAGARA MOHAWK POWER 144A 4.881% 08/15... | MBLUTIRY. oo | e | e 4,000,000 | ...... 4,000,000 | ...... 3,962,840 195,240 | 08/15/2019
65364U AL 0 [NIAGARA MOHAWK POWER 144A 4.278% 12/15... .| RGA Transfer Program.... . 318,030 | ......3,000,000 | . 999,970 ,000,013 .318,017 318,017 | ...... 84,134 | 12/15/2028
654740 BL 2 |NISSAN MOTOR ACCEPTANCE 144A 3.875% 09... .| RGA Transfer Program....... | «c.oceeeeneenneiinens | vevead 3,122,790 | ...... 3,000,000 | ...... 3,003,420 3,002,879 119,911 119,911 | ...... 99,781 | 09/21/2023
670346 AL 9 |NUCOR CORP 4.125% 09/15/22.. .| RGA Transfer Program....... | «..oceeeeenmvernnionens | covend 4,201,920 | ...... 4,000,000 | ...... 4,005,430 | ........ 4,001,956 | ...ccccooveien0 | civireann(284) [ o0 | cieeeen(284) | 0| 4,001,671 200,249 200,249 | ....144,375 | 09/15/2022
670346 AP 0 |NUCOR CORP 3.950% 05/01/28.. .| RGA Transfer Program....... | cc.oeeeeeneenneinens | vevnad 5,425,850 | ...... 5,000,000 | ...... 4,994,560 4,995,157 430,693 430,693 | ....147,576 | 05/01/2028
67080L AA 3 |NUVEEN LLC 144A 4.000% 11/01/28 .| RGA Transfer Program....... | cc.oeeeveeneeevnironens | cenend 6,567,420 | ...... 6,000,000 | ...... 5,964,180 | .........5,964,729 | ....occcocen0 | i 1,780 | 0 | e 1,780 | 0| 5,966,509 600,911 600,911 | ....185,333 | 11/01/2028
67103H AF 4 |O'REILLY AUTOMOTIVE INC 3.600% 09/01/2.. .| RGA Transfer Program.... ......3,104,010 | ......3,000,000 | ......2,995,200 ,996,036 107,974 107,974 | ...... 98,700 | 09/01/2027
67103H AG 2 |O'REILLY AUTOMOTIVE INC 4.350% 06/01/2.. .| RGA Transfer Program....... | «c.oceeveenmeevnerincns | vevead 3,260,490 | ...... 3,000,000 | ...... 2,991,960 | ........2,992,420 | ..coovvirenn0 | 381 | 0 | 381 | 0| 2,992,801 267,689 267,689 | ...... 86,638 | 06/01/2028
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67400A AC 6 |OAKS MORTGAGE TRUST 2015-2 A3 3.500% 1............. .. 109/01/2019. | Paydown.........cccvovvvmeirerer | cevvmrineeieeiseiennes | cvveeens 115,318 | oovvenee 115,318 | ooovenee 115,840 | c.oovveneee. 115,646 | c.oovvvrnnen 0 | oo (VX)) — (V1 IO (VX)) — (11 I 115,623 | v 0 | oo (R0 — (305)| ........ 2,727 | 10/25/2045

677052 AA 0 |OGLETHORPE POWER CORP 5.375% 11/01/40. .. | 07/30/2019. | RGA Transfer Program....... | c...oceeeeeneeeenerinens | covend 3,578,580 | ...... 3,000,000 | ...... 3,077,520 )| [T | I 3,069,047 | .coovvveeen 0 [ e 509,533 |...... 509,533 | ....120,490 | 11/01/2040

680223 AJ 3 |OLD REPUBLIC INTL CORP 4.875% 10/01/24 <. | . | 07/30/2019. | RGA Transfer Program....... [V 1,631,685 | ...... 1,500,000 | ...... 1,534,620 | ..........1,521,831 )| - 20 | 1,519,846 | ...cccee0 | s 111,839 |...... 111,839 | ...... 60,734 | 10/01/2024

680223 AK 0 |OLD REPUBLIC INTL CORP 3.875% 08/26/26................. .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeneeeneronens | covend 8,238,800 | ...... 8,000,000 | ...... 8,016,570 | .......... 8,015,610 | wovcvvvvrenen 0| s (1,075) | vovorevernens (V1 I (1,075) | cooovvvernn 0 | o 8,014,535 | ....cccoeeer 0 [ e 224,265 |...... 224,265 | ....287,611 | 08/26/2026

682680 AS 2 |ONEOKINC 4.000% 07/13/27 .. | 07/30/2019. | RGA Transfer Program....... | cccc.oeeeeeemeeireenns | covees 5,186,550 | ...... 5,000,000 | ..... 5,047,840 )| [T o I ROV 5,040,515 | ..cccocerenn0 | e 146,035 | ...... 146,035 | ....209,444 | 07/13/2027

68268N AP 8 |ONEOK PARTNERSLP 4.900% 03/15/25. .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeeneeeenerinens | covend 2,172,360 | ...... 2,000,000 | ...... 1,995,800 0 229 |0 | 229 | 0 [ 1,997,376 03/15/2025

684181 AA 8 |ORANGE COGEN FUNDING CORP 144A 8.175%... .. | 09/15/2019. | Redemption  100.0000... 151,200 0 0 0 0 151,200 03/15/2022

68504R AA 6 | ORANGE LAKE TIMESHARE TRUST 2014-AA A worr | | 09/09/2019. | Paydown 113,224 0 2 0 2 113,214 07/09/2029

68504R AB 4 |ORANGE LAKE TIMESHARE TRUST 2014-AAB............... .. | 09/09/2019. | Paydown 0 2 0 2 | 0 [ 87,154 07/09/2029

68504T AA 2 | ORANGE LAKE TIMESHARE TRUST 2015-AA A. .| .. [ 09/08/2019. | Paydown 0 1 0 1 .0 121,425 09/08/2027

68504U AB 7 |ORANGE LAKE TIMESHARE TRUST 2019-AB 3.... .. | 09/09/2019. | Paydown .0 147,355 04/09/2038

68504W AB 3 |ORANGE LAKE TIMESHARE TRUST 2018-AB 3.... .. | 09/08/2019. | Paydown .0 286,794 07/08/2030

68504W AC 1 |ORANGE LAKE TIMESHARE TRUST 2018-AC 3............ | .. | 09/08/2019. | Paydown v | 245,820 | e . 20 245,820 07/08/2030

68784L AE 2 |OSCAR US FUNDING TRUST 2015-1A A4 2.44............. .. [ 09/15/2019. | PaYdOWN.......ccovvverirrerirines | covmerienieeerneennnns | v 375,900 | ......... 375,900 | ........ 373,316 | oo 374,454 | 0 | 1446 | 0 1446 | 0| 375,900 06/15/2022

693475 AQ 8 |PNC FINANCIAL SERVICES GROUP 5.000% Pe. .. | 07/30/2019. | RGA Transfer Program....... | .cc.coeeeeeerevrienns | covees 2,040,000 | ...... 2,000,000 | ...... 2,000,000 | ..........2,000,000 | ..ccooirrerins0 | 0 [0 0 | 0| 2,000,000 01/01/9999

69351U AN 3 |PPL ELECTRIC UTILITIES 5.200% 07/15/41 .. | 07/30/2019. | RGA Transfer Program....... | cc.oceeveeneeeeneeinens | vevene 1,822,065 | ...... 1,500,000 | ...... 1,692,325 | ......... 1,682,858 | ...occvvven0 | cereed(1,252) | o0 | ciieeend(1,252) | 0 | 1,581,606 07/15/2041

69353R  FG 8 |PNC BANKNA 3.100% 10/25/27 .. | 07/30/2019. | RGA Transfer Program....... | c.cc..oeeeeeeeeereenns | ovees 2,057,260 | ...... 2,000,000 | ...... 1,984,700 | ..........1,986,264 | ....ccccoeiin0 | e 785 | 0 | e 785 | 0 | 1,987,049 | .coovvennn0 | s 70211 | ... 70,211 | ...... 47,361 | 10/25/2027

69363P AC 4 |PUBLIC SERVICE NEW HAMPSHIRE 2018-1 A! ... |..|07/30/2019. | RGA Transfer Program....... OO I 8,667,026 | ...... 8,000,000 | ...... 7,999,793 | .........8,000,257 | .oooovirirenn0 | i385 | 0 | 355 | 0| 8,000,611 | .ovvvvreen0 [ e 666,414 |...... 666,414 | ....374,620 |02/01/2035

69371V AA 5 |PSMC TRUST 2018-1A A1 3.500% 02/25/48.................... .. 109/01/2019. | PaydOwN.........ccvvrrvvrireres | cevrerineeieeiseinnies | cvieeens 257,156 | ......... 257,156 | ......... 253901 | .o 254,286 | .ooovcriren0 | 2,870 | o0 | 2,870 | 0 | 257,156 02/25/2048

69374 AA 9 |PSMC TRUST 2018-3 A1 4.000% 08/25/48... .. | 09/01/2019. | Paydown ..308,863 308,135 308,863 08/25/2048

69374K  AA 6 |PSMC TRUST 2018-4 A1 4.000% 11/25/48... .. | 09/01/2019. | Paydown . v 487,262 | 481,621 487,262 11/25/2048

703481 A* 2 |PATTERSON-UTI ENERGY INC 4.970% 10/05/... .. | 09/25/2019. | Redemption ~ 100.0000... OO I 2,000,000 | ...... 2,000,000 | ...... 2,000,000 | .........2,000,000 | ..ocoivvrirencns0 | o0 | 0 | 0 | 0| 2,000,000 ....150,382 | 10/05/2020

713448 EG 9 |PEPSICOINC 7.000% 03/01/29. ... |.. | 07/30/2019. | RGA Transfer Program....... R 13,302,378 | ...... 9,925,000 |..... 11,073,050 | .ooovvrvrrvvririrennn [ vviiiiennd0 | 00 (48,672) | viiien0 | e (48,672) | 0 | 11,024,378 ....634,924 | 03/01/2029

718172 AH 2 |PHILIP MORRIS INTERNATIONAL 4.500% 03/............... .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeenerenneennens | cevend 2,027,200 | ...... 2,000,000 | ...... 2,162,660 | .........2,034,613 | .cccooociren0 | 1iin(15,986) | vvvvcrrenn0 | ciiiene(15,986) | o0 | i 2,018,627 03/26/2020

718172 CE 7 |PHILIP MORRIS INTERNATIONAL 3.125% 03/.... .. | 07/30/2019. | RGA Transfer Program....... | .....ccoevererevverinnns | evene 3,050,610 | ...... 3,000,000 | ...... 2,987,490 | .........2,988,635 | ..cooeoveenen0 | crieiecnB19 [0 | 619 | 0 | 2,989,254 03/02/2028

718172 CJ 6 |PHILIP MORRIS INTERNATIONAL 3.375% 08/.... .. | 07/30/2019. | RGA Transfer Program....... | cc.oceeveenernneennens | covend 5,168,600 | ...... 5,000,000 | ...... 4,933,350 | .ooovvrrnrnerinenns0 | o0 | i 1179 [0 | e 179 | 0| 4,934,529 08/15/2029

718549 AF 5 |PHILLIPS 66 PARTNERS LP 3.750% 03/01/2 .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeveverevverinns | ovene 1,535,805 | ...... 1,500,000 | ...... 1,601,965 | ......... 1,501,734 | o0 [ eiiiiccnd(90) | o0 | iiiieeec(90) | civieeen0 | s 1,501,643 03/01/2028

72703P AA 1 |PLANET FITNESS MASTER ISSUER 2018-1A A2I. wor |- [ 07/30/2019. | RGA Transfer Program....... | coc.oeeeeeeeeeeneenns | evens 4,076,475 | ...... 3,970,000 | ...... 3,970,000 | .........3,970,000 | .ccovvvrirenn0 | v | 0 | 0 | 0| 3,970,000 09/05/2048

72703P  AA 1 |PLANET FITNESS MASTER ISSUER 2018-1A A2L............ .. | 09/05/2019. | Paydown 15,000 09/05/2048

73316P HP 8 |POPULAR ABS MORTGAGE PASS-THRO 2005-D A .. | 09/01/2019. | Paydown..... .4,972 01/25/2036

74005P BN 3 |PRAXAIRINC 2.650% 02/05/25...........ccovvvnrernernirnirnnerenns .. | 07/30/2019. | RGA Transfer Program....... ,993,284 02/05/2025

741503 AZ 9 |BOOKING HOLDINGS INC 3.600% 06/01/26................... .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveeeneenneennens | cevend 5,243,600 | ...... 5,000,000 | ...... 4,990,350 | .........4,992,566 | ...coooooveiin0 | o510 [0 | 510 | 0| 4,993,075 | ..ooveeennn0 | e 250,525 |...... 250,525 | ....119,500 |06/01/2026

743315 AL 7 |PROGRESSIVE CORP SENIOR NOTES 6.250% 1.......... .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeeverevverinns | ovend 6,659,950 | ...... 5,000,000 | ...... 5,874,050 | .........5,569,573 | ..ccocovevninl0 | (16,532 | o0 | eiiii(16,532) | el | 5,553,041 ..1,106,909 |...1,106,909 | ....207,465 | 12/01/2032

74432Q CC 7 |PRUDENTIAL FINANCIAL INC 3.878% 03/27/ .. | 07/30/2019. | RGA Transfer Program....... | c..occveeeneennennens | cevead 8,177,775 | ...... 7,500,000 7,500,000 | ..cooovveeen0 [ e 677,775 |..... 677,775 | ....244,799 | 03/27/2028

745332 CE 4 |PUGET SOUND ENERGY INC 4.434% 11/15/41.. .. | 07/30/2019. | RGA Transfer Program . 177,120 2,000,000 ,915,044 . 11/15/2041

74927D AL 0 |RBSSP RESECURITIZATION TRUST 2010-4 6A1 .. 109/01/2019. | PaydOWN........coovvverrerieres | cevmerienieeiseinnnes | cvvreens 314,515 | ......... 314,515 310,600 | .cooovrrirenns0 | e 3,915 | 0 | 3,915 | 0 | 314515 | 0 0 02/26/2036

749580 AH 1 |RESIDENTIAL FUNDING MTG SEC | 2006-S10 2.. .. | 09/01/2019. | Paydown 5,828 | o 6,013 | ...........5,716 | ...... 5,955 | w0 | D [0 | i |0 | 05,960 | 0| (132) 10/25/2021

754730 AE 9 |RAYMOND JAMES FINANCIAL 3.625% 09/15/2.............. | .. | 07/30/2019. | RGA Transfer Program....... | ccccoeeeveeereeerneenns | eeens 5,180,800 | ...... 5,000,000 | ......4,991,550 | .......... 4,993,354 | o0 | 834 | 0 | 434 | 0] 14,993,788 | 0 [ 187,012 09/15/2026

755111 BY 6 |RAYTHEON CO 3.150% 12/15/24.........occovvvvvriverrerirnens .. | 07/30/2019. | RGA Transfer Program....... | c...ceeeeeneeenerinens | covend 5,182,500 | ...... 5,000,000 | ......4,968,850 | ..........4,980,362 | ...coccoeeec0 | w1743 | i | e 1743 | 0] 4,982,105 | 0 | 200,395 12/15/2024

759950 CU 0 |RENAISSANCE MTG ACCEPTANCE CR 2004-2 AF5. .. | 09/01/2019. | Paydown..... . 104,944 . .8,059 07/25/2034

760759 AN 0 |REPUBLIC SERVICES INC 5.700% 05/15/41................... .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeeneeeeverinens | vovend 3,803,940 188,176 | o0 | 615,764 ...121,125 | 05/15/2041
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760761 AB 2 |REPUBLIC SERVICES INC 5.500% 09/15/19................... .. | 07/30/2019. | RGA Transfer Program....... | .ccc.coeeeeerervereenns | v 2,507,875 | ...... 2,500,000 | ...... 2,510,499 | .......... 2,501,016 | coovvvrinnen (1 I (C:K0) ) E— (V1 IO (G:K10) ) E— 0 | v 2,500,186 | ..cccvvuenad (11— 7,689 | ......... 7,689 | ....120,313 | 09/15/2019
760761 AB 2 |REPUBLIC SERVICES INC 5.500% 09/15/19 .. | 09/15/2019. | Maturity. 500,000 ..500,000 499,685 500,000 | .ooovvveren0 | 0 | 0 | e 27,500 | 09/15/2019
76110H Q7 7 |RESIDENTIAL ACCREDIT LOANS INC 2005-QS2 woer | .| 09/01/2019. | Paydown..... . 305,233 | ......... . 278,703 | ....coccee0 | ....26,530 | .......26,530 | ...... 11,234 | 02/25/2035
76126C HZ 8 |RACERS (BELL SOUTH) 144A 2001-6-S-BLS..........cccoonu.. .. 1 07/15/2019. | Redemption ~ 100.0000... | ....cvvereverererrrrrvnns | crvreens 192,080 | ......... 192,080 | ......... 223,049 | .ooirn196,898 | o0 | eend(1,060) | o0 | s (1,060) | v | e 195,838 | o0 | eirrnr(3,758) | .......(3,758) | ... 12,937 | 07/15/2021
76169% AG 8 |REYESHOLDINGS LLC SERIES 2012A 5.130%.. .. | 07/31/2019. | Redemption ~ 100.0000.... | ....overrveermmrriinnns | e 1,000,000 | ...... 1,000,000 | ...... 1,000,000 | ..........1,000,000 | ccooovvvrcren0 | o0 |0 | 0 | 0| 1,000,000 | oocoovvreran0 | cvviriieenn0 | 0| 51,300 |07/31/2022
774341 AK 7 |ROCKWELL COLLINS INC 3.500% 03/15/27. .. | 07/30/2019. | RGA Transfer Program....... OO I 3,780,684 | ...... 3,600,000 | ..... 3,470,580 | ........3,475,221 | o0 | ooicn TAT3 | 0 | el TAT3 | 0| 3,482,694 | ..ol [ e 297,990 |...... 297,990 | ....110,250 |03/15/2027
783549 AZ 1 |RYDER SYSTEMINC 6.950% 12/01/25 .. | 07/30/2019. | RGA Transfer Program....... i 10,873,890 | ...... 9,000,000 | ...... 9,957,600 | .........9,458,889 | ..cccocoeen0 | coecsB1ATT) | o0 | e BLATT) | 0 | 9,427,412 ..1,446,478 | ...1,446,478 | ...415,263 | 12/01/2025
784030 AH 3 |SBA TOWER TRUST 2014-2C 3.869% 10/15/4 v | .- | 07/30/2019. | RGA Transfer Program....... | c..oeeeeeeneeeniinens | vevend 3,096,690 | ...... 3,000,000 | ..... 3,000,000 | .........3,000,000 | ..ccvverirens0 | o0 | o0 | 0 | 0| 3,000,000 | ......ccoec...0 |........96,690 | .......96,690 | ...... 71,899 | 10/15/2049
78409V AD 6 |S&P GLOBAL INC 4.000% 06/15/25..........cocomvverrvrerrirnes .. | 07/30/2019. | RGA Transfer Program....... | c..coccveeneennerenns | cevnas 5,396,850 | ...... 5,000,000 | ...... 4,934,184 | ......... 4,955,792 | o0 | 003,280 | 0 | 3,280 | 0 [ 4,959,072 ....125,000 | 06/15/2025
78446T AC 8 |SLM STUDENT LOAN TRUST 2011-C A2B 4.54 .. | 09/15/2019. | Paydown ..57,470 ...57,470 ...61,183 e DTATO | 0 | 0 |0 [ 1,746 | 10/17/2044
78448Q AB 4 |SMBPVT EDUCATION LOAN TRUST 2015-B A2A............ | .. | 09/15/2019. | Paydown . 112,232 | ... 112,232 | . ..112,006 112,232 2,236 | 07/15/2027
784710 AA 3 |SSMHEALTH CARE 3.823% 06/01/27 .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeeneeeeneronens | vovene 7,476,420 | ...... 7,000,000 | ..... 6,944,210 8,947,798 | o0 | 13,057 | 0 | 3,057 | 0| 6,950,855 ... 177,663 | 06/01/2027
80285E AF 4 | SANTANDER DRIVE AUTO REC 2016-1C 3.0 .. [ 09/15/2019. | PaYdOWN.........oooorvvircriiriens | o | s 396,772 | ......... 396,772 | ......... 396,699 | ... 396,753 | .ovvvvcveenn0 [ 19 |0 |19 |0 | 396,772 | w0 | cviienn0 | 0 | 8,171 | 04/15/2022
D 808513 AU 9 |CHARLES SCHWAB CORP 3.200% 01/25/28.................. .. | 07/30/2019. | RGA Transfer Program....... | cc.oceveeneeeenernnens | covead 2,059,120 | ...... 2,000,000 | ...... 1,997,000 | .......... 1,997,350 | oovvvvenennc0 | e 147 |0 | e 147 |0 | 1,997,497 | ..ccocoeen0 | ........61,623 | .......61,623 | ...... 64,889 | 01/25/2028
m 808513 AZ 8 |CHARLES SCHWAB CORP 4.000% 02/01/29 .. | 07/30/2019. | RGA Transfer Program....... | .cc.coeeeeeeeeereenns | covees 3,292,770 | ...... 3,000,000 | ...... 2,987,910 22,987,974 | 0 | 519 |0 | 519 | 0| 2,988,493 | ...coooeenl0 [ 304,277 |.....304,277 | ... 90,000 |02/01/2029
© 81745A AB 3 |SEQUOIA MORTGAGE TRUST 2013-5A2 3.000. .. 109/01/2019. | PaydOWN........coovvveirierirenes | covmerienieeerseennnes | cvvreens 133,244 | ......... 133,244 | ........ 135,560 | ..ooeeerrn 135,306 | o0 | oiiein(2,082) | o0 | iieeen(2,082) | o0 | 133,244 | w0 | 0 [ inl0 | s 2,670 | 05/25/2043
_U'l 81745C AB 9 |SEQUOIA MORTGAGE TRUST 2013-7 A2 3.000. .. [09/01/2019. | PaydOWN.........ocvvvverrrriinns | v | e e 33478 | i 33,478 33577 | 0 | eee(99) | e (99) [ 680 | 06/25/2043
= 81745N AS 8 |SEQUOIA MORTGAGE TRUST 2014-12A6 4.00 <o | .. | 07/30/2019. | RGA Transfer Program....... ,951,677 | o0 | 6,163 | ...l .6,163 | ... 50,629 | 04/25/2044
N 81745N AS 8 [SEQUOIA MORTGAGE TRUST 2014-12A6 4.00............. .| 07/01/2019. | Paydown........c.evvivviniirers [ v 04/25/2044
81745X AA 5 | SEQUOIA MORTGAGE TRUST 2017-4 A1 3.500 .. | 09/01/2019. | Paydown 07/25/2047
81746H AB 7 [SEQUOIA MORTGAGE TRUST 2017-CH1 A2 35.... .. | 09/01/2019. | Paydown § 10/25/2047
81746Q AA 9 |SEQUOIA MORTGAGE TRUST 2018-2 A1 3.500 .. | 09/01/2019. | Paydown 253299 | o0 | e |0 [ 5,958 | 02/25/2048
81746R AU 3 [SEQUOIA MORTGAGE TRUST 2016-2 A19 3.50 w.r | . [ 09/01/2019. | Paydown R 119,488 | ool | e (1,719) | e (1,719) | e 2,763 | 08/25/2046
81746Y AA 2 |SEQUOIA MORTGAGE TRUST 2019-2 A1 4.000............. .. [ 09/01/2019. | Paydown........c.covvveverncenens | verrrneirnerrinrinerinens | c00e0e522,960 | 1oivenes 522,960 | .........532,929 | ..cooovnvivninnn0 | w0 | ii(5,385) [ civciiind0 | iin(5,385) | 0 | 527,544 | .cccceei0 | cnnn(4,584) | ........(4,584) | ........ 5,893 | 05/25/2049
81747C AA 9 [SEQUOIA MORTGAGE TRUST 2019-CH2 A1 45.... .. | 09/01/2019. | Paydown 318,784 | ........328,027 | o0 [0 | (4,008) 324019 | o0 | ien(5,235) | ........(5,239) | ... 1,911 | 08/25/2049
81747D AA 7 |SEQUOIA MORTGAGE TRUST 2018-CH1 A1 4.0.... .. | 09/01/2019. | Paydown vnnn832,934 | ... 439,968 | ........... 436,997 | .0 | e (4,063) 432,934 | o0 | (V1 IO 0. 11,774 | 02/25/2048
81747TE  AC 1 | SEQUOIA MORTGAGE TRUST 2018-CH2 A3 4.0.... .. | 07/30/2019. | RGA Transfer Program....... | cc.occoervereriveinns | 003,525,473 | ... 3,444,783 | .....3,465,973 | .........3,457,879 | .oeoveeenl0 | e (4,730) 06/25/2048
81747E  AC 1 |SEQUOIA MORTGAGE TRUST 2018-CH2 A3 4.0.... .. | 07/01/2019. | Paydown...........ccouvvvrerenes 06/25/2048
81747L AB 7 |SEQUOIA MORTGAGE TRUST 2018-CH4 A2 4.0.... .. | 07/30/2019. | RGA Transfer Program 10/25/2048
81747L AB 7 |SEQUOIA MORTGAGE TRUST 2018-CH4 A2 4.0 .. | 07/01/2019. | Paydown. 10/25/2048
81747TM AA 7 |SEQUOIA MORTGAGE TRUST 2019-CH1 A1 4.5.... .. | 09/01/2019. | Paydown 03/25/2049
81747TW AG 2 |SEQUOIA MORTGAGE TRUST 2018-7 A4 4.000. .. | 09/01/2019. | Paydown 09/25/2048
817488 AB 8 | SEQUOIA MORTGAGE TRUST 2019-3 A2 3.500 woer | | 09/01/2019. | Paydown 09/25/2049
81783R AA 1 |SETTLEMENT FEE FINANCE LLC 2013-1AA 3.......c..... .. | 07/25/2019. | Paydown...........cccouevrerenncs 01/25/2044
82280R AA 7 [SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1... .. | 07/30/2019. | RGA Transfer Program 04/25/2044
82280R AA 7 |SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1 .. | 07/01/2019. | Paydown...........cccouevverenns 04/25/2044
82280R AU 3 |SHELLPOINT CO-ORIGINATOR TRUST 2017-1 Af.......... .. | 07/30/2019. | RGA Transfer Program 04/25/2044
82280R AU 3 |SHELLPOINT CO-ORIGINATOR TRUST 2017-1 Af.......... .. | 07/01/2019. | Paydown...........cccoeevverenns 04/25/2044
824348 BD 7 |SHERWIN-WILLIAMS CO 3.300% 02/01/25 .. | 07/30/2019. | RGA Transfer Program 02/01/2025
82652E AB 4 |SIERRA REV.FUNDING CO LLC 2014-3AB 2. . | 08/20/2019. | Paydown 10/20/2031
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82652M AC 4 |SIERRA RECEIVABLES FUNDING CO 2019-2AC............ .. 109/20/2019. | Paydown..........ccoovvvmerrerer | covmerrneeineiseiinnes | cveeeens 122,407 | oveeeee 122,407 | 000122397 | oo 0 | o0 | 10 [0 | 10 | 0| e 122,407 05/20/2036
826530 AB 5 |SIERRA RECEIVABLES FUNDING CO 2018-2AB .| .. [ 09/20/2019. | Paydown 134,718 .134,718 134,703 134,718 06/20/2035
82653D AC 3 |SIERRA RECEIVABLES FUNDING CO 2018-2A C. ... | .. 09/20/2019. | Paydown . 134,718 | ........ . 134,683 134,718 06/20/2035
82653G AB 8 |SIERRA RECEIVABLES FUNDING CO 2018-3AB............. .. 109/20/2019. | PaydOWN.........ovvvvrvrerireres | cormerierienersnensnns | cvvreens 141,889 | ......... 141,889 | ......... 141,866 | ............. 141,866 | coovvvevreeen0 [ o230 | 23 | 0 [ 141,889 09/20/2035
82653G AC 6 |SIERRA RECEIVABLES FUNDING CO 2018-3AC .. [09/20/2019. | PaYdOWN. ... | wovrriieeeiiesniiennns | e 184,272 | ......... 184,272 | ......... 184,269 184,268 | oo | e |0 | | 0 | 184,272 09/20/2035
828807 CL 9 |SIMON PROPERTY GROUP INC 4.750% 03/15/ woo |- [ 07/30/2019. | RGA Transfer Program....... | coc..eeeeeeereeeneenns | evens 4,698,120 | ...... 4,000,000 | ...... 3,870,040 ..3,882,398 | o0 | 1,883 | 0 | 1,883 | 0 | 3,883,980 03/15/2042
83405A AA 2 | SOFI CONSUMER LOAN PROGRAM TRU 2017-1 A......... .. [ 09/25/2019. | PaydOWN..........ooorvvirrriiiens | v | s 252923 | ......... 252,923 252,901 | ........ 252,908 | .oovoverirend0 | e 15 | 0 | 15 | 0 | 252,923 01/26/2026
83546D AD 0 |SONIC CAPITAL LLC 2016-1A A2 4.472% 05. ... | .. | 07/30/2019. | RGA Transfer Program....... ,7562,395 | ...... 3,727,199 | ...... 3,727,199 | oo 3,727,199 | w0 [0 [0 | 0 [ 0 [ 3,727,199 05/20/2046
83546D AD 0 |SONIC CAPITALLLC 2016-1A A2 4.472% 05.................. .. | 07/20/12019. [ Paydown..........ccovvvemrernees | covrerineiriniiinninnns 3,333 3,333 3,333 | ...... 3,333 0 0 0 0 05/20/2046
83546D AF 5 |SONIC CAPITAL LLC 2018-1A A2 4.026% 02. .. | 09/20/2019. | Paydown 6,250 | . 6,250 6,250 | ...... 6,250 0 0 0 0 02/20/2048
837004 CF 5 |SOUTH CAROLINA ELEC & GAS 4.350% 02/01.. .. | 07/30/2019. | RGA Transfer Program....... | ccocc..oeeeeeeeeernenns | oovend 6,598,140 | ...... 6,000,000 | ...... 5,572,800 | .......... 5,613,907 | .coovovrrennnd (U I 5,385 | oo [V AT 5,385 ,619,292 | o0 | s 978,848 |...... 978,848 | ....260,275 | 02/01/2042
845743 BN 2 |SOUTHWESTERN PUBLIC SERVICE 4.500% 08!... .. | 07/30/2019. | RGA Transfer Program....... | c..oceeeeeneeeenerinens | covendd 4,431,320 | ...... 4,000,000 | ...... 3,849,920 ..3,865,052 | ..oovvevrennn0 | e 1,961 | 0 | 1,961 | 0| 13,867,013 | 0 | 564,307 |...... 564,307 | ....172,500 | 08/15/2041
846502 AA 0 |SPARC EM SPC LEGAL STLMNT HLDG 2015-1A A.......... | .. | 08/01/2019. | PaydOWN.......cccvuemrvvirmmniins [ covrereiieeniiinniiiens | v 150,882 | ......... 150,882 | ......... 150,882 | ovvoeerrrnn 150,882 | o0 [ 0 [0 | 0 | 0| 150,882 | 0| (VN 0 [ 4,526 | 08/01/2031
D 84858W AA 4 [SPIRIT AIRLINES 2017-1AA  3.375% 02/15/.......cccvvvvnnce. .. | 08/15/2019. | Redemption ~ 100.0000... | ...ovvereverererrcrrrvnns | crvreens 142,115 | .ooooee. 142,115 | ..oooee. 142,328 | oo 142,310 | o0 [ (7)o [ iceee(T) | evviiiennn0 | 142,303 | 0 [ (188) | .vvvvvene (188)] ........ 4,796 | 02/15/2030
m 854502 AH 4 |STANLEY BLACK & DECKER 4.250% 11/15/28... .. | 07/30/2019. | RGA Transfer Program....... | .c.cc.ccouevereeverennns | oo 7,784,350 | ......7,000,000 | ......6,994,820 | ..........6,994,897 | .cccccoeeen0 | v 308 | o0 | 308 | 0 | 100006,995,205 | oiinnl0 | s 789,145 | ...... 789,145 | ....218,167 | 11/15/2028
©)| 859245 AA 0 |STERLING BANK TRUST FSB 2004-1 2.310% .. | 09/26/2019. | PaydOWN........covvveerirnrecns | cerrrerernerinseisernens | ververisenineennnc0 | e 0 1195 | 1469 | 0| e (1,469) | 0 | e (1,469) | 0 | 0 | 0 | (V1 IO 0 .. 3,778 | 04/26/2026
_U'l 86212V AE 4 |STORE MASTER FUNDING LLC 2018-1A A2 4.... .. | 07/30/2019. | RGA Transfer Program....... | cccccccoueeereevrrnnnns | 002,655,308 | ..... 2,461,260 | ..... 2,460,334 10/20/2048
=X 86212V AE 4 |STORE MASTER FUNDING LLC 2018-1AA2 4.... .. | 07/20/12019. | Paydown..........ccovvevermrernces | verrerineenerinnennens | v, 304 | s 4,304 | oo 4,303 10/20/2048
(=) 86212V AF 1 | STORE MASTER FUNDING LLC 2018-1A A3 4............... .. | 09/20/2019. | Paydown..........covvvrernrerecs . 2,500 2,499 10/20/2048
86212V AG 9 | STORE MASTER FUNDING LLC 2018-1A A4 4.... .. | 07/30/2019. | RGA Transfer Program....... | «.coceoveverneeivennens | +.....2,698,089 | ... 2,490,625 | ... 2,490,463 10/20/2048
86212V  AG 9 |STORE MASTER FUNDING LLC 2018-1A A4 4.... .| 07/20/2019. | Paydown..........c.couveverreres 10/20/2048
86358R WU 7 |STRUCTURED ASSET SEC CORP 2002-3B1 6 .. | 09/01/2019. | Paydown 03/25/2032
86359A K3 6 |STRUCTURED ASSET SECURITIES 2003-25XS AS......... | .. | 09/01/2019. | Paydown 08/25/2033
86359B 3A 7 |STRUCTURED ASSET SECURITIES 2005-1 5A1.............. .. | 09/01/2019. | Paydown...........ccoveveerernes 02/25/2020
86359D GT 8 |STRUCTURED ASSET SECURITIES 2005-10 5A9... .. [ 09/01/2019. | Paydown...........cccovererrirnnns 2,007 | . 2,027 1,983 12/25/2034
86787E AY 3 |SUNTRUST BANK 3.689% 08/02/24 .. | 07/30/2019. | RGA Transfer Program....... | cc.oceeveenernneennens | covend 5,210,050 | ...... 5,000,000 | ...... 5,000,000 08/02/2024
86787G AJ 1 |SUNTRUST BANK 3.300% 05/15/26 .. | 07/30/2019. | RGA Transfer Program....... | ccocc.eeeeereeerenenns | covees 3,791,390 | ...... 3,700,000 | ...... 3,681,278 | .......3,685,610 | .occocreenn0 | e 1,003 | o0 | 1,003 | 0 | s 3,686,613 05/15/2026
867914 BN 2 |SUNTRUST BANKS 5.050% Perpet .. | 07/30/2019. | RGA Transfer Program....... | c..occvseeneenneennens | cevnad 3,015,000 | ...... 3,000,000 | ...... 3,000,000 | .........3,000,000 | .ccovvrirenns0 | v | 0 | 0 | 0| 3,000,000 , 01/01/9999
86944B AD 5 |SUTTERHEALTH 3.695% 08/15/28 .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeerrevverinns | ovens 5,328,250 | ...... 5,000,000 | ...... 4,978,850 | .........4,979,952 | ..ol | 1,012 | 0 | 1,012 | 0 4,980,964 | ...............0 | oo 347,286 177,052 | 08/15/2028
87165L AF 8 | SYNCHRONY CREDIT CARD 2015-1 A 2.370% .. | 07/30/2019. | RGA Transfer Program . 000,500 | ......5,000,000 | ......5,051,563 ,008,148 (7,648) | ........(7,648) | ...... 74,063 | 03/15/2023
87236Y AA 6 |TD AMERITRADE HOLDING CO 5.600% 12/01/.. .1 09/18/2019. [ Call  100.6545.........cocrer | orrrerrmrirrirerirarinnns | erene 3,019,636 | ...... 3,000,000 | ...... 3,027,135 | .........3,003,208 | ...oocovveere0 | cereien(2,490) | o0 | ii(2,490) | 0 | 3,000,718 | .cvvvieeen0 | (718) 153,569 | 12/01/2019
87236Y AD 0 |TD AMERITRADE HOLDING CO 3.625% 04/01/.. .. | 07/30/2019. | RGA Transfer Program....... | c..occveeeneenneennens | vevee 1,685,456 | ...... 1,600,000 | ...... 1,676,176 | ..........1,654,551 | .oocvovvvein0 | e (4,816) | o0 | i (4,816) | viienl0 | 1,649,735 | o0 | 35721 | .....35,721 | ... 48,172 | 04/01/2025
87236Y AF 5 | TD AMERITRADE HOLDING CO 3.300% 04/01/.. .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeeveevverinnns | ovene 4,666,050 | ...... 4,500,000 | ...... 4,494,580 | .........4,495319 | o0 | 286 | eiiie0 | 286 | 0| 4,495,606 | ..............0 | .o 170,445 ....123,338 | 04/01/2027
87305Q CH 2 |TTXCO 144A 3.600% 01/15/25. .. | 07/30/2019. | RGA Transfer Program....... | «.coceoveeerseirnninnens | +.....5,803,325 | ...... 5,500,000 | ......5,499,175 | .........5/499,694 | ...ccccceen0 | v 27 | o0 | 27 | 0 | 5,499,721 | 0 | ....206,250 | 01/15/2025
87342R AD 6 |TACO BELL FUNDING, LLC 2018-1 A2| 4.31 .. | 08/25/2019. | Paydown..... 11/25/2048
87342R AE 4 |TACOBELL FUNDING, LLC 2018-1 A2l 4.9.... .. | 07/30/2019. | RGA Transfer Program....... 11/25/2048
87407P AE 0 |TAL ADVANTAGE LLC 2013-2A A 3.550% 11/. .. | 09/20/2019. | Paydown 11/20/2038
87407P AR 1 |TAL ADVANTAGE LLC 2014-3A A 3.270% 11/. .. | 07/30/2019. | RGA Transfer Program....... 11/21/2039
87407P AR 1 | TAL ADVANTAGE LLC 2014-3A A 3.270% 11/ .. | 07/20/2019. | Paydown 11/21/2039
878091 BF 3 | TEACHERS INSUR & ANNUITY 144A 4.270% O.. .. | 07/30/2019. | RGA Transfer Program.... 05/15/2047
88031 AB 2 | TENASKA GEORGIA PARTNERS SENIOR SECURED..... .1 08/01/2019. | Redemption  100.0000... | ...cvveevvervrrverrens | cererer 118,764 | . 118,764 | ....... 125988 | ... 122,260 | o0 [ e (145) | e | e (148) | 0 | 02/01/2030
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88160Q AN 3 |ANDEAVORLOGIS LP/CORP 5.250% 01/15/25.............. .. | 07/30/2019. | RGA Transfer Program....... | cccc..coeeeeeerrvrienns | cevees 4,230,920 | ...... 4,000,000 | ...... 4,251,250 | ......... 4,201,132 | v 0 ... [PLRCK) | — 0 | oo (26,993) | .oovvrirnn 0 | v 4174139 | v 0 | 56,781 | ....... 56,781 | ....218,750 |01/15/2025

88160Q AN 3 |ANDEAVOR LOGIS LP/CORP 5.250% 01/15/25... .. | 09/23/2019. | Tax Free EXchange............ | cevveeereeernmeenerinens | vvvene 1,042,581 | ...... 1,000,000 | ...... 1,062,500 ..1,050,051 | cvvvevieee0 | eeene(8470) | o0 | e (BAT0) | e [ 1,041,581 | .0 [ ,000 | e.oi1,000 | e 52,500 | 01/15/2025

88315F AA 9 | TEXTAINER MARINE CCONTAINERS 2017-1A A.. ... | .. 07/30/2019. | RGA Transfer Program....... 5,576,340 25,576,321 | 0 | 15 |0 | 15 | 0| 5,576,336 | 0| 42,797 | 42,797 | ...126,774 | 05/20/2042

88315F AA 9 | TEXTAINER MARINE CCONTAINERS 2017-1A A............. .. | 07/20/2019. | Paydown..........ccccovvvverereees | corverrerirneenrrnnnns | cerernen.51,400 | .c.r.51,400 | e 51,398 | oo 51,398 0 | corverieecen2 | erreenieenn0 [ e | vevieeiieend0 | 51,400 | a0 | 0 | 0. e 1,115 | 05/20/2042

88315F AE 1 | TEXTAINER MARINE CCONTAINERS 2017-2A A.. .. [ 09/20/2019. | Paydown..........ccvvvemmrvirnnns | orvrvernnnirneeirinnns | e 117,216 | 1000 117,216 | e M7,195 | oo 797 | o 0 06/20/2042

88315L AA 6 | TEXTAINER MARINE CONTAINERS 2018-1AA.... .. | 09/20/2019. | Paydown 88,936 | ....... 88,971 0 08/20/2043

88315L AC 2 | TEXTAINER MARINE CONTAINERS 2019-1A A. .. | 09/20/2019. | Paydown 239,987 | o0 | 0 04/20/2044

883203 CA 7 |TEXTRONINC 3.900% 09/17/29. ... | .. | 07/30/2019. | RGA Transfer Program....... ,998,220 | ... 0 09/17/2029

883556 AX 0 | THERMO FISHER SCIENTIFIC INC 4.500% 03............... .. | 07/30/2019. | RGA Transfer Program....... | ccoccccoueeereevvrnnnns | 0,132,240 | ... 4,000,000 | ...... 4,142,680 | .......... 4,036,817 | oo 0 03/01/2021

88632A AA 6 | TIAA BANK MORTGAGE LOAN TRUST 2018-3 A1.... .. | 07/30/2019. | RGA Transfer Program....... | ...coceveverveenveenens | 13,767,867 | ... 3,666,994 | ..... 3,629,751 | .cooouee 3,630,056 | ..oovvenenen 0 3,630,718 11/25/2048

88632A AA 6 | TIAABANK MORTGAGE LOAN TRUST 2018-3 A1.... .. [ 07/01/2019. | PaydOwn..........covvvvemrrririens | wrerrrrnreirnnnnirennns | ereereenn89,892 | i 89,892 88,979 | ...... 88,986 0 ....89,892 11/25/2048

891098 AA 3 | TORO MORTGAGE FUNDING TRUST 2017-RJ1A... .. | 09/01/2019. | Paydown 242,382 239,488 04/25/2074

89171D AA 5 |TOWD POINT MRTGE TRUST 2015-1 A1 3.250 v | .. | 09/25/2019. | Paydown 245,025 . 244,440 10/25/2053

89171D AB 3 |TOWD POINT MRTGE TRUST 2015-1 A2 3.250.............. .. | 07/30/2019. | RGA Transfer Program....... | «c.coeeerveenveeenerinens | ....2,619,708 | ......2,600,000 | ......2,622,750 | .......... 2,607,142 | cooovvrerennn 0| s [RIVCT:) | - (V1N I (3,738) | oo 0 | v 2,603,404 10/25/2053

89656C AA 1 |TRINITY RAIL LEASING LP 2010-1A A 5.19 .. | 09/16/2019. | Paydown ...18,433 10/16/2040

89656F AA 4 |TRINITY RAIL LEASING LP 2012-1A A1 2.2..... .. | 09/15/2019. | Paydown ....48,707 01/15/2043

89657A AA 4 |TRINITY RAIL LEASING L.P. 2018-1A A1 3. ..| 09/17/2019. | Paydown ..149,970 06/17/2048

89657B AA 2 | TRINITY RAIL LEASING L.P. 2019-1AA 3... «.. |- [ 09/17/2019. | Paydown ...19,410 04/17/2049

89679H AJ 4 |TRITON CONTAINER FINANCE LLC 2018-1AA............... .. | 07/30/2019. | RGA Transfer Program....... | ..cocovevrscinninncns | .....3,078,833 | ......3,033,333 | ......3,032,758 | ..........3,032,782 | .cccovercrecn0 [ e300 [ e300 | e 3,032,812 03/20/2043

89679H AJ 4 |TRITON CONTAINER FINANCE LLC 2018-1AA.... .. [ 09/20/2019. | Paydown........c..ovvveverneenens | verrveirneeinniserinens | cerenen 116,667 | e 116,667 | ......... 116,645 | ooooeeeer 116,645 | o0 [ 21 |0 [ 21 | 0 | 116,667 03/20/2043

90117P  AC 9 | 1211 AVENUE OF THE AMERICAS TR 2015-1211. .. | 07/30/2019. | RGA Transfer Program....... | ....occoeevererveinns | 0...5,378,650 | ...... 5,000,000 | ..... 5,149,970 | ..........5,104,005 | ...ccccccovernc0 | c0rers(8,546) | vovvivieren0 | i (8,546) | v | 5,095,459 | ....cceeenl0 | e 283,191 |...... 283,191 | ....129,475 | 08/10/2035

902635 AA 9 |UNITED CAPITAL MARKETS 2003-A 2.300% 1 .. | 09/25/2019. | Paydown JSOPR ESUPOPRRPOON | I SOOI 0 | e 7,830 | e 7,491 | 0 [ s (T13) | 0 [ s (113) | 0 [ e 7,378 | covvirnen0 | (7,378) | ........ (7,378) | .oone. 5,757 | 11/08/2027

904764 AH 0 |UNILEVER CAPITAL CORP GUAR UNILEVER PLC.......... | .. | 07/30/2019. | RGA Transfer Program....... R 18,418,656 |..... 13,830,000 e . 20 14,942,627 ...3,476,029 |...3,476,029 | ....577,979 | 11/15/2032

907818 ED 6 |UNION PACIFIC CORP 3.250% 08/15/25..........ccnvvernerenne .. | 07/30/2019. | RGA Transfer Program....... | cc.oceeveenersneennens | cevead 5,727,920 | ...... 5,500,000 | ...... 5,460,810 | ..coovnee 5,473,091 | coovvrernnen 0| oo 2,120 | oo (V1 I 2,120 | v 0 | e 5,475,212 | oo 0 .. 252,708 |...... 252,708 | ....171,302 | 08/15/2025

90931L  AA 6 |UNITED AIR 2016-1 AAPTT 3.100% 07/07/ ..| 07/07/2019. | Redemption  100.0000... 126,382 | 026,382 | 0ieini26,355 | 0 [ 0 | T 0 T 0 000026,356 | 0 [ 26 | 26 [ e 409 |07/07/2028

90932Q AA 4 |UNITED AIR 2014-2 APTT 3.750% 09/03/2 .. | 09/03/2019. | Redemption ~ 100.0000... | .83,524 | ... . . . (89)] e 3,132 | 09/03/2026

911312 BM 7 |UNITED PARCEL SERVICE 3.050% 11/15/27.. .| 07/30/2019. | RGA Transfer Program....... o | e 3,631,005 | ...... 3,500,000 | ...... 3,484,740 | .........3,486,245 | ....ocooeeee 0 | i85 |0 | i 785 | 0 | 3,487,030 | .coovveveen0 | e 43,975 |...... 143,975 | ... 75,615 | 11/15/2027

91159H HA 1 |USBANCORP 4.125% 05/24/21 .. | 07/30/2019. | RGA Transfer Program....... OO I 2,063,120 | ...... 2,000,000 | ...... 2,125,500 | ..........2,042,878 | ....ccccoeee0 | eiie(10,425) | o0 | ciieene(10,425) | 0 | e 2,032,454 | .ooveiennl0 | e 30,666 | ....... 30,666 | ...... 56,375 | 05/24/2021

91159H HM 5 [US BANCORP 3.100% 04/27/26 .. | 07/30/2019. | RGA Transfer Program....... o | e 6,125,700 | ...... 6,000,000 | ...... 5,995,380 | .........5,996,487 | ..coovovevncnl0 | cvirinn249 |0 | 249 | 0 | 5,996,735 | .ooovvoveen0 | e 128,965 |...... 128,965 | ....141,050 | 04/27/2026

913017 CY 3 |UNITED TECHNOLOGIES CORP 4.125% 11/16/. .. | 07/30/2019. | RGA Transfer Program.... . 524,050 | ......5,000,000 | ......4,998,200 ,998,200 .0 ]....525,850 |...... 525,850 | ....145,521 | 11/16/2028

913017 DD 8 |UNITED TECHNOLOGIES CORP 3.950% 08/16/ .. | 07/30/2019. | RGA Transfer Program....... | .....ccoeeverevverinnns | ovene 2,156,740 | ...... 2,000,000 | ...... 1,996,600 | .........1,996,760 | ...ccoocoveenc0 | o250 | o0 | ciiiein280 | ciinl0 | s 1,997,010 | cocovvvenl0 | e 159,730 |...... 159,730 | ..... 75,489 | 08/16/2025

913903 AR 1 |UNIVERSAL HEALTH SVCS 144A 4.750% 08/0 .. | 07/30/2019. | RGA Transfer Program....... | «.coceveeernenninnen | 1,719,125 | L. 1,700,000 | ......1,740,375 | ... 1,716,128 | ....cccocccee.0 | eeees(5,767) | o0 | eiiieaene(5,767) | viviiiend0 | 1,710,361 | o0 | 8,764 | 8764 | 80,526 | 08/01/2022

918290 AA 5 |VSE VOI Mortgage LLC 2016-A A 2.540% .. 1 09/01/2019. | PaydOWN........ccvvrererrererireis | errerviiserenneninnns | rernen 110,160 | i 110,160 | ........ 110,149 | ..o 110,094 | (iiin0 | 7 | a0 | 7 | iinnl0 | e 110,160 | 0 | iiiel0 |0 [ 1,857 | 07/20/2033

92211M AC 7 |VANTAGE DATA CENTERS ISSUER 2018-1A A2 .. | 07/30/2019. | RGA Transfer Program....... | «.coceoveeerscrrnninnens | +..4,036,120 | ...... 3,943,333 ....100,358 | 02/16/2043

92211M AC 7 |VANTAGE DATA CENTERS ISSUER 2018-1A A2.. .. | 09/15/2019. | Paydown. 351 | 02/16/2043

92257A AB 0 |VELOCITY COMMERCIAL CAPITAL LO 2018-1A.. .. 1 09/01/2019. | Paydown..........cccomvvrerrnees | cerverneisnrsneiinens | cereeen 166,102 | ... 166,102 | ......... 166,046 | ... 165,981 | o0 [ v 121 | 0 [ 121 | 0 [ 166,102 | 0 | 0 | iciiennl0 | 3,979 | 04/25/2048

92257L AB 6 |VELOCITY COMMERCIAL CAPITAL LN 2017-1 AF.... .. 1 09/01/2019. | Paydown..........cccovevrerrnens | cerverrerennienninens | v 110,672 | 0000 110,672 | 110,642 | 110,545 | 0 | 127 |0 [ o127 | 0 [ e 110,672 | 0 | 0 | iciiennl0 | s 2,115 | 05/25/2047

92257N  AA 4 |VELOCITY COMMERCIAL CAPITAL LO 2019-2 A .. | 09/01/2019. | Paydown 94 | 07/25/2049

92277G AG 2 |VENTASREALTYLP 4.125% 01/15/26 .. | 07/30/2019. | RGA Transfer Program....... | ...coceevveeveveverinens | 22,125,980 | ......2,000,000 | ......1,984,360 | .........1,988,777 | oo | cireen804 | i | 804 | 0] 1,989,581 | 0 [ e 136,399 |...... 136,399 | ...... 85,938 | 01/15/2026

92343V DU 5 |VERIZON COMMUNICATIONS 5.250% 03/16/37. .. | 07/30/2019. | RGA Transfer Program.... . ......4,000,000 | . ...837,521 |..... 837,521 | ....183,167 | 03/16/2037

92345Y AD 8 | VERISK ANALYTICS INC 4.000% 06/15/25. .| 07/30/2019. | RGA Transfer Program....... | «..ceeeeeneeeenerinens | covens 4,275,480 | ...... 4,000,000 | ...... 3,978,520 | .........3,985,377 | o0 | i 1,188 | 0 | el 1188 | 0| 3,986,535 | ..o [ e 288,945 |...... 288,945 | ....100,000 | 06/15/2025




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Current Year's Total Interest / and Admini-
r Unrealized Year's  |Other-Than- Foreign Foreign Stock Stated strative
ei Prior Year Valuation | (Amortizatio | Temporary | Total Change | Exchange | Book/Adjusted | Exchange Realized Total Gain | Dividends | Contractual| Symbol/
g| Disposal Number of Book/Adjusted Increase n)/ Impairment | inB/A.C.V. | Changein | Carrying Value at| Gain (Loss)| Gain (Loss) | (Loss)on | Received | Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion | Recognized| (11+12-13) BJA.CV. Disposal Date | on Disposal | on Disposal | Disposal |During Year| Date | Indicator (a)
92536B AB 1 |VERUS SECURITIZATION TRUST 2017-1A A2........ccccun. .. 109/01/2019. | Paydown.........cccvovvvmeirerer | cevvmrineeieeiseiennes | cvveeens 156,735 | ......... 156,735 | ......... 156,732 | covvvenees 156,631 | coovrernnen 0 | v 104 | o 0 | oo 104 | (11 I 156,735 | oo 0 0 0 3,287 | 01/25/2047
92553P AD 4 |VIACOMINC 5.625% 09/15/19. .. [ 09/15/2019. | MALUFItY.......ocvvrererrercriieins | eerrerirerereeinnrnens | cevened 4,000,000 | ...... 4,000,000 | ...... 3,975,240 3,997,802 | o0 | 2,198 | 0 | 2198 | 0| 4,000,000 | .oovrceeren0 | i, (V18 O 0 | ....225,000 | 09/15/2019
928668 AT 9 |VOLKSWAGEN GROUP AMERICA 144A 4.625% 1.. .. | 07/30/2019. | RGA Transfer Program....... | ....c.coeceeemrvereenns | v 5,476,350 | ...... 5,000,000 | ...... 4,987,900 | ..........4,988,101 20| 4,988,962 | ...occocevn0 [ e 487,388 |...... 487,388 | ....165,123 | 11/13/2025
929160 AT 6 |VULCAN MATERIALS CO 3.900% 04/01/27.........coccconvn. .. | 07/30/2019. | RGA Transfer Program....... | c...oceeeeeneeeeverinens | vovead 2,582,825 | ... 2,500,000 | ...... 2,490,075 | .......... 2,491,621 | oo (1 IR 501 | oo (V1 501 | oo 0 | e 2,492,122 04/01/2027
92922F JJ 8 |WASHINGTON MUTUAL 2003-AR11 B1 4.174%.. .. | 09/01/2019. | Paydown 24,193 ...20,529 10/25/2033
92922F KX 5 |WASHINGTON MUTUAL 2003-AR12B1 4.613%.. .. | 09/01/2019. | Paydown .16, 02/25/2034
931142 BF 9 |WAL-MART STORES 7.550% 02/15/30 .. | 07/30/2019. | RGA Transfer Program....... | cccc..oeeeeemeveernnens | conee 15,763,220 ....7195,896 | 02/15/2030
949456 AA 5 |WELKRESORTSLLC 2013-AA 3.100% 03/15. .. | 09/15/2019. | PaYdOWN........covvvverierirnins | cevrerireeirseeineninens | eveienens 69,888 | ...........69,888 | .........69,878 | .....c.......69,883 | oirviirnin0 [ i |0 i | 0 [ 89,888 | 0 | 0 ] 0 | 1,447 | 03/15/2029
949458 AA 1 |WELK RESORTS LLC 2015-AAA 2.790% 06/1................ .. 1 09/15/2019. | Paydown..........ccovvvnnrireees | covmerneineinseinenns | ceveieeens 89,724 06/16/2031
94945P  AA 3 |WELK RESORTS LLC 2017-AAA 2.820% 06/1.... .. | 09/15/2019. | Paydown 114,738 06/15/2033
94945P AB 1 |WELK RESORTS LLC 2017-AAB 3.410% 06/1.... woer | | 09/15/2019. | Paydown 06/15/2033
94978# AH 0 |CVS HEALTH CORP CTL - PASS THROUGH CERT......... | .. | 09/10/2019. | Various 01/10/2024
94978# AJ 6 |HY-VEEINC CTL 7.420% 10/05/21 ... | .| 09/05/2019. | Redemption ~ 100.0000... 10/05/2021
D 94978# JE 8 |ZC AVIATION 2014 CLASS A-1 3.620% 09/1......cccvuereneee .. | 09/15/2019. | Redemption ~ 100.0000... 09/15/2024
m 94978# JG 3 |ZC AVIATION 2014 CLASS A-1 3.620% 10/1.... .. | 09/11/2019. | Redemption ~ 100.0000... 10/11/2024
©) 94982W BB 9 |WELLS FARGO MB TRST 2005-9 2A8 5.500.. .. | 09/25/2019. | Paydown 10/25/2035
_U'l 949835 AS 1 |WELLS FARGO MORT BACKED SEC 2006-8 A15 .. | 09/01/2019. | Paydown . 26,498 | 07/25/2036
= 94989U AS 0 |WELLS FARGO MORTGAGE BACKED 2018-1 A17........... .. | 09/01/2019. | Paydown . v 203,833 | 194,501 | 194,614 | 0 | 9,218 203,833 | oo [ (V18 O 0 | . 4,902 | 07/25/2047
OO0 95001G AE 3 |WELLS FARGO COMMERCIAL MORTGAG 2017-C42...... .. | 07/30/2019. | RGA Transfer Program....... | c..coccvevneinnernnns | covnad 5,317,650 | ...... 5,000,000 | ...... 5,149,935 | ..........5,136,006 | ....cccccen.0 | covr (8,075) | vvvvvvverern0 | eireeena(8,075) | 0 | s 5,127,931 | cooovrin. 0 ... 189,719 |...... 189,719 | ...119,135 | 12/15/2050
95001L AU 6 |WELLS FARGO COMMERCIAL MORTGAG 2018-C43...... .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveenernneennens | covead 2,593,562 | ... 2,366,000 | ...... 2,436,978 | .........2,432,091 | ccooooviiienl0 | e (3,821) [ cevververernd0 | virrene(3,821) [ 0 | 2,428,269 | ..cccoceen0 | e 165,293 |...... 165,293 | ...... 63,019 | 03/15/2051
95002 AA 4 |WELLS FARGO MRTG BACKED SEC 2019-2 A1.............. .. 1 09/01/2019. [ PAYdOWN........coovvrrvrirrireis [ erererrnniieisninerinnns | e 744,057 | ... 744,057 | ......... 757,311 |0 | cvieenn0 | (13,254) [ cvvvvvrcerernd0 | i (13,254) | cvenn0 | e 744,057 | oveienl0 | (11 I (V1 I 7,235 | 04/25/2049
950400 AC 8 |WELLTOWER INC 4.250% 04/01/26 .. | 07/30/2019. | RGA Transfer Program....... | c..oceeveeneeeeneennens | covead 2,345,420 | ... 2,200,000 | ...... 2,299,000 | .........2,278,883 | ..coooverirenn0 | e (5,749) | cvvovvvverenn0 | viieend(5,749) | 0 | 2,273,134 | w0 | 72,286 | ...... 72,286 | ...... 77,657 | 04/01/2026
95040Q AD 6 |WELLTOWER INC 4.250% 04/15/28 w. | . | 07/30/2019. | RGA Transfer Program....... | .ocoevvverernreerirnns | v 2,154,020 | ...... 2,000,000 | ...... 1,978,960 | ......... 1,979,737 | o0 | e 1,033 | o0 | 1,033 | 0 | 1,980,770 | .oocvrvenn0 | e 173,250 |...... 173,250 | ...... 67,292 | 04/15/2028
95058X AD 0 |WENDYS FUNDING LLC 2018-1A A2l 3.573%................ .. | 07/30/2019. | RGA Transfer Program....... | cc.oceeeeeneeoneennens | covendd 4,956,766 | ...... 4,925,000 | ...... 4845354 | .......4,849,107 | ..cooovien0 | i 3479 | 0 | 3479 | 0 | 4,852,586 | ...occoonnnnd 0 .. 104,181 |...... 104,181 | ....109,981 | 03/15/2048
95058X AD 0 |WENDYS FUNDING LLC 2018-1A A2l 3.573% .. | 09/15/2019. | Paydown..........ccvvveverreres 0 ....12,500 0 0. 335 | 03/15/2048
95058X AE 8 |WENDYS FUNDING LLC 2018-1A A2l 3.884%.... .. | 07/30/2019. | RGA Transfer Program....... 0 ,910,000 | .oovvvvvvrnn0 | e 28,782 | ... 28,782 | ....143,465 |03/15/2048
95058X AH 1 |WENDYS FUNDING LLC 2019-1A A2l 4.080%.... .. | 09/15/2019. | Paydown..........covvveverreres 1250 | 0| {0 0 [ i 101 | 06/15/2049
956708 AA 9 |WEST VAHEALTH SYS OBL 4.924% 06/01/48.... .. | 07/30/2019. | RGA Transfer Program....... ,996,961 | ...ovvoeern0 | e 895,239 |...... 895,239 | ....163,449 | 06/01/2048
95709T AH 3 |WESTARENERGY INC 4.125% 03/01/42 .. | 07/30/2019. | RGA Transfer Program....... | ce.oeoerevvererveennn | .3,221,940 | ......3,000,000 | ......2,734,260 | ..........2,760,180 | ..cccovervreee0 | 003,349 | oiiiiiincnl0 | 3,349 | 0 | e 2,763,529 | ..oovevnnl0 | i 458,411 |...... 458,411 | ....113,094 | 03/01/2042
96033C AA 0 |WESTGATE RESORTS 2016-1A A 3.500% 12/2.. .. | 09/20/2019. | Paydown. ..260,329 12/20/2028
96033D AA 8 |WESTGATE RESORTS 2017-1AA 3.050% 12/2 .. | 09/01/2019. | Paydown 12/20/2030
960330 AB 6 |WESTGATE RESORTS 2017-1AB 4.050% 12/2 .. | 09/01/2019. | Paydown 12/20/2030
96033L AA 0 |WESTGATE RESORTS 2015-2A A 3.200% 07/2 .. | 09/20/2019. | Paydown § 07/20/2028
96033L AB 8 |WESTGATE RESORTS 2015-2AB 4.000% 07/2 .. | 09/20/2019. | Paydown 117,417 117,687 | o0 | (V1 IO 0 e 3,145 | 07/20/2028
96033W AB 4 |WESTGATE RESORTS 2018-1AB 3.580% 12/2.. .. | 09/01/2019. | Paydown. 217,973 ..218,953 0 0 5,234 | 12/20/2031
96033W AC 2 |WESTGATE RESORTS 2018-1AC 4.100% 12/2 .. | 09/01/2019. | Paydown voe e | 0000000:250,232 | 1000.250,232 | ... 249,753 | 249,737 | 0 | 94 [0 94 | 0] 00250,232 | 0| (V18 IO 0| e 6,850 | 12/20/2031
97063Q AA 0 |WILLIS ENGINE SECURITIZATION 2017-AA.... .. | 07/30/2019. | RGA Transfer Program....... | «c.coceevveenvvevnrinens | 204,222,146 | ......4,061,865 | ......4,058,407 | .........4,058,701 | ..o [ e 108 | i | 108 | 0 | 4,058,810 | 0 [ e 163,337 |...... 163,337 | ....119,063 | 08/15/2042
97063Q AA 0 |WILLIS ENGINE SECURITIZATION 2017-AA.... .. | 07/15/2019. | Paydown 0 0 [ om0 | 0 | 0 | 016,862 | 0 | s 13 | s 13 [ 462 | 08/15/2042
970648 AG 6 |WILLIS NORTH AMERICA INC 4.500% 09/15/ .. | 07/30/2019. | RGA Transfer Program....... | «..cocerevenceevirenens | .....5,399,550 | ......5,000,000 | ......4,998,350 | .........4,998,411 | .....cccc...ce. (V0 I 90 | o0 | i 90 | 0 | 4,998,501 | 0 | e 401,049 |...... 401,049 | ....200,000 | 09/15/2028
97064E AA 6 |WILLIS ENGINE SECURITIZATION T 2018-A A. .. | 09/15/2019. | Paydown. 0 2 1,177 | 09/15/2043
974153 AA 6 |WINGSTOP FUNDING LLC 2018-1 A2 4.970% .| 09/05/2019. | Paydown 0 0 [ oo | o0 | e | 2,500 | 0 | e [0 | 100 | 12/05/2048
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97652P AA 9 |WINWATER MORTGAGE LOAN TRUST 2014-1 Af.......... .. [ 09/01/2019. | Paydown...........ccovvemmrvirnens | overvirerrirereirennns | evrenrens 18,608 | i 18,606 | ... 19,234 | 18,982 | (0 IO ()] — 0 06/27/2044 [ 1FM...........
97652T AD 5 |WINWATER MORTGAGE LOAN TRUST 2015-1 A4... . 109/01/2019. [ PaydOwn..........oovvverirererncns | ververivcenrecniinens | v 142,080 | ........ 142,080 | .........145210 | ............. 143,510 | cccorirernce 0| s (1,429) | vovovevernens 0 01/20/2045 | 1FM...........
G0620B AB 4 |ATLAS 2014-1 A 4.875% 12/15/39 woer | .| 09/15/2019. | Redemption  100.0000... 0 0 0 01/15/2031 | 1FE...........
00908P AB 3 |AIR CANADA 2017-1A  3.550% 01/15/30.......cc0cvvvrreverncns A|07/15/2019. | Redemption  100.0000... 0 0 0 01/15/2030 | 1FE...........
009090 AA 9 |AIR CANADA 2015-1A 3.600% 03/15/27... . |A]09/15/2019. | Redemption ~ 100.0000... | ...oovveervrrvermmnrrans | v 144,747 | L A4ATAT |, 146,436 | ............. 146,184 . 03/15/2027 | 1FE...........
009090 AB 7 |AIR CANADA 2015-1B 3.875% 03/15/23... . | A]09/15/2019. | Redemption  100.0000... | ..38,434 38,434 | ... 38,434 38434 | 0 | (V18 O 0 .. 1,489 |03/15/2023 | 1FE...........
013716 AQ 8 |RIO TINTO ALCAN INC DEBENTURES 7.250%... . .. 07/30/2019. | RGA Transfer Program....... i 13,777,000 |..... 10,000,000 |..... 13,031,050 | ........ 11,857,337 | o0 | (63,841 | o0 | (63,841 | 0 | 11,793,496 ...1,983,504 |...1,983,504 | ....634,375 | 03/15/2031 | 1FE...........
559222 AQ 7 |MAGNA INTERNATIONAL INC 3.625% 06/15/2... ... |A] 07/30/2019. | RGA Transfer Program....... [ ....ccoceeververrerns | e 8,341,120 | ...... 8,000,000 | ...... 8,149,300 | .......... 8,090,626 | ...cccovvreren0 | eririne(9,296) | o0 | iiiieind(9,296) | v | 8,081,330 | oovvvreen0 [ e 259,790 |...... 259,790 | ....181,250 |06/15/2024 [ 1FE...........
884903 BV 6 | THOMSON REUTERS CORP 3.350% 05/15/26............... A| 07/30/2019. | RGA Transfer Program....... | .....ccccvueevrmmreries | vovnee 2,018,060 | ..... 2,000,000 | ...... 1,991,400 | ..........1,993,391 | ..oooviiciin0 | cieeiennB0 | 0 | 60 | 0| 1,993,852 | o0 | 24,208 | ... 24,208 | ...... 47,458 | 05/15/2026 | 2FE...........
89352H AW 9 | TRANS-CANADA PIPELINES 4.250% 05/15/28 07/30/2019. | RGA Transfer Program....... | ....coceevevverreens | e 7,560,700 | ...... 7,000,000 | ..... 6,897,310 | ..........6,899,502 | ....ccccocren0 | 1eeiein 5,067 | ovirivirirenn0 | e 5,067 | 0 | 6,904,569 | .....ccc.e.0 | oo 656,131 |...... 656,131 | ....210,729 | 05/15/2028 | 2FE...........
98462Y AB 6 | YAMANA GOLD INC 4.950% 07/15/24, 08/12/2019. | Redemption ~ 109.1970... | ...covvvverevrrermrrrrans | o 6,005,835 | ...... 5,500,000 | ...... 5,548,173 | .......5,530,089 | ..cccocvvenins0 | ceieiri(3,096) | o0 | eiiiiecin(3,096) | a0 | 5,526,973 | oo | e 478,862 |...... 478,862 | ....292,669 |07/15/2024 | 2FE...........
00774M AA 3 |AERCAP IRELAND CAP/GLOBA 3.500% 05/26/... 07/30/2019. | RGA Transfer Program....... 3,052,380 | ...... 3,000,000 2,990,280 2,994,572 | ....cocc.nl0 | ........57,808 | ....... 57,808 | ... 71,167 | 05/26/2022 | 2FE...........
00802# AA 4 |AEROSTAR AIRPORT HLDG LLC 5.750% 03/22. .... | C|09/22/2019. | Redemption  100.0000... 226,211 | 26,211 ..26,211 26,211 | 0 | 0 | 0 [ 1,507 | 03/22/2035 | 3FE...........
D 034863 AR 1 |ANGLO AMERICAN CAPITAL 144A 4.750% 04/.............. D| 07/30/2019. | RGA Transfer Program....... | ....coeeeeenerrerens | vorens 4,241,160 | ...... 4,000,000 | ...... 4,000,000 | ..........4,000,000 | ...cooorreien0 | v [0 | 0 | 0| 4,000,000 | .....ccce.....0 | ......241,160 |..... 241,160 153,056 | 04/10/2027 | 2FE...........
m 034863 AT 7 |ANGLO AMERICAN CAPITAL 144A 4.000% 091... . | D] 07/30/2019. | RGA Transfer Program....... | .cc..couceereevvrmeenns | covene 2,020,860 | ...... 2,000,000 | ...... 1,999,180 | ... 1,999,270 | o0 | ot |0 | i | 0| 1,999,311 | w0 | 21,549 | L 21,549 | ... 70,889 |09/11/2027 | 2FE...........
)| 046353 AN 8 |ASTRAZENECAPLC 3.125% 06/12/27 ... | D] 07/30/2019. | RGA Transfer Program....... | c..oceeveeneeernevinens | vovene 2,040,920 | ...... 2,000,000 | ...... 1,989,800 | .........1,991,183 | o0 | o830 | o0 | e 830 | 0 | 1,991,713 ,207 | e 49,207 | ...... 39,583 | 06/12/2027 | 2FE...........
_U'l 052113 AB 3 |AUSGRID FINANCE PTY LTD 144A 4.350% 08............... D| 07/30/2019. | RGA Transfer Program....... 3,202,350 | ...... 3,000,000 2,997,210 2,997,330 | o0 [ 205,020 |...... 205,020 | ....130,138 |08/01/2028 | 2FE...........
== 05330K AA 3 |AUTO METRO PUERTO RICO AUTOPISTAS LLC 14....... C| 09/30/2019. | Redemption  100.0000... 31,500 | oo 31,500 ..31,500 31,500 | 0 [ (V18 O 0| e 1,595 | 06/30/2035 | 2FE...........
€O 055304 A@ 9 |BBAAVIATION PLC SERIES B 5.810% 05/18.................. D| 09/18/2019. | Redemption ~ 100.0000... | ....ccovwvvmrrermrrerirs | o 5,000,000 | ... 5,000,000 | ...... 5,000,000 | ..........5,000,000 | ..cccocrieins0 | a0 [0 0 | 0 | 5,000,000 | .coovvrenne. (1 I (V1 O 0 |...528,468 | 05/18/2021|3......ccocvvnc.
05530H B@ 8 |BBA AVIATION PLC SR UNSEC NOTES SERIES B .. | D| 09/18/2019. | Redemption ~ 100.0000... | ....ccorvremrrrmerirmres | wore 5,000,000 | ...... 5,000,000 | ...... 5,000,000 | .........5,000,000 | ..ccovvrirerns0 | o0 | o0 |0 | 0| 5,000,000 ...606,524 | 12/17/2024
05530Q AF 7 |BRITISH AMER TOBACCO INTL FIN 144A 3.2.... ... | D[ 07/30/2019. | RGA Transfer Program....... | .coccoeveveevererins | vvvne 3,052,200 | ...... 3,000,000 | ...... 2,971,920 | .........2,989,295 | ..o | il 1714 | 0 | el 714 | 0 | 2,991,010 | o0 | 61,190 | .....61,190 | ... 63,104 | 06/07/2022
055451 AR 9 |BHP FINANCE USA BHP BILLITON FIN USALTD .. | D|07/30/2019. | RGA Transfer Program....... | cc.cocereeenereeneennens | vevene 3,871,805 | ...... 3,500,000 | ...... 3,110,065 | ..........3,148,553 | ..ccocvviren0 | 003,535 | o0 | 3,635 | 0| 3,152,088 | ..cooooereen0 [ 719,717 [LLLT19,71T | 62,563 | 02/24/2042
06849U AC 9 [BARRICK AUSTRALIA FINANCE 4.950% 01/15 .. |D]07/15/2019. | Call  101.2599......cccvvures | worerrerrrrirerrvniirirens | s 3,037,796 | ...... 3,000,000 | ...... 2,978,692 | .........2,997,270 | .coovvvreenen0 | 1,397 |0 | el 1,397 | 0 | 2,998,667 186,296 | 01/15/2020
12479L  AA 8 |CAI2012-1AA2012-1AA 3.470% 10/25/2.....cccnvvererernec. D | 09/25/2019. | PaydOown........vvvrerereernnens [ eorreerneriineinerineeins | e 75,000 | ..ooonee. 75,000 | ..cooonee. 74,984 | oo 74993 | 0 | T 0 | e | 0 | s 75,000 | coovverrennd (1 I (V18 IO 0. 1,735 | 10/25/2027
12622N  AB 8 |CNPC HK OVERSEAS CAPITAL 144A 4.500% O.. 07/30/2019. | RGA Transfer Program....... | co..ceeeveernerinens | ovens 5,151,150 | ...... 5,000,000 | ..... 4,885,850 | .........4,968,516 | ..ccoooveen0 | 7,492 | o0 | i 7,492 | 0| 4,976,008 | .......ccoe..0 | e 175142 |...... 175,142 170,000 | 04/28/2021
12626P AM 5 |CRH AMERICA INC 144A 3.875% 05/18/25 07/30/2019. | RGA Transfer Program....... | ....cooeeevevnerneens | e 3,659,285 | ...... 3,500,000 | ..... 3,495,695 | .......3,497,067 | o0 | ciiirnnn237 | o0 | 237 | 0| 3,497,304 | ..o [ s 161,981 |...... 161,981 | ...... 94,938 | 05/18/2025
12805P AJ 5 |CAL FUNDING LTD 2018-2A A 4.340% 09/25. 09/25/2019. | Paydown..........c.cocvevernreres 0 2,532 | 09/25/2043
191241 AD 0 |COCA-COLA FEMSA SAB CV 4.625% 02/15/20... 07/30/2019. | RGA Transfer Program....... ...177,292 | 02/15/2020
191241 AE 8 [COCA-COLA FEMSA SABCV 3.875% 11/26/23.............. D | 07/30/2019. | RGA Transfer Program....... ....105,056 | 11/26/2023
200447 A* 1 |COMISION FEDERAL DE ELECTRICID SENIOR NO. D| 09/29/2019. | Redemption ~ 100.0000... . rerernee850,000 | voirerernid50,000 | iiiiiienn0 | 0 | 0 | 0 | 0| 850,000 | 0 | 0 | 0 | 19,755 | 09/29/2036
21987B AW 8 |CODELCO INC 144A 3.625% 08/01/27......ccoovvvrvrvrrnrirnns D | 07/30/2019. | RGA Transfer Program....... | .ccceeveveernererins | vvvne 3,110,130 | ......3,000,000 | ...... 3,008,610 108,448 | 08/01/2027
225401 AF 5 |CREDIT SUISSE GROUP-SPON ADR 144A 3.86 .. | D|07/30/2019. | RGA Transfer Program....... | ...coceveeeneenneennens | vevens 2,065,760 | ...... 2,000,000 | ...... 2,000,000 | .........2,000,000 | ..ocoivrrirenns0 | o0 | o0 | 0 | 0| 2,000,000 | .....ccc.....0 | ........65,760 | .......65,760 | ...... 81,249 | 01/12/2029
25156P AR 4 |DEUTSCHE TELEKOM INTL FINANCE 144A 4.8..... ...| D] 07/30/2019. | RGA Transfer Program....... | .co.oeveerevvrnnrens | v 5,584,100 | ...... 5,000,000 | ...... 4,729,300 | .........4,759,978 | ................ (V1 I 3120 | o 0 [ 3120 | iiieennl0 | 4,763,099 ....219,375 | 03/06/2042
268317 AD 6 |ELECTRICITE DE FRANCE 144A 4.600% 01/2.... ...|D| 07/30/2019. | RGA Transfer Program....... | ...cccooceeeeemerneens | e 5,054,150 | ...... 5,000,000 | ......5,142,690 | ..........5,019,002 | ....ccccoceeen.0 | ceeie(10,163) | oviricriren0 | ciiieenc(10,163) | o0 | e 5,008,839 ...231,917 | 01/27/2020
26835P AC 4 |EDP FINANCE BV 144A 4.900% 10/01/19 D | 07/30/2019. | RGA Transfer Program.... . 523,010 | ......6,500,000 ,494,582 28,428 ....264,532 | 10/01/2019
35177P AL 1 |FRANCE TELECOM 9.000% 03/01/31 ...| D[ 07/30/2019. | RGA Transfer Program....... | ceccceeeeeeeeeeseeans | oveens 7,657,850 | ...... 5,000,000 | ......5,426,950 | ..........5,234,265 | .....ccccccee.0 | c0reeein(6,580) | ovvvrvcriren0 | eiiiiiencn(6,580) | o0 | e 5,227,685 ...2,430,165 ...411,250 | 03/01/2031
377373 AD 7 |GLAXOSMITHKLINE CAPITAL 2.850% 05/08/2.... .. | D[ 07/30/2019. | RGA Transfer Program....... 4,062,040 | ...... 4,000,000 | ......3,984,230 | .........3,994,202 | ....ccccocevn0 | 958 | o0 | 958 | 0 | 3,995,161 | 0 66,879 | LLL66,879 | .. 82,967 | 05/08/2022
379520 AD 5 |SEACO CONTAINER 2014-1A A1 3.190% 07/ .. | D] 09/17/2019. | Paydown ..62,500 | ....oo.c.. 62,500 0 1 0 | e 0 | 62,492 | 0 | 8 | 8 [ 1,329 | 07/17/2029
45074G AB 6 |IBERDROLA FIN IRELAND 144A 5.000% 09/1 o | D] 09/11/2019. | VAHOUS......coourerrercrirrernees [ coveernerinirinerienin | e 4,500,000 | ...... 4,500,000 | ......4,556,705 | .........4,508,328 | ................ 0| s (8,328) | covvrrernens 0 ....225,000 | 09/11/2019
45605P AM 0 |INDUSTRIAL DPR FUNDING LTD 2016-1A3 5.... ..| D] 07/15/2019. | Redemption  100.0000... 149,000 0 0 0 | o0 | o0 | 149,000 | 0 | 0 | 0| 69,338 | 04/15/2026
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46359C AA 1 |ENGENCAP ABS TRUST PAYMENT TR 2016-1A.............. D | 09/20/2019. | PaydOwn........ccvuevirerernrins [ eoreeisrirnerineieniis | covneenad 605,201 | ......... 605,201 | ......... 603,924 | ........... 604,450 | ..coovvvernen 0 | oo 751 | oo (V1 751 | oo (01 IO 605,201 | ..overrrrnn (1 I (V1 O 0. 14,214 | 12/21/2026
49245P AA 4 |KERRY GROUP FIN SERVICES 144A 3.200% O.. . 07/30/2019. | RGA Transfer Program....... | ....cooceevevverreeens | e 3,031,380 | ...... 3,000,000 | ...... 2,776,800 | ..........2,890,475 | ..ccocociren0 | 013,667 | o0 [ 13,667 | 0 | 2,904,142 | .ooveeenl0 | e 127,238 |...... 127,238 | ...... 77,600 | 04/09/2023
51817T AB 8 |LATAM AIRLINES 2015-1 A 4.200% 11/15/2 .| D[ 07/30/2019. | RGA Transfer Program....... | ....c.cooceermeeerneens | e 2,459,975 | ..... 2,435,137 | ...... 2,428,602 | .........2,429,599 | ..ccoocien0 | 298 | 0 | 298 | 0] 102,429,897 | 0 | 30,078 | ....... 30,078 | ...... 72,445 | 11/15/2027
51817T AB 8 |LATAMAIRLINES 2015-1 A 4.200% 11/15/2.......cccovureneee D| 08/15/2019. | Redemption ~ 100.0000... [ ....ccvvremrrererirerers | crvrerinns 31,028 | .......c... 31,028 28,088 | .cooreeerrni28,531 | o0 | 143 | 0 | 143 | 0 | 28,675 | coovvvecrennd (VI 2,353 | v 2,353 | v 977 | 11/15/2027
59284M AC 8 |MEXICO CITY ARPT TRUST 144A 3.875% 04/. ... | D] 07/30/2019. | RGA Transfer Program....... | ccc..coeeeeermeevrmnenns | covens 6,754,300 | ...... 7,000,000 | ...... 6,969,790 | ........8,973,157 | o0 | 1,389 [0 | 1,389 | 0 | 6,974,547 | ool [ (220,247) | ....(220,247) | ....203,438 | 04/30/2028
65557C AN 3 |NORDEA BANK AB 144A 6.125% Perpet. .. | D| 07/30/2019. | RGA Transfer Program....... | ....ccoceevevverrerns | v 1,032,500 | ...... 1,000,000 | ...... 1,000,000 | ..........1,000,000 | .c.ovvrvvreenc0 | v [0 | i | 0 | 1,000,000 | .....ccoceee.0 |........32,500 | .......32,500 | ...... 52,233 | 01/01/9999
68620Y AA 0 |ORIGIN ENERGY FINANCE 144A 5.450% 10/1.... .. | D] 07/30/2019. | RGA Transfer Program....... | .....cccooueeermeriries | vovnec 4,213,360 | ...... 4,000,000 | ...... 3,987,800 | ........3,995,920 | ..ooovivienn0 | o794 |0 | il 794 | 0 | 3,996,715 173,189 | 10/14/2021
705011 AA 2 |PEARSON FUNDING FOUR PLC 144A 3.750% 0 .| D| 07/30/2019. | RGA Transfer Program....... | ....ccoceeerverreeens | e 3,050,610 | ...... 3,000,000 | ...... 2,994,060 20 ] 2,998,124 | .....occ.....0 | ........52,486 | .......52,486 | ...... 81,875 | 05/08/2022
71654Q AW 2 |PETROLEOS MEXICANOS 6.000% 03/05/20................... D| 07/30/2019. | RGA Transfer Program....... | ....cccocvomrermrrnnins | o 3,045,000 | ...... 3,000,000 | ...... 2,965,636 | ........ 2,994,610 | o0 | 002587 | 0 | 2587 | 0| o 2,997,197 ....162,500 | 03/05/2020
71654Q AX 0 |PETROLEOS MEXICANOS 5.500% 01/21/21... ... | D[ 07/30/2019. | RGA Transfer Program....... | cec..eeeeeeeeeneenns | vvees 3,067,200 | ...... 3,000,000 | ..... 3,060,000 | .........3,047,971 | cccovviiren0 | rie(13,055) | 0 | cieieenc(13,055) | o0 | e 3,034,916 ...169,125 | 01/21/2021
71654Q CB 6 |PETROLEOS MEXICANOS 6.875% 08/04/26... ... | D|07/30/2019. | RGA Transfer Program....... | ccc..coeeeeermeevermmenins | covens 4,555,035 | ...... 4,500,000 | ...... 4713750 | o0 | 0 | eiid(6,501) | o0 | iena(6,501) | 0| 4,707,249 ...151,250 | 08/04/2026
731011 AR 3 |REPUBLIC OF POLAND 6.375% 07/15/19 o« [ D[ 07/15/2019. [ MAUIY......coovverrererirererens | e | s 5,500,000 | ...... 5,500,000 | ..... 5,632,500 | .........5,509,328 | .....cccocrens0 | c0ririnn(9,328) | o0 | eiienn(9,328) | 0 | 5,500,000 ....350,625 | 07/15/2019
78413H AA 7 |SES SA 144A 3.600% 04/04/23 . | D] 07/30/2019. | RGA Transfer Program....... | .cc.coueeeereeevrmeenns | cevene 1,008,970 | ...... 1,000,000 | ......... 995,180 | .o0veeer997,735 | o0 | 286 | 0 | 286 | 0 [ 998,021 | .0 {10,949 | 110,949 | ... 29,600 |04/04/2023
D 784309 AA 4 |S-JETS Limited 2017-1 A 3.967% 08/15/4........cccevvvrerennee D | 09/15/2019. | PAYOWN.......courvrrcrirrerieins [ eorerirneereeinernnenins | eorveenned 414,168 | ......... 414,168 | ......... 414167 | o 814164 | 0 [ D |0 | B | 0 | 414168 | ..ooooveenn0 | 0 |0 [ 11,865 | 08/15/2042
m 78440P AC 2 |SKTELECOM 144A 6.625% 07/20/27 . | D| 07/30/2019. | RGA Transfer Program....... OO 6,263,100 | ...... 5,000,000 | ...... 4,940,050 | ..........4,964,687 | .....cceceec.0 | 11,810 | i | 1,810 | 0 | s 4,966,497 ...340,451 | 07/20/2027
) 804137 AB 5 |SAUDIINTERNATIONAL BOND 3.250% 10/26!... .| D| 07/30/2019. | RGA Transfer Program....... . 10,293,000 |..... 10,000,000 | ...... 9,867,900 | .........9,893,081 | .cccvvviren0 | 16,948 | o0 | 6,948 | 0| 9,900,029 ....247,361 | 10/26/2026
_U'l 806854 AB 1 |SCHLUMBERGER INVESTMENT 144A 3.300% 09......... 07/30/2019. | RGA Transfer Program....... | .....ccvueevrmervnees | o 3,048,330 | ...... 3,000,000 | ..... 3,056,880 | ..........3,016,805 | ..cccvcvevrins0 | ceieer(3,808) | covvvivicnnnc0 | eiiiieein(3,808) | a0 | 3,013,000 | .......coe....l0 |........35,330 | .......35,330 | ...... 86,900 | 09/14/2021
N 80687P AA 4 |SCHNIEIDER ELECTRIC SA 144A 2.950% 09................ D| 07/30/2019. | RGA Transfer Program...... | ....ccoeeeeeemerreeens | o 3,560,515 | ...... 3,500,000 | ..... 3,503,551 20| 3,501,299 | ..coccceeer0 | .......59,216 | .......59,216 | ...... 86,902 | 09/27/2022
© 81180W AV 3 |SEAGATE HDD CAYMAN 4.250% 03/01/22......ooc... D| 07/30/2019. | RGA Transfer Program....... | ....ccooceerrvrmrireins | v 5,114,950 | ...... 5,000,000 | ...... 4,975,930 | .........4,980,132 | ..cocoevrernn0 | 13,400 | 0 | 3,400 | i 0| et 4,983,532 194,201 | 03/01/2022
82481L AD 1 |SHIRE ACQINV IRELAND DA 3.200% 09/23/ ...| D[ 07/30/2019. | RGA Transfer Program....... | cocc.eeeeeeeeeneenns | ovvens 3,042,330 | ...... 3,000,000 | ..... 2,996,430 | .0o0ern2,997,146 | o0 | 189 | 0 | 189 | 0| 2,997,335 | .ooveenn0 | 44,995 | L..44,995 | ... 81,867 | 09/23/2026
857004 AC 9 |STATE GRID OVERSEAS INVESTMENT 144A 4. ...|C| 07/30/2019. | RGA Transfer Program....... | .....coeeeverevrverines | evene 7,964,625 | ...... 7,500,000 | ...... 7,430,450 | ... 7,459,210 | .o | 3971 |0 | 3971 | 0 | 7,463,181 .226,016 | 05/07/2024
865622 AZ 7 |SUMITOMO MITSUI BANKING 3.000% 01/18/2... ... | D] 07/30/2019. | RGA Transfer Program....... | c..ooceeeeeneeenneeinens | vevens 3,047,730 | ...... 3,000,000 | ...... 2,993,500 | .0o0erri2,997,131 | o0 | 389 | 0 | 389 | 0| 2,997,520 | ..o | .....r50,210 | .......50,210 | ...... 93,000 | 01/18/2023
87124V AE 9 |SYDNEY AIRPORT FINANCE 144A 3.375% 04/... . | D[ 07/30/2019. | RGA Transfer Program....... | .cocoeveerervrerrnns | v 2,032,660 | ...... 2,000,000 | ...... 1,981,560 W0 1,988,627 | ...cccovvenrn0 | ... 44,033 | ......44,033 | ...... 50,625 | 04/30/2025
87124V AF 6 | SYDNEY AIRPORT FINANCE 144A 3.625% 04l.............. D| 07/30/2019. | RGA Transfer Program....... | ....ccooeeeeeeenerreeens | o 2,052,900 | ...... 2,000,000 | ...... 1,999,000 | .........1,999,234 | o0 | i3 |0 | 53 | 0 | e 1,999,287 | ....ocoeeee0 | ........53,613 | .......53,613 | ...... 54,778 | 04/28/2026
89382P AA 3 | TRANSOCEAN PONTUS LTD 144A 6.125% 08/0. .. |D|08/01/2019. | Redemption ~ 100.0000... .55,000 | ...........55,000 | .......55,206 | ..coeoeeen85,194 | L0 | (A7) | il | e (I7) | iieninl0 | el 5877 | O | el (177) |l (A77) | 3,472 | 08/01/2025
89989F AA 2 |TURBINE ENGINE SEC LTD 2013-1A A 5.125. ... | €| 09/15/2019. | Paydown . LT1424 | T1424 | 70,263 | e 70,637 | 0| i 78T | 0 | e 78T | 0 | i 71,424 | 0| 0 | 0 | 2,428 | 12/13/2048
90261X GD 8 |UBSAG STAMFORD CT 4.875% 08/04/20. .. | D|07/30/2019. | RGA Transfer Program....... | ccoccoveververnerenins | vovee 1,539,555 | ...... 1,500,000 | ......1,669,215 | ........1,543,942 | .......c.......0 | oo s(15,720) | covvvvrcnlO | e (15,720) | wovcecnl0 | 11,628,222 | 0 [ 11.333 333 | e 72,313 | 08/04/2020
92857TW AB 6 |VODAFONE GROUP PLC 6.250% 11/30/32 ... | C|07/30/2019. | RGA Transfer Program....... | ceccoeeeeeeeeeeneeans | oveens 6,185,000 | ...... 5,000,000 | ......5,557,600 | ..........5,370,368 | .....ccccc...0 | «eee(10,480) | ovvrvcrirenn0 | ciiienc(10,480) | o0 | e 5,359,888 | ...ccovoveen 0 [ e 825,112 |...... 825,112 | ....208,333 | 11/30/2032
928670 AB 4 |VOLKSWAGEN INTL FIN NV 144A 4.000% 08/ ... | D] 07/30/2019. | RGA Transfer Program....... | .co.ocveerevvrnnrens | v 3,047,700 | ...... 3,000,000 | .....2,979,330 | .......2,995,779 | ccovvvveernin0 | i 1,480 | 0 | 1,480 | 0 | 2,997,259 50,441 | ....... 50,441 | ....116,000 |08/12/2020
G7333# AD 4 |RPC GROUPPLC 4.810% 12/15/21. D| 08/02/2019. | Redemption ~ 100.0000... ....263,037 | 12/15/2021
P7077@ AF 1 |NASSAU AIRPORT DEVELOPMENT CO 7.000% 1......... | D| 09/30/2019. | Redemption ~ 100.0000... | .....ccoersrrerrmrrrirs | wrveenennn70,000 | ...........70,000 | ...........70,000 | .oviriereen 70,000 | vovvvvviivrnn [ v i 0 |0 | 070,000 | il | 0 [ viiennl0 |, 3,675 | 11/30/2033
Q0458 AF 6 |AQUASURE PTY LTD SERIES 2018A 4.320% 0......cc....c. D] 07/12/2019. | Redemption  100.0000... 26,140 | 26,140 | 26,140 | s 0 0 0 0 0 | o0 [ 26,140 | 0 [ 0 [0 [ 555 | 01/12/2034
3899999, Total - Bonds - Industrial and MiSCEllaNEOUS............ceuiiriiriiririiininiiniesisseiens ... | 1,610,489,240 |1,478,543,079 |1,509,518,172 |....1,431,150,392 | ......... 2,112 ...(902,978) | ......041 | ........ (901,807) | .. ....1,496,448 421 113,826,520 {113,826,520 |52,958,605 XXX
8399997. Total - Bonds - Part4.......cccoooneiniinniinneinniins .... | 1,823,008,110 |1,678,893,375 | 1,709,298,687 |....1,630,780,249 | ........ 2,112 | (1,011,241 [ ... 041 | ...... (1,010,070) | .. ....1,695,972,983 126,820,827 126,820,827 |59,912,478 XXX
8399999, Total - BONdS.......ccviiiiiiiiieicii s .11,823,008,110 [1,678,893,375 |1,709,298,687 |....1,630,780,249 | ......... 2,112 | .(1,011,241) ] .......941 [...... (1,010,070) | .. ....1,695,972,983 126,820,827 126,820,827 159,912,478 XXX
Preferred Stocks - Industrial and Miscellaneous
060505 EG 5 |BANK OF AMERICA CORP SERIES V PREFERRED....... . | 07/08/2019. | Goldman Sachs & Co......... ...3,000,000.000 | ...... 3,003,750 | ...............0.00 | ...... 3,000,000 0 0 (V0 EUPUORPUOPOPON | B SOOI 4 I OO 3,000,000 | ..coooevree0 [ 3,750 | .. 3,750 | e 87,986 XXX |P2FEL.......
060505 EG 5 |BANK OF AMERICA CORP SERIES V PREFERRED....... . | 08/02/2019. | Redemption  100.0000... |...2,448,000.000 | ....... 2,448,000 | ...............0.00 | ..... 2,460,240 0 0 0 [ o0 [ o0 | 2,460,240 | ...cccoeeenl0 | ..n(12,240) | ......(12,240) | ... 18,134 XXX |P2FEL.......
55261F 70 8 |M&T BANK CORPORATION PFD SER C 5%......ccocureiennns [ .. 08/30/2019. | Redemption  1000.0000.. | ......... 4,000.000 | ...... 4,000,000 | ..............0.00 | ...... 4,000,000 0 0 (0I5 OO oI SO o I (PO 4,000,000 ....201,875 XXX |P2FEL.......
8499999, Total - Preferred Stocks - Industrial and Miscellaneous. . 451,750 R 460,240 0 0 0 ,460,240 ....307,995 XXX XXX
8999997. Total - Preferred SIOCKS = Pa 4. s stesssssssss sttt st snnenninnes | renens 9,451,750 | XXX | ... 9,460,240 0 0 0 e | 0 | 9,460,240 ....307,995 XXX XXX
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Current Year's Total Interest / and Admini-
r Unrealized Year's  |Other-Than- Foreign Foreign Stock Stated strative
ei Prior Year Valuation | (Amortizatio | Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized | Total Gain | Dividends | Contractual| Symbol/
g| Disposal Number of Book/Adjusted Increase n)/ Impairment | inB./A.C.V. | Changein | Carrying Value at| Gain (Loss)| Gain (Loss) | (Loss)on | Received | Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion | Recognized| (11+12-13) BJA.CV. Disposal Date | on Disposal | on Disposal | Disposal |During Year| Date | Indicator (a)
8999999. Total - Preferred SOCKS. ... ... st | snieas 9,451,750 XXX [ 9,460,240 | .......... 7,000,000 0 0 0 (O [ 9,460,240 | .oooovvvnne. 0 | oo (8,490)] ........ (8,490) | ....307,995 XXX XXX
9899999. Total - Preferred and Common Stocks......... O 9,451,750 XXX 9,460,240 | .......... 7,000,000 0 0 0 0 | i | s 9,460,240 | ..o | (8,490)] ........ (8,490) | ....307,995 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks.. . . . 11,832,459,860 XXX 1,718,758,927 |...1,637,780,249 | ......... 2,112 | (1,011,241 | ........... 941 |...... (1,010,070) | .. ....1,705,433,223 126,812,337 126,812,337 (60,220,473 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

903D

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15] 16 17 18 19 20 21 22 23
Cumulative Total
Prior Year(s) Foreign Hedge
Strike Initial Cost | Current Year Exchang Adjustme Effectivene
Price, of Initial Cost of e Current ntto ssat
Description of Item(s) Number Rate of | Undiscounte| Undiscounted C Unrealized | Change Year's Carrying Credit Inception
Hedged, Used for | Schedule| Type(s) of Date of of Index | dPremium | Premium Current 0 Valuation in (Amortizatio | Value of Quality of | and at
Income Generation or | /Exhibit |  Risk(s) Exchange, Counterparty Trade | Maturity or| Contract|  Notional Received | (Received) | (Received) Year | Book/Adjusted | d Increase | B/AC.V n)/ Hedged | Potential | Referenc | Year-end
Description Replicated Identifier (a) or Central_Clearinghouse Date Expiration s Amount (Paid) Paid Paid Income | Carrying Value | e| Fair Value | (Decrease, . Accretion Items | Exposure| e Entity (b)
Purch i Options - Hedging Other - Call Options and Warrants
BARCLAYS CUSTOM 01/14/2020 Strike @ 160.382 BXIIG$003. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... 01/13/2017 {01/14/2020 ....6,329 | ..... 1,015,053 | 160.382... | ......48,722 | ....ccccoooeuuunc 0 0] s 167,514 | .| ........ 167,514 | ... 121,268 | .......... (0 IO 0 0 | 0 | e 0/0.....conn..
BARCLAYS CUSTOM 02/14/2020 Strike @ 160.0548 BXIGS004..............ocmrermrmmmrmrmmmmmmmmmrmrmnenenens Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... 02/15/2017 {02/14/2020 ....1,796 | ........ 287,394 | 160.0548. | ... 13,766 | .......ccccco.o. 0 SO0 48,023 48,023 | 34347 | L (1 IO 0 0 [ 0 |
BARCLAYS CUSTOM 1/14/2020 Strike @ 167.5568 BXIIG$033. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... 01/16/2019{01/14/2020| ....5,221 | ........ 874,861 | 167.5568. | ................0 23,130 0] 101,243 | .| ......... 101,243 | ... 78,112 | ... (0 IO 0 0 | 0 | e 0/0.....conn..
BARCLAYS CUSTOM 1/14/2021 Strike @ 175.9437 BXIGS015............ooeuereremmrmrmmmrmrmmmnmmmmmmnnmnenens Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... 01/12/2018 {01/14/2021 175.9437.| ....203,781 | ..ccovvrrncnc 0 0] s 307,392 | .| oo 307,392 | ...... 252,387 | .......... (0 IO 0 0 [ 0 | 0/0..cccnne
BARCLAYS CUSTOM 1/14/2021 Strike @ 175.9437 BXIGS016.............corerermmermmermrmmmmmmmmmmenmnnnenens Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... 02/05/2018 | 01/14/2021 175.9437.] .....52,046 | .......cccc.... 0 SO0 78,537 reeerennn 18,537 | ......64,483
BARCLAYS CUSTOM 1/14/2022 Strike @ 167.5568 BXIIGS034.............ccuerermmmrmrerermrmmmmmsmmmnmnmnenens Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital AC28XWWI3WIBK2824319...... 01/16/2019(01/14/2022 167.5568. | ...oovcvevenn0 | 257 | 0| s 11,213 e 11,213 | 6,957
BARCLAYS CUSTOM 10/11/2019 Strike @ 160.88 BXIIG$000. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capita AC28XWWI3WIBK2824319...... [10/14/2016|10/11/2019 160.88... 5,248 5,248 3919
BARCLAYS CUSTOM 10/11/2019 Strike @ 168.2026 BXIGS031..........ccorevererererererermmmmmmenmmmnenenens Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capita AC28XWWI3WIBK2824319...... 10/15/2018|10/11/2019] ....8,826 168.2026. | ......39,187 | .o [ o0 | s 166,117 | .. | .coveeee. 166,117 | ...... 141,234
BARCLAYS CUSTOM 10/14/2020 Strike @ 173.3773 BXIIGS012.......vcvcecccvveverrereesirierrrrresssss Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... 10/13/2017|10/14/2020 | ....4,657 | ........ 807,371 | 173.3773.] ......38,188 | ......c....... 0 0| 66,683 vrerern86,683 | .......54,544
BARCLAYS CUSTOM 10/14/2021 Strike @ 168.2026 BXIGS032............ccurerermrmrermmmmmmmmmmenmmmnenenens Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... 10/15/2018|10/14/2021 | ....4,288 | ........ 721,229 | 168.2026. | .......33,402 | ....ccoovvvecnncn 0 SO0 85,495 rer85,495 | ......58,583
BARCLAYS CUSTOM 11/13/2020 Strike @ 176.2006 BXIGS013.........ccoereverermmmmermrmmmmmmmmemmrmnenennns Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... 11/14/2017|11/13/2020 | ...6,497 | ..... 1,144,856 | 176.2006. | ......54,402 | ......cccccccoeen 0 SO0 | 78,960 v 18,960 | ........65,868
BARCLAYS CUSTOM 11/14/2019 Strike @ 157.6832 BXIGS001............ooerererermmermrmmmmmmmmemmmmnenennns Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... 11/14/2016 | 11/14/2019| ...5,154 | ........ 812,739 | 157.6832. | .......39,230 | ..coocvrrrrecnncnd 0 0] s 150,719 | .. | cooveeees 150,719 | ...... 104,453
BARCLAYS CUSTOM 12/13/2019 Strike @ 158.2445 BXIIGS002.........cccccccccccrrvrvesrcerverrrrresssss Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... 12/14/2016|12/13/2019| ....2,001 | ....... 330,934 | 158.2445. ] ......16,070 | ................. 0 0| 59,887 cierenn 59,887 | .. 41,784
BARCLAYS CUSTOM 12/14/2020 Strike @ 176.7431 BXIIG$014... .| Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital AC28XWWI3WIBK2824319...... 12/15/2017|12/14/2020 ..12,689 | ...... 2,242,718 | 176.7431. | .....106,043 .0 B I 150,159 | ...... 124,977
BARCLAYS CUSTOM 2/12/2021 Strike @ 168.0285 BXIIG$017. .| Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital AC28XWWI3WIBK2824319...... [02/14/201802/12/2021( 176,309 |...29,624,977 | 168.0285. | ..1,401,840 .0 .3,472,358 3,472,358 449,670
BARCLAYS CUSTOM 2/14/2020 Strike @ 170.5576 BXIIG$035. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capita AC28XWWI3WIBK2824319...... |02/14/2019|02/14/2020| ...7,891 | ..... 1,345,885 | 170.5576. | ..............0 .0 130,758 | .| . 130,758 | .......94,932
BARCLAYS CUSTOM 3/12/2021 Strike @ 169.6624 BXIIGS018.............cceerevermrmrermrmrmmmmmmmmmrmmmnenens Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... 03/14/2018|03/12/2021| 179,596 |...30,470,666 | 169.6624. | ..1,426,613 | .................. 0 0] ....3,302,086 | ..|...... 3,302,086 | ...2,358,065
BARCLAYS CUSTOM 3/13/2020 Strike @ 160.0319 BXIIG$005. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... [03/14/201703/13/2020 ...2,517 | ........ 402,848 | 160.0319. | ......19,529 | ...ooovvvrererencn 0 0| 67,299 v 87,299 | .......47 869
BARCLAYS CUSTOM 4/14/2020 Strike @ 163.3022 BXIIG$006. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... |04/13/2017 |04/14/2020 | ...7,309 | ..... 1,193,582 | 163.3022. | .....57,173 | .ccccoccovcrccnnd 0 0| 171,634 | .| . 171634 | ... 128,482
BARCLAYS CUSTOM 4/14/2021 Strike @ 169.8689 BXIIGS019.......ccvcvvsvccrcvvvrerressrssnerenrereesies Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... [04/13/2018|04/14/2021 | ..75,659 |...12,852,142 | 169.8689. | .....601,552 | ......ccccc....0 | cccccccc...0 | ......1,385,146 | ..|......1,385,146 | ...... 984,055
BARCLAYS CUSTOM 5/14/2020 Strike @ 166.4841 BXIIGS007........cccoovcccrcvvererressrssnevennerccsses Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... | 05/12/2017|05/14/2020 ....3,330 | ........ 554,357 | 166.4841. | ......26,498 52,966
BARCLAYS CUSTOM 5/14/2021 Strike @ 170.7436 BXIIG$020. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital AC28XWWI3WIBK2824319...... |05/15/2018 | 05/14/2021 | ..18,395 | ..... 3,140,799 | 170.7436. | ....153,229 | ....ccccc0 | 0 | .0 325,428 | .| ........325/428 | ... 231,724
BARCLAYS CUSTOM 6/12/2020 Strike @ 168.9675 BXIIG$008. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capita AC28XWWI3WIBK2824319...... |06/14/2017|06/12/2020 ....8,003 ,352,255 | 168.9675. 64,232 113,429
BARCLAYS CUSTOM 6/12/2020 Strike @ 178.9959 BXIIG$036. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capita AC28XWWI3WIBK2824319...... |06/14/2019|06/12/2020| ..15,148 | ..... 2,711,357 | 178.9959. .0 70,626
BARCLAYS CUSTOM 6/14/2021 Strike @ 172.2793 BXIIG$023 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... |06/15/2018|06/14/2021] ....4,930 | ........ 849,292 | 172.2793. | ...... 41,260 | ....cococecrcec 0 0| 81,777 oo BUTTT | .....58,770
BARCLAYS CUSTOM 7/14/2020 Strike @ 167.017 BXIIG$009. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... |07/14/12017|07/14/2020 ....3,843 | ........ 641,846 | 167.017...] ......30,560 | .......ccc.c..... 0 0| 76,358 cierenennn 16,358 | .......59,228
BARCLAYS CUSTOM 7/14/2020 Strike @ 180.8736 BXIIGH037.............ccccvevcverevevcvcrecivcrccirinnnnns Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... |07/16/2019|07/14/2020 | ..15,395 | ..... 2,784,536 | 180.8736. | ..............0 74,050 0| 126,394 | .| ..o 126,39 | .......52,344
BARCLAYS CUSTOM 7/14/2021 Strike @ 174.1576 BXIIG$025. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... |07/13/2018|07/14/2021| ..10,547 | ..... 1,836,783 | 174.1576. | ......85,383 | ... 0 0| 161,265 | .| ........ 161,265 | ...... 117,187
BARCLAYS CUSTOM 8/13/2021 Strike @ 172.9247 BXIIGS027.............ccccccvcccveveccverecivcrccininnns Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital AC28XWWI3WIBK2824319...... |08/15/2018|08/13/2021] ....1,905 ..329,456 | 172.9247. 30,641 22,297
BARCLAYS CUSTOM 8/13/2021 Strike @ 172.9247 BXIIG$026. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capita AC28XWWI3WIBK2824319...... [08/15/2018 08/13/2021 ....5,825 ,007,292 | 172.9247. .93,683
BARCLAYS CUSTOM 8/14/2020 Strike @ 166.3356 BXIIGS010.............cccccevevcreveccvereccvcrccirinennns Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capita AC28XWWI3WIBK2824319...... |08/14/2017|08/14/2020 ....2,470 .410,886 | 166.3356. .50,690 38,682
BARCLAYS CUSTOM 8/14/2020 Strike @ 181.3586 BXIIG$038. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... |08/14/2019|08/14/2020 | ..15,229 | ..... 2,761,903 | 181.3586. | ..............0 | ........74,013 0| 122,569 | .| .o 122,569 | .......48,556
BARCLAYS CUSTOM 9/14/2020 Strike @ 168.6971 BXIIGH011...........ccccvevcccvcveccvcrccivcrccrininnns Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... |09/14/2017 |09/14/2020 | ..10,925 | ..... 1,843,018 | 168.6971. ] ......87,728 | .................. 0 0| 200,628 |..|......... 200,628 | ...... 156,822
BARCLAYS CUSTOM 9/14/2020 Strike @ 184.7776 BXIIG$039. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... |09/16/2019|09/14/2020 | ..17,705 | ..... 3271474 | 184.7776. | ...........0 | ........87,285 0| 108,094 | .| ........ 108,094 | .......20,809
BARCLAYS CUSTOM 9/14/2021 Strike @ 173.2475 BXIIG$030. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... |09/18/2018|09/14/2021 | ..11,593 | .... 2,008,498 | 173.2475. | ......93,581 | .....ooovvvrecerc 0 0| 184,915 | .| ..o 184,915 | ..... 134,177
RUSSELL 2000 1/14/2020 Strike @ 1432.814 4642L.$100. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... [01/14/2019{01/14/2020] ....3,800 | .... 5444564 | 1433........ | .0 | e 284,500 0| 400,336 |..|........ 400,336 | ...... 115,836
RUSSELL 2000 1/14/2020 Strike @ 1432.814 4642L.5099. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... [01/14/2019{01/14/2020 ...5,302 | ..... 7,597,396 396,827 | ..cccceeel0 | ovienen 558,633 |..|........ 558,633 | ... 161,806
RUSSELL 2000 10/11/2019 Strike @ 1546.679 4642L.5095. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... [10/12/2018|10/11/2019 ,284,424 0 0 (3,084)
RUSSELL 2000 10/11/2019 Strike @ 1546.679 4642L.5096 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... [10/12/2018{10/11/2019] ...4,122 | ..... 6,374,668 | 1547........ ...330,995 | ..ooovvvrivrennnn0 [ 0 | i (U O PR 0. (15,309)
RUSSELL 2000 11/14/2019 Strike @ 1502.505 4642L.8097 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... | 11/14/2018|11/14/2019 ...5,421 | .... 8,144,959 | 1503........ | ....433,679 | ...oooovvverernr 0 0| 104,111 || e 104,111 | .......44,367
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Cumulative Total
Prior Year(s) Foreign Hedge
Strike Initial Cost | Current Year Exchang Adjustme Effectivene
Price, of Initial Cost of e Current ntto ssat
Description of Item(s) Number Rate of | Undiscounte| Undiscounted C Unrealized | Change Year's Carrying Credit Inception
Hedged, Used for | Schedule| Type(s) of Date of of Index | dPremium | Premium Current 0 Valuation in (Amortizatio | Value of Quality of | and at
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Description Replicated Identifier (a) or Central_Clearinghouse Date Expiration s Amount (Paid) Paid Paid Income | Carrying Value | e| Fair Value | (Decrease, . Accretion Items | Exposure| e Entity (b)
RUSSELL 2000 12/13/2019 Strike @ 1410.813 4642L.8098 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBAO...... 12/14/2018|12/13/2019 ....4,8% | ..... 6,907,213 | 1411....... 394,633 | i 0 0] s 584,636 |..|......... 584,636 | ...... 373,738 | .......... 0 [ oo 0 0 [ (U I 0/0..cccene
RUSSELL 2000 2/14/2020 Strike @ 1545.097 4642L.$101 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBAO...... 02/14/2019(02/14/2020| ..19,615 |...30,306,614 | 1545........ 0] e 1,319,155 0] 259,318 | .| ......... 259,318 | ..(1,059,839) | ......... (0 IO 0 0 [ (U I 0/0..cccene
RUSSELL 2000 2/14/2020 Strike @ 1545.097 4642L.$102 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBAO...... 02/14/2019{02/14/2020 ....4,146 | ..... 6,406,173 | 1545........ w0 278,849 SO0 | 54,814 | .|.......54,814 | ...(224,034) | ......... (1 IO 0 0 [ (U I 0/0.....conn.
RUSSELL 2000 3/13/2020 Strike @ 1549.635 4642L.$103. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBAO...... 03/14/2019(03/13/2020| ..14,279 | ...22,127,502 | 1550........ 0 962,227 0] 222932 | .| .. 222,932 | ....(739,299) | .........d (0 IO 0 [ (U I 0/0.....conn..
RUSSELL 2000 3/13/2020 Strike @ 1549.635 4642L.$104. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBAO...... 03/14/2019{03/13/2020 | ....4,177 | ..... 6,472,268 | 1550........ 0 281,450 0] 65,207 |..|.........65,207 | ....(216,243) | ......... (0 IO 0 0 [ (U I 0/0.....cone..
RUSSELL 2000 4/14/2020 Strike @ 1584.8025 46425106 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Morgan Stanley............. 4PQUHN3JPFGFNF3BB653.... |04/12/2019]|04/14/2020 | ....8,247 |...13,069,835 | 1585........ w0 522,858 0] s 121,656 | .| ........ 121,656 | .....(401,202) | .......... (0 IO 0 SO [ [ IO 0/0.....conn..
RUSSELL 2000 4/14/2020 Strike @ 1584.8025 4642L.$105. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Morgan Stanley.... . 4PQUHN3JPFGFNF3BB653.... [04/12/2019|04/14/2020| ...5,716 |..... 9,059,048 ...(277,268) | .. 0/0....
RUSSELL 2000 5/14/2020 Strike @ 1543.059 4642L.$107. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... |05/14/2019|05/14/2020 ....3,548 474,326 (159,585) 0/0.
RUSSELL 2000 5/14/2020 Strike @ 1543.059 4642L.$108. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... 05/14/2019]05/14/2020| ....1,239 | ..... 1,911,187 ..(65,732) | .. 0/0....
RUSSELL 2000 6/12/2020 Strike @ 1522.499 4642L.$109 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... |06/14/2019{06/12/2020 ....6,028 | ... 9,177,274 | 1522........ w0 ] 419,900 0| 283517 | .| oo 283,517 | .....(136,383) 000............
RUSSELL 2000 7/14/2020 Strike @ 1569.999 4642L.$110. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBAO...... 07/12/2019{07/14/2020 ....5,176 | ..... 8,126,519 | 1570........ w0 467,935 0] s 147,038 | .| ........ 147,038 (320,898) 000
RUSSELL 2000 8/14/2020 Strike @ 1467.5221 4642L.$111 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Morgan Stanley............. 4PQUHN3JPFGFNF3BB653.... |08/14/2019|08/14/2020 | ....4,943 | ..... 7,253,536 | 1468........ w0 | 345,297 0] s 585,826 |..| ......... 585,826 | ... 240,528 000
RUSSELL 2000 9/14/2020 Strike @ 1578.138 4642L.$112 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... 09/13/2019]09/14/2020 ....6,285 | ... 9,918,471 | 1578........ w0 462,100 0] 253998 | .| ....... 253,998 | .....(208,102) 000............
S&P 500 1/14/2020 Strike @ 2582.61 7846L.$121 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBAO...... {01/14/2019{01/14/2020| ..10,863 | ...28,054,763 | 2583........ w0 ] 2,063,937 4,521,556 || ... 4,521,556 | ...2,457,619 00............
S&P 500 1/14/2020 Strike @ 2582.61 7846L.$122. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... [01/14/2019{01/14/2020 ....4,762 | ...12,298,389 905,194 1,982,118 | L 1,982,118 | ...1,076,925 000....
S&P 500 10/11/2019 Strike @ 2767.13 7846L.$115. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... {10/12/2018(10/11/2019 ....2,014 ,574,190 .409,119 425,489 25,489 .300,472 0/0.
S&P 500 10/11/2019 Strike @ 2767.13 7846L.$113. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... [10/12/2018|10/11/2019] ....6,397 |...17,700,390 .1,299,123 .....1,351,104 1,351,104 | ...... 954,123 00....
S&P 500 10/11/2019 Strike @ 2767.13 7846L.$114. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... 10/12/201810/11/2019) ...... 464 | ... 1,284,668 | 2767........ 94,288 | (VN PPN | RO 98,061 |..|...........98,061 | ........69,249 000............
S&P 500 11/14/2019 Strike @ 2701.58 7846L.$117. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... [11/14/2018(11/14/2019 ...8,945 | ...24,164,579 | 2702........ 21,810,548 | ..o 0 ..2,564,292 | .| ... 2,564,292 | ..1,742,389 000............
S&P 500 12/13/2019 Strike @ 2599.95 7846L.$119. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... {12/14/2018(12/13/2019 ...8,989 |...23,370,093 | 2600........ 1,869,010 | .o 0 3498714 | L] L 3,498,714 | ..2,219,143 00............
S&P 500 2/14/2020 Strike @ 2745.73 7846L.$124. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... |02/14/2019|02/14/2020| ..31,379 |...86,156,916 w0 ] 5,629,623 ...9,013,006 |..| ... 9,013,006 | ...3,383,383 00............
S&P 500 2/14/2020 Strike @ 2745.73 7846L.$125. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... |02/14/2019{02/14/2020| ...7,730 |...21,223,422 w0 | 1,386,770 22,220215 | | 2,220,215 | ...... 833,445 00............
S&P 500 3/13/2020 Strike @ 2808.48 7846L.$128. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... |03/14/2019{03/13/2020| ..10,703 | ...30,058,235 0 ... 1,875,903 22,654,868 | .. | ...... 2,654,868 | ...... 778,965 00....
S&P 500 3/13/2020 Strike @ 2808.48 7846L.$127. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... |03/14/2019{03/13/2020| ..38,687 |.108,651,132 0 6,780,803 ..9,596,519 9,596,519 815,716 0/0.
S&P 500 4/14/2020 Strike @ 2907.41 7846L.$130. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Morgan Stanley............ 4PQUHN3JPFGFNF3BB653.... |04/12/2019|04/14/2020| ..13,672 |...39,750,604 0 ... 2,351,613 ...3,451,016 | .| ... 3,451,016 | ...1,099,403 0/0....
S&P 500 4/14/2020 Strike @ 2907.41 784618131 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Morgan Stanley............. 4PQUHN3JPFGFNF3BB653.... |04/12/2019{04/14/2020| ..25,201 |...73,269,494 0] 4,334,564 ...6,012,662 | .| ... 6,012,662 | ...1,678,098 00............
S&P 500 5/14/2020 Strike @ 2834.41 7846L.$133. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... |05/14/2019|05/14/2020| ..10,567 |...29,952,316 w0 | e 1,946,900 2,656,791 || ... 2,656,791 | ...... 709,891 00............
S&P 500 5/14/2020 Strike @ 2834.41 7846L.$134. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... |05/14/2019|05/14/2020 ....4,371 |...12,389,546 w0 ] 805,305 ... 1,008,961 | .| ... 1,098,961 | ...... 293,656 00............
S&P 500 6/12/2020 Strike @ 2886.98 7846L.$136. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... |06/14/2019{06/12/2020| ..12,109 | ...34,957,055 w0 | 2,163,200 2,695,748 | .| ...... 2,695,748 | ...... 532,548 00............
S&P 500 7/14/2020 Strike @ 3013.77 7846L.$138. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... [07/12/2019{07/14/2020| ..10,003 |...30,145,747 0. 1,795,700 1,513,688 || . 1,513,688 | .....(282,012) | .. 00....
S&P 500 9/14/2020 Strike @ 3007.39 7846L.$143. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... [09/13/2019{09/14/2020 ....3,419 |...10,282,597 0 60,578 .594,664 94,664 65,914) 0/0.
S&P 500 9/14/2020 Strike @ 3007.39 7846L.$142. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... [09/13/2019{09/14/2020| ..12,898 |...38,789,797 0 ... 2,491,946 ....2,243,294 2,243,294 | .....(248,652) 000....
S&P 500 8/14/2020 Strike @ 2840.6 784618141 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Morgan Stanley............. 4PQUHN3JPFGFNF3BB653.... [08/14/2019(08/14/2020| ..13,044 | ...37,051,991 w0 | 2,529,438 13,385,370 | .| ... 3,385,370 | ...... 855931 | ......... (VN [ 0 0 [0 [ 00............
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$034 Tenor: 1826 days SD:12/06/2018 Interest
ED:12/06/2023 Macro Rate Hedge....... Exhibit 5. | Rate Goldman Sachs............. W22LROWP2IHZNBB6K528.... |12/06/2018|12/06/2023 ........... 0 |.261,000,000 | 2.75......... | ..9,450,000 | ... 0 .0 [ ...28/421,068 | ..|...28,421,068 |.17,070,555 | ......... (0 IO 0 0 [ 0 | 0/0..cccene
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$030 Tenor: 1826 days SD:12/06/2018 Interest
ED:12/06/2023 Macro Rate Hedge....... | Exhibit 5. | Rate Bank of America Mer..... EYKN6V0ZCB8VDIIULBAO...... [ 12/06/2018 [ 12/06/2023 | ... .245,000,000 .| -.9,300,000 ...26,591,626 |..|...26,591,626 | .15946,866 000....
SWAPTION 5Y IR UL 12/08/23 TO 12/08/33 SWPTN$032 Tenor: 1826 days SD:12/06/2018 Interest
ED:12/06/2023 Macro Rate Hedge....... Exhibit 5. | Rate BNP Paribas................. KVQRAN79VEWBJPSK1K14.... | 12/06/2018 | 12/06/2023 | ........... 0 |.275,000,000 | 2.75.........| 10,615,000 | ................... 0 ..0 | ...29,866,336 |..|....29,866,336 |.17,897,909 | .......... (0 IO 0 0 [ 0 | 0/0..cccene
SWAPTION 5Y IR UL 12/08/23 TO 12/08/33 SWPTN$026 Tenor: 1826 days SD:12/06/2018 Interest
ED:12/06/2023 Macro Rate Hedge....... Exhibit 5. | Rate Morgan Stanley............. 4PQUHN3JPFGFNF3BB653.... |12/06/2018 | 12/06/2023 .......... 0 [.273,000,000 | 2.75.........| 10,504,305 | ......ccccoooen 0 .0 | ...29574,233 | ..|...29,574,233 | 17,733,616 | ........ (VN [ 0 0 |0 [ 00............
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SWAPTION 5Y IR UL 12/08/23 TO 12/08/33 SWPTN$028 Tenor: 1826 days SD:12/06/2018 Interest
ED:12/06/2023 Macro Rate Hedge....... Exhibit 5. | Rate Credit Suisse................. ANGGYXNX0JLX3X63JIN8S..... [12/06/2018 | 12/06/2023 | ........... 0 [.246,000,000 | 2.75......... | ..9,450,000 | ...orerernned 0 ...0 | ...26,704,859 |..|...26,704,859 | .15930,786 | .......... 0 [ 0 0 | (] . 00...........
0089999999. Total-Purchased Options-Hedging Other-Call Options and Warrant 60,845,008 | ...44,546,567 ...0 | ..218,523,483 [XX] ..218,523,483 |111,365,189 | .......... 0 [ 0 0 | 0] XXX XXX
Purchased Options - Hedging Other - Put Options
Product
EURO STOXX 50 01/17/2020 Strike @ 3369.37 78463Q$$4 Periodic 01/17/2020 .| Variable Annuities........ | Exhibit5. | equity risk | Bank of America Mer.... EYKN6VOZCB8VDIIULBSO...... |08/19/2019(01/22/2020 | ...2,437 |.....8,212,705 | 3369 0 0 (215170) | M| (215,170) | ....(215,170) | ..
Product
EURO STOXX 50 02/19/2020 Strike @ 3369.37 78463Q8$5 Periodic 02/19/2020........................ Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... | 08/19/2019(02/21/2020| ...2,437 | ..... 8,212,705 | 3369........ JUTROIN | RN 0 .0 (209,017) [ A | ... (209,017) | ....(209,017) | .......... 0 [ e 0 0 | (VN R 00...........
Product
EURO STOXX 50 03/19/2020 Strike @ 3369.37 78463Q$$6 Periodic 03/19/2020...............cccver.. Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... 08/19/2019]03/22/2020 ....2,437 | ..... 8,212,705 | 3369........ cemrmrnrerenn0 | 0 .0 ...(202,043) [*] ....... (202,043) | .....(202,043) | .......... (0 IO 0 0 [ (U I 0/0......cn...
Product
EURO STOXX 50 04/17/2020 Strike @ 3369.37 78463Q8$7 Periodic 04/17/2020........................ Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... | 08/19/2019|04/21/2020| ...2,437 | ..... 8,212,705 | 3369........ JUTRIN | B RN 0 .0 ..(203927) [ A | ... (203,927) | ....(203,927) | .......... 0 [ e 0 0 | (VN 00...........
Product
EURO STOXX 50 05/19/2020 Strike @ 3369.37 78463Q$$8 Periodic 05/19/2020...............ccccev. Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... 08/19/2019(05/21/2020 | ....2,437 | ..... 8,212,705 | 3369........ JRURPROPON o (SRR 0 ....0 (222,388) | * (222,388) (222,388) | .......... 0 0 0 [ (U I 0/0.....con...
Product
EURO STOXX 50 06/19/2020 Strike @ 3369.37 78463Q3$9 Periodic 06/19/2020........................ Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... | 08/19/2019|06/23/2020| ....2,437 |..... 8,212,705 | 3369........ JOTPIN | B RN 0 .0 (221,379) [ A | (221,379) | ....(221,379) | .......... (VI [ 0 0 | (VN R 0/0...........
Product
EURO STOXX 50 07/17/2020 Strike @ 3369.37 78463Q$00 Periodic 07/17/2020...........c.cc.ccre. Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDOIULBSO...... | 08/19/2019|07/21/2020| ...2,437 | ..... 8,212,705 | 3369........ RPN | IO 0 .0 ...(219,500) [A | ...... (219,500) | .....(219,500) | .......... (VN [ 0 0 | (V[ [ 00............
Product
EURO STOXX 50 08/19/2020 Strike @ 3369.37 78463Q301 Periodic 08/19/2020........................ Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... | 08/19/2019|08/21/2020| ....2,437 |..... 8,212,705 | 3369........ JUTIN | B RN 0 .0 (217 458) [ A | ... (217,458) | ....(217,458) | .......... (VI [ 0 0 | (VN R 0/0...........
Product
EURO STOXX 50 09/18/2020 Strike @ 3552.65 78463Q$02 Periodic 09/18/2020.............c.ccoc. Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer.... EYKN6V0ZCB8VDOIULBSO...... |09/19/2019]09/22/2020| ....3,497 | ...12,424,967 | 3553 0 0 0| (48,447) | M | ......... (48,447) | ...... (48,447) | ......... (VN [ 0 0 | (V[ [ 00............
Product
EURO STOXX 50 10/18/2019 Strike @ 3369.37 78463Q8$1 PEriOdiC..........cocvvveveverererrverenersrenenens Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6VOZCB8VDIIULBSO...... |08/19/2019|10/22/2019| ...2,437 | ....8,212,705 | 3369........ JUTORIN | B I 0 .0 ...(209,165) [ A | ...... (209,165) | .....(209,165) | .......... (VN [ 0 0 | (VN R 0/0........
Product
EURO STOXX 50 11/19/2019 Strike @ 3369.37 78463Q$$2 Periodic 11/19/2019.......c.ccccccocorn Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDOIULBSO...... | 08/19/2019| 11/21/2019| ...2,437 | ..... 8,212,705 | 3369 0 0 .0 ..(222,890) [A | ... (222,690) | .....(222,690) | .......... (VN [ 0 0 | (V[ [ 00............
Product
EURO STOXX 50 12/19/2019 Strike @ 3369.37 78463Q$$3 Periodic 12/19/2019...........cccccocveve Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6VOZCB8VDIIULBSO...... |08/19/2019|12/23/2019| ...2,437 | ....8,212,705 | 3369........ il | 0 .0 (221157) [ A | (221,157) | ....(221,157) | .......... (VN IO 0 0 | (VN 00......coocc.
Product
FTSE 100 01/17/2020 Strike @ 7189.65 50424Q$$4 Periodic 01/17/2020. . | Variable Annuities........ | Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDOIULBSO...... |08/19/2019{01/22/2020| ....1,298 | ..... 9,328,715 . (176,199) [A | ....... (176,199) | ....(176,199) | ..
Product
FTSE 100 02/19/2020 Strike @ 7189.65 50424Q885 Periodic 02/19/2020..............ccocvcvvrcrererercnee Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... 08/19/2019]02/21/2020| ....1,298 |....9,328,715 | 7190........ w0 ] 0 ....0 ...(166,202) (A | ....... (166,202) | .....(166,202) | ......... {0 TN 0 0 0 [ s 0/0.....cone
Product
FTSE 100 03/19/2020 Strike @ 7189.65 50424Q$$6 Periodic 03/19/2020...............covrereserceerere Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDOIULBSO...... | 08/19/2019|03/22/2020| ....1,298 | ..... 9,328,715 | 7190........ w0 | 0 .0 ..(162,733) [A | ... (162,733) | ....(162,733) | .......... (VN [ 0 0 | 0 [ 00............
Product
FTSE 100 04/17/2020 Strike @ 7189.65 50424Q887 Periodic 04/17/2020..............ccocccvvrcrererereree Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6VOZCB8VDIIULBSO...... |08/19/2019|04/21/2020| ....1,298 |....9,328,715 | 7190........ il | 0 .0 ....(161,866) [ A | ...... (161,866) | .....(161,866) | .......... (VI [ 0 0 | (VN R 00......
Product
FTSE 100 05/19/2020 Strike @ 7189.65 50424Q888 Periodic 05/19/2020..............ccooccrvrcrcrererere. Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... | 08/19/2019|05/21/2020 ....1,298 |..... 9,328,715 | 7190........ il | 0 .0 .(161,567) [A | ...... (161,567) | .....(161,567) | .......... 0 [ e 0 0 | (VN R 00...........
Product
FTSE 100 06/19/2020 Strike @ 7189.65 50424Q8$9 Periodic 06/19/2020. . | Variable Annuities........ | Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDIIULBAO...... 08/19/2019(06/23/2020 ....1,298 | ....9,328,715 ...(159,184) | M| ...... (159,184) | .....(159,184) | ..
Product
FTSE 100 07/17/2020 Strike @ 7189.65 50424Q800 Periodic 07/17/2020..............ccooccrvrcrcrererene. Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDOIULBSO...... | 08/19/2019|07/21/2020 ....1,298 | ..... 9,328,715 | 7190........ w0 | 0 .0 ..(185,871) [ A | ...... (155,871) | ....(155,871) | .......... (VN [ 0 0 | 0 [ 00............
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Cumulative Total
Prior Year(s) Foreign Hedge
Strike Initial Cost | Current Year Exchang Adjustme Effectivene
Price, of Initial Cost of e Current ntto ssat
Description of Item(s) Number Rate of | Undiscounte| Undiscounted C Unrealized | Change Year's Carrying Credit | Inception
Hedged, Used for | Schedule| Type(s) of Date of of Index | dPremium | Premium Current 0 Valuation in (Amortizatio | Value of Quality of | and at
Income Generation or | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Contract| Notional Received | (Received) | (Received) Year | Book/Adjusted | d Increase | B/A.C.V n)/ Hedged | Potential | Referenc | Year-end
Description Replicated Identifier (a) or Central_Clearinghouse Date Expiration s Amount (Paid) Paid Paid Income | Carrying Value | e| Fair Value | (Decrease, . Accretion Items | Exposure| e Entity (b)
Product
FTSE 100 08/19/2020 Strike @ 7189.65 50424Q801 Periodic 08/19/2020...............cccccrvvcrererereres Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... | 08/19/2019|08/21/2020 ....1,298 |..... 9,328,715 | 7190........ il | 0 0 [ e (160,474) [ M| L (160,474) | ....(160,474) | .......... 0 [ e 0 0 | O [ 00............
Product
FTSE 100 09/18/2020 Strike @ 7356.42 50424Q302 Periodic 09/18/2020..............cccocervverererereree Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDIIULBAO...... |09/19/2019(09/22/2020 | ....1,919 | ...14,113,365 | 7356........ JERL0 I 0 SO0 O (76,991) | M| v (76,991) | ....... (76,991) | .......... (0 IO 0 SO (R (U I 0/0.....con...
Product
FTSE 100 10/18/2019 Strike @ 7189.65 50424Q$$1 Periodic Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... | 08/19/2019|10/22/2019| ....1,298 |..... 9,328,715 | 7190........ il | 0 0 [ 0 (197,088) [ A | (197,088) | ....(197,088) | .......... 0 [ e 0 0 | (VN 00.........
Product
FTSE 100 11/19/2019 Strike @ 7189.65 50424Q832 Periodic 11/19/2019........c.ccvvvvvvvererererereresee Variable Annuities........ Exhibit 5. | equity risk | Bank of America Mer..... EYKN6V0ZCB8VDIIULBAO...... | 08/19/201911/21/2019 ....1,298 | ..... 9,328,715 | 7190........ w0 | 0 0] n(200,575) [ A (200,575) | .....(200,575) | ......... (0[N IO 0 SO (R (U I 0/0..cccene
Product
FTSE 100 12/19/2019 Strike @ 7189.65 50424Q8$3 Periodic 12/19/2019. . | Variable Annuities........ | Exhibit 5. | equity risk | Bank of America Mer.... EYKN6V0ZCB8VDIIULBSO...... |08/19/2019|12/23/2019 ....1,298 | ..... 9,328,715 ceeree(185,970) [ A | (185,970) | .....(185,970) | ..
Product
NASDAQ 100 01/13/2020 Strike @ 7728.15 739358072 Periodic 01/13/2020..............cocomrmvvvvvernns Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... |08/13/2019]01/15/2020 ....1,281 | ..... 9,898,678 | 7728........ w0 | 0 0| (96,837) | * | ......... (96,837) | ....... (96,837) | .......... 0 [ oo 0 0 | (V[ [ 00............
Product
NASDAQ 100 02/13/2020 Strike @ 7728.15 739358073 Periodic 02/13/2020..............cccocrwvereverens Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... |08/13/2019|02/17/2020 ....1,281 | ..... 9,898,678 | 7728........ el | 0 0| (83,643) | * | ......... (83,643) | ....... (83,643) | ......... 0 [ s 0 0 | (VN 00...........
Product
NASDAQ 100 03/13/2020 Strike @ 7728.15 739358074 Periodic 03/13/2020............cccreverererererens Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... 08/13/2019]03/17/2020| ....1,281 | ..... 9,898,678 | 7728........ w0 | 0 SO0 R (74,309) | A | .....ns (74,309) | ....... (74,309) | .......... (0 IO 0 0 [ (U I 000............
Product
NASDAQ 100 04/13/2020 Strike @ 7728.15 739358075 Periodic 04/13/2020..............cc.ccrvverererens Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... |08/13/2019|04/15/2020 | ....1,281 | ..... 9,898,678 | 7728........ il | 0 0| (60,683) | * | ......... (60,683) | ....... (60,683) | ........ 0 [ e 0 0 | (VN 0/0...........
Product
NASDAQ 100 05/13/2020 Strike @ 7728.15 739358076 Periodic 05/13/2020... Variable Annuities........ | Exhibit 5. | equity risk | Barclays Capital 08/13/201905/15/2020| ....1,281 | ..... 9,898,678 A ....(54,385) | .
Product
NASDAQ 100 06/12/2020 Strike @ 7728.15 739358077 Periodic 06/12/2020..............c..ccouvereverens Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... [08/13/2019(06/16/2020  ....1,281 |.....9,898,678 | 7728........ il | 0 0 | (49,023) | * | ......... (49,023) | ....... (49,023) | ......... (VN [ 0 0 | (VN R 00......co.c..
Product
NASDAQ 100 07/13/2020 Strike @ 7728.15 739358078 Periodic 07/13/2020..............c.cocvmvmrmrerene Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... |08/13/2019|07/15/2020 ....1,281 | ..... 9,898,678 | 7728........ w0 | 0 0| (41,060) | * | ......... (41,060) | ....... (41,060) | ........ (V[ 0 0 | (V[ [ 00............
Product
NASDAQ 100 08/13/2020 Strike @ 7728.15 739358079 Periodic 08/13/2020..............covvereverererens Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital........... AC28XWWI3WIBK2824319...... [08/13/2019(08/17/2020 ....1,281 |.....9,898,678 | 7728........ il | 0 0 | s (39,202) | A | .oveeen (39,202) | ...... (39,202) | coovvv (VN [ 0 0 | (VN 00........
Product
NASDAQ 100 09/11/2020 Strike @ 7892.96 739358080 Periodic 09/11/2020..............cocvevmvevevenens Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... |09/13/2019]|09/15/2020 ....2,083 | ...16,439,615 | 7893........ w0 | 0 0| 125,544 || ......... 125544 | ...... 125544 | ... (VN [ 0 0 | (V[ [ 00............
Product
NASDAQ 100 10/11/2019 Strike @ 7728.15 73935069 Periodic. Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital........... AC28XWWI3WIBK2824319...... [08/13/2019{10/15/2019 ....1,281 |.....9,898,678 | 7728........ il | 0 .0 ..(201,298) [A | ...... (201,298) | ....(201,298) | .......... (VN [ 0 0 | (VN R 0/0........
Product
NASDAQ 100 11/13/2019 Strike @ 7728.15 739358070 Periodic 11/13/2019.............ccvvvermveverenens Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... |08/13/2019|11/15/2019 ....1,281 | ... 9,898,678 | 7728........ w0 | 0 .0 ..(141,598) [A | ....... (141,598) | ....(141,598) | .......... (VN [ 0 0 | (VN [ 00............
Product
NASDAQ 100 12/13/2019 Strike @ 7728.15 739358071 Periodic 12/13/2019..........covverevereverererens Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... 08/13/2019(12/17/2019 ....1,281 | ....9,898,678 | 7728........ w0 | 0 .0 L(118,222) | M) . (118,222) | .....(118,222) | .......... 0 [ o 0 0 [ 0 [ e 0/0.....cone
Product
RUSSELL 2000 01/13/2020 Strike @ 1510.58 464285080 Periodic 01/13/2020........cccccocccorvrers Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... [08/13/2019{01/15/2020| ..10,629 |...16,055,275 | 1511........ il | 0 .0 LAT2TTT) (A (172,777) | ..(172777) | .......... 0 [ o 0 0 | ([ R 00............
Product
RUSSELL 2000 02/13/2020 Strike @ 1510.58 464285081 Periodic 02/13/2020...........ccccccceveree. Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... 08/13/2019(02/17/2020| ..10,629 | ...16,055,275 | 1511........ w0 | 0 .0 ...(156,915) | M| ... (156,915) | .....(156,915) | .......... 0 [ oo 0 0 [ 0 [ 000
Product
RUSSELL 2000 03/13/2020 Strike @ 1510.58 464285082 Periodic 03/13/2020..........c.c.cccoreereree Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... |08/13/2019|03/17/2020| ..10,629 |...16,055,275 | 1511........ w0 | 0 .0 ...(140,680) [ A | ...... (140,680) | .....(140,680) | .......... 0 [ oo 0 0 | (V[ [ 00............
Product
RUSSELL 2000 04/13/2020 Strike @ 1510.58 464285083 Periodic 04/13/2020.............cccccceverern. Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... 08/13/2019|04/15/2020| ..10,629 | ...16,055,275 | 1511........ w0 ] 0 .0 ..(125,102) | A | ...... (125,102) | .....(125,102) | .......... (0] IO 0 0| (U I 0/0..cccene
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15] 16 17 18 19 20 21 22 23
Cumulative Total
Prior Year(s) Foreign Hedge
Strike Initial Cost | Current Year Exchang Adjustme Effectivene
Price, of Initial Cost of e Current ntto ssat
Description of Item(s) Number Rate of | Undiscounte| Undiscounted C Unrealized | Change Year's Carrying Credit | Inception
Hedged, Used for | Schedule| Type(s) of Date of of Index | dPremium | Premium Current 0 Valuation in (Amortizatio | Value of Quality of | and at
Income Generation or | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Contract| Notional Received | (Received) | (Received) Year | Book/Adjusted | d Increase | B/A.C.V n)/ Hedged | Potential | Referenc | Year-end
Description Replicated Identifier (a) or Central_Clearinghouse Date Expiration s Amount (Paid) Paid Paid Income | Carrying Value | e| Fair Value | (Decrease, . Accretion Items | Exposure| e Entity (b)
Product
RUSSELL 2000 05/13/2020 Strike @ 1510.58 464285084 Periodic 05/13/2020...............cccccceeec Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... [08/13/2019(05/15/2020| ..10,629 |...16,055,275 | 1511........ il | 0 .0 .. (116,981) [A | ....... (116,981) | ....(116,981) | .......... 0 [ e 0 0 | O [ 00............
Product
RUSSELL 2000 06/12/2020 Strike @ 1510.58 464285085 Periodic 06/12/2020.............cccccevererr. Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... 08/13/2019(06/16/2020| ..10,629 | ...16,055,275 | 1511........ JERL0 I 0 .0 ....(108,046) | | ... (108,046) | .....(108,046) | ......... (0 IO 0 SO (R (U I 0/0..ccuuene
Product
RUSSELL 2000 07/13/2020 Strike @ 1510.58 464285086 Periodic 07/13/2020...............ccccccecec Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital........... AC28XWWI3WIBK2824319...... [08/13/2019(07/15/2020| ..10,629 |...16,055,275 | 1511........ il | 0 .0 ...(105,958) [A | ....... (105,958) | .....(105,958) | .......... 0 [ e 0 0 | (VN 00.........
Product
RUSSELL 2000 08/13/2020 Strike @ 1510.58 464285087 Periodic 08/13/2020................cccvererne Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... 08/13/2019(08/17/2020| ..10,629 | ...16,055,275 | 1511........ w0 ] 0 ....0 (95,841) | * (95,841) (95,841) | ...oov {0 TN 0 SO (R (U I 0/0..cccene
Product
RUSSELL 2000 09/11/2020 Strike @ 1578.14 464285088 Periodic 09/11/2020. Variable Annuities........ | Exhibit 5. | equity risk | Barclays Capital 09/13/2019/09/15/2020 | ..16,896 | ...26,664,285 .355,479 | ..355,479 | ... 355,479
Product
RUSSELL 2000 10/11/2019 Strike @ 1510.58 464285077 PENOMIC.........coccscccccvvrrcsrscrieeerrrrreseses Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... [08/13/2019(10/15/2019/ ..10,629 |...16,055,275 | 1511........ w0 | 0 .0 .(343,737) [ A ... (343,737) | ....(343,737) | .......... 0 [ oo 0 0 | (V[ [ 00............
Product
RUSSELL 2000 11/13/2019 Strike @ 1510.58 464285078 Periodic 11/13/2019........ccccccccecevererce Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... [08/13/2019(11/15/2019| ..10,629 |...16,055,275 | 1511........ el | 0 .0 ...(249,594) [ M| ... (249,594) | .....(249,594) | .......... 0 [ s 0 0 | (VN 00...........
Product
RUSSELL 2000 12/13/2019 Strike @ 1510.58 464285079 Periodic 12/13/2019.........ccceveveveveverne Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... 08/13/2019]12/17/2019 ..10,629 |...16,055,275 | 1511........ w0 | 0 .0 ...(209,244) (M| ....... (209,244) | .....(209,244) | .......... (0 IO 0 0 [ [ IO 0/0......cn...
Product
S&P 500 01/13/2020 Strike @ 2926.32 78462$097 Periodic 01/13/2020.............cccuuwwwuvvevevvvviinnnnns Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... [08/13/2019{01/15/2020 | ..24,812 |...72,607,881 | 2926........ il | 0 .0 ...(924,039) [A | ...... (924,039) | .....(924,039) | .......... 0 [ e 0 0 | (VN 0/0...........
Product
S&P 500 02/13/2020 Strike @ 2926.32 784623098 Periodic 02/13/2020.. . | Variable Annuities........ | Exhibit 5. | equity risk | Barclays Capital 08/13/2019|02/17/2020 | ..24,812 | ...72,607,881 ...(860,922) [A | ....... (860,922) | .....(860,922) | ..
Product
S&P 500 03/13/2020 Strike @ 2926.32 78462$099 Periodic 03/13/2020.............cccuuwwummvevveevevinnnnns Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... [08/13/2019(03/17/2020 | ..24,812 |...72,607,881 | 2926........ il | 0 .0 ...(789,670) [A | ...... (789,670) | .....(789,670) | .......... (VN [ 0 0 | (VN R 00......co.c..
Product
S&P 500 04/13/2020 Strike @ 2926.32 784628100 Periodic 04/13/2020...........ccovcovvccevererersssies Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... [08/13/2019(04/15/2020 ..24,812 |...72,607,881 | 2926 0 0 .0 (701,267 [A | ....... (701,267) | ....(701,267) | .......... (V[ 0 0 | (V[ [ 00............
Product
S&P 500 05/13/2020 Strike @ 2926.32 78462$101 Periodic 05/13/2020..............ccourerrrrrevermrmannns Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... 08/13/2019|05/15/2020 ..24,812 |...72,607,881 | 2926. 0 0 0 ....(652,876) [A | ....... (652,876) | .....(652,876) | .......... 0 [ e 0 0 [ (1] 0/0.....oe
Product
S&P 500 06/12/2020 Strike @ 2926.32 784628102 Periodic 06/12/2020.............cocewcveverrrersssics Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... |08/13/2019|06/16/2020| ..24,812 | ...72,607,881 | 2926 0 0 .0 ...(593,553) [A | ....... (593,553) | .....(593,553) | .......... (VN [ 0 0 | (V[ [ 00............
Product
S&P 500 07/13/2020 Strike @ 2926.32 78462$103 Periodic 07/13/2020.............cuuuvwwummvevvvevviiinenns Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital........... AC28XWWI3WIBK2824319...... [08/13/2019(07/15/2020 ..24,812 |...72,607,881 | 2926 0 0 .0 ....(553,181) [ A | ...... (553,181) | .....(553,181) | .......... (VN [ 0 0 | (VN R 0/0........
Product
S&P 500 08/13/2020 Strike @ 2926.32 784625104 Periodic 08/13/2020...........cccoeesvevererersssies Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... |08/13/2019|08/17/2020| ..24,812 | ...72,607,881 | 2926 0 0 .0 ..(427523) [ M| ... (427,523) | ....(427,523) | .......... (VN [ 0 0 | (VN [ 00............
Product
S&P 500 09/11/2020 Strike @ 3007.39 78462$105 Periodic 09/11/2020.............cuuuvwemmmevmeeemvnennnens Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... 09/13/2019{09/15/2020 | ..40,097 |.120,586,054 | 3007........ RO ) I ISR 0 0] 683,691 |*]......... 683,691 | ...... 683,691 | .......... 0 [ o 0 0 [ (U1 I 0/0..cccene
Product
S&P 500 10/11/2019 Strike @ 2926.32 784625094 Periodic. Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... [08/13/2019{10/15/2019| ..24,812 |...72,607,881 | 2926........ U | B I 0 0| ...(1,506,929) A | ....(1,506,929) | ..(1,506,942) | ......... 0 [ o 0 0 | ([ R 00............
Product
S&P 500 11/13/2019 Strike @ 2926.32 784623095 Periodic 11/13/2019.......occcoecersesr e Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... [08/13/2019 | 11/15/2019] .24,812 | ..72,607,881 | 2926 0 0 20| (1,236,725) || ...(1,236,725) | .(1,236,725) | ......... 0 | oo 0 0| (10 [ (U0 —
Product
S&P 500 12/13/2019 Strike @ 2926.32 784628096 Periodic 12/13/2019..........covvveesvcvveeerereressis Variable Annuities........ Exhibit 5. | equity risk | Barclays Capital............ AC28XWWI3WIBK2824319...... |08/13/2019|12/17/2019 ..24,812 |..72,607,881 | 2926........ ST | I 0 .0 | ...(1,075,670) | * | ....(1,075,670) | ..(1,075,670) | ........ 0 [ oo 0 0 | (V[ [ 00............
S&P 500 01/29/2021 Strike @ 1286.12 78462F$68 Variable Annuities........ Exhibit 5. | Equity/Index| Credit Suisse................. ANGGYXNX0JLX3X63JIN86..... [05/18/2011(01/29/2021 ......... 75 [ s 96,459 | 1286........ 21,324 | 0 .0 158 158 (994) | ........ (VN [ 0 0 | 0 [ s 00............
S&P 500 01/31/2020 Strike @ 1380.00 78462F$56 Variable Annuities........ Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... [03/23/2010{01/31/2020] .......115 |....... 158,700 | 1380........ 100 37,835 | 0 .0 12 12 (962) | .......... (VN [ 0 0 | 0 [ 00............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15] 16 17 18 19 20 21 22 23
Cumulative Total
Prior Year(s) Foreign Hedge
Strike Initial Cost | Current Year Exchang Adjustme Effectivene
Price, of Initial Cost of e Current ntto ssat
Description of Item(s) Number Rate of | Undiscounte| Undiscounted C Unrealized | Change Year's Carrying Credit | Inception
Hedged, Used for | Schedule| Type(s) of Date of of Index | dPremium | Premium Current 0 Valuation in (Amortizatio | Value of Quality of | and at
Income Generation or | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Contract| Notional Received | (Received) | (Received) Year | Book/Adjusted | d Increase | B/A.C.V n)/ Hedged | Potential | Referenc | Year-end
Description Replicated Identifier (a) or Central_Clearinghouse Date Expiration s Amount (Paid) Paid Paid Income | Carrying Value | e| Fair Value | (Decrease, . Accretion Items | Exposure| e Entity (b)
S&P 500 02/26/2021 Strike @ 1327.22 78462F$69. Variable Annuities........ Exhibit 5. | Equity/Index| Credit Suisse................. ANGGYXNXO0JLX3X63JN8G..... |05/18/201102/26/2021] ......... 95 | ... 126,086 | 1327........ 28446 | 0 | o0 | 289 | .| 289 | i (1,465) | e {0 TN 0 [ o0 | [ IO 0/0.....cone..
S&P 500 02/28/2020 Strike @ 1380.00 78462F$57. Variable Annuities........ Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... 03/23/2010{01/28/2020] ......... 65 |.... 89,700 | 1380........ 21,385 | 0. 16 |.. 16 (593) | v 0 0| a0 | ) (U I 0/0..cccene
S&P 500 03/31/2021 Strike @ 1325.83 78462F$70. Variable Annuities........ Exhibit 5. | Equity/Index| Credit Suisse................. ANGGYXNXO0JLX3X63JN8G..... |05/18/2011|03/31/2021] ....... 155 | ... 205,504 | 1326........ 46,387 | 0 | o0 | 551 | .| 551 .(2/488) | .......... (1 IO 0 [ o0 | 0 [ 0/0.....conn.
S&P 500 04/30/2021 Strike @ 1363.61 78462F$71 Variable Annuities........ Exhibit 5. | Equity/Index| Credit Suisse................. ANGGYXNXO0JLX3X63JN8G..... | 05/18/2011|04/30/2021| ....... 120 |........ 163,633 | 1364........ 37,620 0/0..cccene

S&P 500 05/28/2021 Strike @ 1257.60 78462F$72 Variable Annuities........ Exhibit 5. | Equity/Index| JP Morgan & Company. 8I5DZWZKVSZI1NUHU748...... 01/25/2012|05/28/2021] ........ 393 |........ 494,237 | 1258........ ...145.214
S&P 500 06/30/2021 Strike @ 1257.60 78462F$73 Variable Annuities........ Exhibit 5. | Equity/Index| JP Morgan & Company. 8I5DZWZKVSZI1NUHU748...... 01/25/201206/30/2021] ....... 621 | ... 780,970 | 1258....... .....230,056
S&P 500 07/30/2021 Strike @ 1257.60 78462F$74 Variable Annuities........ | Exhibit 5. | Equity/Index| JP Morgan & Company. 8I5DZWZKVSZI1NUHU748...... 01/25/2012|07/30/2021 ..255,293 ...75,313
S&P 500 08/31/2021 Strike @ 1257.60 78462F$75 Variable Annuities.. Exhibit 5. | Equity/Index| JP Morgan & Company. 8I5DZWZKVSZI1INUHU748...... |01/25/2012|08/31/2021 ..280,445 | 1258.. 83,041

00............
000............
0/0....
0/0.

S&P 500 09/30/2020 Strike @ 1141.20 78462F$64. Variable Annuities........ | Exhibit 5. [ Equity/Index| Credit Suisse................. ANGGYXNX0JLX3X63JNSG..... [05/18/2011{09/30/2020 ... 22,824 .4,658 0/0....
S&P 500 09/30/2021 Strike @ 1257.60 78462F$76 Variable Annuiies........ Exhibit 5. | Equity/Index| JP Morgan & Company. 8I5DZWZKVSZIINUHU748...... 01/25/2012|09/30/2021 ....... 14 ... 143,366 ...42.517 000............
S&P 500 10/29/2021 Strike @ 1257.60 78462F$77. Variable Annuities........ Exhibit 5. | Equity/Index| JP Morgan & Company. 8I5DZWZKVSZI1NUHU748...... 01/25/2012(10/29/2021] ........ 211 | . 265,354 | 1258........ 18,819 000
S&P 500 10/30/2020 Strike @ 1183.26 78462F$65. Variable Annuities........ Exhibit 5. | Equity/Index| Credit Suisse................. ANGGYXNXO0JLX3X63JN8G..... |05/18/2011|10/30/2020 .......... 25 [ 29,582 | 1183....cc.. | coovennad 6,185 000
S&P 500 10/31/2019 Strike @ 1370.00 78462F$53 Variable Annuities........ Exhibit 5. | Equity/Index| BNP Paribas.................. KVQR4AN79VEW8JPSK1K14.... [01/05/2010|10/31/2019 ....... 305 | ... 417,850 | 1370........ ....103,102 000............
S&P 500 11/29/2019 Strike @ 1370.00 78462F$54 Variable Annuiies........ Exhibit 5. | Equity/Index| BNP Paribas.................. KVQRAN79VEWBJPSK1K14....|01/05/2010 | 11/29/2019 | ....... 150 | ......... 205,500 | 1370........ <rrr.00,664 0/0.....ee.
S&P 500 11/30/2020 Strike @ 1180.55 78462F$66 Variable Annuities........ | Exhibit 5. | Equity/Index| Credit Suisse................. ANGGYXNX0JLX3X63JIN86..... [05/18/2011(11/30/2020 ... 53,125 L1122 000....
S&P 500 11/30/2021 Strike @ 1257.60 78462F$78 Variable Annuities.. Exhibit 5. | Equity/Index| JP Morgan & Company. 8I5DZWZKVSZI1INUHU748...... |01/25/2012 | 11/30/2021 ..295,536 88,085 0/0.

S&P 500 12/31/2019 Strike @ 1380.00 78462F$55 Variable Annuities........ | Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... [03/23/201012/31/2019 ..262,200 ...62,700 00....
S&P 500 12/31/2020 Strike @ 1257.64 78462F$67. Variable Annuities........ Exhibit 5. | Equity/Index| Credit Suisse................. ANGGYXNX0JLX3X63JN8G..... |05/18/2011|12/31/2020 ......... 65 |..... 81,747 ..A7,796 000............
S&P 500 12/31/2021 Strike @ 1257.60 78462F$79 Variable Annuiies........ Exhibit 5. | Equity/Index| JP Morgan & Company. 8I5DZWZKVSZIINUHU748...... 01/25/201212/31/2021] ....... 517 |........ 650,179 | 1258........ .....194,165 000............
S&P 500 3/31/2020 Strike @ 1089.41 78462F$58 Variable Annuities........ Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... [06/17/2010{03/31/2020 ....... 315 | ... 343,164 | 1089........ ......93,410 00............
S&P 500 4/30/2020 Strike @ 1089.41 78462F$59 Variable Annuities........ Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... [06/17/2010{04/30/2020 ....... 250 | ... 272,353 | 1089....... e 74,010 00............
S&P 500 5/29/2020 Strike @ 1049.00 78462F$60 Variable Annuities........ Exhibit 5. | Equity/Index| Barclays Capital............ AC28XWWI3WIBK2824319...... 10/05/201005/29/2020 ....... 135 | ....... 141,615 | 1049........ ......41,303 00............
S&P 500 6/30/2020 Strike @ 1049.00 78462F$61 Variable Annuities........ | Exhibit 5. | Equity/Index| Barclays Capital AC28XWWI3WIBK2824319...... 10/05/2010|06/30/2020 .125,880 ....35,208 00....
S&P 500 7/31/2020 Strike @ 1049.33 78462F$62 Variable Annuities.. Exhibit 5. | Equity/Index| Barclays Capital AC28XWWI3WIBK2824319...... | 10/05/2010|07/31/2020 .110,180 30,864 0/0.

S&P 500 8/31/2020 Strike @ 1049.33 78462F$63 Variable Annuities........ | Exhibit 5. | Equity/Index| Barclays Capital AC28XWWI3WIBK2824319...... 10/05/2010108/31/2020 .125,920 ....35,348 |. O |0 | 54 | (469) | . 0] 00 00............
0099999999. Total-Purchased Options-Hedging Other-Put Options 1,696,577 | 0 0 | ..(15,301,280) XX] ..(15,301,280) | (15,370,572) | .......... 0 [ 0 [ 0 | e 0] XXX XXX
0149999999. Total-Purchased Options-Hedging Other. 62,541,585 | ...44,546,567 0 | ..203,222,203 [XX] ..203,222,203 | .95,994,617 | ........ 0 [ 0 [ 0 | e 0] XXX XXX
0369999999. Total-Purchased Options-Call Options and Warrant 60,845,008 | ...44,546,567 | .........0 | ..218,523,483 XX| ..218,523,483 |111,365,189 | ......... 0 [ 0 [ 0 | e 0] XXX XXX
0379999999. Total-Purchased Options-Put Options 1,696,577 | e 0 0 | ..(15,301,280) XX ..(15,301,280) | (15,370,572) | .......... 0 [ 0 [ 0 | 0] XXX XXX
0429999999. Total-Purchased Option: 62,541,585 | ...44,546,567 0 | ..203,222,203 [XX| ..203,222,203 | 95,994,617 | ........ 0 [ (O P O [P 0] XXX XXX
Written Options - Hedging Other - Call Options and Warrants

RUSSELL 2000 1/14/2020 Strike @ 1513.481 464255100, Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKNGV0ZCB8VDOIULBSO...... |01/14/2019|01/14/2020 ....3,800 | ..... 5,751,092 | 1513........ JRRSSUN | J IR (138,041) | ccccccee.0 | coereens(114,111) | | (114,111) | .......23,931 | .......... (VN [ (O TN | IO 0 [ 00............
RUSSELL 2000 1/14/2020 Strike @ 1517.923 464255099 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKNGV0ZCB8VDOIULBSO...... |01/14/2019|01/14/2020 ....5,302 | ..... 8,048,680 | 1518........ JRRSSUN | J IR (184,100) | ..........0 | .......(140,649) | .. | ...... (140,649) | .......43,451 | .......... (VN [ (U PN | IO (V1 [ 00............
RUSSELL 2000 10/11/2019 Strike @ 1637.00505 46425$096. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... [10/12/2018{10/11/2019 ...4,122 | ..... 6,746,949 | 1637........ 144,855 | 0. 0. 0 2324 | ... (V1 IO (U TN | IO (V) I 0/0....oues
RUSSELL 2000 10/11/2019 Strike @ 1642.41843 46425$095. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBBO...... {10/12/2018(10/11/2019 ....... 830 ... 1,363,930 | 1642....... JOOVY 3 A I 0 [ 0 | i (U O PR 0 [ 420 | (VN [ (U PN | IO (VN [ 00............
RUSSELL 2000 11/14/2019 Strike @ 1591.507 464255097, Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKNGVOZCB8VDOIULBSO...... | 11/14/2018|11/14/2019] ...5,421 | ..... 8,627,432 | 1592........ L2 197,923 | 0 [ 0 | i (U O PR 0 [.12793 | oo 0 [ e (U PN | IO O [ 00............
RUSSELL 2000 12/13/2019 Strike @ 1492.499 464255098, Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKNGV0ZCB8VDOIULBSO...... | 12/14/2018|12/13/2019 ....4,896 | ..... 7,307,141 | 1492........ 197,860 | 0 w0 | e (190,709) | . | (190,709) | .....(106,580)

RUSSELL 2000 2/14/2020 Strike @ 1633.322 464255101 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... |02/14/2019(02/14/2020| ..19,615 | ...32,037,121 )] [—1] .(1,342) | ...... 514,688

RUSSELL 2000 2/14/2020 Strike @ 1636.876 464255102 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... {02/14/2019(02/14/2020  ....4,146 ,786,701 )] 1] )| .. (238) | ......103,722

RUSSELL 2000 3/13/2020 Strike @ 1635.175 464253103, Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKNGV0ZCB8VDOIULBSO...... |03/14/2019|03/13/2020| ..14,279 | ...23,348,942 ) [ )| .. ..(4,275) | ...... 373,786

RUSSELL 2000 3/13/2020 Strike @ 1639.049 464255104, Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKNGV0ZCB8VDOIULBSO...... |03/14/2019|03/13/2020| ....4,177 | ..... 6,845,718 | 1639........ RO | B IO (104,757) | cccccccee0 | v (1,031) [ .. | coreeenenn(1,031) | 103,726
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15] 16 17 18 19 20 21 22 23
Cumulative Total
Prior Year(s) Foreign Hedge
Strike Initial Cost | Current Year Exchang Adjustme Effectivene
Price, of Initial Cost of e Current ntto ssat
Description of Item(s) Number Rate of | Undiscounte| Undiscounted C Unrealized | Change Year's Carrying Credit Inception
Hedged, Used for | Schedule| Type(s) of Date of of Index | dPremium | Premium Current 0 Valuation in (Amortizatio | Value of Quality of | and at
Income Generation or | /Exhibit |  Risk(s) Exchange, Counterparty Trade | Maturity or| Contract|  Notional Received | (Received) | (Received) Year | Book/Adjusted | d Increase | B/AC.V n)/ Hedged | Potential | Referenc | Year-end
Description Replicated Identifier (a) or Central_Clearinghouse Date Expiration s Amount (Paid) Paid Paid Income | Carrying Value | e| Fair Value | (Decrease, . Accretion Items | Exposure| e Entity (b)
RUSSELL 2000 4/14/2020 Strike @ 1672.76 4642S5$106. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Morgan Stanley............. 4PQUHN3JPFGFNF3BB653.... |04/12/2019|04/14/2020 | ....8,247 |...13,795,218 0 (162,131) | o0 [ e (66,358) | ...| ..o (66,358) | .......95,773 | ......... 0 [ oo 0 0 [ (U I 0/0..cccene
RUSSELL 2000 4/14/2020 Strike @ 1683.22 46425$105. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Morgan Stanley............. 4PQUHN3JPFGFNF3BB653.... |04/12/2019|04/14/2020 | ...5,716 | ..... 9,621,622 0 | (92,447) | cvvvvver0 | e (46,440) | .| coovven (46,440) | ........46,008 | ......... (0 IO 0 0 [ (U I 0/0..cccene
RUSSELL 2000 5/14/2020 Strike @ 1600.769407 46425$108. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBAO...... 05/14/2019{05/14/2020 ....1,239 | ..... 1,982,665 0 | (52,600) | ...ovv0 | rereeennnn(9,181) crreennn(9,181) | 43419 | (1 IO 0 0 [ 0 [ 0/0.....conn.
RUSSELL 2000 5/14/2020 Strike @ 1615.891385 464253107 ............ocevevevmmmrmrmmmmmrmmmsmrmmmmmsmnenennnens Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBAO...... 05/14/2019(05/14/2020 ....3,548 | ....5,732,714 0 (128,169) | ...cc.e.0 | oo (16,673) | .. | coovven (16,673) | ...... 111,495 | ... (0 IO 0 [ (U I 0/0..cccene
RUSSELL 2000 6/12/2020 Strike @ 1613.392 46425$109. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBAO...... 06/14/2019{06/12/2020 ....6,028 | ..... 9,725,156 0 (164,772) | c.ccccve0 | e (56,100) | ... | cven (56,100) | ...... 108,671 | .......... (0 IO 0 0 [ (U I 0/0..cccnne
RUSSELL 2000 7/14/2020 Strike @ 1660.902 46425$110. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBAO...... 07/12/2019{07/14/2020 ....5,176 | ..... 8,597,045 w0 (279,400) | ..ccceern 0 [ e (25,676) | .| coovvenn (25,676) | ...... 253724 | ... (0 IO 0 SO [ (U I 0/0..ccuene
RUSSELL 2000 8/14/2020 Strike @ 1554.105904 4642S$111.........ouvuvevmrermmmremmmmmmrmmmsmsmmmmmsmmssennnens Fixed Index Annuities... | Exhibit 5. | Equity/Index| Morgan Stanley.... . 4PQUHN3JPFGFNF3BB653.... |08/14/2019|08/14/2020| ...4,943 |..... 7,681,495 .0 (133,494) | ..o | 1 (319,541) | | i (319,541) | .....(186,047) | .. 0/0....
RUSSELL 2000 9/14/2020 Strike @ 1672.353 46425112, Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... |09/13/2019|09/14/2020 ....6,285 |...10,510,605 0 (179,424) | . (71,813) ] .. (71,813) 107,611 0/0.
S&P 500 1/14/2020 Strike @ 2722.329 78465$122 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... 01/14/2019]01/14/2020 ....4,762 |...12,963,731 .0 .(651,000) | . (1,399,745) | .. | ....(1,399,745) | .....(848,745) | .. 0/0....
S&P 500 1/14/2020 Strike @ 2726.978 78465$121 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBAO...... {01/14/2019{01/14/2020| ..10,863 |...29,623,026 | 2727........ ceveninnnnn0 ] (1,233,516) | .........0 | ....(3,150,431) | .| ....(3,150,431) | ..(1,916,915) 000............
S&P 500 10/11/2019 Strike @ 2914.34132 78465$113 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBAO...... 10/12/2018|10/11/2019| ....6,397 |...18,642,051 | 2914........ 061,031 | 0 e (478,896) | .. | e (478,896) | .....(293,773) 000
S&P 500 10/11/2019 Strike @ 2940.90576 78465$114 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... 10/12/2018|10/11/2019 ....... 464 | ... 1,365,345 | 2941........ 89,325 | 0 SO0 R (24,826) | .| coovven (24,826) | ....... (13,224) 0/0.....con...
S&P 500 10/11/2019 Strike @ 2942.28933 78465$115 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... 10/12/2018(10/11/2019] ...2,014 | ..... 5,927,036 | 2942........ 212,350 | o 0 e | e (105,581) | | e (105,581) | ....... (55,623) 000............
S&P 500 11/14/2019 Strike @ 2849.35643 784658117 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... [11/14/2018(11/14/2019 ...8,945 | ...25,486,382 | 2849........ 074761 | 0 0] (1,397,085) | .. | ...(1,397,085) | .....(978,402) 00............
S&P 500 12/13/2019 Strike @ 2741.647 7846S$119 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... [ 12/14/2018{12/13/2019 ....8,989 | ...24,643,760 ..1,200,999 .0 | ...(2,358,788) | ..| ...(2,358,788) | ..(1,612,543) | . 000....
S&P 500 2/14/2020 Strike @ 2895.647 78465$124 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... |02/14/2019{02/14/2020| ..31,379 |...90,861,088 3,096,610) | ..........0 | .....(5,381,505) | .. | ....(5,381,505) | ..(2,284,896) 0/0.
S&P 500 2/14/2020 Strike @ 2897.843 78465$125, Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... [02/14/2019(02/14/2020 ....7,730 |...22,399,196 | 2898........| cccccccceeeccce0 | e (756,434) | .........0 | ...(1,313,416) | ..| ...(1,313,416) | .....(556,982) | .. 00....
S&P 500 3/13/2020 Strike @ 2962.9464 78465$127 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VDIIULBSO...... 03/14/2019]03/13/2020 | ..38,687 |.114,626,944 | 2963........ .0 ]...(3,510,404) | .........0 | ...(5,312,925) | .. | ....(5,312,925) | ..(1,802,522) | .......... (0 IO 0 0 [ (U I 000............
S&P 500 3/13/2020 Strike @ 2965.19318 78465128 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBAO...... {03/14/2019{03/13/2020| ..10,703 |...31,735484 | 2965........ w0 | (959,126) | ..........0 | ....(1,454,090) | ..| ....(1,454,090) | .....(494,964) | ........ (VN [ 0 0 | (VN [ 000............
S&P 500 4/14/2020 Strike @ 3067.9 78465$131 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Morgan Stanley............. 4PQUHN3JPFGFNF3BB653.... {04/12/2019(04/14/2020( ..25,201 |...77,313,995 | 3068........ .0 ]...(2092517) | .........0 | .....(3,507,385) | ..| ...(3,507,385) | ..(1,414,868) | .......... 0 [ e 0 0 | (V[ [ 00............
S&P 500 4/14/2020 Strike @ 3078.95 78465$130. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Morgan Stanley............. 4PQUHN3JPFGFNF3BB653.... {04/12/2019(04/14/2020| ..13,672 |..42,095,928 | 3079........ .0 |...(1,067,668) | .........0 | ....(2,013,092) | ..| ...(2,013,092) | .....(945,423) | .......... (VN [ 0 0| (V[ [ 00............
S&P 500 5/14/2020 Strike @ 2953.17178 784658133 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBBO...... {05/14/2019(05/14/2020| ..10,567 |...31,207,318 | 2953........ .0 ]...(1,228,045) | .........0 | ....(1,782,586) | .. | ...(1,782,586) | .....(554,541) | .......... (VN [ 0 0 | (V[ [ 00............
S&P 500 5/14/2020 Strike @ 2955.43931 78465$134 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... [05/14/2019(05/14/2020 ....4,371 |...12,918,580 | 2955........ | cccccceverecece0 | s (503,000) | ....c.....0 | eeeoee.(730,865) | .. | ... (730,865) | .....(227,865) | .. 00....
S&P 500 6/12/2020 Strike @ 3050.672 78465$136. Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... |06/14/2019{06/12/2020| ..12,109 |...36,939,123 1,097,010) | ..........0 (1,437,216) | .. 1,437,216) | .....(340,206) 0/0.
S&P 500 7/14/2020 Strike @ 3180.431 78465$138, Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBSO...... [07/12/2019(07/14/2020| ..10,003 |...31,812,802 | 3180........ | ccccccecereccce0 | e (879,269) | ..........0 | ........(669,931) | .| ...... (669,931) | ..... 209,338 0/0....
S&P 500 9/14/2020 Strike @ 3182.119 78465$142 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBAO...... {09/13/2019{09/14/2020 | ..12,898 |...41,043,480 | 3182........ .0 ]...(1,246,794) | .........0 | ....(1,075593) | ..| ...(1,075,593) | ...... 171,201 | oo (VN [ 0 0 [0 [ 00............
S&P 500 9/14/2020 Strike @ 3182.119 78465$143 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Bank of America Mer..... EYKN6V0ZCB8VD9IULBBO...... {09/13/2019{09/14/2020 ...3,419 |...10,880,015 | 3182........ w0 | (330,506) | ........0 | ........(285,124) | .. | ...... (285,124) | .......45,383 | .......... (VN [ 0 0 [0 [ 00............
S&P 500 8/14/2020 Strike @ 3005.63886 78465141 Fixed Index Annuities... | Exhibit 5. | Equity/Index| Morgan Stanley............. 4PQUHN3JPFGFNF3BB653.... [08/14/2019/08/14/2020| ..13,044 | ...39,204,712 | 3006........ cioiiiennnn0 [.(1,347,480) | .........0 | ....(1,974,800) | ..| ...(1,974,800) | .....(627,320) | .......... 0 [ 0 0 |0 [, 00............
0509999999. Total-Written Options-Hedging Other-Call Options and Warrant: ..3,866,621 |..(22,516,765) | ...........0 | ..(36,918,017) XX ..(36,918,017) | (12,889,975) | .......... 0 [ 0 0 | XXX XXX
Written Options - Hedging Other - Put Options
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$029 Tenor: 1826 days SD:12/06/2018 Interest
ED:12/06/2023 Macro Rate Hedge....... Exhibit 5. | Rate Credit Suisse................ ANGGYXNX0JLX3X63INSG..... 12/06/2018 | 12/06/2023 | ........... 0 |.246,000,000 | 1.750000. | ..3,900,000 | ...ccooorrermmecc 0 0] ..(12,427,704) | .. | ..(12,427,704) | ..(7,788,669) | .......... {0 PN 0 0 | 0 | e 0/0.....cone
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$035 Tenor: 1826 days SD:12/06/2018 Interest
ED:12/06/2023 Macro Rate Hedge....... Exhibit 5. | Rate Goldman Sachs............. W22LROWP2IHZNBB6K528.... | 12/06/2018|12/06/2023| ........... 0 {.261,000,000 | 1.750000. | ..4,000,000 | ......ccererereeen 0 .0 | ..(13,084,928) | .. | ..(13,084,928) | ..(8,179,543) | .......... (VN [ 0 0 [0 [ 00............
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$031 Tenor: 1826 days SD:12/06/2018 Interest
ED:12/06/2023 Macro Rate Hedge....... Exhibit 5. | Rate Bank of America Mer..... EYKN6V0ZCB8VDIIULBAO...... 12/06/2018|12/06/2023 | ........... 0 |.245,000,000 | 1.750000. | ..3,750,000 | ....ccccoverueeec 0 .0 ] ..(12,320,451) | ..| ..(12,320,451) | ..(7,758,108) | .......... 0 [ oo 0 0 [0 | 000
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$033 Tenor: 1826 days SD:12/06/2018 Interest
ED:12/06/2023 Macro Rate Hedge....... Exhibit 5. | Rate BNP Paribas.............. KVQR4N79VEWBJPSK1K14.... | 12/06/2018| 12/06/2023| ........... 0 {.275,000,000 | 1.750000. | ..4,380,000 | .......ccrcrerurec 0 .0 | ..(13,856,195) | .. | ..(13,856,195) | ..(8,790,737) | ........ 0 [ o 0 0 [0 [ 00............
SWAPTION 5Y IR U/L 12/08/23 TO 12/08/33 SWPTN$027 Tenor: 1826 days SD:12/06/2018 Interest
ED:12/06/2023 Macro Rate Hedge....... Exhibit 5. | Rate Morgan Stanley............. 4PQUHN3JPFGFNF3BB653.... |12/06/2018]12/06/2023 | ........... 0 |.273,000,000 | 1.750000. | ..4,328,801 ...(13,594,220) | .. | ..(13,594,220) | ..(8,625,520) | ..ccc...0 [ ocvvcrivnian0 | v | e [, 0/0.....ccuee
0519999999. Total-Written Options-Hedging Other-Put Option: 20,358,801 ...(65,283,498) [XX| ..(65,283,498) | (41,142,577) | .. 0 .0 XXX XXX




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15] 16 17 18 19 20 21 22 23
Cumulative Total
Prior Year(s) Foreign Hedge
Strike Initial Cost | Current Year Exchang Adjustme Effectivene
Price, of Initial Cost of e Current ntto ssat
Description of Item(s) Number Rate of | Undiscounte| Undiscounted C Unrealized | Change Year's Carrying Credit | Inception
Hedged, Used for | Schedule| Type(s) of Date of of Index | dPremium | Premium Current 0 Valuation in (Amortizatio | Value of Quality of | and at
Income Generation or | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Contract| Notional Received | (Received) | (Received) Year | Book/Adjusted | d Increase | B/A.C.V n)/ Hedged | Potential | Referenc | Year-end
Description Replicated Identifier (a) or Central_Clearinghouse Date Expiration s Amount (Paid) Paid Paid Income | Carrying Value | e| Fair Value | (Decrease, . Accretion Items | Exposure| e Entity (b)
0569999999. Total-Written Options-Hedging Other. 24,225422 | ..(22,516,765) | ..........0 | .(102,201,515) XX| (102,201,515) | (54,032,552) | .......... 0 | 0] 0| i) 0 XXX XXX
0789999999. Total-Written Options-Call Options and Warrant: ..3,866,621 |..(22,516,765) | ..........0 | ...(36,918,017) [XX ..(36,918,017) | (12,889,975) | .......... 0 | i 0] 0 | i) 0 XXX XXX
07! Total-Written Options-Put Options. 20,358,801 | ........ 0 ...0 | ..(65,283,498) [XX| ..(65,283,498) | (41,142,577) | .......... 0 [0 [ o0 i 0 XXX XXX
0849999999. Total-Written Options. 24,225422 | ..(22,516,765) | ..........0 | .(102,201,515) XX| (102,201,515) | (54,032,552) | .......... 0 | oo 0] 0 | i) 0 XXX XXX

Swaps - Hedging Effective - Foreign E:

CSL FINANCE PTY

CREDIT SUISSE FB USA INC Fixed Rate Currency Swap-R BSWAP1... . |LIMITED Q1297#AF5 | SchD..... | Currency.... | CREDIT SUISSE FB US EXD7DEVFDH4HOFFQ7349... |11/12/2014]11/12/2024] .........0 |.... 9,038,400 |3.78/(1.93) | ... 0 .0 | 255,537 ..1,416,800 1,416,800 396,900 102,723 100/100....
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0 | 255,537 | ......1,416,800 XX|...... 1,416,800 396,900 102,723 XXX
0909999999. Total-Swaps-Hedging Effective 0 0 [ 255537 | .....1,416,800 XX ......1,416,800 | ................ 0 {396,900 102,723 XXX
1179999999. Total-Swaps-Foreign Exchange. 0 0 [ 255537 | .....1416,800 XX ......1,416,800 0 {396,900 102,723 XXX
1209999999. Total-Swaps. 0 0 [ 255537 | ....1416,800 XX .....1,416,800 | ................ 0 {396,900 102,723 XXX
1399999999. Total-Hedging Effective. 0 0 [ 255537 | .....1,416,800 XX .....1,416,800 | ................ 0 396,900 .0 [ 102,723 XXX
1409999999. Total-Hedging Other. 86,767,007 | ...22,029,802 ...0 | ..101,020,688 [XX| ..101,020,688 | 41,962,065 | .......... (V] 0 [ o | e 0 XXX
1449999999. TOTAL 86,767,007 |...22,029,802 | 255,537 | ..102,437,488 [XX| ..102,437,488 | 41,962,065 |396,900 | .....cc.c..... 0[.....0[102723 XXX
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts|  Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Short Futures
Hedging Other
Product
Equity
BPZ9...... | ..... 1,546 | 119,157,950 [EURO FX CURRFUT......... Variable Annuities.... . | Exhibit5.| Risk |12/18/2019| CME....... .109/10/2019] .....123.9700 | ..... 123.3200 0 0 (/18— 642,213 ..642213 | ... 3,710,400
Product
Equity
ECZ9..... | ..., 616 |..84,411,250 |EURO FX CURRFUT......... Variable Annuities................... Exhibit 5.| Risk [12/18/2019|CME....... SNZ20JLFK8MNNCLQOF39............. 09/10/2019] ........ 11124 | ... 1.0963 | ..... 1,243,640 | ......... 1,243,640 0 0 0 ... 1,243,640 | ....... 1,243,640 | ..... 1,232,000 | ..cooorvvernnene 0/0 | ooverees 125,000
Product
Equity
JYZ9...... | oo 465 | ..54,044,625 | JPN YEN CURR FUT......... Variable Annuities................... Exhibit 5.| Risk [12/18/2019|CME....... SNZ20JLFK8MNNCLQOF39............. 09/10/2019] ...... 93.7308 | ...... 92.9800 | ........ 436,384 | ............ 436,384 0 0 0| e 436,384 | .......... 436,384 | ........ 999,750 | ...vvrvernene 0/0 | oo 1,250
Product
Equity
NKZ9..... [ ..cee. 244 |..49,125,063 | NIKKEI 225 (OSE) . | Variable Annuities................... Exhibit 5. Risk [12/13/2019| OSE....... SNZ20JLFK8MNNCLQOF39............. 09/11/2019] 21,152.0000 | 21,760.0000 | ....(1,372,871) (1,372,871) 0 0 0 | ...(1,372871) | ...... (1,372,871) | ..... 1,657,734 | .o 0/0 | v 1,000
13429999999, T0tal-Short FUUIES-HEAGING OtNET. ...ttt titsiiitiis itttk eE o0k o6 o8 1eE b e eE 8L 810t E 888888081 E 448 E bbbttt nnns | senises 949,365 ...949,365 0 0 0 ... 949,365 | ......... 949,365 | ..... 7,499,884 XXX XXX
1389999999, TOtAI-SNOM FUBUIES. ... verestestissstie st esisstiss etsssess et 888880184 E 8808 £EE 18R 810 £E8HE0E oL 4R LR L8R8 EE L E LA E £ E bbbttt | srnisens 949,365 | ......cco... 949,365 0 0 0] e 949,365 | .......... 949,365 | ... 7,499,884 XXX XXX
1409999999, TOtAl-HEAGING QN ........ ittt ettt otttk 081 € eEEf e E L0kt 949,365 ...949,365 0 0 0] e 949,365 ...949,365 | ..... 7,499,884 XXX XXX
1449999999, TOTAL.....oouiveuireiitreieieeeieeesseeseeessse sttt seeies eesseesseeeseees e R s e8 e84 L8888 E 428808488k R et e ek eseee LHEeREeLE e s LR RS R R R LR 949,365 ...949,365 0 0 0 .. 949,365 | ..........949,365 | ..... 7,499,884 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
WELLSFARGO e 4,039,749 | ..... (3,090,384) ] ........ 949,365
TOTAI INEBE CASH DBPOSIES. ... rresrrsersseresaeesseesseessseesseessees e s Es 888848448808 E 1188488484408 £0E 1408 4EE84 £84EEEHEEE AR 8 EEEE 1R E LR LR 8 4EEEHEEHEEE L8R8 4R oL EEHEEE L8 1R 8 44EE 4L E4EEE£LEE L84 EE 18 44EE 1R E 108 4EE8 4R 4R R 1eEE 14 4481 4EE8HEEE AR HEEEEEE A1 4L LR LE L8 E R bbbttt | cenas 4,039,749 | ...... (3,090,384) | ........ 949,365
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure

Traded Derivatives

0199999999. Aggregate Sum of Exchange Traded... XXX | XXX l XXX ....2,322,237 (1 ,372,871)| . 2,322,237 2,322,237 ..(1,372,871)| .2,322,237 | .. ...7,499,884 | ... ..2,322,237
NAIC 1 Desi

BARCLAYS CAPITAL. ...ovvetrmrreimennreessesssesssesssssesssesssesssssessssssssenes AC28XWWI3WIBK2824319.. Y W11,924,679 | et (10,942,772) | v [ e, 11,924,679 | ..o (10,942,772) | ...... 0

JP MORGAN CHASE.. . 8I5DZWZKVSZITNUHU748.. Y 16,612 0 16,612 v 16,612 0. 16,612

BNP PARIBAS........ooouiiiiiiieeii ettt KVQR4N79VEW8JPSK1K14 | Yo 15,500,000 ..16,010,141 (10— 510,141 | oo 16,010,141 0 ... 510,141

CREDIT SUISSE........ooouieiiiiiiriesiiesieessseesesissssesessses s sssssss s ANGGYXNX0JLX3X63JN86. Y 15,650,000 ..15,695,679 (V) O 45,679 ....15,695,679 0. 45,679

GOLDMAN SACHS......covveurmririsminessessissseessesssessse st W22LROWP2IHZNBB6K528 Yo . ..15,336,140 0 ... 15,336,140 | .... ....15,336,140 0 15,336,140

BANK OF AMERICA MERRILL LYNCH........ccevirvviirrrieircrnrisinesseessssssesseesenenes EYKN6V0ZCB8VDIIULBSO.. |Y.......ccc... | FOTTTIRIIS DV 32,440,000 ...37,080,005 | .....crrrvvvrnne (4,377,061) | covooorerrrerres 262,944 | ...covvvrrnee 37,080,005 | ...vvverrrinenns (4,377,061) | .... 262,944

MORGAN STANLEY.......rvierriiriessessnissssssissesssssssssssssssesssanas 4PQUHN3JPFGFNF3BB653. | Y......cccoovenee | ZSTTO O 21,220,000 ...21,694,065 0. 474,065 ....21,694,065 0 ... 474,065

0299999999, Total NAIC 1 DESIGNAHION. .......rvveseseireeseeieressse s rees sttt | crnnines 89,800,000 117,757,321 | oo (15,319,833) | .. 16,645,581 | ... 7,757,321 [ [REIREERRK) ] E— LR — 102,723 | ... 102,723
0999999999. Gross Totals . OO OO OO PO OO OOV ORI OV SR OPPPSRRYOPSSPORPOOR) VOPPOOO 89,800,000 120,079,558 | ....ovvvvvernnad (16,692,704) | ...oocvvevicns 18,967,818 | .cvvvvvvriens 120,079,558 | ...cvvvvevrnnn (16,692,704) | ...ccovvvvniinees 18,967,818 | ...oovvvvvieinnis 7,602,607 | coovoviciriiinnnns 2,424,960
1. Offset PEr SSAP NO. B4.......ceieieiieieis ettt ens st ennensennies esseneas 0 0

2. Net after right of offset per SSAP No. 64.........cccccoouieriiiiiiniiisiicniins [ESORO N 120,079,558 | ...ccocvvvnad (16,692,704)




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

CREDIT SUISSE.........comevirireiririrseiierins ANGGYXNX0JLX3XB3JN86... | MONEY MARKET FUND.......ccoorvvrrerrireieisereesesessssiseessessssssenssesens 31846V 56 7 | FIRST AMERICAN TREASURY.....cotiimiimiiiiireeineiserisssise st s ssenes 15,650,000 | ...cvvveernecns 15,650,000
BARCLAYS CAPITAL.... ... AC28XWWI3WIBK2824319.... | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY 4,990,000 | ..oovernernienns 4,990,000
MORGAN STANLEY.. ... 4PQUHN3JPFGFNF3BB653...| MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY 21,220,000 .21,220,000
BNP PARIBAS.. . KVQR4N79VEWBJPSK1K14.. | MONEY MARKET FUND. . 31846V 56 7 | FIRST AMERICAN TREASURY e 15,500,000 15,500,000
BANK OF AMERICA MERRILL LYNCH EYKNGV0ZCB8VDIIULBBO.... | MONEY MARKET FUND........courieuirseneasessensssisssisssssensssesssssssssssssnssens 31846V 56 7 | FIRST AMERICAN TREASURY......oovumiieniimsriissisnsnssnisseenas 32,440,000 32,440,000
0199999999, TOAIS. ... vextvesresereeeeserssseessers s et s sk E 018808088084 £E8 S0 8RR E R E LR HEEE LR E LR E LR LR ek fhieeb et 89,800,000 89,800,000
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity

CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Industrial & Miscell (Unaffiliated) - Issuer Obli

06370R  UT 4 | BANK OF MONTREAL CHICAGO.........vuriimiiairieriesiseriseissssesssiessessssesssssssssessesssesessssssssenes C 1 2,499,498 | ....cccoevinnn 2,500,000 |03/02/2020.......

21684L 4V 1 |COOPERAT RABOBANK UA/NY C 1 1,699,150 | ..covveverrine 1,700,000 |09/09/202

78012U NS 0 |ROYAL BANK OF CANADA NY ....ooiiiiuiiriiiiaiisiiesissisisesssss st bssssss bbbt C. 1 2,200,117 | ...... 2,200,000 | 04/24/2020.......

86958) 7L 7 | SVENSKA HANDELSBANKEN NY ¢ 1 2,498,285 06/10/2020.......

89114M N7 8 | TORONTO DOMINION BANK NY. C. 1 2,400,197 06/08/2020.......

CR4451 31 4 |BNP PARIBAS SA REOENT EVERGREEN C 1 3,000,000 12/29/2019.......

CR5325 38 4 |MERRILL LYNCH PIERCE FENNER & SMITH INC . |C 1 3,700,000 11/04/201
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations OO OO PO O RO 17,997,247 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)........... 17,997,247 XXX
Totals
6499999.  Total - Issuer Obligation: 17,997,247 XXX
7099999.  Subtotal - Bonds 17,997,247 XXX
Short-Term Invested Assets (Schedule DA Type)

000000 00 0 |ANZNEW ZEALAND INTL LTD 2,200,079 | ...... 2,200,000 | 11/14/2019.......

000000 00 0 |ANZ NEW ZEALAND INTL LTD 2,999,784 | ...... 3,000,000 | 01/10/2020.......

000000 00 0 |ANZ NEW ZEALAND INTL LTD 2,299,998 | ...... 2,300,000 | 07/07/2020.......

000000 00 O |ASBFINANCE LTD LONDON 2,400,092 |01/31/202

000000 00 0 |BNZINTERNATIONAL FNDNG 1,725,100 | 10/15/2019.......

000000 00 O |BANCO ESTADO CHILE/NY. 2,500,000 |12/09/2019.......

000000 00 0 |BANCO ESTADO CHILE/NY. B [ 1,800,086 | ....ccovverrene 1,800,000 |03/05/2020.......

000000 00 0 |BANK OF AMERICA NA.. C . 2,500,405 | ...... 2,500,000 |01/10/2020.......

000000 00 0 |BANK OF NOVA SCOTIA HOUS C B I 2,199,828 | ..coovviernee 2,200,000 | 01/27/2020.......

000000 00 O |BANK OF NOVA SCOTIA [T OSTN 2,550,059 | ...... 2,550,000 | 10/04/2019.......

000000 00 0 |CANADIAN IMP BK COMM NY. C 2,501,595 | ..... 2,500,000 | 12/13/2019.......

000000 00 0 |CAIMPERIAL BK OF COMM............ C B IR 2,499,610 | ..covvrrririrnnee 2,500,000 |02/27/2020.......

000000 00 0 |COMMONWEALTH BK AUSTRALI C 1,699,705 |03/12/2020.......

000000 00 0 |COOPERAT RABOBANK UA/NY C 2,600,000 | 12/05/2019.......

000000 00 O |CREDIT AGRICOLE CIB NY....cootiiiiiiieriieisissisesssssssesesssssssesssssssssss et ss st ssss s sssssssensssssssasssenes Coovervrveens [ v [ evvveiniinennn2,199,888 | oo 2,200,000 | 11/07/2019.......

000000 00 0 |CREDIT SUISSE NEW YORK.... C 2,500,008 | ...... 2,500,000 | 10/02/2019.......

000000 00 0 [HSBC USA INC......cooiiiiiiiriiirissieisess bbb ceen | e 2,199,688 | ......ccvvvrunnn 2,200,000 | 02/03/2020.......

000000 00 0 |HSBC BANK USA NA 2,200,121 | ...... 2,200,000 | 11/08/2019.......

000000 00 0 [HSBC BANK USANA . 2,200,020 | ...... 2,200,000 |10/28/2019.......

000000 00 0O |JP MORGAN SECURITIES LLC B [ 2,199,844 | .o 2,200,000 | 01/24/2020.......

000000 00 0 |LLOYDS BANK CORP MKTS/NY. C 2,500,020 | ...... 2,500,000 | 10/10/201

000000 00 0O |LLOYDS BANK CORP MKTS/NY. C 2,899,899 | ...... 2,900,000 | 01/08/2020.......

0000000 00 0 |MACQUARIE BANK LIMITED C 1,800,000 |12/12/2019.......

000000 00 O |MIZUHO BANK LTD/NY. C 2,200,000 | 11/25/2019.......

000000 00 0 |MIZUHO BANK LTD/NY. C 1,700,000 |02/21/2020.......

000000 00 O |NATIONAL AUSTRALIBANK L C .2,500,000 | 04/02/202

000000 00 O |NORDEABANKABP NEW YORK........cciiuiiuiuriiirriserierseissie s sssesess st seessnns [ 1,750,000 |03/24/2020.......

000000 00 O |OLD LINE FUNDING LLC wor | errreienn2,200,000 | . 2,200,000 | 11/08/2019.......

000000 00 0 | SKANDINAV ENSKILDA BKNY B [ 2,799,927 | oo 2,800,058 | 11/04/2019.......

000000 00 0 | SKANDINAV ENSKILDA BKNY 999,850 | ...... 1,000,000 |03/13/2020.......

000000 00 O |STATE STREET BANK & TR .3,750,000 | 10/07/201

000000 00 O |STATE STREETBANK & TR 3,200,079 | 11/15/2019.......

000000 00 O |SUMITOMO MITSUI BANK NY 2,200,000 | 10/24/2019.......

000000 00 0 | THUNDER BAY FUNDING LLC.......coviuririreriniiniierinsisiesissisesesiessssssseessssissesesssssssssesssesssssssssessessssssessesssssesens. | Guovernninnine 2,500,000 | 12/12/2019.......

000000 00 O |TORONTO DOMINION BANK.......ocoirmrimiireriiiiiresisisessiessssssssenssssssesessssssssssesssssssssesssssssessssssssesssessssssssnesses | Guovernerneess | cvervesssssesinssnns | svverinnnenennnn 2,600,088 | ooce 2,600,000 [12/12/2019.......

000000 00 0 |TOYOTA CREDIT CANADA INC 2,500,083 | ...... 2,500,000 |11/29/201

000000 00 0 |TOYOTAMOTOR CREDIT CORP 500,020 | ... 500,000 {03/02/2020.......

0000000 00 0 |TOYOTAMOTOR FIN NETH BV C 2,399,141 | ...... 2,400,000 | 02/25/2020.......

000000 00 0 |UBSAGLONDON 3,000,012 | ...... 3,000,000 | 01/10/2020.......

000000 00 O |WELLS FARGO BANK NA 2,200,057 | ...... 2,200,000 | 11/08/2019.......

000000 00 O |WELLS FARGO BANK NA B [ 2,498,178 | oo 2,500,000 | 06/05/2020.......

000000 00 0 |WELLS FARGO BANK NA......cooviiiriiinirnnieinirssessssssiesssssssisesssssssssssssssssssessessssssesssssssssesssessssssnssessessssssensons | Guonernneresss | nesssseessosssssenons | svosesnssersnnsns 1,000,023 | .oooerviine 1,000,000 |02/21/2020.......

000000 00 0 |WESTPAC BANKING CORP NY. C LA700,413 | e 1,700,029 |02/28/2020.......

000000 00 0 [JP MORGAN SECURITIES LLC REQOENT 2.577% C. e | ..4,100,000 11/04/2019.......
8999999  Total - Short-Term Invested Assets (Schedule DA TYPE).......ccwiurrierrerieriieiseseissieeers s seseesees 101,472,820 XXX
Cash (Schedule E Part 1 Type)

000000 00 0O ‘US DOLLARS... . Crrivvines Lo | e (12) ] oo (12) ] v
9099999.  Total - Cash (SChEUIE E Pt 1 TYPE). ... cuuiuueiuireiieeisstiieseissteess s sse st re Hinbsnssensenb st senb st nennnienes | sbeesenssnsssssanesensensas ({14 (12) XXX
Cash Equival (Schedule E Part 2 Type)

032090M XA 7 |AMPHENOL CORP C B [ 1,798,848 | ....ccvvvvirne 1,799,019 |10/10/2019.......

05333U X1 3 |AUTOZONEINC........ 3,699,752 | ...... 3,700,000 | 10/01/2019.......

466427 X3 2 |JM SMUCKER CO 3,699,260 | ...... 3,699,558 | 10/03/2019.......

488037 MD 3 |KELLS FUNDING LLC 3,696,489 | ...... 3,696,547 | 10/17/2019.......

54316U X3 8 |LONGSHIP FUNDING LLC B [ 1,999,612 | oo 1,999,772 |10/03/2019.......

60920W  XJ 4 |MONDELEZ INTERNATIONAL 898,985 | ... 899,040 (10/18/2019.......

83050P AN 9 |SKANDINAV ENSKILDA BK NY [ RO O 3,450,107 | .ooovvvvvrins 3,450,047 | 10/02/2019.......
8AMMFO 8Q 7 | GOLDMAN SACHS FINANCIAL SQUARE FUNDS - C B I 1,360,861 | ..covvvcerrine 1,360,861
8AMMFO 91 1 |DWS GOVERNMENT MONEY MARKET SERIES INST...... C 8,552,509 | .. 8,562,509 |....

CR0263 50 7 |BNP Paribas SA REPONT 2.05% 10/1/2019........ccviiimriienriirninsiereniseiesesiseeesienees C JROR IO 4,500,000 | ..coovrirerennnes 4,500,000 {10/01/2019.......

CR1422 26 8 |HSBC Securities (USA) Inc REPONT 2.02% C B I 1,000,000 | .ooverriiiinne 1,000,000 |10/01/2019.......

CR2176 20 2 |ING Financial Markets LLC REPONT 1.92% C 3,500,000 | ...... 3,500,000 | 10/01/2019.......

CR4349 24 5 |BNP Paribas SA REPO 2.32% 10/1/2019.........euiiiiiiieieiisiiseiesisisies bbb Crrervrveens [ v | v, 10,000,000 | ..ccovvrevvrnne 10,000,000 | 10/01/2019.......
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
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
CR5213 41 6 |HSBC Securities (USA) INC REPO 2.37% 10......c.iiiiiiiiiiniiniiininiiiersnisssssrsssiensssssnssnssnesenssnsssssenssssssesnsssssssenssens | Gronennrnninns | evsnsssssssnsssssssnnes | oersssessesesenees 5,000,000 | ..ovvviirinnens 5,000,000 | 10/01/2019.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) 53,156,423 53,157,353 XXX
9999999.  Totals 172,626,478 172,632,404 XXX

General Interrogatories:

1. The activity for the year:
2. Average balance for the year:
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

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

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

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

NONE
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT 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
U.S. Bank Cincinnati, OH 0 0 . 106,394,690 | ....... 220,590,738 ..276,234,392 | XXX
Wells Fargo Securities, LLC . Charlotte, NC..... 0 44,339,998 .14,171,608 .20,638,195 | XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositories. ...........ccorerrrrrrrerrsrecenses XXX XXX 0 0 314,963 314,963 | ..cccooee. 314,963 | XXX
0199999. Total Open Depositorie XXX XXX 0 0 .. 151,049,651 | ....... 235,077,309 | ....... 297,187,550 | XXX
0399999. Total Cash 0N DEPOSIL......veurerresirserseresers s XXX XXX 0 0. 151,049,651 | ....... 235,077,309 | ....... 297,187,550 | XXX
0599999. Total Cash.... XXX XXX 0 0 51,049,651 35,077,309 97,187,550 | XXX
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
DIGNITY HEALTH. ..ottt seesssesessssses s ss s st ses s s ss s s e s s s s e s s s s ee s s s s e s e s e e s s s e r st e st e st ensseeaes oeiesssensssessaessees s ensssees et eensses e en s 08/30/2019....... | ccovvvvvrene 2.637 |11/01/2019....... 2,000,000 (17,434)
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET ODIIGALIONS..............cvvuirriicei R0 S iee LR s e 2,000,000 ...(17,434)
3899999. Total - Industrial & MiSCEIANEOUS (UNAMTIIBLEA).............c...courrriiiiiirsisi s 880 s 2,000,000 | coooovoererenesneenicennieeneen | e (17,434)
Total Bonds
7799999, SUDBLOLAIS - ISSUBT OBIIGALIONS. ..........cvvveviicriieii e84 8 s b 2,000,000 | oo ..(17,434)
8399999, SUDLOAIS = BOMMS.......v..ouoivevessiriiss s8££ 0044810000 0144811140 bbb 2,000,000
All Other Money Market Mutual Funds
31846V 56 7 [FIRST AMERICAN GOVT OBLIG FUND CL Z.....ooccccevveerevereeessesesesessesesesesessseeesssssseessssesseesssseseesesssesssessssesesessssesesesssese oot ssesessssseses | wevessseseessssseseessssseseesssssesesssssseeoss e 09/30/2019.....os | v 2200 | 100,319,970
B9351J 21 5 [ PNC TrEASUNY MMF ....covoveeeiesemeeeeeseeesessesssseesse s ssssse 8k bR 09/04/2019....... | oo 1.770 ..23,530,024
---------- 123,849,994

8699999. Total - All Other Money Market Mutual Funds.

8899999. Total - Cash Equivalents

125,849,994
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