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

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS ..ottt | rnentenees 1,911,680,827 | oo | s 1,911,680,827 | oo 2,951,010,564
2. Stocks:
2.1 Preferred SIOCKS.........ciuiiiri e | i (O RN 0 [ oo (V10 IR 4,120,000
22 COMMON SOCKS......uurveuerirrrereeieriseeescessessies sttt | sssesssessssensens 8,488,876 | .ooooverrrrierirrrrienii (U IO 8,488,876 | ...ccvvvrrrrrrncn 6,776,182
3. Mortgage loans on real estate:
31 RIS ENS ..ottt | oeenianeie 430,870,845 | ..o (U IO 430,870,845 | ... 400,572,477
3.2 Other than firSt IENS........cvuueiueiieiiieieicieeee st ssseses | etsieesieesieess s ssesseeenes (01 OO [0 TN (01 O 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... veveeeneeseeseeseeeeeeseeseesseeseeesse st essssssessessesssessessessesssssssssessssssssssessessans | sesessssssssssssessessnssnessesan (01 O [0 O (01 O 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES).......ocvuiviecictese ettt st bbb st s b ntesnns | ebsssassessnssnteses s sessesanes 0 | e (0 OO 0 | oo 0
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......cvvvvecveiieiciieieseisiseisieniens | evreissiesissssies e ssssese s (0 R (0 R (0 TR 0
5. Cash ($.....(7,334,926)), cash equivalents ($.......... 0)
and short-term investments ($.......... 0.ttt enns | enrenesenaenrenes (7,334,926) | ..o (01 I (7,334,926) | ...ooovverreinne (7,536,388)
6. Contract loans (including §.......... 0 Premium NOLES).......cvireieirieieieiesieesisesesessssessessesssenss | crersssesesees 125,501,881 | ovovveeeeesieiean (0] I 125,501,881 | oovevvevrnee 122,111,063
7. DEMIVALIVES.....covvereceeerisreeee sttt enstens | eneseeneeneiis 147,013 | o) (U IO 1,447,013 | s 123,238
8. Other iNVESLEA @SSELS.........cveueerrreiriieiesseseesi st eess s esnssenees | seessesssnessesssessssenssaed (O (O (O 0
9. Receivables fOr SECUMHIES..........ocverrrrreieeriereiei et esssssessssnnes | sessesssseessenns 1,238,791 | i) 0 [ oo 1,238,791 | oo 1,254,570
10.  Securities lending reinvested Collateral @SSELS............ovvrviieieirireiieiieee s sessseenes | eveevsaeseesienas 74,086,926 | .....cooovveverircerieiind (0 IR 74,086,926 | .................. 83,187,340
11, Aggregate Write-ing for INVESIEA @SSELS..........urvrrrrrerriririinriseieissss s sseessessssssssessens | seessssssssssssssessssssssssssas [0 P [0 P {0 RN 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cvcvcueeeieiieieiceeeceeeee s | cveevnienens 2,545,980,233 | ..ooeiieeeeeeind (0] I 2,545,980,233 | ............. 3,561,619,046
13. Title plants less §.......... 0 charged off (for Title inSUrers Only)..........ocorueereerrereersinenereiieeees | oo (0 O [0 R [0 O 0
14.  Investment income due and ACCTUET.............cooveveeeieeeeceeeeeee ettt ee et ee e snsnes | eerssseeens 19,452,218 | oo (1 19,452,218 | .o 29,250,725
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....................... ....11,433,391 ....11,433,391 ....14,418,828
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccovevevrreriens | corvveiniennns 124,936,276 | ..o (0] I 124,936,276 | ......conve. 131,329,656
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt ettt | enbieesi et ees (0 TN (0 N (0 N 0
16. Reinsurance:
16.1  Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIES...........ccceevriieiereieiieiieieienies | e ses (0 SR (0 O (0 0
16.3 Other amounts receivable under reinsurance CONtracts............cocveuverneineineinsincines | sevneeneineinees 1,121,409 | o 0 [ oo 1,121,409 | 0
17. Amounts receivable relating to UNINSUIEd PIaNS...........coveieieirieiiinine e essisssesees | ersssessesessssesessssessesnees (0 (0 O (0 0
18.1 Current federal and foreign income tax recoverable and interest thereon............cccocvvevveveee | cevevereisivceeeceesees 0 [ e 0 [ o 0 [ o 0
18.2 Net deferred taX @SSEL..........ouwriricie st sessssssans | eeesseessensens 65,721,441 | oo 34,291,870 | oo 31,429,571 | oo 31,746,154
19.  Guaranty funds receivable or 0N dePOSIt.............c.euiveievieiriesie et | eereresesseseseees 2,136,415 | oo [0 [ AR 2,136,415 | .o 2,128,367
20. Electronic data processing equipment and SOtWAIE.............ovurerrrererreeirnernsinniressesesessesssseees | seesessessssesssessssssssssesnses (0 0 [ e 0 [ e 0
21.  Fumniture and equipment, including health care delivery assets ($.......... 0] PO SO [0 R [0 O (01 R 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............oovvrurrirenenees | veeverreeeneireieeseeneseeees (01 N [0 SN (01 OO RO 0
23. Receivables from parent, subsidiaries and affiliates...............ccccoceverrerierieeesisiecseeeeens | e, 57,609,359 | .ovovvereeee e [0 I 57,609,359 | .covvivirnnn 38,593,375
24. Health care (§.......... 0) and other amounts reCeIVaDIE.............ccvcveieicieieieeeie e | e (0 R (0 TR (0 TR 0
25.  Aggregate write-ins for other than iNVeSted aSSEtS..........ceirueieieiierie s | orersissssenssieneas 75,206 | oo [V I 75,206 | oo 76,202
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccvururierirrieieireeinrereeisesssessessesssesssssssssessssssssssssesss | sessessneens 2,849,520,611 | .ovvervenes 34,291,870 | ..coovenvee 2,815,228,741 | ....cc..c. 3,820,848,722
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccecveees | wovviveinnace. 255,674,353 | .oooveeeeeead (0] I 255,674,353 | .....coccvec. 233,458,871
28.  Total (LINES 26 @NA 27)......cuuerverremeeeireieeriseeseesisesssesssseesssessssessssssssessssssseessssssssnsssssssssns | erssesssnens 3,105,194,964 | ......ccovvevneee 34,291,870 | ..occovnne 3,070,903,094 | ............. 4,054,307,593
DETAILS OF WRITE-INS
1100, ettt | ees ettt (O R (O R (O R 0
1102, ottt | et (O O (O R (O R 0
1103, e

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

1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)........ccuivreereriiieisiciciessieieresieensns | erersiessssesesesssesessssenens 0 ] o 0 | o 0 | e 0
2501, FUNd revenue reCeIVADIE...........c..cuuiiiiiiieiiiiciec i | sossssssesis s 69,506 | ..o (U 69,506 | ....cooovivriiriins 71,202
2502. State taXeS IBCOVEIADIE...........cvuevceereevcreee ettt st s s ses s sssnes | sevessesesssssssesnsanens 5700 | oo [0 T 5700 | oo, 5,000
2503, eooeeeeer et et ettt | Seteessnest sttt O (O (O 0
2598. Summary of remaining write-ins for Line 25 from oVerflow Page...........ccceweerrereinenrnniinennes | covrenernsineisseeesessessesnennd (0 (0 (01 R 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........oueeruururrrsnmessenreisrsnressessessessnssneens | cosssssessessssssssnenes A [ [P 75,206 | oo 76,202




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

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....2,095,820,822 less §.......... 0
included in Line 6.3 (including §.......... 0 MOACO RESEIVE).......ouveieieiiiietie ettt sttt aenae s | sessessesnsensesas 2,095,820,822 | ...cocvvveee. 3,169,519,436
2. Aggregate reserve for accident and health contracts (including $ ol 85,731,226 84,320,596
3. Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE)......ouveiiircieieie ettt sssens | sessessessssessesinnns 106,857,958 | ...covvvvverreinns 104,271,417
4.  Contract claims:
B0 LBttt E £ E ARttt | fenbaentent st 19,653,231 | oo 14,972,185
4.2 ACCIAENE NG NEAIN........ooieiieiiii bbbttt | faestaes s 857,801 | oo 860,451
5. Policyholders' dividends/refunds to members §.......... 0 and coupons §.......... 0 due and UNPaId.........ccoveveieiieiricreeeeesee e | ererieese e 0 [ oo 0
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1 Policyholder's dividends/refunds to members apportioned for payment (including §.......... 0 MOGCO).....eeivreerrieeereereeesestesiens | v nes [0 T 0
6.2  Policyholder's dividends/refunds to members not yet apportioned (including §.......... 0 MOACO). ..o reereririreireeersesiseeessessssessanes | eeresssseessessessseseesssssssneenes [0 0
6.3 Coupons and similar benefits (including §.......... 0 ModCo)....c.ovrvrerirririenns
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....182,285 accident and NEaIth PrEMIUMS.............c.evuevuerveceeeeeeseeeeeesseesseesseesseesseesseesseesseesssesssenses | onssessessessesssnsasens 792,415 | oo 489,013
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES...........c.cuuevuiiiveieciietece ettt sttt es e sesanes | sesesssbassesassssssssesssssssessesnea [0 T 0
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SErvice AcCt............cceuevvcveieicieisieesecieies | e 0 | o 0
9.3 Other amounts payable on reinsurance, including $.....7,448,929 assumed and $.....3,824,379 ceded.........c.coovrmremremreeerierns | v 11,273,307 | oo 21,179,799
9.4 IntereSt MAINTENANCE RESEIVE. .......c..cuiieiiiiieietciei ettt bbbt et bbb a sttt st s bnbenas | ebsssestesssstessesanes 2,667,123 | oo 4,826,951
10. Commissions to agents due or accrued - life and annuity contracts $.....3,539,914, 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 $.....483,369 accrued for expense
allowances recognized in reserves, net of reinsSured allOWANCES)............ccceirieiriceniee e ssssesessssssessssesens | seveseressesesessenesennns 883,809 | viiveveiieiiieereieenns (72,232)
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........ccccurveiriereiecieieee e sessssesessssenes | ensniesesssesensnsesesn 2y 122,982 | vviveviiereiiieernns 3,465,489
15.1  Current federal and foreign income taxes, including $
15.2  Net deferred tax liability.............ccoovvrerverieriericrerenne, .
16, UNEarned iNVESIMENT INCOME..........cvieiiictiieiieis ettt bbb a bbbt s s b s bbb b st s bbb bbb bt
17. Amounts withheld or retained by reporting entity @s agent OF frUSIEE...........vuirirrirrcr e
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances..
19.  Remittances and iteMS NOL AIOCAIEA. .........c.cviururiieeiiccece ettt bbbt s s b s senas
20. Net adjustment in assets and liabilities due to foreigh eXChange rateS..........ocwerrririririnrre ettt esreena
21.  Liability for benefits for employees and agents if not included above .
22.  Borrowed money §.......... 0 and interest thereon §......... (0O RUUN EUSORT P T PO (01 0
23. Dividends to stockholders declared @and UNPIG..............ocururiiurrerririseineineiieee e ess ettt ettt ss st sb s s ssessas | sbesinessessessassseessessesssssnesn 0 | oo 0
24, Miscellaneous liabilities:
24,01 ASSEE VAIUGLION MBSEIVE.........uveivieieciite sttt st s bttt s sttt ns
24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES......ovvveirieeiieisiie ettt nans
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliAteS...........cccceuirieiiiecee s
24,05 Drafts OUISTANAING........cuevveieeiiisiieiciseeie et s bbb s bbbttt
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIIVALIVES. ......coeveeieeiireisiseseiseessieese s tsssee st ase e s s se s s e s 8RRt b R Rt en et
24.09 Payable for securities
24.10 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon §.......... 0O SO 0
25.  Aggregate write-ins for liabilities | 505,794
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)..........vueverrurrurirnerneireesieeensissiseessssssesssssesssssssssessssssssssssssessssssess | sesssssssssssssanes 2,470,121,534
27.  From Separate ACCOUNES SALEIMENT...........c.cooviiiieiiiccic ettt bbb bbb ssssns | sntessssasssssessssan 255,674,353
28. Total liabilities (Lines 26 and 27)
29, COMMON CAPHAI STOCK......vueeececereesees ettt st bt s8R bbbt
30.  Preferred CAPItal SIOCK...........ccvueviiiieiicieteie ettt bbbt bbb s s ettt bbbt ann
31.  Aggregate write-ins for other-than-special surplus funds
32, SUMIUS NOLES.......cvveeiiitiieictit ettt ettt bbb s ettt s s s skt s bbb bbbttt
33, Gross paid in and CONLHDUIE SUMPIUS........ccvuevieriieiiiiieicieietie ettt bbbt bbb bbb s nn
34. Aggregate write-ins for special surplus funds.. .
35, UNQSSIGNEA FUNAS (SUIMPIUS)......vvuirieireisiieiieieiesiesse ettt ess et s bbb s bbbt s bbbttt nn
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0) .ttt bbbttt s et | eberereses et e bt s et aens 0 [ o 0
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) .ttt bbb bbbt sseaets | sbebsebetes et bbb e b b enretens 0 [ oo 0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0in Separate Accounts Statement)............cccooveveveeevieiceisiieies | e 335,507,201 280,826,654
38. Totals of Lines 29, 30 and 37 N ...345,107,206 290,426,659
39. Totals of Lines 28 and 38 (Page 2, LN 28, COL. 3).........cuuuieiiriiiiiiieineineiseiseiseiseissesei s ssssssssssssssssnns | sonsesonssnsssnnees 3,070,903,093 | .......ccocuunen. 4,054,307,592
DETAILS OF WRITE-INS
25071, UNCIAIME fUNGS.......ooeeeereirieecicieie sttt ettt s st stensns | febsessessssnnesessessnens 505,794 | oo, 701,949
2502, ottt RS R R SRR R R R4S E SRR R £ R R R AR RS E e AR R e Rt st st et e tnennn | Eentnsaessessentantses st st st e sreed 0. .0
2503, ettt Rt RS ERR RS R AR R S 4SE£ReE RS ee £ R £ RS E e E RS EeE SR e R AR e Rt nt st et e tnenne | Eentnsaessestantantes st st st trees 0. .0
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAJE..........cccviuiuieeiciieicictese ettt sssssasnaes | saessessssessessssesses s bes s sensand [0 OO 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)... 505,794 | ..... 701,949
3107, ettt E bR R SRR E R SRR RS E 4L E SRR £ RS E AR R4S E LSRR R R £ R4S E R R R e R e R R AR R R b e A SRR £ bR R e AR b bt sE s bt ennetns | Eeebneaestest st st et ent st neend (0 TN 0
302, etttk R SRR R AR £ R SR £ £ R R £ R 8RR R R AR R R E R E AR E R AR AR AR AR ARt E et sE bbbt | Siestnssestees bbbttt 0 ... .0
3103, etttk R kbR SRR AR R £ £ R £ R R £ R £ R £ R R R £ £ R R £ R £ £ AR AR R AR R AR AR E bbb bbbt | fiesbnstesb sttt et 0 ... .0
3198. Summary of remaining write-ins for Ling 31 from OVEMIOW PAGE. ...ttt ssensis | fessssssssssessessesstesssessenssa 0 ... .0
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @D0VE)......ccuruuierieraieatiietisse st seeses ettt sttt nes | st enssenb b n bbbt 0]... .0
BA0 T, bR R R £ £ £ £ R £ R £ R £ £ R R £ R £ R R R R £ R R R R R R AR R n b ent e | Eaenbent sttt 0 ... .0
BAD2. bk R R R E £ £ £ R R £ R £ £ R £ R R R R R R R R st ent | Eaesbent st sttt 0 ... .0
BAD3. kbR R E £ R £ R £ R £ £ R AR R £ R £ R R R R R R R AR AR AR R R bR bR bR s ent e | Eenbenb st sttt 0. .0
3498. Summary of remaining write-ins for Line 34 from overflow page.... | e 0f... .0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DO0VE)..........ccuiuiuiiicteiiiiieisictetessie st ssseaesssastesessesesssssebessssessssssesssesessnsesesssess | eressssssessssesessssnsesesnsesessnnes 0 [ oo 0

Qo3




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

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts.............cccoueveveeerreieseeeeeseeeeeereee s | cveeveseesenns 105,101,952
2. Considerations for supplementary contracts with life CONtINGENCIES............everurrieiirrireirrisrnrseiee e ssesssssesssssssssssns | sessesssssssssessesssssessenes 0
3. NEtiNVESIMENEINCOME........cvivcvicecieiice bbbt b s bbb st a s s s b ssebes s sssesensnns | sesssssesinns 110,999,482
4. Amortization of Interest Maintenance Reserve (IMR) ....809,097
5. Separate Accounts net gain from operations excluding unrealized gains O I0SSES...........covuevevevrieevcerircieiesee e
6. Commissions and expense allowances On reiNSUrANCE CEABG..........ouururirirrrerrerirrireeerseeeeeeesess s ssess e ssessnes
7. Reserve adjustments 0N reiNSUrANCE CEARM. ..ottt
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAE ACCOUNLS.........ouveiveiecictctet ettt bbbt b bbbt et n s bnsans | evsesssensesaneas 1,042,429 | .o 1,143515 | oo 1,504,645
8.2 Charges and fees for depoSit-type COMIACES............ccevcviveiciiieic ettt ssnans | sebessessssssssssessssessesnsa [0 TR [0 T 0
8.3 Aggregate write-ins for MISCEIIANEOUS INCOME..........coiveiuiiiieiieiicieie ettt sns st essssnbens | ensessssasseens 16,114,667 | oo 14,459,756 | ...cooovvnnnes 19,758,143
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns .281,288,413 ...279,453,833 .361,537,905
10, DEAH DENEIS.......uctiteictitic bbb bbbt bbbttt
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits .3,142,500
13. Disability benefits and benefits under accident and health contracts 11,230,250
14. Coupons, guaranteed annual pure endowments and similar BENEFits.............cccveicveciceieccceee e
15. Surrender benefits and withdrawals for life contracts ...93,565,462
16, GIOUD CONVEISIONS....vurvuvriseresreseesessessesssessessessasssssessessessssssessessasssssssssessesssssssssessasssnssessessassnssessessasssssnssessesssssessessasssnssesosss | ssessnssssssesssssssssnssnnsensQ | sersessesssnssnssessenssnssnssnsd | convessessssssessessnsssnsnees 0
17. Interest and adjustments on contract or deposit-type CONract fUNAS...........covrvevrerrininrnrrninrnenessssseseessssenssesssssnenns | seesneenesnnnssi2y 128,227 | vvvvvvenrennennnn2,304,513 | i 3,074,436
18. Payments on supplementary contracts with life contingencies ....100,372
19. Increase in aggregate reserves for life and accident and health CONtracts.............c.cccvvevevriciciieieeceeece s | e, 3,675,300 | ..covvrnnnn 49,403,993 | ..o 35,579,788
20. TOtalS (LINES 1010 19)...uuiuurieeiirriieiseisesiseeissisessse st esss sttt st s sttt ettt ss st ssenssenssnnss | ssssnssnssas 146,132,305 | ......cce.v... 173,407,102 | .............. 213,669,068
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
22. Commissions and expense allowances on reiNSUraNCe @SSUMEM............v.wurieerrureesienreeesssessseesessesssssesseesessessssssessessessses
23. General insurance expenses and fratermnal EXPENSES...........c.ccvverivrivercisireieieiese s ssssessessssessesssssssssessssssensens | sveeeneesenrsn QL A26,467 | coiviiirinns 44,468,620
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES...........ccuiveireiiieieeiieieisie et | srsesssssssesneas 9,403,389 | ... ...9,065,101 ...14,533,379
25. Increase in loading on deferred and uncollected premiums v | e 14,789,311 | oo 5,772,234 | .o, (252,666)
26. Net transfers to or (from) Separate Accounts net of reinsurance.... B I (7,842,368) | ......coonc..... (9,321,785) | ..cvvrrneas (12,816,569)
27. Aggregate write-ins for deductions 2,231,436 | ... 1,761,087 2,824,631
28. TOtAlS (LINES 20 0 27)....u.cvueirieiieeiciecieiiete ettt bbbt bbb bbbttt st | dentassassaes 237,764,687 | ... 261,028,865 | .............. 321,356,002
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccoeoviveee | covvvrirernnns 43,523,726 | ..ovvrrerene 18,424,968 | ................ 40,181,903
30. Dividends to policyholders and refunds 10 MEMDETS...........cviiieieiieieeie ettt sesssenns | sesessesssssssansesssssnsesenas [0 I [0 0
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 MINUS LINE 30)........cccoviueieiiicieiiieiee ettt ssseses e sssesens | evessssssesenns 43,523,726 | ...covvvne 18,424,968 | ................ 40,181,903
32. Federal and foreign income taxes incurred (excluding tax on capital gaiNs)..........cccoceveveveeerereesieieisee e eessssesessessenes | seessessseesennas (1,137,447) | oo 3,144,081 | .................. 4,142,810
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (10ses) (Ling 31 MINUS LINE 32).......cvvruririnrinrirniniernsisisissessessesssessssssssesssssesssssssssessns | sesssssneenes 44,661,173 | ................ 15,280,887 | ...ooovrnnne 36,039,093
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....607,033 (excluding taxes of $.....15,087,644 transferred t0 the IMR)...........cc.ccveeveeeeereeereeeceeeeeeeee e eesssseesseeses | ceseesesnsnnes (1,488,107) | oo 3,765 | o, (182,572)
35. Netincome (LINE 33 PIUS LINE 34).......c.iueieiieeie ettt sttt sttt 43,173,066 | ................15,284,652 | ................ 35,856,521
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIIOT YEAT........cvuieireiriieieieisie ettt ssessesnns | essssessesns 290,426,660 | ............. 283,913,228 | .............. 283,913,228
37. NEtinCOME (LINE 35).....cucviiieieiieceeeee sttt sessnsesesssesessnssesssnesessssnsessssnsesessssesessnenes | snverennnnnresnsd 3y 173,088 | 1ivivirnnnnnn 15,284,652 | oo, 35,856,521
38. Change in net unrealized capital gains (losses) less capital gains tax of §.....133,884...........cocvvvererrveeeeerveenresnserersissienes | enrererierensenn03,658 | cooveiiiierennnn89,995 | oo, (342,941)
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred iNCOME tAX. ..ottt s sssssssssssessessessssssessessssssnsessessenssnsens | sessnssnsssessnsss By 2040228 | covverenrneinen 3,741,366 | oo (439,011)
41, Change in NONAAMItIEd SSELS...........ccveviireieeiee ettt ssessssesses s ssssssessssssessessssessessssessesssssssssessnnns | servessesenreree (416,927 | vovvrvierenreen(8,701,727) | oo 2,364,392
42. Change in liability for reinsurance in unauthorized and certified companies

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

Change in reserve on account of change in valuation basis, (increase) or decrease
Change iN aSSEt VAIURLION MESEIVE..........cc.rurireiererireieiieeese sttt ss sttt
Change in treasury stock
Surplus (contributed to) withdrawn from Separate Accounts dUring PEFIOG............curerurerereerrurereereereerseeeseeesee e seeeeseeseinees
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 PRI UMttt | ebieebi ettt (0 TN [0 [ 0
50.2 Transferred from surplus (SOCK DIVIAENG).........covvevuiiiieiieiiieieicisieis sttt sstessesssses | sossessessssassessessssessesanes [0 [0 0
50.3 TranSTEITEA 10 SUIPIUS......cv.iviveieeiecirieeieisete ettt s bbbttt s st s s b s nsensnsans | ssbansessetantesesntessesanes [0 [0 0
51. Surplus adjustment:
B0 PAIA UMttt
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
52. Dividends t0 STOCKNOIAETS..........cu vttt sttt entesenns | sreesessstesnnens (6,000,000)
53. Aggregate write-ins for gains and losses in surplus ...11,514,281
54. Net change in capital and surplus (LiINeS 37 through 53)..........ccvrurruririenririneinrireieiss s ssesessessssssessesssssssssesss | sssssssssssees 54,680,550 | ..o
55. Capital and surplus as of statement date (LINES 36 + 54)...........orrrirrreerrrissceeie et eseeesesssesseeseesessenens | coeeinsiineans 345,107,210 | .............. 288,298,690
DETAILS OF WRITE-INS
08.301.  COI CRaIGES.....vuuvuueveaesaeissessessessesssesse s sse s 8,424,007
08.302. Surrender Charges.... ...6,373,566
08.303.  AdMINISLrative CharGES........cvcveevieeieriercesie ettt s s bt st s sessesssessessssnssssssssssssensessnsenss | seeseesessesseseees 198,089 | ovvrveererrrererens
08.398.  Summary of remaining write-ins for Line 8.3 from oVerflow Page...........ccocvveeveveneerierseeeeeeeeeeeesessesessssesesssnsenes | evvevesrerienenne 1,136,289 | oo
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...
2701, Health SUMreNder BENETILS..........c.ccucveieeiciees ettt ssse s sessesessssssesssssssssesssssssessnssnns | eveerenseseesensn2g003, 112 | eviviieieian,
2702, MiSCEllANEOUS EXPENSE. ......uceueierireirireireiriieieieisere et tesse e aes s sssessessssessesnsssssessessssessesnessssessessssessenneses | nesnnsessessnsessens 108,324 | ovevirrereenireereensseeenees
2703.
2798.  Summary of remaining write-ins for Line 27 from oVerfloW PAGE.........cverrerririnrineereeeeseieciseiseessessssseessesesssssssnees | cnneneesesssssessnssnssseesness0. | cereesesensensessssessnsenssnees
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......cuueruiererreisiserssseseesessesssesessssseessssssssssssssssssssssssesssssssssesses | sessssssssssses 2,231,436 | ...ccovn.
5301. Deferred Coinsurance Gain ...11,514,281
5302.  Prior Period @QJUSIMENL..........c.ciuiveieeiiteieieteee ettt bbbt
D303, RSk R SRR RS £ R AR ARt
5398.  Summary of remaining write-ins for Line 53 from overflow page..
5399.  Totals (Lines 5301 thru 5303 plus 5398) (Line 53 AOVE).......ccovurivniiiniiiniiniiiniisiissiississnissnissssesesssssssesssssssssssssssssens | eonsnsenneneneee 11,914,281 | i (5,387,454) | ..cvovcveinnes (5,520,829)
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............cevcuieeicevceee ettt ssnaens | ersessssassisans 98,764,975 | ............... 122,043,557 | ............... 146,897,251
2. Netinvestment income... .111,039,606 ....118,658,695 ...157,464,589
3. MISCEIANEOUS INCOME........cuiviviiicieiciite sttt ettt a bttt s s bbb s s s s s st et es e sesesnsesesnnens | sbessnsesessssens 30,044,282 | ................. 21,024,609 | .....ccveveve 31,887,924
4. Total (LINES 1 thrOUGN 3).....o.cvuceriiiiiiieieistiscie ettt | eriniseninniai 239,848,863 | .......cc..c... 261,726,861 | ..cocvvvenee 336,249,764
5. Benefit and 10SS related PAYMENLS..........cccveiiviecieicsieee ettt | evaersaenaens 140,679,201 | ....c.coce. 123,553,931 | ...ooveee. 150,928,470
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........coveveeveereeererrcerieriens | coveeieisiiennns (8,397,969) | .....ovvvvneee (11,317,262) | ....cvevnee. (15,351,227)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccvvviveiciriieiieiiee e | evvessesssisneas 86,554,049 | .....ccoeoned 91,754,916 | .cocvvrnee. 120,322,877
8. Dividends paid t0 POIICYNOIAETS. .......c..cuiriririiiieicisee ettt ss st essssessens | fessessssessessssnssesseessanse 0 | e 0 [ e 0
9.  Federal and foreign income taxes paid (recovered) net of $.....360,410 tax on capital gains (losses)... .6,910,766 ..10,602,775 ..8,219,963
10, Total (LINES 5 HIOUGN 9)...euveiececieis ettt sttt sttt st ens s nssennns | sressessassanes 225,746,047 | ............... 214,594,359 | .....coeeee.. 264,120,083
11, Net cash from operations (Line 4 MiNUS LINE 10)........coveieiiniiieiiirieeisseieissesessisssessesssssssesssssssesssssssessssssessessess | sossessessssasees 14,102,816 | .oovvevrrrnnn 47,132,502 | oo 72,129,681
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS..euiieciteees ittt R ARttt | freniesieniees 229,025,389 | ......ccconu.. 232,713,551 | oo 350,752,160
12.2 Stocks. ...4,125,147 ..4,125,147
12,3 MOMGAGE I0BNS.........ocveiicicieiieicti sttt s s sttt bttt 51,957,212 | covvvrrren. 68,915,930
12,4 REAIESIALE. .....veeceec ettt sttt nnns | Senenties sttt (0 (0 0
12.5  Other INVESIEA @SSELS........couceuiiciiiciiie ettt | fbtiebs et {0 O (0 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS...........ccoeeerrrrinrinineenencininens | e (0 [0 T 0
12.7  MISCEIANEOUS PTOCEEAS........c.vucviviieeiiirete ettt ses ettt et s bbb s s bbbt es s b b sssbessssnsesensntes | besssissesssssenas 5,015,691 | oo (L 1,101,186
12.8 Total investment proceeds (LINES 12.110 12.7).......cv ittt sssss s ssssenes | evsessssenans 273,729,600 | ....cvovneee 288,795,910 | ...ccoveevee. 424,894,423
13.  Cost of investments acquired (long-term only):
1301 BONGS. oottt Rttt | benienaniens 212,082,855 | ......cconc.. 274,247,674 | .....cconce. 374,592,019
13,2 SHOCKS. . vvurerierieeetseese ettt ettt ennntn | seeeensressenenes 1,713,000 | oo 25,600 | cooovererieenns 25,600
13,3 MOMGAGE I08NS.... ..ottt sttt | erieeseninena 66,489,183 | ..o 51,970,000 | ...ocovvvnenee 63,470,000
134 REAIESIALE. ...ttt E bbbttt | Sbneebi et sttt (0 (0 0
13.5  Other INVESIEA @SSELS......o.vvuriuiiurirriciiririeri ittt | brsbsesi st st (01 (0 T 0
13.6  MiSCEllaNEOUS APPIICAtIONS.........cvevvevrieiieiicieieieicete sttt ss st s s tes s | snbessesssssssassssand 691,959 | oo, 816,338 | .o 123,238
13.7 Total investments acquired (LINES 13.110 13.8)......cuiiivrrieiieieieese ettt ssesnaas | aeveessnsssans 280,976,997 | ............... 327,059,612 | oo 438,210,857
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........ceieicuriirieiiisiees e sssesssnns | cresessessessssenns 3,390,818 | ..oovvereinns 4,946,469 | .....ccovvvnne. 7,002,216
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........c.oorieerinrinininereeeseeneeneess e seesssees | coreesesseesnnes (10,638,215) | ..eevevervne (43,210,171) | coeoveeen (20,318,650)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI NOLES..........veivieiecicicctte et bbb bbb saes | sevssbssessesssssssessessnsene 0 [ o [0 T 0
16.2 Capital and paid in SUPIUS, 1€SS trEASUNY SOCK.........ovurverireriririieieciesirs sttt sssssssesss | ssessssssessessssssnssessessasens {1 0 [ e 0
16.3 BOITOWED FUNGAS.......covveieieieeit ittt enis | Shebebiee sttt esb e (0 (01 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities. ....970,102 ..(4,214,925)| .... ..(4,651,982)
16.5 Dividends t0 STOCKNOIAETS.............cvuriurrieiiirceciieise ettt 6,000,000 | ..coovorrrrreren 6,000,000 27,000,000
16.6  Other cash provided (APPHEA).........uurereriiriereireieieineire ettt bbbttt ens | tbssbssnssnsasenes 1,766,759 | .ovvvrcirennns (4,148,072) | ..ovvovvernnee. (22,083,162)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | coccorrvrnnenes (3,263,139) | .oveverrenees (14,362,997) | ..oovvrvrnrenn (53,735,144)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).....c.ccccovvveveces | covererrirriieinnnns 201,462 | ...ccovvrrnnn (10,440,666) | ........ovenve. (1,924,113)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YBAI.......vuuierciriseeiietiers ettt nt i | sebneseniesinsens (7,536,389) | ....oovvrerrrnn (5,612,276) | ..o (5,612,276)
19.2 End of period (LN 18 PIUS LINE 19.1).....uuiiuieieeieieieeiecireteeeset ettt sttt stessssens | sebseessssessesens (7,334,927) (16,052,943) | ..vvevrrencne (7,536,389)
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Change in securities [ending COlIAtETa............vvruririieriree ettt nssensnens | fesssessessessanens 9,100,414 | ....ccco.e.. (85,152,408) | ....ocvvrnenn (74,039,515)
20.0002  RGA Coinsurance reinSUrance agreEMENE...... ..o uresresusersssessrssssesssssssssessessansssssesssssessssssassessassssssessassansssssessens | sessssessas (1,102,306,469) | ...oovoverrerrereinnisrinninn (O P 0
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
1o INAUSHIALTITE. ..ottt ene | sttt 0 [ oo 0 [ oo 0
2. Ordinary life INSUMANCE. ........cevuevevieevcieec ettt st sse st s sssaesssnsens | sevsesssssssssesssessesnsas 300,576,341 | oo 298,950,174 | oo 398,132,093
3. Ordinary individual @NNUILIES...........cceviviieiiieiere et bsnntes | srevessssesesisesesensebesesseaebasaes 36,0071 | o 80,706 | .oooveeerereceeee e 93,925
4. Credit life (group and iNAIVIAUAI)............coevrireieiiiieieieieie e ssesns | sevsessessssssses s ssses st s et s e saes 0 | e 0 | e 0
5. GrOUP lifE INSUMANCE. ... vurireererieiseiecsssessessiestese sttt es st ss st ensssssnssans | sessessessssssssessassnssnssessessassnnssessn L0 R 0 | oo 0
6. GrOUD ANNUILIES. .....cocvieieeriiieie ettt ettt s st bbb s st et besnaesanas | 4ebssesesssetesss s sebes et et s s aetesanaebns 0 | oo 0 [ oo 0
T ABH = GrOUD .ottt s f sttt nnn | essestens e e ss e en st n st enna L0 TN L0 O 0
8. A&H - credit (group and INAIVIAUAL).........c.everrrereririsiierissise e ssesssssssssessssssssssessssesss | sessessesssssssssesssssssssssessessssssnssessn L0 RS 0 | oo 0
0. ABH = OtNBI ..o | ettt 24,229,009 | ..o 20,559,054 | ... 28,682,874
10.  Aggregate of all Other lINES Of DUSINESS.........c.rvururureiierineireieiesiseiees e sssseenns | eisesssssssssessssess st sssansssssssenes 0 | i 0 | e 0
11, Subtotal (Lines 1 through 10)..........ccuureeiririiririicreriesi s enssssesssseses | cveseesssesssessssessesenes 324,841,441 | oo 319,589,934 | ... 426,908,892
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY)........c.ieiiiiiiieiiiieicesse et | soresssesiessssssesesssssss s sssssssesesa 0 | e 0 | e 0
13, Subtotal (LINES 11 throUGH 12)......cuveereerrrerereeeeinressneeeseesseeesssssesssssssssssssssssssssssssssssesss | sessmessssssssmsssssssssnees 324,841,441 | oo 319,589,934 | ..o 426,908,892
14, DEPOSIt-tYPE COMIACES. ......iveiveviciiieieiesie ettt nsenne | stsssessessssensesssssnsansenaad 48,467,110 | oo 1,552,740 | oo 2,282,452
15, Total (LINES 13 @00 14)....c.corvvrreerecereiereceieei et seees st sessssssssnessensens | avesesssseesesessesssneees 373,308,551 | ..oooovevrreeerinnn 321,142,674 | oovood 429,191,344
DETAILS OF WRITE-INS
00T, ooeeeereerseees s eees s es ettt et | eetseesssenns st ettt O L0 0
1002, oottt | eriseest e O OO LU RN 0
1003, oottt Rttt nnnis | eetseess ettt ettt O SR L0 TN 0
1098. Summary of remaining write-ins for Line 10 from oVerflow PAGE.........cvverrrrininrneirininns | ceereiressnsieieesssssssessssessssessssenans 0 | e [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNe 10 @DOVE).......ucurverimererernirissesssensnsssssenssenses | eresseessssnsssessssssssssessssssssnesssssenc 0 | e 0 | e 0
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

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

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

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

| SSAP# | FISPage | FiSLine# | September 30,2019 | December 31,2018
NET INCOME
(1) OHIO NATIONAL LIFE ASSURANCE CORPORATION
Company state basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 43,173,066 |$ 35,856,521
(2) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
$ 0 |$ 0
(3) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
$ 0 |$ 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 43,173,066 |$ 35,856,521
SURPLUS
(5) OHIO NATIONAL LIFE ASSURANCE CORPORATION
Company state basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX $ 345,107,206 |$ 290,426,659
(6) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
$ 0 |$ 0
(7) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
$ 0 |$ 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX $ 345,107,206 |$ 290,426,659
C. Accounting Policy

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds not backed by other loans are stated at amortized cost using the modified scientific method.

(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan-backed securities are stated at amortized cost. The retrospective adjustment methodology is used for asset-backed, CMO, and Mortgage-backed
securities.
D. Going Concern
After evaluating the entity’s ability to continue as a going concern, management was not aware of any conditions or events which raised substantial doubts
concerning the entity’s ability to continue as a going concern as of the date of the filing of this statement.
Note 2 - Accounting Changes and Corrections of Errors
No significant changes
Note 3 - Business Combinations and Goodwill
No significant changes
Note 4 - Discontinued Operations
No significant changes
Note 5 - Investments
D. Loan-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions
Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from broker dealer survey values or internal
estimates.

(2) OTTI Recognized 3rd Quarter - NONE

(3) Recognized OTTI securities - NONE
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

N.

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a.  The aggregate amount of unrealized losses: 1. Lessthan 12 Months $ 41,208
2. 12 Months or Longer $ 372,219
b.  The aggregate related fair value of securities with unrealized losses: 1. Lessthan 12 Months $ 13,853,174
2. 12 Months or Longer $ 22,502,905

(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.

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 |$ 74,084,093 |

Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
Repurchase Agreements Transactions Accounted for as a Sale - NONE

Reverse Repurchase Agreements Transactions Accounted for as a Sale - NONE

Working Capital Finance Investments - NONE

Offsetting and Netting of Assets and Liabilities - NONE

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

Note 7 — Investment Income

No significant changes

Note 8 — Derivative Instruments

H.

Total Premium Costs for Contracts - NONE

Note 9 — Income Taxes

No significant changes

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

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

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

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. ("ONMH") and most of its direct and indirect subsidiaries whereby ONLI shall maintain
a cash pooling agreement. It is ONLI's duty to maintain sufficient funds to meet the reasonable needs of each party on demand. ONLI must account for the balances of
each party daily. Such funds are deemed to be held in escrow by ONLI for the other parties (e.g. the Company). Settlement is made daily for each party's needs from or
to the concentration account. It is ONLI's duty to invest excess funds in an interest bearing account and/or short term highly liquid investments. ONLI will credit interest
monthly at the average interest earned for positive cash balances during the period or charge interest on any negative balances. Interest credited for six months ended
September 30, 2019 was $167,880 and $188,562 for the year ended December 31, 2018. The parties agree to indemnify one another for any losses of any nature
relating to a party's breach of its duties under the terms of the agreement. At September 30, 2019, the Company had $47,441,117 in the cash pooling agreement. This
amount was included in total assets, Page 2, Line 23.

Note 11 — Debt

B.

FHLB (Federal Home Loan Bank) Agreements

(1) Information on the Nature of the Agreement
The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, and by purchasing FHLB stock, the
Company can enter into deposit contracts. The Company had outstanding deposit contracts of $100,000,000 as of September 30, 2019 and December
31, 2018. The table below indicates the amount of FHLB of Cincinnati stock purchased, collateral pledged, and additional funding capacity available
related to the agreement with FHLB of Cincinnati.
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(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 $ 01$ 01$ 0
(b) Membership Stock — Class B 6,486,892 6,486,892 0
(c) Activity Stock 2,000,208 2,000,208 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $ 8,487,100 |$ 8,487,100 |$ 0
() Actual or estimated borrowing capacity as
determined by the insurer 100,010,393 XXX XXX
2. Prior Year
1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ 0% 0% 0
(b) Membership Stock — Class B 4,773,920 4,773,920 0
(c) Activity Stock 2,000,180 2,000,180 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $ 6,774,100 |$ 6,774,100 |$ 0
() Actual or estimated borrowing capacity as
determined by the insurer 100,008,980 XXX XXX
b.  Membership Stock (Class A and B) Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year to
Membership Date Total Not Eligible for Less than 6 Months to Less 1to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3to 5 Years
1. ClassA $ 0|8 0% 0% 01$ 0% 0
2. Class B $ 6,486,892 |$ 6,486,892 |$ 0% 01$ 0% 0
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total to Date General and Separate
Accounts
Total Collateral Pledged (Lines 2+3) $ 115,988,019 |$ 112,596,496 |$ 100,000,000
2. Current Year to Date General Account
Total Collateral Pledged 115,988,019 112,596,496 100,000,000
3. Current Year to Date Separate Accounts
Total Collateral Pledged 0 0 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 118,134,965 |$ 120,741,734 |$ 100,000,000
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
1. Current Year to Date Total General and Separate
Accounts
Total Collateral Pledged (Lines 2+3) $ 118,064,026 |$ 120,319,776 |$ 100,000,000
2. Current Year to Date General Account
Total Collateral Pledged 118,064,026 120,319,776 100,000,000
3. Current Year to Date Separate Accounts
Total Collateral Pledged 0 0 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 118,134,965 |$ 120,741,734 |$ 100,000,000
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(4) Borrowing from FHLB

a.  Amount as of the Reporting Date

1.

Current Year to Date

1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(@) Debt $ 0% 0% 0 XXX
(b) Funding Agreements 100,000,000 100,000,000 0% 99,999,997
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) |$ 100,000,000 |$ 100,000,000 |$ 0% 99,999,997
2. Prior Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ 0% 0 |$ 0 XXX
(b) Funding Agreements 100,000,000 100,000,000 0% 100,000,004
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+b+c) |$ 100,000,000 |$ 100,000,000 |$ 0]% 100,000,004
b.  Maximum Amount During Reporting Period (Current Year to Date)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt 0 0 0
2. Funding Agreements 100,000,000 100,000,000 0
3. Other 0 0 0
4. Aggregate Total (Lines 1+2+3) 100,000,000 100,000,000 0
c.  FHLB - Prepayment Obligations
Does the Company have Prepayment
Obligations under the Following
Arrangements (YES/NO)
1. Debt NO
2. Funding Agreements NO
3. Other NO

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

A(4)

Components of net periodic benefit cost - NONE

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

No significant changes

Note 14 - Liabilities, Contingencies and Assessments

No significant changes
Note 15 - Leases

No significant changes

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

No significant changes

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

B. 2)

Servicing Assets and Servicing Liabilities - NONE

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

C. Wash Sales - NONE

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

No significant changes

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

No significant changes
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Note 20 - Fair Value Measurements

A. Fair Value Measurements
(1) Fair Value Measurements at Reporting Date
Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Cash & Cash equivalents $  (7,334,926) |$ 01$ 01$ 0% (7,334,926)
Securities lending collateral $ 0 |$ 74,086,926 |$ 0% 0|$ 74,086,926
Bonds - Industrial and Misc $ 0 ($ 243,406 |$ 0% 0% 243,406
Common stock - Industrial and Misc $ 0|$ 84883876 % 0|$ 0|$ 8488876
Equity call Options $ 01($ 1447013 % 0% 0|$ 1,447,013
Separate account assets $ 255,674,353 |$ 0|$ 01$ 01|$ 255,674,353
Total $ 248,339,427 |§ 84,266,221 |$ 0% 0% 332,605,648
Liabilities at Fair Value
$ 08 0% $ 0 0
Total $ 01$ 0]$ 01% 01$ 0
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy - NONE
(3) Policies when Transfers Between Levels are Recognized - NONE
(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
Included in various investment related line items in the statutory financial statements are certain financial instruments carried at fair value. Other financial
instruments are periodically measured at fair value, such as when impaired, or for certain bonds and preferred stock when carried at the lower of cost or
market.
Fair Value Hierarchy: Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability (exit price) in an orderly
transaction between market participants at the measurement date. In determining fair value, the Company uses various methods including market,
income and cost approaches. The market approach utilizes prices and other relevant information generated by market transactions involving identical or
comparable assets and liabilities. The income approach uses discounted cash flows to determine fair value. When applying either approach, the
Company maximizes the use of observable inputs and minimizes the use of unobservable inputs. Observable inputs reflect the assumptions market
participants would use in valuing a financial instrument based on market data obtained from sources independent of the Company. Unobservable inputs
reflect the Company’s estimates about the assumptions market participants would use in valuing financial assets and financial liabilities based on the
best information available in circumstances.
The Company is required to categorize its assets and liabilities that are carried at estimated fair value on the statutory statements of admitted assets,
liabilities, and capital and surplus into a three level hierarchy based on the priority of the inputs to the valuation technique in accordance with SSAP No.
100, Fair Value Measurements. The fair value hierarchy gives the highest priority to quoted prices in active markets for identical assets or liabilities (Level
1) and the lowest priority to unobservable inputs (Level 3). If the inputs used to measure estimated fair value fall within different levels of the hierarchy,
the category level is based on the lowest priority level input that is significant to the fair value measurement. The levels of the fair value hierarchy are as
follows:
- Level 1 - Fair value is based on unadjusted quoted prices for identical assets and liabilities in an active market at the measurement date. The types of
assets and liabilities utilizing Level 1 valuations generally include cash and short-term investments, separate account assets and exchange traded
derivatives.
- Level 2 - Fair value is based on significant inputs, other than quoted prices included in Level 1 that are observable in active markets or that are derived
principally from or corroborated by observable market data through correlation or other means for identical or similar assets and liabilities. The types of
assets and liabilities utilizing Level 2 valuations generally include U.S. government agency securities, municipal bonds, foreign government debt, certain
corporate debt, asset-backed, mortgage-backed, and private placement securities, derivatives, common stocks, securities lending reinvested collateral
and cash equivalent securities.
- Level 3 — Fair value is based on unobservable inputs for the asset or liability for which there is little or no market activity at the measurement date.
Unobservable inputs used in the valuation reflect management's best estimate about the assumptions market participants would use to price the asset or
liability. The types of assets and liabilities utilizing Level 3 valuations generally include certain corporate debt, asset-backed or mortgage-backed
securities, and derivative securities.
(5) Fair Value Disclosures - NONE
B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements - NONE
C. Fair Value Level
Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 2,032,353,560|$ 1,911,680,827 |§ 4,547,818 |§ 2,027,805,743 |$ 0% 0% 0
Cash & Cash equivalents §  (7,334,926) |8 (7,334,926) |$ (7,334,926) |$ 0% 0% 0% 0
Common stock non-affilate $ 8,488,876 |$ 8,488,876 |$ 01$ 8,488,876 |$ 0% 0|$ 0
Mortgage Loan $ 426,401,639 |§ 430,870,845 |$ 018 0|$ 426,401,639 |$ 0% 0
Securities lending collateral $ 74,086,926 |$ 74,086,926 |$ 01|$ 74,086,926 |$ 0% 0% 0
Derivatives- call options $ 1,447,013 |$ 1,447,013 |$ 01% 1,447,013 |$ 0% 0% 0
Separate account assets $ 255674,353|$ 255,674,353|$ 255,674,353 |$ 0% 0% 0 1|$ 0
Separate account liabilities $ (255,674,353) |$ (255,674,353) |$ (255,674,353) |$ 01$ 0% 0% 0
D. Not Practicable to Estimate Fair Value - NONE
E. NAV Practical Expedient Investments - NONE
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Note 21 - Other Items
No significant changes
Note 22 - Events Subsequent
No significant changes

Note 23 — Reinsurance

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 @ summary of

the initial impact of the reinsurance agreement:

Assets (000’s Omitted)
Bonds $  (1,019,941)
Cash, cash equivalents and short-term investments (712)
Investment income due and accrued (10,781)
Current federal and foreign income tax recoverable and interest thereon (18,393)
Net deferred tax asset 567
Total Impact on Assets $ (1,050,394)

Liabilities, Capital and Surplus
Aggregate reserve for life contracts

$ (1,075,779)

Interest maintenance reserves (1,557)
Unassigned funds (surplus) 26,942
Total Impact on Liabilities, Capital and Surplus $ (1,050,394)
Summary of Operations

Premiums and annuity considerations for life and accident and health contracts $ (1,103,018)
Increase in aggregate reserves for life and accident and health contracts (1,075,779)
Aggregate write-ins for deductions — (pre-tax gain on transaction) (58,109)
Net gain on reinsurance transaction, pre-tax 30,870

Net realized capital gains (losses) less capital gains tax (125)
Federal and foreign income taxes incurred 3,235
Net income impact before recognition of deferred gain 27,510
Deferral of Reinsurance Gain:

Premiums and annuity considerations for life and accident and health contracts 1,103,018
Commissions and expense allowances on reinsurance ceded 6,482
Increase in aggregate reserves for life and accident and health contracts 1,075,779
Aggregate write-ins for deductions (IMR release) 58,109
Tax Impact of Transaction Recognized In Net Income $ 3,122
Capital and Surplus Account

Net income 3,122
Change in net deferred income tax (4,932)
Change in non-admitted assets 4,365
Deferred reinsurance gain 24,387
Total Impact on Capital and Surplus $ 26,942

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

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

E. Risk Sharing Provisions of the Affordable Care Act - NONE
Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A. Change in Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2018 were $65,599,909. As of September 30, 2019, $12,897,710 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 $59,321,351. The decrease is generally the result of the natural progression of a block of disability income claims and the increase
or decrease in original estimates as additional information becomes known regarding individual claims.

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

Note 26 - Intercompany Pooling Arrangements

No significant changes

Note 27 - Structured Settlements
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No significant changes

Note 28 - Health Care Receivables

No significant changes

Note 29 - Participating Policies

No significant changes

Note 30 - Premium Deficiency Reserves

No significant changes

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

No significant changes

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics
No significant changes

Note 33 — Premium and Annuity Considerations Deferred and Uncollected
No significant changes

Note 34 - Separate Accounts

No significant changes

Note 35 - Loss/Claim Adjustment Expenses

No significant changes
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1.2
2.1

22
3.1

3.2
33

34
3.5
41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

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

as required by the Model Act?

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

GENERAL

Yes| ]
Yes|[ ]

Yes|[ ]

No[X]
No[ ]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

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

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

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group?

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

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

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a

result of the merger or consolidation.

Yes [X]

Yes|[ ]

Yes[ ]

No[ ]

No[X]

No[X]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

0

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?

If yes, attach an explanation.

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?

Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

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

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[X]

2/31/2015

NAT ]

1

2/31/2015

05/17/2017

Yes| ]
Yes| ]

No[ ]
No[ ]

Yes| ]

Yes|[ ]

Yes [X]

NIA[X]
NIA[X]

No[X]

No[X]

Nof[ ]

1

Affiliate Name

Location (City, State)

2

FRB

0CC

FDIC

SEC

Ohio National Equities, Inc.

Cincinnati, OH

YES

The O.N. Equity Sales Company

Cincinnati, OH

YES

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

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

a
b
c

(
(
(
(d

)
)
)
)

(e)  Accountability for adherence to the code.

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

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

Compliance with applicable governmental laws, rules and regulations;

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

Qo8

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

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

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

Yes [X]

Yes|[ ]

Nof[ |

No[X]
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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 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 57,357,514
INVESTMENT

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

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

14.2 If yes, please complete the following:

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

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 0 0

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 0 0

14.26 All Other 0 0

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

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

If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 74,084,093
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 74,086,927
16.3 Total payable for securities lending reported on the liability page: $ 74,086,926
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.0O. Box 2504, Schilitz Park, Suite 300, Milwaukee, WI 53201
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

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

1 2
Name of Firm or Individual Affiliation

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

Annette Teders
Jeffrey Weisman
Nick Trivett

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

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

Q08.1



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

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

18.1
18.2

20.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issuer or obligor is current on all contracted interest and principal payments.

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

Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:

a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is

shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities?

Q08.2
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GENERAL INTERROGATORIES (continued)

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

Life and Accident and Health Companies/Fraternal Benefit Societies
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories:

1.1 Long-term mortgages in good standing Amount

1A FaIM MOMGAQES. ....oeo et s bbb bbb bbb bbb bbb bbb e e bbb bbbttt sttt G 0

112 RESIHENTAI MOMGAGES. ... vverevereereeiieiseieisese st et s et s s ses s s e st s s b ee s e b s £ s eS8 s 4 e R s8R e Rt a bbbt G 966,545

1.13  Commercial mortgages. 429,904,300

1.14  Total mortgages in good standing 430,870,845
1.2 Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FeSITUCIUIEA tEIMS...........ceiiiiiei ettt bbb s bbbt bbb enis G 0
1.3 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
1.4 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

143  Commercial mortgages B 0

1.44  Total mortgages in process of foreclosure.... G 0
1.5 Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) oottt G 430,870,845
1.6 Long-term mortgages foreclosed, properties transferred to real estate in current quarter

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

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

1.63  Commercial mortgages.....

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

2.2 A&H cost containment percent

2.3 A&H expense percent excluding COSt CONTAINMENT BXPENSES. .......c.vuiireiiuiieireieieietse ettt ess s b s s s b ses a8 sesses s b e s s s e b e s st ee s s s s essesees | ehastessessnsassessnsassansnsansanses 101.3
3.1 Do you act as a custodian for NEalth SAVINGS GCCOUNTS?............euuiieierieiieieree ettt s et s st s8££ bbbt nen Yes[ ] No [X]
3.2 Ifyes, please provide the amount of custodial funds held as of the reporting Aate............ccceviiiieeiiiccce bbb nas G 0
3.3 Do you act as an administrator for health SAVINGS ACCOUNTS?............cuiiiieieiciieic ettt bbb a bt et b s e ss bt Yes[ | No[X]
34 Ifyes, please provide the balance of the funds administered as of the repOrtiNG Aate...........ccverruririiriinree sttt G 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?............ccoeeeieiecesecesee e Yes[X] No[ ]
4.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile

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

Fraternal Benefit Societies Only:
5.1 Inall cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in this statement

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

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

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

Date Qutstanding Lien Amount

Qo9



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

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating
Life & Annuity - Non-Affiliates
93572......|43-1235868......... |07/01/2019 | RGA REINSUIANCE COMPANY..........o..ocoeses Ivo.......|co...... Authorized.......| ......0........... [
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1o AIBDAMA. ...ttt AL|..... [N I 4,116,118
2. Alaska..... VAK L..|.
3. Arizona.... LAZ L.
4. Arkansas. AR L.
5. California .CAJ.. L.
6.  Colorado..... .CO|...... L.
7. Connecticut. .CT]...... L.
8. DEIAWATE......ovcevceetcee s DE]..... L.
9.  District of Columbia. .DCJ...... L.
10.  Florida......cccocoveueenns LFL L.
11, GBOIGIA...eveeieceeeeieeeseeeiseeesee e esiesesessesssssssssssessssssesen OA | o, L.
12. OO OO OO OO O OTRTURTORTURTURTRRTORPRRTON o | POV L.
13, 1dAN0...cecrec el D) | e L.
14, TNOIS....ouveeveeeveiieiieiieessieeiesiesiesiessessessesssenssessesssessenssenne L | e L.
15, INAI@NA....erieere s sesessenennd N | e L.
16, JOWAL.iiieccreecineneneissississisesssissssssssssssssssssssssssens A | e L.
17, KaNSAS.....oieicecreceereeeeeeessssssssssssnsssssnessnsnssnns e KS | e L.
18, KENIUCKY ...ttt KY[...... L.
19.  Louisiana. LLAT L.
20. 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. 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, OR0..euceceieecec bbbt OH|...... L.
37, OKIANOMA......ooeiecerieecieese ettt OK]|...... [ [ 3,699,812
38.  Oregon........ .OR]J...... L..|. .4,323,322
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.
44,  Texas...... JTIX L.
45,  Utah........ WU L.
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.
51.  Wyoming......... WY ... L.
52.  American Samo CASH L N...
53.  Guam.............. GU|..... N...
54.  Puerto Rico..... .PR]..... L.
55.  US Virgin Islands......... LV N...
56.  Northern Mariana Islands.... MP{...... N...
57.  Canada.......cccoereurrenn. ..CAN|..... N...
58.  Aggregate Other Alien .OT |L.XXX..
59, SUBLOAL ...ttt XXX..
90. Reporting entity contributions for employee benefit plans.............. XXX,
91. Dividends or refunds applied to purchase paid-up
additions and ANNUILIES.........ccvrveererenrieieiesessseese s ssesses 10,9, G I (0] (U1 IS [V [ (1] IO (O [P 0
92. Dividends or refunds applied to shorten endowment or
Premium paying PEHOU.........oveerrrrnrerereeeresreeeeesessesesseesesseseeens 10,9, G I (0] (U1 IS [V [ (0] IO (O [ 0
93.  Premium or annuity considerations waived under disability
or other contract Provisions.............cceevecveeeveireesreeeiseeessses s XXX i 509,791 | oo (V)N I 720,094 | oo, (1] I 1,229,885 | ...ccovvvvrree. 0
94.  Aggregate other amounts not allocable by State XXX.. 0.
95.  Totals (Direct BUSINESS).......crvvurvereereerereirneenes XXX. L0
96. Plus Reinsurance Assumed XXX
97.  Totals (All BUSINESS).......corverieiieieeiireiiseeiesiesissiesiessssessesssians XXX 294,993,988 | ......covvenee 36,091 | ......... 24,958,658 | ....cocovrvvrirnen. (V)N 319,988,737 |..... 48,467,109
98. Less Reinsurance Ceded.......ccovrmrnrrnrnrneninrnsseiesssessseeenes XXX ] 209,549,925 | ..o 0] 10,441,988 | .o, 0] 219,991,913 [ .o 0
99. Totals (All Business) less Reinsurance Ceded............cccoovveriunnce. XXX | 85,444,063 | ................ 36,091 |......... 14,516,670 | coovveereerrenne (V] I 99,996,824 |..... 48,467,109
DETAILS OF WRITE-INS
58001. ZZZ Other AlIEN.......ceeeerreeirrirrere e ssesssens XXX,
58002.
58003.
58998. Summary of remaining write-ins for line 58 from overflow page..... [ ..XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX,
9401.
9402. ...
9403. XXX..
9498. Summary of remaining write-ins for line 94 from overflow page..... [.XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG 51 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ................... 0 Q - Qualified - Qualified or accredited reiNSUrEr.........ooovvvvvevvennann 0
N - None of the above - Not allowed to write business in the state 6
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

All subsidiaries are 100% owned except as noted

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

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 FEIl 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, FEI No. 13-2740556 \
{(Holding Company — Dutch) . NAIC No 85472 K%ponsored mutual funds
J (~ Camargo Re Captive, Inc. (CMGO) ) e by Obec Naiornad
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 comer of Centaure-ON -~ Bzl Lo, \ )
(ONSA)
{Holding Company — Chile) )
' - |
Riw e (E‘gﬁ;:?)s LS Ohio National Insurance Agency, Inc. (ONIA) O miestment (I'gagliqg)ement Company Ohioﬁl;latt]ional Ir;surachiTAAg‘:[‘CY of
(nsurance Company - Chie) | £51 No, 320071470 FEI No. 31-0784369 T o)




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE Y

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

€L0

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group| Group Company| D Federal (US. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [0S 31-1614095.. | ..coovvveree (0 0 . | Ohio National Mutual Holdings, Inc.................... OH............ UIP....ooeve. Management  |........ 0.000 [ oot seneseenenenees | erens N....... [0 R
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 31-1614097... | coovvvrrnne (V10 (1 O Ohio National Financial Sevices, Inc.................. OH........c... UIP..ovvrnne. Ohio National Mutual Holdings, Inc.................. Management ....100.000 | Ohio National Mutual Holdings, InC.........ccccccoe. | couee N..oco. [
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ R AA-0056843. | ................ (01 I [0 R Sycamore Re, Ltd.......ccccoevevvicieririeiceiee CYM.......... A Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, InC..........cccccc. | covee. N....... [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 46-3873878.. | ..o (V1 I (0 Ohio National Foreign Holdings, LLC................. DE............. NIA....ccoonne Sycamore Re LTD......coveuevevereveieseieiesnins Management ....100.000 | Ohio National Mutual Holdings, InC........ccccccooe | covue N [0 S
Ownership,
Board of
Ohio National Mutual Ohio National International Holdings Directors,
0704 |Holdings, Inc. (S s [ e (U1 (I Cooperatief U.A. NLD........... NIA .o Ohio National Foreign Holdings, LLC............... Management ...100.000 | Ohio National Mutual Holdings, InC.........cccoccne | ouce. N...... [
Ownership,
Board of
Ohio National Mutual Ohio National International Holdings Directors,
0704 |Holdings, Inc. (- (SN R (010 (1 O ON Netherlands Holdings B.V.........ccccccovuuneenne. NLD........... NIA. ..o Cooperatief U.A. Management ....100.000 | Ohio National Mutual Holdings, InC.........cccccee. | conee N..coee [ -
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ R 31-1702660.. | ....ccvvveve. (0 I [0 T, ON Global Holdings, SMLLC.........cc.ccceuvvernnee. DE........ NIA....cooonn. ON Netherlands Holdings B.V........c..cccccevueaee. Management ....100.000 | Ohio National Mutual Holdings, InC........c.ccccoce. | covee N....... [0 R
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 0o | O | e, (01 0 . | Ohio National Sudamerica S.A........c.c.cccceeveenee. CHL........... NIA.....ccc...... ON Global Holding, SMLLC Management ....100.000 | Ohio National Mutual Holdings, InC...........ccc... | cov... N...... [0
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [0S 0uereeeeeeens | e (0 I (01 Ohio National Seguros de Vida SA................... CHL........... NIA....ccoone. Ohio National Sudamerica SAA............ccccevnnee. Management ....100.000 |Ohio National Mutual Holdings, Inc...........ccccc. | cuuae N...... [0




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE Y

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

L'€LO

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




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE Y

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

AR 41 V)

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




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

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

Group|
Code

Group
Name

NAIC
Company|
Code

ID
Number

Federal
RSSD

CIK

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

PART 1A - DETAIL OF INSURA
8 9

Names of
Parent, Subsidiaries
or Affiliates

Domiciliary
Location

10

Relationship
to Reporting

Entity

1"

Directly Controlled by
(Name of Entity/Person)

12
Type of
Control
(Ownership
Board,
Management,

Attorney-in-Fact,
Influence, Other)

13

If Control is
Ownership
Provide
Percentage

Ultimate Controlling
Entity(ies)/Person(s)

15

Isan
SCA
Filing
Required?
(YIN)

16

0704

0704

0704

Ohio National Mutual
Holdings, Inc.

Ohio National Mutual
Holdings, Inc.

Ohio National Mutual
Holdings, Inc.

31-1684349..

26-4812790..

46-5464819..

ON Flight, INC..vvvveieireiecseee e

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

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

Ohio National Financial Services, Inc

Ohio National Financial Services, Inc

Ohio National Financial Services, Inc

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

....100.000

....100.000

....100.000

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

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

Ohio National Mutual Holdings, Inc..................
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

A NO response resulting with a barcode is only appropriate in the 2nd quarter. N/A

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

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
Not Applicable for 1st and 3rd Quarters

©® N ook

Bar Code:

A0 00 AL O A0 00 AR OO
* 8 92 06 20194 900000 3 = * 8 92 06 20194470000 3 =
A0 AR RO LA A0 0 R0 IR LA
* 8 92 06 20193650000 3 = * 8 92 06 2 01 94480000 3 =
A0 00 AR LA AL A A0 AL O L EARR LA v
* 8 92 06 2 0194450000 3 = * 8 92 06 2 01 944 90000 3 =
A A0 AL L EARR LA v

* 8 92 06 201 94460000 3 =

Q14



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

Overflow Page for Write-

Additional Write-ins for Summary of Operations:

Ins

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MiSCElIANEOUS GAINS/(IOSSES)......cvurverrirrieiseisiieisesseiessessessssssse sttt sess bbb st s bt s bt essebssssnsansesnsantenns | ansessssansesnsas 1,136,289 | o0 | e
08.397.  Summary of remaining Write-inS fOr LINE 8.3.........ciuiieieiiiies ettt sttt stes st ssss st en st st snsesessnsens | ansessssensesnsas 1,136,289 | o0 [

Q15




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT..........cvvueieicreeeieieis ettt et bes et es st sse s sse s ssstenes | svsesssessessesstes s sessessesesssssesssssnsenee 0 [ oo 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition...........c..ccccrervrcnrirrcrrrnrncrccrncrn I - - R B - B P ...
2.2 Additional investment made after acquisition............ccccccocccvvccvvc . QN N B BQ N - ...
3. Current year change in encumbrances............cccooveerrrrrneeneerrernencnceneern JRL.Y
4. Total gain (I0SS) ON AISPOSAIS........c.eveveiiriieiieieieeeie sttt ettt bbb bbb s bbbttt es st s e bens
5. Deduct amounts received on disposals.............ccceereerieereininn
6. Total foreign exchange change in book/adjusted Carrying ValUE..............ccceuieveiriereniieceeee e
7. Deduct current year's other-than-temporary impairment FECOGNIZEM.............coiuieviiieeieeieieee sttt eses | seevssese s s ssa st b st s s sans 0 | oo 0
8. Deduct CUITENt YEAI'S AEPIECIATION. ........ovuvereirireiiiereeiseie ettt es et ss sttt s e s sse s s nnsenns | frebssssssesssssnsanseesnssnsessessnsensensnssnsns 0 | oo 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8)........ccccrrerrirrieeiieiieeieieiesssessessssiesees | cressssse et ssssssns 0 | oo 0
10.  Deduct total NONAAMItEEA AMOUNTS..........ccciieueiicieiiice ettt ea s s bt se b st et s ssesesnsesesssnse | 4ssesesessesessssssesansnsesessnsesesansetennsens 0 | oo 0
11, Statement value at end of current period (Line 9 MINUS LINE 10).......iireiiiiieieiisiesersiessassesssesssessssssessessssessesssssssessessssassesss | soessssessessessssassessssassessassssessassssassens 0 ] oot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of PHiOr YEAI..........cccouivieieiinisiesesseseisieis | cveeeisssesessssese s 400,572,479 | oo 406,561,002
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION............cceveiireiiiccieiece ettt a bbb es s s ssnns | sbessesessssssesessssesessnsssesans 65,962,295
2.2 Additional investment made after aCQUISIION............cccuiueiciieie e bnes | essessessssess s a st s e bees 526,388
3. Capitalized deferred iNtErESt @NA ONET...........cveieiierieie ettt sttt ettt st ensns | sbsessessessessessans e s e st essensanssessententans 0
4. Accrual of discount...........ccoeveeererriiriiennes .0
5. Unrealized valuation increase (decrease). ...0
6. Total gain (I0SS) ON GISPOSAIS........cveirivririireiieiireiiissieiset sttt ess sttt s bttt et b b es s s st st essnsants | saebsssessessessnsenses et enses et en s bt nsns 0
7. Deduct amounts received 0N diSPOSAIS..........c.euierireeriereinreinieneineseereesessseeseinnens 36,190,817
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........ccviiiiirieiieeeeeieeresies | e 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest... .0
10. Deduct current year's other-than-temporary impairment rECOGNIZE..........c.cucviviieiriciee et sereses | erssaebessesesss st esss s s e eaebansesennsees 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | oovovvrericiirercseisniene 430,870,845
12, TOtal VaAIUGLION GIOWANCE. .........oeveeieieireieieie ettt s st s e n s en s s sntens | £rebssssssensessssansessnssnsessessnsassensnssnnns 0
13, SUDLOLAl (LINE 11 PIUS LINE 12)....cuieiiiireireireieieeie e ens | shbenbtssbt bt bbb 430,870,845
14. Deduct total NONAAMItEEA AMOUNTS..........ccciiiuiiicieiriees ettt b e s ettt se bt e s s sssesessnsesessese | sssesessssesessssasesessssesessnsesessnserensene 0
15. Statement value at end of current period (LiNe 13 MINUS LINE 14).....ciiiiiieiieiiiiseisiisissiessissiesessssessessssssssssesssssssessessnsenss | sressessssessessssassesssssnsesas 430,870,845
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAN........vururriririeieiiesissieissssesse s ssssssessessssssssss e ssesssssessessasssnssnes | ssssssssssssssssossssssssessasssssessessessanens [(0) 1 [T (0)
2. Cost of acquired:
2.1 Actual cost at iMme Of ACQUISIION. ........veurvrririereeieiiecire ettt ss st
2.2 Additional investment made after aCQUISIEION............cccicuiiiieieiice et
3. Capitalized deferred iNtereSt aNd ONET............c.oriieirre ettt
4. ACCIUAL OF QISCOUNL.......uuvrevererisciciestese ettt b bbbttt
5. Unrealized valuation iNCrEase (ECIEASE)..........c.cuiuiueieiiieieieisesiie ettt bbb s bbbt snn
6. Total gain (I0SS) ON QISPOSAIS.........cveviveieeicrrisie ettt st ss bbb s st se st en s s a s s st sse st n s
7. Deduct amounts reCeived ON dISPOSAS.............cevuevuiuiieiieiiiiieieise ettt bbb n st n st
8. Deduct amortization of premium and depreCiation.............ewerererinirnrerreninsrseiees s sssse st ess s ssess s snes
9. Total foreign exchange change in book/adjusted Carrying ValUE................c.cveveiicieiereieiieece et
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).........ccccverrerrinrnrrersresieriereseresesieses | cveerssessssssssssesssssssessessssesessessenes [(0)1 [T (0)
12.  Deduct total NONAAMItEEA AMOUNLS............civiieeieciiieiectce ettt b s s st s st sntenss | 4sebistsssessessssass et st st esseb st s nssssnaans 0 | e 0
13. Statement value at end of current period (Line 11 MINUS LINE 12)......cvcviiiiiiiieiiiesieiisiesesessesissssssssssssssssessessssssesssssessesss | ssessssesssssssssssssesssssssessessssessessssenes [(0) 1 U (0)
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEA..........ccvueicvieeieeiee et sesiesesees | evreseessseseessseseesereaes 2,961,906,740 | ...oocvovvrereriereriinns 2,943,296,865
2. Cost of bonds and stocks aCqUIrEd...........ccueevrieieienisieesee s ..213,795,855 ...374,617,619
3. Accrual of discount.........cccoevrerrrrirnnenne 895,614 1,095,163
4. Unrealized valuation INCrEASE (HECTBASE)...........ccuieriieiiieieiiee ettt ettt bbb ae b bbb st et es s aesasnaets | sbsetesesssssesssesesss s sebesssaesessnaas 5,726 | oo (5,502)
5. Total gain (loss) on disposals...........ccccceuerrivererrirenenne 1,813,954 | s 537,830
6. Deduct consideration for bonds and stocks disposed of... ...1,327,279,109 ...357,419,785
7. Deduct amortization of premium.... ..2,001,367 ...2,564,482
8. Total foreign exchange change in book/adjusted CArryiNgG VAIUE..............cc.cvcievieeieicieie ettt ses st sessssaes | sssssssssssssssssssssssessesessessesssssssans 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FeCOGNIZE............ouerreiieieieieeesie et sssssens | essessessssessess s esnes 780,473 | o 193,446
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees............coevveeveveereveen | s 1,812,763 | oo 2,542 478
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10).........cccrerirrierienieiiesieessenessienns | seresssissenssnsesesees 1,920,169,704 | ....ovvvvvrvrereirerrrins 2,961,906,740
12. Deduct total NONAAMItIEA AMOUNLS............cciuiieeiciciiei ettt ettt bbb st snsessesss | ssebssssssesssssssesses st esses et sntesessnsenaans 0 | e 0
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.ieieiiieieiisiisisieisissieseessisssessssssssssesssssnsssssssssessessssenss | srassessssessessssssessasanes 1,920,169,704 | ..o 2,961,906,740




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

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC T ():euvvereeereereereieeseieeses ettt et etennens | sevssesseensssssesenns 1,764,074,134 | oo 21,304,888 | ..o 675,751,456 | ...oovvrrireininns (14,229,871 | v 1,781,520,193 | .ooovvvvereine 1,764,074134 | (oo 1,095,397,695 | ...covvvvvrrrreinnnes 1,776,966,386
NAIC 2 ()-euvvereereereeseieeseieiseis ettt st esensens | sesssesseensssssesenns 1,119,418,573 | oo 24,852,329 | ..o 400,797,236 | oo 13,731,496 1,105,989,918 | ..ooovvveiviriennes 1,119,418,573 | oo 757,205,162 | ..o 1,090,824,948
NAIC 3 (): e vvereerrereieiriseieierseseesee st sstessesessnsens | sessssessesssessessessesnns 60,219,211 | .o [V [ 12,366,070 | .ovoveereeeircreieirees (7,109,980) | ...vovvevverererrerrerens 59,602,989 | ...ovvreiririrrenad 60,219,211 | oo 40,743,161 | oo 63,575,243
NAIC 4 ().t essnsens | sebestessesssessessessnenes 10,018,862 | ..oovvvvercrieirirriinenes 1,955,995 | ..o 2,133,026 | oo TA14126 | oo 11,396,382 | oo 10,018,862 | ..oovvvvreverireierenns 16,955,957 | coovvoveeereirieeieis 18,225,436
NAIC B (): v vttt ssnsns | eesessessssessessessnsesseens 1,037,953 | oo [0 R [0 R (1,349) [ oo 1,304,440 | ..o 1,037,953 | oo 1,036,604 | ....ocvvveerereirirines 1,319,717
NAIC B (). v vvereerrereeeieereiseieessseeseeseiseseesssssse st essesssssssesesensens | snsssssssssssssassessssssasseeas 362,170 | oo (O I 21,188 | o I 98,840 | ..o 362,170 | oo 342,247 | s 98,840
TOtAl BONAS......ovveecrressressessssessessssse s sssse s sssesssnssenssssssnnes | senesssssnsssessesnas 2,955,130,903 | .ooornvrriconennnnnennn 48,113,212 | i 1,091,068,976 | oo (494,313) | 0000 2,959,912,762 | i 2,955,130,903 | ..ooivirericriicens 1,911,680,826 | .....ocovvirirniiinen 2,951,010,570
PREFERRED STOCK
NAIC Tttt | sreses st R (R (OO (R (R R (R 0
NAIC 2.ttt | sresesieese st 1,000,000 [..eeveoomeevermerrireerssenrereeens 0 | oo 1,000,000 [.eeeveormeeeermereiinerreserreseeeens 0 | oo 1,000,000 | ..ocvevorrerercririeenes 1,000,000 [..ocvvermereermerrirerneseereseeeens (0 [P 4,120,000
10, INAIC 3ottt ent | e R (R R R (R R R 0
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. ..o ssieessssieies | e 1,000,000 | ..o 0 e 1,000,000 | ..o 0 [ 1,000,000 | ..o 1,000,000 | ..o 0 [ 4,120,000
15.  Total Bonds and Preferred SEOCK. ... .o | serssessnsssessesensnes 2,956,130,903 | ..o 48,113,212 | o 1,092,068,976 | ....ccovvvvrriirinieicnnnes (494,313) | oo 2,960,912,762 | ..o 2,956,130,903 | ..o 1,911,680,826 | ...ooovvoviviirninns 2,955,130,570

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




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

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5

Book/Adjusted Actual Interest Collected Paid for Accrued Interest

Carrying Value Par Value Cost Year To Date Year To Date
9199999.......corrirrirrinrineineenniene | eeverrneeennenneensensensensnneenns0 [ XN A N OB BB 0 [0 | s 0

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

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

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

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

QSI103




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

10.

1.

31

32

33
4.1
42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year) 123,238
Cost paid/(consideration reCeiVEd) ON AAAIIONS.............ciuiiieieiiieie ettt ettt b et b bbb s bbb s bbb bbb bbbt 1,036,189
UNrealized Valuation INCIEASE/(AECIEASE)........vuururrererrererreseeseesseeseeseeseesssesessessessesessesessessesssessessessasssessessssasssessessessasssessessssesssssnssessasssssssssessessasssnssesssssnsssssestessnsnnssessns 631,816
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 (68,645)
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 275,585
Y104 (74 1104 OO U TP ST 0
Adjustment to the book/adjusted carrying Valug 0f NEAGE HEM.........c.cieiiiiiieiecee ettt s bbb bbbttt 0
Total foreign exchange change in DOOK/AGJUSIED CAITYING VAIUE...........cvururririirieieiesiesissiseisss ettt st s bbbt en 0
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7+ 8).ucciiiiiieieiriie ettt nans 1,447,013
DEAUCE NONAAMIIEA @SSELS........cvuiviecveciiecici ettt s b s s bbb b b b s b2 s bt s et b bbb bbb s et s bbb s bbb bt a st 0
Statement value at end of current period (Line 9 MINUS LINE 10)..........cceiiiiiiiiiiieieiieisieteie ettt s e bbbt s s b b s b st s b st a st naen 1,447,013
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 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column).............ccceiveieiireieicieieeeeee e 0
Add:

Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus...............ccc.euueeee 0
3.12 Section 1, Column 15, PriOr YEaI.........cccvvevevereeieisiereeeeesieeesenns 0 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..........ccccvvevneee 0
3.14 Section 1, Column 18, PriOr YEAI.........ccvvvvererrrierreireiesiersesesseseseens 0 0 0
Add:

Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..............cccoccvue.e. 0
3.22 Section 1, Column 17, Prior YEAr.........cceveeveveerreeieirereressesesesensnes 0 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.............ccccovveunee 0
3.24 Section 1, Column 19, PriOr YEAI.......cccvevvererrerrrreiieseiese e 0 0 0
Subtotal (Line 3.1 minus Line 3.2)..... 0
Cumulative variation margin on terminated contracts during the Year............cccccceveeviveevceevieeeenens 0
Less:
4.21 Amount used to adjust basis of hedged item...........c..cocvvrrrvrnrnnnes 0
4,22 AMOUNL TECOGNIZEM. ......ouevevrierieiiieie et nas 0 0
SUDEOAL (LINE 4.1 MINUS LINE 4.2)......euiereeieireeseeeeeseisessessssisseseesesesss s ssesses e ss s st ees e ss e s e s 58 e 2848828828882 E R8s en bbbt n st 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termiNGtONS IN PHIO YEAI..........cccveiiveiicicieiie ettt ettt bbb s s ettt bbb b ns st anes 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations N PHOT YEAI............cuririiiirirerise sttt nes 0
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 - 4.3 - 5.1 = 5.2) ..ottt nn 0
DEAUCE NONAAMIIEEA @SSELS........cvveecieiiicieisieie ettt s et se s s st s e s b e s e s e a8 s b2 R A s e s s a4 e s b s s b s s A s e R AR s et bR s s e st bR sttt s et s e 0
Statement value at end of current Period (LINE 6 MINUS LINE 7)........c.cocueiiiieiiiieieeeeisicte ettt ettt b et bss bbb s bbb bbb s b st e s bbb a st naen 0

QSIi04



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

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

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

QSI05, QSI06



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

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4. ..ottt ettt b st bttt ses e 1,447,013
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............c.cccoceeeieveeenierernerrerennen. 0
3. TOMAI (LINE 1 PIUS LINE 2).....veieeereireieeeeseieis st tsses ettt s s8££ 88245842 E 428828 E 842 £ s8££ 8 £ £ E bbbttt 1,447,013
4. PartD, SECHOn 1, COIUMN B........oiiuiiiiiiiie st 1,447,013
5. Part D, SECHON 1, COIUMN B......oouiiuiiiiiiiiiiiii it 0
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cucvuiiiiiriieiiiisiieieiseiese ittt sttt s b8t bbb s b bR bbb bbb bbbt 0
Fair Value Check
7. Part A, SECtON 1, COIUMN 6. 1,447,013
8. Part B, SECHON 1, COIUMN 13.....uioiceieces ettt ettt et s ettt s bt s b nans 0
9. TOLAI (LINE 7 PIUS LINE 8)....vureueririeieseeie ettt st ess sttt s8££ 8 2 E £ s8££k E Rt 1,447,013
10. Part D, SECHON 1, COIUMN ...ttt ettt a st e et ae e e et st ssant st s s sees s snsetessssnesssnantasanenen 1,447,013
11, Part D, SECHON 1, COUMN ...ttt ettt ettt ettt ettt ettt et ettt et et et et et et et et et et et et et et et et et et et et st sn st et eeen et et enensnenana 0
12, Total (Line 9 MIinUS LiNe 10 MINUS LINE 11).....cueiueiiteiieicieiieie ettt st 88t bbb st s bbbt e 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27 0
14, Part B, SECtion 1, COIUMN 20..........cuiiiiiiiiriiini i 0
15, Part D, SECHON 1, COIUMN 11 ..ottt 0
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15)......cuuiuuririeeeeiieiseiseeeseeesisessssese s sessssssesesse st sssse s ssess s st st sss s s a8 es st ss et s et ssee s s s en st en et ess st et nsne 0
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAI........cuvireirririeineinrireiessessnseseeesssssessssssssesssssssssessens | sesessnssesssssssssesssssssssssessessssssssessasssnssessnsd | osssessessssssessnssessasssssessessasssssssssessessnssnes 0
2. Cost of Cash eqQUIVAIENES ACQUITEA. ...........uevererirrireieireesiieeinsis ettt et ssssessessss s s essesssssnsses | sessessessssssssesssssasssessessessassessessessssssessnssaQ | suneesmssmsssssssesessessnsssssssssssnssnnens 4,991,694
3. ACCTUAI Of QISCOUNL.......cuveeieeiiiiiiie ittt ennins | sisnsisnninssnssnsinssnssnssnnsnssenssnssnsiensesQ) | oreerssnessrsbenss bbb bbb 8,306
4. Unrealized valuation INCrEase (ECIEASE)..........cviueireicrriieieiiisie sttt sse sttt sessessssessessess | ssessesssssssesssssssessesssssssessessssessesssssssessessnsaQ | vevesisssssessessssessessssessessssessessessessssessesnsen 0
5. Total gain (I0SS) ON QISPOSAIS........ccvuivririieiieiriieieiieiesse ettt sesse s s sttt snte et sssesessssessessessnsans | sntessessssessessessssessessssessessnssnsessessnsessessessns0 | sressessssessesiessssesessssssessessssessessssessessssnes 0
6. Deduct consideration received 0N ISPOSAIS............ccccieuiiiireirice e sssesessens | sesssssssssssesessssssessssssesessssssessssesessssnsessnseseld | sveresiesesssisseses e anaes 5,000,000
7. Deduct amortization Of PrEMIUM..........cvverrriririniesiris sttt ssssssessesssssssssessessssssssnsses | sessessessssssssessassssssnssessessasssnssessessenssnssessal | susessmssessosssssessessassssssnssessenssssessessanssnsan 0
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE...........ccoeurieierrurinineinrreieeesissisessssssssesnies | seeeesessssessesesssssssssssssssesssssssssesssssesssessessaQ | cureesmssnssnsssessssessssssssssssessssssssessessasssnenn 0
9. Deduct current year's other-than-temporary impairment FeCOGNIZEM............ouuvurururrieeeeeieiireireeseeeeeeeensieisessnes | seesssressssesssseessssssssssssssssssssssseessssesssessesssQ | cesmesssssssnssssssssensssssssssssessssssssssssessasssseans 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceuierrrrieiierieeiierieinins | cvverierieieseesssnesssssessssssesssssssesseneensQ. | crveseisseses e snaes 0
11. Deduct total nonadmitted @MOUNTS...........ccoiiiiiiriiii s sneenns | chbssnssenssenssensssnsssnsssnssensssnsssnsssnssensssnsnenssd | onissssssssssssssssssssss s ssssssssssssac 0
12. Statement value at end of current period (Line 10 MINUS LINE T1).........ccciiiieiiiiiiieiiceeeeicessesieseseensnens | everenssesiessssresssssesessssesessssssessseressssnserssd | ovesreresisesssessesessssesessssssessssesesssssesessssens 0
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

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

NONE




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

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

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
0426092........... FAYETTEVILLE AR. 07/31/2019.... | covvovevrerrecrrrenneen b 27T | e 1,675,000 | voooovereerereeeseresseresseeenneeenns (0 4,000,000
0426098........... RUSSELLVILLE.......ccooieeieiieeireesssiseisesseses st AR. 07/31/2019.... | cevvvevrerrsenerenneeen b 27T | e, 2,200,000 | coooovenrierireereeieee s (1 R 6,100,000
0426099... ROGERS.......ccoueierierise ettt AR. 07/31/2019.... 1,450,000 | ..ooovvenririerieeeeeei 0 3,500,000
0426100........... SPRINGDALE..........cuuitiuiiieiieete ittt AR. 07/31/2019.... 2,530,000 | cooooevrrrirrieereer s 0 6,000,000
1126103........... BRUNSWICK ..ottt Ao 09/06/2019.... | covvovererererneerririrnerenen 250 | o, 3,000,000 | cooooverrirrereei s (1 TR 5,175,000
1526109... FISHERS......oouiiiitiisise ettt e INGc s 09/30/2019.... | ceveovvvrerieeinrreneenen 161 | 1,680,000 | ..oouvvmiriieiieeireese i 0 2,375,000
3326089........... FARMINGDALE JINY. 07/30/2019.... | ceveevvrrerirerrecerrereene T80 [ e 600,000 | ..o 0 1,200,000
3426104........... CHARLOTTE. ...ttt NC..oiieierieeieieens 09/13/2019.... | cevevvvrerreeinrrrnnenen b 075 | e, 3,050,000 | oooovenririreiriee s (1 R 6,100,000
4426087 ... NEW BRAUNFELS.......oevimriiiiierierieseees s esssesssessesssnens X 07/15/2019.... 1,300,000 | .oooveeririereeererieeeeieeiee 0 2,200,000
4426106........... HOUSTON. ..t X 09/19/2019.... 1,900,000 [ oo 0 4,800,000
0599999. Total - Mortgages in Good Standing - Commercial MOrGages = All DT ...ttt ene | fersesssesssansesensssessensessensnsensensssnsensenens | cossea XXX wevee [ XK s | 119,385,000 | ..o 0 | 41,450,000
0899999. Total - MOrgAgES iN GO0 SEANGING. ... ... reeeitstisseieie ettt sttt f £ E 8L E bR eeE 4eE8 oLk ekttt | crenes XXX..oooo 219,385,000 [ .o 0 41,450,000
3399999, TOAl MOIGAGES. ........vvveceereereereeeeesiesieee e84t ess | eebiee bt e ettt | reeen XXX....... 119,385,000 | oo 0 41,450,000
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
o 2 3 8 9 10 11 12 13
N
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
2325679..... WARREN........ovvimriiniininniieiins .1 03/13/2014..... | 09/20/2019.... ...803,349 [V IO 0 (V1 TR 0 0 .0 0
2425080........ccoeerrierierii MINNETONKA.....ccovveerrerierienes .| 06/18/2004.... | 07/01/2019.... 4,575,336 O IR 0 (1N 0 0 .0 0
282549%..... PAPILLION. .....coivirriierinriierirenes 04/15/2011.... | 09/05/2019.... ...634,469 LU IO 0 (V1 SR 0 0 .0 0
3625656..... MEDINA......oooiiiinisienes 10/30/2013.... | 07/11/2019.... ...344,954 (U 0 (U [ 0 0 ) 0
0199999. Total - Mortgages CloSEd DY REPAYMENL. .......evuuiereiririirsieieisisesersse e ersssesensane estssssssasssessess s st st ettt ensen 6,358,108 [ 0 (U 0 0 .0 0
Mortgages With Partial Repayments
0024881..... ELKTON.....ooiririnirsrieriesiienienes .102/15/2000.... 1,135,106 O IR 0 (V1 SRR 0 0 .0 0
0024884...... LOUISA....coorierieererieeseriienienes .| 04/28/2000.... ...301,476 [ I 0 (1N 0 0 .0 0
0024913......ovvrriririreiis KNOX COUNTY........... 10/12/2001... | oo ...556,287 [V IO 0 (V1 ST 0 0 .0 0
0024922... ..| BIRMINGHAM.......... . 04/09/2002.... 2,247,317 [0 I 0 (V1N O 0 0 .0 0
0125488... ..| BIRMINGHAM.......... .103/09/2011..... ...230,052 O IR 0 (V1 SRR 0 0 .0 0
0125523....coviierrrieiicrins FORT PAYNE........ 08/30/2011.... | covoererevreris ...808,644 [V IO 0 (V1 O 0 0 .0 0
0125745..... HOOVER......ooirierieriiceierisriieiiis .1 03/26/2015.... 1,532,511 O IR 0 (V1 ST 0 0 .0 0
0125943.....covirrieiieris MOUNTAIN BROOK.......... .109/14/2017.... 2,548,349 [0 I 0 (V1 O 0 0 .0 0
0225839..... TEMPE.......cccoomvrnenns 07/06/2016.... | ccooovreerrecrine 1,587,571 [V IO 0 (V1 SRR 0 0 .0 0
0325431..... TUCSON.....ccoiiireineeierieseseesssisseesssias .| 12/05/2008.... 1,173,129 [ I 0 (V1 O 0 0 .0 0
0325771..... PHOENIX. ... .| 06/30/2015.... 1,110,203 O IR 0 (V1 SR 0 0 .0 0
0325823..... TEMPE.......ccoooovrinenns 04/21/2016.... | ceeoererrvrerrns 3,156,201 [V I 0 (V1 ST 0 0 .0 (11 R




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

SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal
0325824..... PHOENIX. ... [V AT B 04/26/2016.... | . ...730,644 O IR 0 [V [ 0 0 .0 0
0325830..... TUCSON......oiiiriiinisriciescienes AZ .| 05/26/2016... 1,575,247 [0 IO 0 (U 0 0 .0 0
0325836..... PHOENIX. ..o [V AT B 06/20/2016.... | . 4,902,789 O IR 0 [V [P 0 0 .0 0
0325843..... TUCSON.....oiiiiiiinisicissciseas AZ.oiiiis | 07/22/2016.... | . 1,321,533 0 | oo 0 LV O 0 0 .0 0
0325904..... TUCSON....coririrrieieriesieeei e [V AT B 05/01/2017....|. ...554,327 O IR 0 (V18 O 0 0 .0 0
0325940..... PHOENIX LAV A B 09/12/2017.... | . 1,348,238 0 | i 0 (V1 0 0 | o0 [0 | s 11,709 .0 0
0325941..... PHOENIX AZ .109/12/2017... 1,112,294 O I 0 (V1N O 0 0 9,661 .0 0
0325942..... PHOENIX LAV A B 09/12/2017.... | . ...621,153 0 | i 0 (V1 O 0 (O TPUOPROORPOPPOROR | N EUPOOOPPOPOORPRORPOON | B OO 5,395 .0 0
0325957..... TUSCON......rirereneierierieeeeseesiseenns [V AT B 11114/2017.... | 1,482,999 O IO 0 (V1N O 0 0 17,642 .0 (01
0325964.........oonvverrirriiciiins COTTONWOOD........coveorrirrreierrriirnenes [V AT B 12/18/2017.... | . 4,112,349 O IO 0 () 0 0 53,739 .0 0 [ oo
0326022 ...|CHANDLER.......... AAZe | s 08/22/2018.... | . 3,573,766 [V IR 0 (V1 SRR 0 L0 IOPOOPPORPRRPORPOUON 1 N ISPPURPPURPORPOPOON | B OO 27,245 .0 (V1 O
0425997 «. |LITTLE ROCK......ccvvrviirirnne AR s | e 05/11/2018.... | . 2,931,395 [0 IO 0 () 0 0 [0 | eiveiiniiienn0 [ e 35,801 .0 (V1
0426092........ccoevririmericrinn FAYETTEVILLE........oivieieiirinerieriecereeisesesssesiensesens 12 R D 07/31/2019.... | cevorrerrrrerins 0 [V [T 0 (V1 SRR 0 (L TUUOPORURPORPOOON 1 N ISTOUPORRPRPOPRON | B IO 5,599 .0 (11
0426098..........coooerrirriiciiinns RUSSELLVILLE........cooiiiiiciiriissiciesceiesineiniins AR [ 07/31/2019.... | . 0 O IO 0 0 [ e 0 [0 TOOUUURRURRPORPRUON o N ISURTTUOPPUPRRRRURPOIN | B OO 7,354 .0 (V1
o 0426099..... ROGERS.......oooivvrriesieniieeininns 12 R D 07/31/2019.... | 0 (O 0 (01N 0 [0 TOUUSURRRURRRRROPRRO o N IUSTRUUPSRRRRRROIN | B IO 4,847 .0 (01
m 0426100..... SPRINGDALE...........oovvimrinrineiireieinns AR s | e 07/31/2019.... | . 0 O IR 0 () 0 0 [0 | eiiesicienn0 [ s 8,457 .0 0 | oo
o 0525522.....coververirinerieiins DANA POINT.......cvvrerrimrireriniins CA.oovvnees [ 08/19/2011.... | . ...802,725 (O 0 (010 O 0 0 | eoveeeereerreeeieen0 [0 | e, 21,509 .0 (01
N 0525583..... VICTORVILLE........cooonivirrirnrriniinnns CA.ovvvnes [ 1110212012 | oo ...477,066 (U IO 0 (V1 ST 0 0 |0 [0 [ s 38,116 .0 (11 OO
'_\ 0525805........cevmevneirerieinnnas HAYWARD......oovvererrmernniinns CA.oovvnees [ v 12/14/2015.... | . 5,010,085 [ I 0 (1N O 0 0 .0 (01
0525849..... DEL MAR......cooiiiiinninisniciiens CA oo | e 08/30/2016.... | . 2,184,402 0 | oo 0 () 0 0 .0 (11
0525863 1o [LOS ANGELES........ccoouvicieeiierisssie st CA.oovvvenes [ 11/01/2016.... | . 2,512,285 [ I 0 (1N 0 0 .0 (01 N
0525952 ... |SAN YSIDRO.......cccovviirinns CA oo | e 10/24/2017.... | . 3,297,918 0 | oo 0 () O 0 0 .0 0 | oo
0625722.....coceeerrrirerieiins GREENWOOD.......c.oovvrerrrrirennns (610 U PR 12/15/2014.... ...655,049 (O 0 (1N 0 0 | eoeeeeeecerreenieen0 [0 | e, 24,386 .0 (01 N
0625761..... GOLDEN......oiiiiiiieiieierisnienis CO.vvvvves [ 05/22/2015.... | . 3,077,420 O IO 0 () O 0 0 [0 |0 [ e 33,292 .0 (V1
0625907.....coucernerrirerierinn BROOMFIELD.............. (610 U BTN 04/18/2017.... | . 1,472,934 (O 0 (1N 0 0 | eoveeeeercenreenieen0 [0 | e, 12,997 .0 (01
0625917 ..., WESTMINISTER.......oviiiiieriiirisiciiessisssissiiens COvvvves [ 06/29/2017.... | . 1,024,191 O IO 0 () O 0 0 [ om0 | eiieniienn0 [ s 8,227 .0 (V1
0626026..... FALCON.....ovimririreersnirseineniis (610 U PR 09/11/2018.... | . 3,557,516 [ I 0 (1N 0 0 | eoeeeeeercerreenieen0 [0 | s 42,797 .0 (01
0826027......ovevmverireiierien MIDDLETOWN........vvverrierrierirnes DE...oiovis [ 09/11/2018.... | covovrerrriiris 2,233,142 [V [T 0 (V1 ST 0 LU IO SPORPOUR N IVSPPORPPUORSPUPPORPOOR | B OOOON 26,198 .0 (V1
1025286 ... |FORT LAUDERDALE FLoiiiririinee e 12/18/2006.... | . 1,770,776 [ I 0 (1N 0 0 [ ooereremeceereeeen0 | o0 [ 22,644 .0 (01
1025363 ...| CORAL SPRINGS FLoiiiieiines [ 12/20/2007.... | . ...979,944 O ISR 0 [V [ 0 0 | o0 [0 | s 34,125 .0 0 | o
1025434 ... |POMPANO BEACH..........c...... FLoiiiririinee e 02/17/2009.... | . ...397,290 [ I 0 (1N 0 0 [ ooorereeecieneeeen0 | eeieeeeeceee0 [ 5,263 .0 (1
1025485 .| GROVELAND........ccoovverrierrierirnes FLoiiiieiines [ 01/26/2011.... | 1,642,264 O ISR 0 [V [P 0 0 [ oovriveeriinerieen0 o0 [ 30,987 .0 LV
1025489..... ORLANDO.......ccocvvmrerrererenrinerssiies FLoiiiririinee e 03/2412011.... | coooeverirernens ...597,850 (U I 0 (V1 O 0 0 | om0 [0 | s 16,912 .0 (11
1025495 ... | ST PETERSBURG........ccccon. FLoiiiieiines [ 04/07/2011.... | . ...673,284 O ISR 0 [V [P 0 0 | o0 [0 | s 34,752 .0 0 | oo
1025503 v [JACKSONVILLE. ..ot FLoiriieiinee e 05/27/2011.... | . ...935,711 LI I 0 (V1 0 0 [ ooemeeeemecierreeen0 | eeveecieeceee0 [ 25,983 .0 LV TR
1025515, KISSIMMEE..........cctiiiiiriiieisiiiesiesienessessessessniens FLoiiiiniiies i 07/07/2011.... | . ...739,455 [V TN 0 (V1 ST 0 0 .0 (V1
1025519..... DESTIN FLoiriieiinee e 07/27/2011.... | . 2,255,562 [ I I 0 (V1 0 0 .0 LU R
1025528..... ORLANDO.......coovouririrerirrirriiesiens FLoiiiiniiies i 09/29/2011.... | ...622,855 O IS 0 [V 0 0 .0 0
1025565..... TAMPA FL .107/03/2012... 2,186,098 [ I 0 (V1 0 0 .0 0
1025575..... TITUSVILLE..........covvrerernnes FLoiiiiniiies i 09/26/2012.... |. ...436,394 O IR 0 [V [P 0 0 .0 0
1025581 «o [MARIANNA.......coorrirrinnineiinnes FLoiririiinee [ 10/26/2012.... | . 1,087,166 [ I I 0 (V1 0 0 .0 LU TR
1025622 | BRADENTON......covrirrireeirineriersierinenes FLoriiieirnee [ v 05/13/2013.... | ...888,150 O IO 0 (V1 [P 0 0 .0 LV




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

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

2’2030

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal
1025647..... OCOEE........oiieinriierinsieeisesssessssissssssssessssssssssssssnsss | Floviosiinsiinns [ o 08/29/2013.... | . 1,011,669 O IR 0 [V [ 0 0 .0 0
1025666. ... | MIRAMAR BEACH. . . . 12/02/2013... ...956,414 [0 IO 0 (U 0 0 .0 0
1025687 ... | INDIAN HARBOUR BEACH . I 1 ISR IO 05/28/2014.... |. ...520,237 O IR 0 [V [P 0 L0 IOUOURPUURRRPRRPOUN o N IUSOPURPUURRURPRRPOIN | B OOOON .0 0
1025691..... ORLANDO........ccooeviiiieiiniinniiciiis FLuiiiriiins | e 07/23/2014.... |. 1,129,615 0 | oo 0 LV O 0 (0 IO RRRPOUON o N OO (U I 11,262 .0 0
1025695..... NICEVILLE.............. FLoriieiinee e 08/08/2014.... | . ...868,480 O IR 0 (V18 O 0 0 0 ... 7,184 .0 0
1025698..... OCALA. ..ot FLuiirriiins | e 09/03/2014.... | . 1,381,132 [0 IO 0 LV O 0 0 0. 25,123 .0 0
1025703. ... | NAPLES. . FL .109/19/2014... 1,226,351 O I 0 (V1N O 0 0 0. 22,131 .0 0
1025736..... LIVE OAK ... FLooiriirirnes i 01/20/2015.... | . 2,248,193 0 | i 0 (V1 O 0 0 0. 25,370 .0 0
1025740..... DORAL.....ovverrrrrnns FLorirreiinee e 02/26/2015.... | . 1,737,574 O IO 0 (V1N O 0 (0 TR 1 N ISR (V1 I 19,349 .0 (01 0
1025784......ocvvererrienens CLEARWATER.......ovvrrinrineiierieenns ISP TN 08/18/2015.... | . 2,223,378 O IO 0 () 0 0 0. 23,391 .0 0 [ oo 0
1025817 ... INAPLES........cccoo. FLorirreiinee e 02/19/2016.... | . 4,782,941 O IR 0 (01 0 0 .0 (01 0
1025819 ...|PORT ST LUCIE...... T IO 03/14/2016.... | . . 414317 [0 IO 0 () 0 0 .0 (V1 0
1025878..... ORLANDO.......coevvrirrererireineriesies FLoiiiieiinee [ 01/05/2017... | cevorevererrerinns 4,120,848 [V [T 0 (V1 SRR 0 0 .0 (11 0
1025885..... SHALIMAR ...t FLoiriirirens v 01/30/2017.... | . 3,571,148 O IO 0 0 [ e 0 0 .0 (V1 0
1025931 ..o TALLAHASSEE... s FLoiiiieiinee [ 07/28/2017....|. 2,012,801 O IO 0 (01N 0 0 .0 (01 0
1025963........ocovverieririis BRADENTON......coiivrimiiiirnrireiseniseenas FLoiriirirans v 12/115/2017.... | . ...256,193 O IR 0 () 0 0 .0 0 | oo 0
1125112..... TIFTON.cooovvirrerrerieinerisensenienieeesseesssnsenssenssesssensnses | GPueevinerinens | cveviens 11/29/2004.... | . B T 59,842 (O 0 (010 O 0 (0 IR RPN N ISR (V10 I 15,083 .0 (01 0
1125483 SAVANNAH. ......oovrinrinninnrineiesssssessssissnsssssesensnnnes | Gueiiveiiens | verviens 12122/2010... | cooeveriris ...867,892 (U IO 0 (V1 ST 0 0 0. 25,742 .0 (11 OO 0
1125597..... MACON......covvereririerrerineeiensssesensssssssnsensesessesssssesenss | OPiseiinniiins [ v 01/22/2013.... | . ...383,406 (O 0 (1N O 0 0 0. 56,903 .0 (01 0
1125905..... SNELLVILLE.........ooveevvecereeeeceesresereenrseseenesssesnssnssensiens | GAuvieeiiens | cerves 05/01/2017.... | . 1,038,577 LU IO 0 (V1 R 0 0 0 ... 9,029 .0 (11 0
1125969..... GRIFFIN...coooovieieireriseereniesiseessssisensseniesssenssssesenssenes | OAiiviinniins [ 12/21/2017.... | . ...830,624 (O 0 (1N 0 (0 TR OPOOON 1 B ISR (V1 I 19,829 .0 (01 N 0
1125999..... ATLANTA oo | G | v 05/17/2018.... | . ...791,640 [V IR 0 (V1 R 0 0 0 ... 4,360 .0 0 | oo 0
1126028.......covvvvriericeis SAVANNAH. ......ocvirierrnrinerinererieseseesssissnssesssssnennnee. | GPuvivinerinens | cvvveens 09/27/2018.... 1,988,462 (O 0 (1N 0 (0 TN 1 N ISR (V1 I 17,923 .0 (01 N 0
1126031..... GAINESVILLE........ooovrimrinerineineinneieninenieeessesseissssennens | GAiiviiniiins [ 10/25/2018.... |. 1,741,603 [V IR 0 (V1 R 0 0 0 ... 26,196 .0 (V1 0
1126042..... MACON......coririririeinerineenensssesensssissnsessesssesssssesnens | OAisvienniins [ v 12/14/2018.... |. 2,550,000 [ I 0 (1N 0 0 | eoveeeeercenreenieen0 [0 | e, 18,882 .0 (01 0
1126082........cvverrrirrinns SAVANNAH. ......oovrieinniinsrneierssssessssinsssssssesessnnnes | Gueiiveiiiens | vevvens 06/20/2019.... | . 0 (O 0 () O 0 0 14,866 .0 (V1 0
1325938..... IDAHO FALLS......osvvoeeveeemeerenereeeereennsesnesssneseesnesessneseeene | 1Dovereeeneies | s 08/25/2017.... | . . 2,111,757 [ I 0 (1N 0 0 .0 (01 0
1425429......coovvvrris LINCOLNWOOD........cvvvemrirririeirrineiiesiiesiseneseesssienssiens I | s 12/01/2008.... | cooovvverrieriin 1,218,750 [V [T 0 (V1 ST 0 0 .0 (V1 0
1425458..... CHICAGO......coomierrireirseriniins I | s 07/16/2010.... | . ...543,741 [ I 0 (1N 0 0 .0 (01 0
1425459......oovirerncis GURNEE..........ootiiiniiieriericeie s I | s 07/22/2010.... | . ...557,444 [V [N 0 (V1 SR 0 0 .0 (V1 0
1425596..... CHICAGO......commeereireirneriniis I | s 12/26/2012.... | . ...798,623 [ I 0 (1N 0 0 .0 (1 0
1425618......oovvrererciis NORTHFIELD............. oo | v 05/03/2013.... | ...785,967 O ISR 0 [V [P 0 0 .0 (V1 0
1425631 ..o FRANKLIN PARK........ocorerrrrinnns [ IESSURRRRS DR 06/20/2013.... ...896,826 [ I 0 (1N 0 0 .0 (01N N 0
1425632..... CHICAGO......comvivieirineriierins I | s 06/20/2013.... | . ...896,826 O ISR 0 [V [P 0 0 .0 (V1 0
1425650......corrvrerierincinnes LAKE ZURICH o | e | e 09/06/2013.... | . ...882,183 LI I 0 (V1 0 0 .0 (V1 0
1425673..... CHICAGO......ccmviveirieiierins /SOOI PP 01/24/2014.... |. 1,040,688 O IR 0 [V [ 0 0 .0 (V1 0
1425697 ..o NORTHBROOK..... [ ESSSRRRRTS DR 09/03/2014.... | . 1,036,102 [ I I 0 (V1 0 0 .0 (V1 0
1425704..... CICERO s /SOOI PP 09/25/2014.... | . 1,928,847 O IS 0 [V 0 0 .0 0
1425750. ... |NORTHFIELD.... IL .| 04/30/2015... ...666,082 [ I 0 (V1 0 0 .0 0
1425860 wee |DEERFIELD....coooiviriiicrinirinns /SOOI PP 09/29/2016.... | . . ...927,925 O IR 0 [V [P 0 0 .0 0
1425873 NORTHBROOK..... I | e 12/20/2016.... | oo 2,047,105 [V [N 0 (V1 ST 0 0 .0 (V1 RO 0
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1425946.........oovvereriiis BARRINGTON......ccotvimiieirieriieienisiiesisssiensesesseessseen e | s 09/27/2017....|. ...818,815 O IR 0 [V [ 0 0 7,060 .0 0
1425953. HINSDALE........oovieieineiiniin IL .1 10/30/2017... 2,125,037 [0 IO 0 (U 0 0 18,239 .0 0
1425989..... CHICAGO......commivriririreiieiris I | s 04/24/2018.... | . 1,848,211 O IR 0 [V [P 0 0 23,161 .0 0
1426023..... LOMBARD.......cvourermirrineiierisesiseseseenns I | s 08/28/2018.... | . 2,531,416 0 | oo 0 LV O 0 0 19,300 .0 0
1525499......ovirerericeins CARMEL......... 04/28/2011.... | . ...840,374 (O 0 (V18 O 0 0 17,347 .0 0
1525573..... GRIFFITH 09/11/2012.... | . 1,352,989 0 | i 0 (V1 0 0 31,438 .0 0
1525629. ... | GREENFIELD.......... .| 06/14/2013... 1,534,071 (O 0 (V1N O 0 0 32,938 .0 0
1525677 ...|MOORESVILLE 02/18/2014.... | . ...682,591 LU IO 0 (V1 O 0 0 50,288 .0 0
1525696 ... |BLOOMINGTON 08/21/2014.... | . ...625,815 (O 0 (V1N O 0 0 11,600 .0 (01 0
1525707 ... |FISHERS......cccoooees 10/10/2014.... | . 2,638,970 O IO 0 () 0 0 28,532 .0 0 [ oo 0
1525718..... ZIONSVILLE 11/21/2014.... | . ...672,992 O IR 0 (01 0 0 25,446 .0 (01 0
1525783 INDIANAPOLIS 08/04/2015.... | . 2,624,611 [0 IO 0 () 0 0 27,535 .0 (V1 0
1525807 ....cuvveerrerirerriceinenes FORT WAYNE....... 12/22/2015.... ...745,645 (O 0 (01 O 0 0 12,111 .0 (01 0
1526001......ouvverrerrrirneens FISHERS........ccccceee 06/15/2018.... | . 1,653,279 (O T 0 0 [ e 0 0 16,697 .0 (V1 0
1526076..... FISHERS.......ccccovnnee 05/28/2019.... | . 0 (O 0 (01N 0 0 21,345 .0 (01 0
1625278 ... |ELLSWORTH 11/28/2006.... | . ..467,982 (O 0 () 0 0 16,617 .0 0 | oo 0
1825599 ... |MIDDLETOWN 01/30/2013.... | . 1,217,159 (O 0 (010 O 0 0 36,874 .0 (01 0
1825646.........oooerrerrins LEXINGTON.....c.ovvvrmrrieririens 08/22/2013.... 1,167,687 (O 0 () 0 0 32,481 .0 (V1 0
1825699 ... |LOUISVILLE........... 09/05/2014.... | . 1,058,584 (O 0 (1N O 0 0 29,489 .0 (01 0
1825708 woo [LEXINGTON.....ovvirririniinns . 10/10/2014.... | . 2,334,853 LU IO 0 (V1 ST 0 0 91,135 .0 (11 OO 0
1825780 ... |LEXINGTON 07/28/2015.... | . 1,596,171 (O 0 (1N 0 0 .0 (01 N 0
1825822 ... |LEXINGTON 04/07/2016.... | . 3,747,158 0 | oo 0 () O 0 0 .0 0 | oo 0
1826049........ovvvrerierirceins RICHMOND 02/14/2019.... 0 [ I 0 (1N 0 0 .0 (01 N 0
2125621 ...| ABERDEEN 05/10/2013.... | . ...550,660 [V IR 0 (V1 R 0 0 .0 LV 0
2125749 ... | DISTRICT HEIGHTS....... 04/30/2015.... | . 1,619,945 (O 0 (1N 0 0 .0 (01 0
2126003..... ELKTON 06/22/2018.... | . 2,167,623 O IO 0 (V1 R 0 0 .0 (V1 0
2126046..... CROFTON 12/121/2018.... |. . 1,500,000 (O 0 (1N 0 0 .0 (01 0
2126053........conrvrieieii SILVER SPRING 02/2112019... | covovverreris 0 [V [T 0 (V1 ST 0 0 .0 (V1 0
2225508........ccoeeeeirerieiii BURLINGTON 06/09/2011.... | . ..913,615 (O 0 (1N 0 0 25,026 .0 (01 0
2225809..... BRAINTREE 12/29/2015.... | . 2,541,834 O ISR 0 [V [ 0 0 25,646 .0 LV 0
2226010 ...| CAMBRIDGE 07/13/2018.... | . ...989,887 [ I 0 (1N 0 0 7,873 .0 (1 0
2325307 ... |PLYMOUTH TWP. 03/01/2007.... | . ...726,963 (O 0 [V [P 0 0 52,417 .0 LV 0
2325689........ceonerirerieiii ST CLAIR SHORES.........ccocoonne. M [ 12/17/2013.... ...787,825 (O 0 (1N 0 0 15,509 .0 (01N N 0
2325674.......coevirieii CLARKSTON......coovvirrierinnrienieneserisnisenienenesensnsenenes | Ml v 01/28/2014.... | . ...830,608 (O 0 [V [P 0 0 16,179 .0 LV 0
2325679..... WARREN......oooeirrimrinnninnineesnsinnisenenesenssssesesssessesesnes | Ml | oo 03/13/2014.... | . ...803,349 (O 0 (V1 0 0 15,298 .0 LV TR 0
2325683 v [AUBURN HILLS.......oevviirierirrinnncnninerienienesenisnisseneensns | Ml v 04/17/2014.... | . ...790,053 (O 0 [V [ 0 0 20,362 .0 LV 0
2325725 ... |MADISON HEIGHTS...... . e ML | s 12117/2014.... | . 1,222,793 (O 0 (V1 0 0 19,771 .0 LU R 0
2325789....coveiirieieiis SHELBY TOWNSHIP......c.oveviernreiirinerrnnrneriereseiseisenes | Ml [ 09/09/2015.... | . 1,655,682 (O 0 [V 0 0 16,926 .0 0
2325848. WARREN........ovierimriieirerineenns . .1 08/30/2016... ...886,071 (O 0 (V1 0 0 13,591 .0 0
2325870.......cereiriirieriins YPSILANTE.........ovvrnnnnninerrerienenenisnesessensnnnensenennee. | Ml | v 12112/2016.... | . . 1,002,917 [V IR 0 (V1 ST 0 0 L0 13,507 .0 0
2325887 ..o ROCHESTER HILLS.......ccovevrrinnee Mo [ e 02/09/2017... | coooerereverrens 1,624,871 [V [N 0 (V1 ST 0 LU I (V1 O (V1 11,337 .0 (V1 RO 0
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2325888..... NOVL.ooiierieeiesessiesies s 02/10/2017.... | . 1,532,528 O IR 0 [V [ 0 0 .0 .0 0
2325902. ...|ROMULUS......... .1 04/19/2017... ...496,388 (O 0 (U 0 0 0 .0 0
2325924 vo [NEW HUDSON.......coooooririrrierirrireenns 07/12/2017.... | . 2,683,097 O IR 0 [V [P 0 0 .0 .0 0
2326085 ...|ROCHESTERHILLS........cccoovvvene. 06/26/2019.... | . 0 0 | oo 0 LV O 0 0 .0 .0 0
2425368 ...| ST PAUL....... 12/21/2007.... | . 2,218,706 O IR 0 (V18 O 0 0 .0 .0 0
2425507 ... | GOLDEN VALLEY.......cccccumrrranns 06/14/2011.... | . ...940,104 (O 0 LV O 0 0 .0 .0 0
2425572. ... |MAPLE GROVE.......... .109/04/2012... 1,138,487 (O 0 (V1N O 0 0 0 .0 0
2425585 .| EDEN PRARIE......... 11/29/2012.... | ...557,535 0 | i 0 (V1 O 0 0 .0 .0 0
2425812..... BUFFALO......cooueierierrierienireenns 01/14/2016.... | . 2,084,462 O IO 0 (V1N O 0 0 .0 .0 (01
2425962..... ST. PAUL...veiricrierineiseseisiis 12115/2017.... | . 1,155,545 O IO 0 () 0 0 .0 0. 26,930 .0 0 [ oo
2425966 v [ WEST SAINT PAUL.....otvvmimririeseieniseeseeisessenseseseenns 12119/2017.... | ...979,983 [V IR 0 (V1 SRR 0 0 .0 0. 5,737 .0 (V1 O
2525738 | RIDGELAND.......ooviiiiieiinniieeienissiieiis 02/05/2015.... | . ...738,954 (U IO 0 () 0 0 | coveerreeeriennnen0 [ (V10 I 19,280 .0 (V1
2525867..... MADISON.....covvvrerrrrirrrieiinnes 11/21/2016.... ...931,989 (O 0 (01 O 0 0 0 ... 9,069 .0 (01
2625165 v [LEE'S SUMMIT ..o 08/22/2005.... | . ...225,331 (O T 0 0 [ e 0 0 | e [ (U I 31,724 .0 (V1
02625831 .| STLOUIS........... 05/27/2016.... | . 1,791,256 (O 0 (01N 0 0 0. 27,978 .0 (01
m 2725206..... BOZEMAN.........oouverimrieriiriiens 02/08/2006.... | . ...743,295 (O 0 () 0 0 0 ... 83,419 .0 0 | oo
o 2825157 ..o OMAHA.......c.ccvvvnnee 06/29/2005.... | . ...151,183 (O 0 (010 O 0 0 0. 23,671 .0 (01
N 2825298.......coccenrvicnniinns OMAHA.........ccovunne. 12/28/2006.... ...794,538 (U IO 0 (V1 ST 0 [V IR (V1 O (11 60,723 .0 (11 OO
:P 282549%..... PAPILLION. .....coevieereirerienrieninenes 04/15/2011.... | . ...634,469 (O 0 (1N O 0 0 0 ... 6,040 .0 (01
2925600..... LAS VEGAS........ccovvimmrirnrinnns 01/30/2013.... | . ...800,596 0 | oo 0 () 0 0 .0 (11
3225187 ...| ALBUQUERQUE 11/09/2005.... | . ...640,177 [V I 0 (V1 ST 0 0 .0 (U R
3225235 ...|ROSWELL......... 05/04/2006.... | . ...890,979 (U IO 0 () O 0 0 .0 0 | oo
3225728......veeervricrieii ALBUQUERQUE 12/19/2014.... 1,063,728 LU IO 0 (V1 ST 0 0 | o0 [0 | s 19,299 .0 (U R
3225932....cceiririeis ALBUQUERQUE 08/04/2017.... | . 1,985,391 O IO 0 () O 0 0 24,265 .0 (V1
3226008..... PORTALES.......cooovveereevesrcenrenes 07/11/2018.... |. 1,275,325 [ I 0 (1N 0 0 10,261 .0 (01
3226077..... SANTAFE....iirnrrirecriinne 05/31/2019.... | . 0 (O 0 () O 0 0 .0 (V1
3325115..... MORAVIA........oovtveineeierieenns 12/22/2004.... | . ...482,028 (O 0 (1N 0 0 .0 (01
3325129..... AUBURN........coouriimiirierienienienes 03/22/2005.... ...444319 (O 0 [V [P 0 0 .0 LV
332519%4..... MINEOLA.......ovverrnrererireenns 11/18/2005.... | . ...900,438 (O 0 (1N 0 0 .0 (01
3325853..... DUNKIRK. ..o 09/15/2016.... | . 1,297,274 (O 0 [V [ 0 0 .0 LV
3325859 +o [CENTERPORT.....c.oovivrrierinrinenienineenns 09/28/2016.... | . ...788,433 (O 0 (1N 0 0 .0 (1
3325974 ... |MASSAPEQUA........... 01/25/2018.... | . 2,591,372 [V IO 0 (V1 SR 0 0 .0 (V1
3326015....ccorererrirerieiii PORT WASHINGTON...........cocvomrrnnee 07/31/2018.... | ceooeverrrrreriens 1,683,589 (U I 0 (V1 O 0 0 .0 (11
3326043 v. |RONKONKOMAL. ......ovvimimriniierieseiesissesssiese e 12/18/2018.... |. ...700,000 (O 0 [V [P 0 0 .0 LV
3326089 ... |FARMINGDALE 07/30/2019.... | . 0 LI I 0 (V1 0 0 .0 LV TR
3425457 i |CHARLOTTE......oviieeececsneeneeenisssisnsissessssesnssnssensssnseonns | NCorviveriienis | covvis 07/13/2010.... | . ...899,163 O IR 0 [V [ 0 0 .0 LV
3425582 S MONROE........ooomreirrinerinerineineniseiserssssenensssesseseseses | NCuvirseinnins | cevneens 10/26/2012.... |. 1,368,015 [V IO 0 (V1 SR 0 0 .0 (V1
3425753..... GARNER.......oevrirrnrinernnrinerenssenseeesnsnenenenesssnenns | NCuvovvvveiines [ v 05/01/2015.... | . 1,290,905 (O 0 [V 0 0 .0 0
3425802..... ASHEVILLE .| 11/23/12015... 1,928,676 [ I 0 (V1 0 0 .0 0
3425806..... DURHAM........cooomveineeneeenreerieeniseneinnesseesssesnssnssenssssessnes | NCovorvvvervins [ vovvein 12/18/2015.... | 1,235,270 O IR 0 [V [P 0 0 .0 0
3425846..... ALBEMARLE...........cooooimrrvereerrcenrenerennriieesiesrcssesesesesnsisnniins | NCvierresies | v 08/11/2016.... | . 1,859,314 [ I I 0 (V1 0 0 0. 28,669 .0 LU TR
3425862..... MADISON.......ovvmrvrerirerirnrererrnerierieneseesssnesssressensnensnens | NCuvovrrinerines [ v 09/29/2016.... | . ...564,979 (O 0 (V1 [P 0 0 0 ... 4,342 .0 0 | o
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3425881....corveiieii HUNTERSVILLE..........ccoovrrrnnncnn. 01/19/2017....|. 1,027,619 O IR 0 [V [ 0 0 .0 10,522 .0 0
3425911. WAXHAW. .| 06/07/2017... 2,082,831 [0 IO 0 (U 0 0 0 .0 0
3426036..... ASHEVILLE . 11/29/2018.... |. 2,200,000 O IR 0 [V [P 0 0 .0 .0 0
3625166 o [COLUMBUS........cooiiiicniiiccisricii 08/30/2005.... | . ...155,989 0 | i 0 (V1 O 0 0 .0 .0 0
3625274 +o |GROVE CITY ..o 10/31/2006.... | . ...559,649 (O 0 (V18 O 0 0 .0 .0 0
3625283 ...|BROOK PARK......... 12/05/2006.... | . ..372,755 0 | i 0 (V1 0 0 .0 .0 0
3625294. ...|WEST CHESTER OH .| 12/28/2006... ..573,478 (O 0 (V1N O 0 0 0 .0 0
3625361 ... | CINCINNATI OH..oovvvvveens | e 12/11/2007.... | . ...526,308 0 | oo 0 L) 0 0 .0 .0 0
3625388 ... | CARROLLTON...... (0] ISP RN 03/24/2008.... | . ...761,266 (O 0 (V1N O 0 0 .0 .0 (01 0
3625534 ... |FOREST PARK.......cccovuvirinns OH..oovvvvvves [ 10/27/2011.... | . ...7199,822 (O 0 () 0 0 .0 .0 0 [ oo 0
3625607 ... |SPRINGBORO........coocomrrrrrnnes (0] ISR RN 03/18/2013.... | . ...487,445 (O 0 (01 0 0 .0 .0 (01 0
3625615 woe | CLEVELAND.......covvviinricieiceae OH..ovvvvvve [ 04/30/2013.... | . ...817,481 [0 IO 0 () 0 0 | coeveeeeeeenreenee [0 | e, 17,740 .0 (V1 0
3625616........cevnereeirrieriines CINCINNAT. oo OH.ooveeees [ 05/01/2013.... ..171,318 O I 0 (01 O 0 0 [ ooerevemriierreeen0 | eeeeeceeiieenn0 [ 30,130 .0 (01 0
3625627 ... | CENTERVILLE OO (] TR IO 06/05/2013.... | . 1,419,155 O IO 0 0 [ e 0 0 | coeeeeeereenreeneen0 [0 | e, 30,813 .0 (V1 0
3625645 v | CINCINNATL s OH.oovveeen [ 08/13/2013.... | 1,579,799 O IO 0 (01N 0 (O SRRSO 4 N USRI 33,528 .0 (01 0
3625672 ... |SPRINGBORO........cccoosrrurrins OH..oovvvvvvee [ 01/09/2014.... | . ...673,982 (O 0 () 0 (0 TOUUSUURRRRRORUROPRUO N USROS | I OO 7,596 .0 0 | oo 0
3625694 ... |BEACHWOOD........cocomvrrrrrirnes (0] ISR RN 08/05/2014.... | . 1,924,831 (O 0 (010 O 0 0 | eoveeeereerreeeieen0 [0 | e, 21,610 .0 (01 0
3625726........ccnveririieiins CINCINNAT ..o (] TR NN 12/18/2014.... 2,777,102 O ISR 0 () 0 0 | eoeveeeereenrieeneen0 [0 | e, 30,276 .0 (V1 0
3625763 ..| WASHINGTON TWP. (0] ISV RN 06/04/2015.... | . 1,363,009 (O 0 (1N O 0 0 [ ooemreremeiierreeen0 | eeeeeceeercieeen0 [ e 23,231 .0 (01 0
3625785 OH..oovvvvvvi [ 08/26/2015.... | . ...837,342 (O 0 () 0 0 | eoeeeeeereenreeneen0 [0 | e, 13,853 .0 (11 0
3625827..... LORAIN.....cooerereererieirerineii (0] ISV RN 04/29/2016.... | . 1,131,311 (O 0 (1N 0 0 17,716 .0 (01 N 0
3625923........coirieii COLUMBUS.......ooooviiniinriieninrisiis (] TR IO 07/1012017.... | . 1,915,912 0 | oo 0 () O 0 0 16,723 .0 0 | oo 0
3625936........cvvnerirerieiii NORTH ROYALTON.....ovvtrmermrimmriereiensssiseessessesssensssens (0] ISV RN 08/24/2017.... 1,288,719 (O 0 (1N 0 0 [ oorreveeeiierreeen0 | o0 [ 23,623 .0 (01 N 0
3625970 <. |FAIRBORN........ovvvrrrirrirens OH.ooovviven [ v 12121/2017.... | . 1,051,415 (U IR 0 (V1 ST 0 0 | o0 [0 | s 13,890 .0 (11 RO 0
3625975 ... |BEACHWOOD........cccommrrrrrrrnes (0] ISV RN 01/25/2018.... | . 1,729,244 (O 0 (1N 0 0 [ ooerreeemeceerreeen0 | o0 [ 22,269 .0 (01 0
3625982..... OTTAWA......cccvven. OH..ooovvvvvie [ 03/14/2018.... | . ...897,702 (O 0 () O 0 0 .0 (V1 0
3626005........ccomeerrirerierinne YOUNGSTOWN.....cccoovrvrrrrns (0] ISV RN 06/26/2018.... | . ...956,446 (O 0 (1N 0 0 .0 (01 0
3626030........ccorrveririieiiens GARFIELD HEIGHTS s OH..ooovvvveve [ v 10/05/2018.... 1,643,745 O IR 0 [V [P 0 0 .0 (V1 0
3626057 o | CINCINNATL oo (0] ISV RN 03/11/2019.... | 0 [ I 0 (1N 0 0 .0 (01 0
3626065...........coveerrererinrrines [ MASON. oo | OHeiviicins v 04/15/2019.... | . 0 (O 0 [V [ 0 0 .0 (V1 0
3626072.......cccomvveverrrerineenes | BROOK PARK....oooviviricireniseienierineensnenssisensseniennenns | OHeiviiiciis [ 04/30/2019.... | . 0 [ I 0 (1N 0 0 .0 (1 0
3626074.........ccccevrrverrnirine | STREETSBORO.....oouveiviricriereneeisninerreriesinenissninenes | OHevviiiciins | 05/02/2019.... | . 0 (O 0 [V [P 0 0 .0 (V1 0
3725532....ccvvvsvenernerineeines | TULSAccsiseeniseeeeississnsssssensesssensenssees. | O e 10/20/2011.... ...887,232 (O 0 (1N 0 0 .0 (01N N 0
3725944 ... | TULSA s | O v 09/15/2017.... | . 1,353,897 (O 0 [V [P 0 0 .0 (V1 0
3825553.......ccmvrenerrerinneines | PORTLAND...coiiceeicscisssiseienieniessseesssesesssessensenns | ORuciiviiseins v 05/07/2012.... | . ...743,392 (O 0 (V1 0 (0 IOTORRRTRPOON B OO (V10 I 12,088 .0 LV TR 0
3825732......cccvvvcvirverrnreines | SPRINGFIELD.....orvverieierircvisriseisenienineeienisnenenes | ORuviivcins v 12/29/2014.... | . 2,037,972 O IR 0 [V [ 0 0 0. 22,310 .0 (V1 0
3925244 ... | CASTLE SHANNON BOROUGH.........ccccosvvvmrinrrrnnrinernennns [ PR | e 06/15/2006.... | . ...340,292 (O 0 (V1 0 0 0. 9,089 .0 (V1 0
3925289 ... |PITTSBURGH 12/21/2006.... | . ...318,520 (O 0 [V 0 (0 TP RPORPOOON N IR (V10 I 24,331 .0 0
3925551. ... |PITTSBURGH o .1 04/30/2012... ...501,033 (O 0 (V1 0 0 0 20,900 .0 0
3925552 v |PITTSBURGH......ccvvriiriricieiieiies 04/30/2012.... | . . ...344,506 (O 0 [V [P 0 (0 IO RORPOOON N IO 0 | oo 14,367 .0 0
3925682........ceoerrireiieria PHILADELPHIA.........ccconeivriinnes PA oo 04/1712014.... | coooevrieis ...646,017 [V [N 0 (V1 ST 0 LU I (V1 O (V1 34,144 .0 (V1 RO 0
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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
4125449.......coiei GREENVILLE...... 06/03/2010.... | . ...316,186 (O 0 [V [ 0 0 .0 0
4125536. FORT MILL. .o . 10/31/2011... ...816,518 [0 IO 0 (U 0 0 .0 0
4125742.... GAFFNEY ..o 03/17/2015.... | . 3,172,830 O IR 0 [V [P 0 0 .0 0
4125898 ...|CHARLESTON...... 03/30/2017.... | . 2,587,329 0 | oo 0 LV O 0 0 .0 0
4125918 ... | CONWAY......cccoouuee 06/28/2017.... | . 2,387,138 O IR 0 (V18 O 0 0 .0 0
4225864 ... | BELLE FOURCHE..........cccocvu 11/08/2016.... | . 1,868,110 LU IO 0 (V1 0 0 17,672 .0 0
4325727. o | LAKELAND.......otvierireienieenerineinnes .112/19/2014... 1,235,010 (O 0 (V1N O 0 0 22,409 .0 0
4325756..... FRANKLIN. .....ccooiiieninriniines 05/11/2015.... | . ...889,940 0 | i 0 (V1 O 0 0 15,117 .0 0
4325959..... COLLIERVILLE.....oveoveeeeeeeeeeae 11/20/2017.... | . 1,510,753 O IO 0 (V1N O 0 0 12,949 .0 (01
4326034.........onrirrieii CHATTANOOGA 11/27/2018.... | . 1,150,000 [V IO 0 () 0 0 8,604 .0 0 [ oo
4326055........ccoeeriierieiin CHATTANOOGA 02/27/2019.... | . 0 (O 0 (01 0 0 12,841 .0 (01
4326063..... CORDOVA......ccoomsriieiinsiiens 03/29/2019.... | . 0 [0 IO 0 () 0 0 18,372 .0 (V1
4425058..... ABILENE. ... 02/27/2004.... 2,752,827 O I 0 (01 O 0 0 66,397 .0 (01
4425107 ... | DALLAS............... 11/16/2004.... | . ...168,230 (U IO 0 0 [ e 0 0 42,381 .0 (V1
04425222 ..| CONRCE......... 03/28/2006.... | . 1,158,135 (O 0 (01N 0 0 16,299 .0 (01
m 4425228..... TEMPLE. ... 04/06/2006.... | . ...879,159 O IR 0 () 0 0 24,319 .0 0 | oo
o 4425299.......coieii CONRCE.......... 01/19/2007.... | . ...466,904 (O 0 (010 O 0 0 0 ... 5,805 .0 (01
IND 4425369.........cocccnvviicnniinns SUGAR LAND........oovvmrrirrirnnne 12/21/2007.... ...879,197 (U IO 0 (V1 ST 0 [V IR 0 0. 22,177 .0 (11 OO
.03 4425393..... TEMPLE....eceeeeeeeeeeeee e 05/12/2008.... | . ...729,818 [ I 0 (1N O 0 0 .0 (01
4425462..... HOUSTON.....oovvviiirinriisiis 09/15/2010.... | . ..702,377 0 | oo 0 () 0 0 .0 (11
4425493 ... | DALLAS............... 04/07/2011.... | . ...834,831 (O 0 (1N 0 0 .0 (01 N
4425554 .| PORTLAND............... 05/14/2012.... | . 1,140,426 (0 N 0 (0 RO 0 0 .0 0 | oo
4425571..... EL PASO.....coiririeieeiseiserisinns 08/28/2012.... 1,019,413 (O 0 (1N 0 0 .0 (01 N
4425592..... LYTLE oo 12/20/2012.... | ...532,532 O IO 0 () O 0 0 .0 (V1
4425602..........eeorierieii CARROLLTON...... 02/11/2013.... | . ...568,276 (O 0 (1N 0 0 .0 (01
4425604..... HOUSTON.....oovvviirinriieiins 03/01/2013.... | . ...568,900 [V IR 0 (V1 R 0 0 .0 (V1
4425641..... HOUSTON. ..o 08/02/2013.... | . 1,663,892 (O 0 (1N 0 0 .0 (01
4425665..... LAREDO.......oviviriiiriirieiieriiesieniseeenns 11/26/2013.... ...852,192 (O 0 [V [P 0 0 .0 LV
4425685.......ooceeeeeiin SAN ANTONIO....cccooerrrireirriinns 05/23/2014.... | . 1,152,643 (O 0 (1N 0 0 .0 (01
4425715..... EL PASO.....ooivimrinirreniirinsiieiins 10/30/2014.... | . ...989,196 (O 0 [V [ 0 0 .0 LV
4425724 ... |FREDERICKSBURG..........c.eurrnnee 12/16/2014.... | . 1,045,148 [ I 0 (1N 0 0 .0 (1
4425735 <. | SAN ANTONIO....ccoovvvirirrirnri 01/09/2015.... | . ...665,239 (O 0 [V [P 0 0 .0 LV
BA25T3T oo ADDISON......c.covvvnnee 01/20/2015.... ...895,826 (O 0 (1N 0 0 .0 (01N N
A425T4 oo NORTH RICHLAND HILLS 03/13/2015.... | . 1,928,093 (O 0 [V [P 0 0 .0 LV
4425755..... HOUSTON. ... 05/07/2015.... | . ...900,387 (O 0 (V1 0 0 | om0 [0 | s 46,916 .0 (01
B425T67 ... SAN ANTONIO.....coooivrrrirriierins 06/15/2015.... | . 3,008,502 O IR 0 [V [ 0 0 | o0 [0 | s 31,704 .0 0 | oo
4425T774...... RED OAK.....oveieirerieeiieeienes 07/10/2015.... | . 1,241,369 (O 0 (V1 0 (O USROS o N SRR | I IO 8,972 .0 LU R
4425852 ... | DALLAS............... 09/13/2016.... | . 2,731,914 O IS 0 [V 0 0 26,932 .0 0
4425879. ..| SAN ANTONIO .101/11/2017... 1,971,662 (O 0 (V1 0 0 18,653 .0 0
4425891..... EL PASO....ovivimriirreniirinsiiniins 03/06/2017.... | . ...688,212 (O 0 [V [P 0 0 [ ooreirerriieniieenn0 | eieeiiisiieenn0 [ 9,858 .0 0
4425894 ... |ROCKWALL... 03/21/2017.... | . 1,954,644 (O 0 (V1 0 0 10,822 .0 (V1
4425903 ..| VICTORIA. 04/27/2017.... | . 1,649,565 (O 0 (V1 [P 0 0 16,976 .0 0 | o
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Book Value /
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4425907 <. | SAN ANTONIO....ccoovvviirirriireris 05/12/2017.... | . ...900,205 (O 0 [V [ 0 0 12,388 .0 0

4425914. .|HORIZON CITY .|06/21/2017... 2,075,520 [0 IO 0 (U 0 0 23,365 .0 0

4425928..... EL PASO....covivimriiriiniisissiinsinns 07/18/2017.... | . 5,382,890 O IR 0 [V [P 0 0 73,000 .0 0

4425945.........ov, PFLUGERVILLE. 09/20/2017.... | . 2,889,451 0 | oo 0 LV O 0 0 25,016 .0 0

4425981..... EL PASO.....oviiimrieeieriieissrisinns 03/09/2018.... | . 3,965,551 O IR 0 (V18 O 0 0 33,065 .0 0

4425984..... HOUSTON......oooviviiiiirinniicnis 03/28/2018.... | . ..978,974 (O 0 LV O 0 0 8,227 .0 0

4426060..... MCALLEN. ...t .103/26/2019... 0 (O 0 (V1N O 0 0 27,143 .0 0

4426061.........cvver, SWEETWATER.......cccoovviviis 03/27/2019.... | . 0 0 | oo 0 L) 0 0 21,259 .0 0
4426087 ... NEW BRAUNFELS, 07/15/2019.... | . 0 (O 0 (V1N O 0 0 4,853 .0 (01
4525163..... SANDY ..o 08/15/2005.... | . ...590,140 (O 0 () 0 0 18,519 .0 0 [ oo
4525380..... PROVO 01/31/2008.... | . 1,035,344 (O 0 (01 0 0 56,959 .0 (01
4525637 ..., SALT LAKE CITY 06/27/2013.... | . ...896,826 (U IO 0 () 0 0 19,039 .0 (V1
4525711..... 1200 ) S 10/121/2014.... ...724,356 (O 0 (01 O 0 0 19,245 .0 (01
4525744 ... | SALT LAKE CITY 03/26/2015.... | . 1,459,405 (U IO 0 0 [ e 0 0 25,749 .0 (V1
o 4525937 .| NORTH SALT LAKE 08/24/2017.... | . ...920,643 O IO 0 (01N 0 0 11,472 .0 (01
m 4525977...... OGDEN......ocmiiciinicrireriieas 02/07/2018.... | . 2,253,694 O IR 0 () 0 0 16,156 .0 0 | oo
o 4526025........cooieeiriericiin SALT LAKE CITY 09/04/2018.... | . 2,239,189 O IO 0 (010 O 0 0 16,815 .0 (01
N 4625461..... BARRE. ..o 08/26/2010.... 2,461,786 O ISR 0 () 0 0 37,266 .0 (V1
'\‘ 4720658 ... | GLEN ALLEN. 03/13/2019.... | . 0 (O 0 (1N O 0 0 16,517 .0 (01
4725131 ... | STERLING 03/30/2005.... | . ..571,579 (O 0 () 0 0 71,432 .0 (11
4725134 vee [MIDLOTHIAN. ..c..oovvveirirerinninnne 04/28/2005.... | . ...166,454 (O 0 (1N 0 0 29,262 .0 (01 N
4725237 ... | MECHANICSVILLE 05/15/2006.... | . ...401,936 [V IR 0 (V1 R 0 0 43,795 .0 0 | oo
4725450........ccncerierieiin VIRGINIA BEACH.......cooovrverieierieiins 06/07/2010.... ...281,035 (O 0 (1N 0 0 43,921 .0 (01 N
4725467 ... |PORTSMOUTH 10/27/2010.... | . ..761,112 (0 N 0 (V1 R 0 0 22,879 .0 (V1
4725546 ... |ROANOKE.......... 02/27/2012.... | . 1,288,351 (O 0 (1N 0 0 21,274 .0 (01
4725634 «.. | VIRGINIA BEACH.......coiririiiniicine 06/26/2013.... | . ...764,274 (0 N 0 (V1 R 0 0 38,872 .0 (V1
4725706 ...| WOODBRIDGE...... 09/30/2014.... | . 1,489,848 (O 0 (1N 0 0 59,362 .0 (01
4725720.......comveirriirciin MIDLOTHIAN........ccvvmrverirerirrinne 12/03/2014.... ...912,862 (O 0 [V [P 0 0 9,849 .0 (0
A725721 oo YORKTOWN......ovrerierrirerieerienienes 12110/2014.... | . ...976,054 (O 0 (1N 0 0 17,710 .0 (01
4725960..... NORFOLK......evvivirrirriieirinerienes 11/22/2017.... | . 2,904,269 O ISR 0 [V [ 0 0 25,143 .0 0 | o
4725983 «. | VIRGINIA BEACH.......coomrvrirririreriniin 03/16/2018.... | . 2,080,988 [ I 0 (1N 0 0 26,968 .0 (1
4726029 ... |FARMVILLE........ 09/27/2018.... | . 6,219,523 O ISR 0 [V [P 0 0 47,350 .0 L0
4825719....coovieeeiereii TUKWILA ..o 11/21/2014.... 1,425,733 (U I 0 (V1 O 0 0 26,116 .0 (11
4825759 wee |RICHLAND.....otviriiienieeriesiienis 05/21/2015.... | . 3,718,801 O ISR 0 [V [P 0 0 39,954 .0 0 | oo
4825775 ..| SILVERDALE... 07/13/2015.... | . 2,660,540 LI I 0 (V1 0 0 28,067 .0 (01
4825838..... AUBURN........coooriiririnrieriesiienienes 06/29/2016.... | . 1,505,792 (O 0 [V [ 0 0 10,488 .0 0 | oo
4825861..... TACOMA......cooirrrinriieriieens 10/04/2016.... | . ...827,151 (O 0 (V1 0 0 12,546 .0 (0

4825916........covvricii BELLINGHAM........ 06/28/2017.... | . 2,960,815 O IS 0 [V 0 0 26,091 .0 0

4826050..... BURIEN .102/15/2019... 0 [ I 0 (V1 0 0 22,672 .0 0

4925383..... HEDGESVILLE 02/11/2008.... |. 1,072,301 O IR 0 [V [P 0 0 57,294 .0 0
5025890........ceumeernrirerieriana BURLINGTON. .....cotveeirrinrercerenireenns 03/03/2017.... | cevoererrvrernens ..713,544 [V [N 0 (V1 ST 0 LU I (V1 O (V1 13,868 .0 (V1 RO
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5026067 A ARCADIA ... | Wi s 04/17/2019.... | . 0 (O 0 [V [ 0 (0 TP RORPORON N IR (V1 IR 10,100 .0 0
5026068. CASHTON..... .| 04/17/2019... 0 [ 0 0 [ 0 0 0 9,453 .0 0
0299999. Total - Mortgages With Partial Repayments 387,659,037 O N 0 0 [ 0 0 w0 e 0] s 7,530,092 ...0 0
0599999, TOAI MOMGAGES. ...t e 394,017,145 (V) 0 (0 [ 0 (V) () 6,067,799 | ......... 13,597,891 .0 (0 [

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

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

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

NONE
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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. States, Territories and P
36005F DU 6 |FULTON CNTY GA DEV AUTH REVENU HIGHER ED................. | 08/16/2019........ J P MOGAN & C0...viuiirrististiissisisi et s sttt | i st | cerenenenas 2,000,000 | ....ccccovnene 2,000,000 | ..coovvniiiiiiians 0 JIFE. e
1799999. Total - BoNdS - U.S. StAteS, TEITIOMES & POSSESSIONS. ............c.cevriieeterieiteiietetetevetetetesetetiiess eaetetesesesesessssesessesesesesaesesseesesessesesesessessssesesesessssesaeseeesesessesesssesesessesesasseseeessssetessessesssesetesassssesssesesessssesesssssesise  tetesessssesssssesessssesasnsssessssssesassssnsninee | sueriseresans 2,000,000 | ............... 2,000,000 | ....cccoovrerrrreenne. 0 XXX.oireirnn
Bonds - Industrial and Mi:
00914A  AE 2 |AIRLEASE CORP 3.250% 10/01/29 09/09/2019, JPMOMGAN & CO...cvvniiiiiiii | e ...988,830 1,000,000
02380# AA 0 |AMERICAN AIRLINES 2012-1B(R) EETC 3.53..... 09/26/2019........ [ Credit SUISS.......cvvuevureriiciiieieiieeree s 2,500,000 2,500,000
038370  AA 0 |AQUA FINANCE TRUST 2019A A 3.140% 07/1... 09/16/2019. KeyBanc Capital Markets...............cccuiiiiiniinniisiiciiesisisnissiesiesesiniies | oo 1,999,690 2,000,000
16159G  AC 3 |Chase Mortgage Finance Corpora 2019-ATR2..........covuiurirrrrererierereeeieeseencseeeeenees 07/29/2019........ P MOIGAN & €Ottt | eeressee et 2,275,313 2,250,000
17328B AA 2 | CITIGROUP MORTGAGE LOAN TRUST 2019-IMC1.... 08/23/2019........ Citi GlObal MAKELS INC....vvvvviiiiiieiieieis i | sebessessssiess s 1,998,912 2,000,000
252722  AC 7 | DIAMOND RESORTS OWNER TRUST 2019-1AC........ 08/13/2019 Deutsche Bank SECUMHES. ..o | et sneenes ...999,767 1,000,000
32055R  B# 3 |FIRST INDUSTRIAL LP SERIES E GTED SENIOR 07/23/2019........ | Bank of America . 2,000,000 2,000,000
431282 AS 1 |HIGHWOODS REALTY LP 3.050% 02/15/30. 09/04/2019 WEIIS Fargo SECUMHIES. .......cvuvirieiiiieiiieiieisie e | coeinssesse s sssseessessenes 2,992,350 3,000,000
46647P  BE 5 |JP MORGAN CHASE & CO 2.739% 10/15/30...... 09/05/2019........ JPMOMGAN & CO...cvvniiiiiiii s | i 2,000,000 2,000,000
46651B  AC 4 | JP MORGAN MORTGAGE TRUST 2019-6 A3 3.5......ccniuerierneiiieiseieniersnisninine 08/16/2019........ JPMOIGAN & €O, | seeneee s 2,031,250 2,000,000
654740  G* 4 |NISSAN MOTOR ACCEPTANCE SENIOR NOTE SERI 09/16/2019 Gl | Seb e 2,000,000 2,000,000
674599 DE 2 |OCCIDENTAL PETROLEUM CORP 7.875% 09/15.. 09/19/2019........ | Tax Free Exchange..........ccccoevevnurnn 3,373,572 3,000,000
718549  AH 1 |PHILLIPS 66 PARTNERS LP 3.150% 12/15/2.. 09/03/2019 RBC Capital Markets.............cvvueiiieiiiiiiiiinisiciisi s | oo ...997,810 1,000,000
817743  AA 5 | SERVPRO MASTER ISSUER, LLC 2019-TA A2.......covvieiirinrrereeireeeeieeeeieneenes 09/17/2019........ BaTCIAYS.....cvoeeeeeeii s | et 3,000,000 3,000,000
92257N  AA 4 | VELOCITY COMMERCIAL CAPITAL LO 2019-2 A.. 07/17/2019........ BaTCIAYS. ... cvverveirei it | et 1,999,812 2,000,000 | .ovveeiririeieieeeieienae 3,652 |1FE...ciieiieiieinns
94354K  AA 8 |WAVE USA 2019-1 A 3.597% 09/15/44 09/30/2019 GOlAMAN SACHS & CO......oveeiirrieiirei et nserness | eebseesesisssess e 1,999,912 2,000,000 0 [1FE e
38172H  AJ 3 |GOLUB CAPITAL PARTNERS CLO LTD 2019-45A D 08/22/2019........ | Morgan Stanley Dean WItter.............cccovrverierernrneernnierniieinns 2,000,000 2,000,000 0 [1FE e
91889D AD 8 |VALARIS PLC 5.200% 03/15/25, s .|D 07/31/2019 TaX FrE@ EXChANGE. ..ot | seesssssesses s esesseesanes 1,955,995 2,000,000 39,289 |4FE.....ooviiireis
Q3629# AP 8 |ETSA UTILITIES FINANCE PTY LTD SERIES 20.......c.cocrvrimirvniiieriiiinieressseneerenns D 08/01/2019........ Mizuho Securities. bt | bbb 1,000,000 1,000,000 | .ovovvrrerieieiiinns 0 [1Z..........
Q5664# AH 7 |LONSDALE FINANCE PTY LIMITED SENIOR SECU.... D 07/09/2019........ nab Capital SECUMHIES LLC........c.vvuiiiiieirieeireeseei e esienssiessens | seveesesissesessees e 4,000,000 | ...oovvveerrrrrinnirernnneeen4,000,000 | oo 0 [ 2FE e
Q7450@ AJ 9 [PERTH AIRPORT PTY LTD PERTH AIRPORT DEV......cccoiviniiininiiierssissrssisseaneenanes D 09/04/2019........ SCOTIABANK ...ttt ettt st | anbssssanssesssnssssensasssensesssnssensessenssnsnens | srosessnsnees 4,000,000 | ..ooiorrnrinnininninrinnnneeend,000,000 | i 0 |2FE. i
3899999. Total - Bonds - Industrial and Miscellaneous.... 46,113,213 61,653
8399997. Total - BONAS - Part ... 48,113,213 | oo A7,750,000 | v 61,653
8399999, TOHAI = BOMMAS. ...ttt E e E Rk ehEne oeEeeEE e EEE LR e R R L E R EEE LR f e E e EE R R E LR LR E L LR fEE LR en bR fbtisen et 48,113,213 | v 47,750,000 | i 61,653 .
9999999. Total - Bonds, Preferred and COMMON SHOCKS........ ... iiuiiiiiiiirisitiiiiieieii ettt sess s tsises etesstss s es et b8 s L4844 f R0 EfeEEELfLEEEELEEebehbbbebeebeebbre etbb sttt 48113213 | XXX | 61,653 XXX....

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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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
12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
3136AA 3R 4 |FANNIE MAE 2012-149 LV 3.000% 03/25/36............... | .. | 09/01/2019. | PAYAOWN.........ovrrrrvivieceriiisnsccnrrinins | covvvviiiiisisseeceniisins | seveesisieend 45,677 | oo 45,677 47,047 46,148 0 (471) 0 (471) 0 45,677 0 0 0 914 | 03/25/2036.
361948 PD 4 |GNAU4920 GN AU4920 3.020% 09/15/41........cccouvvnns | - 09/15/2019. | Paydown, 28,224 28,224 28,745 28,650 0 (425) 0 (425) 0 28,224 0 0 0 568 | 09/15/2041.
361970 ZL 2 | GOVERNMENT NATIONAL MTG ASSOC GN AZ6147. | .. | 09/01/2019. | PaYAOWN..........curviviieeiriisssccnniiiens | covvvveeiemmmsnnseneenienns | soveesssiennd 44,135 | oo 44,135 45,707 45,425 0 (1,290) 0 44,135 0 0 (V8 [ 1,160 | 03/15/2037.
36202B U9 4 |GNMA Il SF POOL# 001508 10.000% 11/20/2... .| .. | 09/01/2019. | Paydown 23 23 23 23 0 0 0 23 0 0 0 1| 11/20/2020.
36202B UP 8 |GNMA Il SF POOL# 001490 10.000% 10/20/. .. | 09/01/2019. | Paydown 12 12 12 12 0 0 0 12 0 0 0 1| 10/20/2020.
36235 AB 7 |CANTON LEASE FINANCE TRUST-GSA US GOVT L.. | .. [ 09/15/2019. | Redemption ~ 100.0000..........ccccc. | coommmeerrrveeeumemrmneees | vvesnreens 76,079 | .oovveeeenee 76,079 76,079 76,079 0 0 0 76,079 0 0 0 06/15/2030.
38373M  2F 6 | GNMA 2008-80 10 1.532% 04/16/50 .| .. | 09/01/2019. | Paydown 0 0 714 682 0 (682) 0 0 0 0 0 04/16/2050.
38373V PY 0 |GNMA2002-64 ZH 6.000% 09/16/32.... .. [ 09/01/2019. | PaydOWN........ooonrrvvircnviiisseriirinns | cevvviinsssisissssisis | connevienes 133,282 | ........... 133,282 132,710 0 572 0 133,282 0 0 0 09/16/2032.
38376G 2H 2 |GNMA2011-92C 3.841% 04/16/52.. .1 09/01/2019. | Paydown 56,239 56,239 55,612 0 627 0 56,239 0 0 0 04/16/2052.
38376G U2 4 |GNMA2011-77D 4.178% 10/16/45.. .1 09/01/2019. | Paydown 499,168 ....499,168 497,711 0 1,456 0 499,168 0 0 0 10/16/2045.
38377D KR 6 |GNMA2010-101 GB 4.000% 04/20/39.. .1 09/01/2019. | Paydown 205,700 205,700 207,139 ) 0 (1,439) 0 205,700 0 0 0 04/20/2039.
38377G 87 5 |GNMA2010-89 PD 4.000% 07/20/40.... .1 09/01/2019. | Paydown 187,464 ....187,464 191,189 ) 0 (3,724) 0 187,464 0 0 0 07/20/2040.
38377G  T9 0 |GNMA2010-89 BE 4.000% 05/20/39.... .1 09/01/2019. | Paydown v 154782 | ... 154,782 | oo 156,120 ) 0 (1,338) 0 154,782 0 0 0 05/20/2039.
38377T GE 5 |GNMA2011-2HG 4.000% 01/20/41. .. [ 09/01/2019. [ PAYAOWN........ooovveeericreriviceiniiins | ovearencersssseiissnnnnns | ceveeninnns 151,997 | oo 151,997 | .ccoeeeces 169,762 159,467 ) 0 (7,469) 0 151,997 0 0 0 01/20/2041.
38377T SC 6 |GNMA2011-30 BL 4.000% 06/20/40. .1 09/01/2019. | Paydown 258,141 258,141 275,565 263,902 ) 0 (5,761) 0 258,141 0 0 0 06/20/2040.
38378X VL 2 | GNMA 2014-155 VA 3.000% 03/16/37.. .1 09/01/2019. | Paydown 50,181 50,181 51,341 50,975 0 (794) 0 (794) 0 50,181 0 0 0].....1,004 |03/16/2037.
©10599999. Total - BONAS = U.S. GOVEIMMENL. .. .crvuvrrerieeessesriesssesessessssssss s ssesses s sasesssssssss | essssessss s ass e snnes | nenres 1,891,104 | ........ 1,891,104 | ........ 1,946,926 | ............ 1,911,844 0 (20,738) 0 (20,738) [ I 1,891,104 0 0 0 | . 54,129 XXX
€1 Bonds - All Other Government
91086Q BG 2 |UNITED MEXICAN STATES 4.125% 01/21/26.. . | D] 07/30/2019. | RGA Transfer Program 2,099,000 .2,000,000 | ........ 1,993,520 | ............ 1,995,160 0 346 0 346 0 [ e 1,995,506 | ... 0... 103,494 103,494 | ...... 84,563 | 01/21/2026.
91087B  AC 4 |UNITED MEXICAN STATES 4.150% 03/28/27.. . | D] 07/30/2019. | RGA Transfer Program ..1,039,310 .1,000,000 996,760 997,238 0 164 0 164 0 997,402 0]....41,908 41,908 | ......34,814 | 03/28/2027.
1099999. Total - Bonds - All Other Government ..3,138,310 .3,000,000 2,990,280 2,992,398 0 510 0 510 0 2,992,908 0]... 145,402 145402 | ... 119,377 XXX
Bonds - U.S. States, Territories and Pc ion:
01170R EF 5 |ALASKA ST HSG FIN CORP MTG REV SERIESA....... ..109/01/2019. | Redemption  100.0000 235,000 235,000 230,455 231,193 0 82 0 82 0 231,275 0| 3725 | e 3725 | 6,755 | 12/01/2037.
052414 NR 6 |AUSTIN TX ELEC UTILITY SYSREV 3.156%.. .. | 07/30/2019. | RGA Transfer Program .3,000,000 | ........ 3,000,000 3,000,000 0 0 0 0 0 3,000,000 0]...70,290 |.........70,290 | ...... 67,065 | 11/15/2027.
052451 AP 6 |CITY OF AUSTIN CONRAC 2013 5.460% 11/1 .| 07/30/2019. | RGA Transfer Program 14,000,000 4,000,000 0 0 0 0 0......4,000000 |.......0]..294080 |....294,080 | ... 154,700 | 11/15/2032.
072031 AR 8 |BAY AREA WATER TAXABLE 3.994% 10/01/34.. .. | 07/30/2019. | RGA Transfer Program 4,800,000 | ........ 4,886,688 0 (2,004) 0 (2,004) 0 0 |...254,308 |........254,308 | ..... 159,227 | 10/01/2034.
130333 CA 3 |CALIFORNIA HOUSING 2013 SERIES A 2.900.... .. | 09/01/2019. | Redemption ~ 100.0000..........cccve. | covvsrrmrrrrrerviiennnnnnns 17,546 17,546 0 0 0 0 0 17,546 0 0 0 342 | 02/01/2042.
14916R  AC 8 | CATHOLIC HEALTH INITIATIVE 2.950% 11/0 ...| .. | 07/30/2019. | RGA Transfer Program. 2,500,000 | ....... 2,493,350 2,497,219 0 398 0 398 0 2,497,618 0 23,007 |.........23,007 | ....... 55,108 | 11/01/2022.
167593 H6 2 |CHICAGO IL O'HARE INTERNATIONA AIRPORT......... .. | 07/30/2019. | RGA Transfer Program 5,835,150 .5,000,000 | ........ 5,000,000 5,000,000 0 0 0 0 0 5,000,000 0] ... 835,150 |........835,150 | ..... 141,613 | 01/01/2049.
199098 BS 2 |COLUMBUS FRANKLIN CNTY OH FIN AUTH RES &... | .. | 07/30/2019. | RGA Transfer Program 3,031,350 .3,000,000 3,000,000 3,000,000 0 0 0 0 0 3,000,000 0]....31,350 |........31,350 | ... 143,233 | 02/15/2027.
19954K AQ 4 |COLUMBUS OH REGL ARPT AUTH CUS AIRPORT.... | .. | 07/30/2019. | RGA Transfer Program 2,081,400 .2,000,000 | ........ 2,000,000 0 0 0 0 0 0 2,000,000 0. 81,400 |..........81,400 | ...... 19,844 | 12/15/2039.
20282E AS 5 |CMWLTHFING AUTHPA 4.000% 06/01/39 .. | 07/30/2019. | RGA Transfer Program 3,284,370 .3,000,000 2,992,500 2,992,556 0 138 0 138 0 2,992,694 0. 291,676 |.......291,676 | ...... 79,667 | 06/01/2039.
207758 KL 6 | CONNECTICUT ST SPL TAX OBLIG 4.576% 11.. .. | 07/30/2019. | RGA Transfer Program.................... | coooseereeevevcvveensinenns [ v 7,427,490 .7,000,000 | ........ 7,000,000 |............ 7,000,000 0 0 0 0 (U I 7,000,000 | ...ccoooern 0 ... 427,490 | ........ 427490 | ... 239,350 | 11/01/2022.
235036 D8 0 |DALLAS-FORT WORTH AIRPORT 5.000% 11/01 .. | 07/30/2019. | RGA Transfer Program ..2,686,450 2,500,000 | ........ 2,719,825 2,594,063 0 [ [(CReI: 70 ) I (V[ (18,387) 0 2,575,676 0. 110,774 110,774 | ....... 93,403 | 11/01/2030.
235036 XY 1 |DALLAS-FORT WORTH AIRPORT 5.000% 11/01 .. | 07/30/2019. | RGA Transfer Program .1,821,838 1,750,000 | ....... 1,847,528 0 (9,296) 0 (9,296) 0 0,851 .50,851 | ....... 65,382 | 11/01/2035.
246395 YC 5 |DELAWARE ST HSG AUTH REV 2013-1 2.750% .. | 09/01/2019. | Redemption  100.0000 50,000 50,000 50,000 50,000 0 0 0 0 0 0 0 962 | 12/01/2041.
246412 ED 8 |DELAWARE ST SOLID WASTE AUTH 5.270% 06...... .. | 07/30/2019. | RGA Transfer Program 2,000,000 | ........ 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0. 45,860 | .........45,860 | ... 69,974 | 06/01/2021.
249174 SQ 7 |DENVER SCHOOL DISTNO 12012C 3.773% 1......... .. | 07/30/2019. | RGA Transfer Program 2,000,000 | ........ 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0. 199,160 | ........199,160 | ....... 50,097 | 12/01/2035.
25477P  NF 8 |DIST OF COLUMBIA HSG FIN AGY 2014-AA.... .. | 09/01/2019. | Redemption  100.0000 8,954 8,954 8,954 0 0 0 0 0 8,954 0 0 0 203 | 06/15/2045.
373384 J6 4 | STATE OF GEORGIA Series E 4.280% 02/01.. .| 07/30/2019. | RGA Transfer Program .2,500,000 2,500,000 2,500,000 0 0 0 0 0 2,500,000 0. 149,950 | ........ 149,950 | ... 106,703 | 02/01/2030.
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373384 RV 0 |STATE OF GEORGIA 3.720% 10/01/23.... .. | 07/30/2019. | RGA Transfer Program .4,247,640 4,000,000 | ......... 4,000,000 ...4,000,000 0 0 0 0 0 ..4,000,000 0 .. 247,640 | ........ 247,640 | ..... 123,587 | 10/01/2023. | 1FE...

432275 AP 0 |HILLBOROUGH CNTY FL AVIATION 5.170% 10.. .. | 07/30/2019. | RGA Transfer Program 2,244,800 2,000,000 | ......... 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0. 244,800 |........ 244800 | ....... 85,879 | 10/01/2035. | 1FE...

45201Y  YJ 0 [ILLINOIS ST HSG DEV AUTH REV 2012-A 2.... .| 09/01/2019. | Redemption ~ 100.0000..........cccvvs | woveurmmcerrrvviviiieiies [ weveirinnns 109,283 ....109,283 ...109,283 109,283 0 0 0 0 0 109,283 0 0 0 2,021 | 12/01/2042. | 1FE...

45506D VD 4 |INDIANA FINANCE AUTHORITY SERIESC 48.......... | .. | 07/30/2019. | RGA Transfer Program 3,608,130 . .r....3,000,000 3,000,000 0 0 0 0 0 3,000,000 0. 608,130 |........ 608,130 | ..... 150,219 | 07/15/2035. | 1FE...

47770V AZ 3 |JOBS OHIO BEVERAGE SYSTEM 4.532% 01/01....... .. | 07/30/2019. | RGA Transfer Program 5,832,950 15,000,000 | ........ 5,000,000 5,000,000 0 0 0 0 0 5,000,000 0 ... 832,950 |........ 832,950 | ... 244,854 | 01/01/2035. | 1FE...

485429 75 6 |KANSAS ST DEV FINAUTHREV 4.391% 04/1 .. | 07/30/2019. | RGA Transfer Program 5,623,350 .5,000,000 5,000,000 5,000,000 0 0 0 0 0 5,000,000 0 | ....623,350 623,350 | ..... 173,810 | 04/15/2030.

491034 AQ 7 |KENTON CNTY KY ARPT BRD SENIOR AIRPORT...... .. | 07/30/2019. | RGA Transfer Program...........cc.cc... | covveeesnereevisenseiinns [ coneeies 2,688,450 .2,500,000 | ........ 2,500,000 0 0 0 0 0 0 2,500,000 0. 188,450 |........ 188,450 | ....... 42,331 | 01/01/2049.

49130T PS 9 |KENTUCKY ST HSG CORP HSG REV 2013 SERIES... | .. [ 09/01/2019. | Redemption  100.0000..........ccccc. | ormrrvurvemmrmivrrnrnnnes ...45,000 45,000 45,000 45,000 0 0 0 0 0 45,000 0 0 0 963 | 11/01/2041.

514136 AY 6 |LANCASTER COUNTY SCHOOL DISTR SERIES A..... .| 07/30/2019. | RGA Transfer Program ,504,729 11,505,000 | ........ 1,505,000 |............ 1,505,000 0 0 0 0 0 [ e 1,505,000 0 (271) @71)] ....... 24,609 | 12/01/2020.

544587 C5 5 |LA CAMUNIIMPROVEMENT CORP 2015-A 355........ .| 07/30/2019. | RGA Transfer Program ..3,131,820 .3,000,000 | ....... 3,000,000 3,000,000 0 0 0 0 0 3,000,000 0... 131,820 |........131,820 | ...... 80,521 | 11/01/2022.

54627R  AH 3 |LOUISIANA LOC GOVT ENVRNMNTL 2014-EGSL A... | .. | 07/30/2019. | RGA Transfer Program ,704,324 11,693,907 1,693,483 ...1,693,781 0 18 0 18 0 ..1,693,799 0 |....10,525 ..10,525 24,088 | 08/01/2028.

57420P GS 9 |MARYLAND ST ECON DEV CORP LEASE REVENUE. | .. | 07/30/2019. | RGA Transfer Program ..3,048,810 .3,000,000 | ........ 2,985,930 2,991,596 0 585 0 585 0 2,992,181 0. 56,629 | .........56,629 | ...... 62,738 | 06/01/2026.

574218 4K 6 |MARYLAND STHLTH & HGR EDUCTNL 4.165%....... .. | 07/30/2019. | RGA Transfer Program 5,357,600 5,000,000 0 0 0 0 0 5,000,000 0. 357,600 |........ 357,600 | ... 225,026 | 07/01/2048.

57563R UJN 0 |MASSACHUSETTS EDL ING AUTH ED LN REV SER.. | .. | 07/01/2019. | Redemption ~ 100.0000...........cccc. | corveervvveeeeemmmrrmeceens | covvereenns 100,000 100,076 0 (14) 0 (14) 0 100,062 0 (62) (62) 5,500 | 07/01/2026.

57563R KE 8 |MASSACHUSETTS EDL ING AUTHED LN REV SER.. | .. [ 07/01/2019. | Redemption  100.0000 35,000 35,000 0 0 0 0 0 35,000 0 0 (U I 1,680 | 07/01/2027.

57563R  MX 4 |MASSACHUSETTS EDL ING AUTH 2015 Series B....... | .. | 07/30/2019. | RGA Transfer Program ..4,695,679 4,305,000 | ........ 4,218,814 ...4,236,588 0 3,508 0 3,508 0 ..4,240,096 0 ... 455,583 | ........ 455583 | ... 218,634 | 01/01/2030.

57563R MX 4 |MASSACHUSETTS EDL ING AUTH 2015 Series B....... ..107/01/2019. | Redemption  100.0000 220,000 220,000 215,596 216,504 0 161 0 161 0 216,665 0 3,335 3335 | ... 10,340 |01/01/2030.

592041  WJ 2 |MET GOVT NASHVILLE & DAVIDSON 4.053% O....... .| 07/30/2019. | RGA Transfer Program .3,700,000 3,882,074 3,844,342 0 [ (O LZ ) (VN IO (10,264) 0 3,834,078 0. 173,022 | ........ 173,022 | ..... 162,041 | 07/01/2026.

592647 AM 3 |METRO WASH AIRPORTS AUTH 4.963% 10/01/....... .| 07/30/2019. | RGA Transfer Program .5,000,000 | ........ 5,000,000 5,000,000 0 0 0 0 0 5,000,000 0]... 710,200 |........ 710,200 | ... 206,102 | 10/01/2035.

59334D HN 7 |MIAMI DADE CNTY FL WTR & SWR REV 2013 SE .. | 07/30/2019. | RGA Transfer Program .5,000,000 5,289,650 5,150,669 0 | [QLCKCTe) f I (U SO (16,679) 0 5,133,989 0 ... 585,711 585,711 | ..... 207,639 | 10/01/2028.

594612 BK 8 |MICHIGAN ST ULT GO 3.800% 05/15/33. .| 07/30/2019. | RGA Transfer Program 4,000,000 | ........ 4,000,000 0 0 0 0 0 ..4,000,000 5,120 85,120 | ..... 107,667 | 05/15/2033.

597502 BF 9 |MIDLAND CNTY TEX HOSP DIST 5.605% 05/1 .| 07/30/2019. | RGA Transfer Program 11,500,000 | ........ 1,500,000 0 0 0 0 ..1,500,000 0. 38,985 .38,985 | ...... 59,553 | 05/15/2020.

602245 ZA 3 |MILWAUKEE COUNTY G.O. 3.862% 12/01/30 .. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 2,000,000 2,000,000 0 0 0 0 2,000,000 0 12/01/2030.

60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIESE.... ..107/01/2019. | Redemption ~ 100.0000.........cccoovs | covveeremrrerirnrriiianns 10,000 10,000 10,000 0 0 0 0 10,000 0 07/01/2031.

60637B CN 8 |MISSOURI HOUSING 2013 SERIES A 2.650% .| 08/01/2019. | Redemption  100.0000 20,000 20,000 20,000 20,000 0 0 0 0 20,000 0 11/01/2040.

60637B CP 3 |MISSOURI HOUSING 2013 SERIES B 2.650% ..109/01/2019. | Redemption  100.0000 25,000 25,000 25,000 25,000 0 0 0 0 25,000 0 11/01/2041.

641494 DU 0 |NEVADA HIGHER EDUCATION 2016B 4.721% 0. .| 07/30/2019. | RGA Transfer Program............cc.c.... | covveeeneerveenmeneiiinns [ coneenes 5,268,100 |........ 5,000,000 |........ 5,000,000 5,000,000 0 0 0 0 5,000,000 0 07/01/2046.

644690 WP 2 |NEW HAMPSHIRE HOUSING 3.855% 07/01/30... .. | 08/01/2019. | Redemption  100.0000 25,000 25,000 25,000 25,000 0 0 0 0 25,000 0 . 07/01/2030.

646080 MV 0 |NEW JERSEY ST HIGHER ED ASSIST 2011-1 ... | .| 07/10/2019. | Redemption  100.0000..........cccce. | covvrrrmmrrrvevvimmmirnnes [ e 45,000 | ..ovooovenen: 45,000 44,637 44,805 0 0 15 0 44,820 (VN [ L U 180 | .......1,471 | 12/01/2024.

646080 SS 1 |NEW JERSEY ST HIGHER ED ASSIST 4.000%......... .| 07/30/2019. | RGA Transfer Program 3,278,250 .3,000,000 | ........ 3,047,460 3,040,669 0 0 (2,570) 0 3,038,099 0. 240,151 | ... 240,151 | ....... 79,667 | 12/01/2030.

646136 XS 5 |NEW JERSEY ST TRANSPRTN TRUST 5.754% .. | 07/30/2019. | RGA Transfer Program .3,000,000 3,150,000 3,113,581 0 0 (7,035) 0 3,106,546 0| ...340,424 340,424 | ... 107,888 | 12/15/2028.

64763F QD 4 |NEW ORLEANS, LOUISIANA 4.242% 09/01/25.......... .| 07/30/2019. | RGA Transfer Program .3,000,000 | ........ 3,000,000 3,000,000 0 0 0 0 3,000,000 0. 165,000 |........ 165,000 | ..... 116,302 | 09/01/2025.

65819W AK 9 |NORTH CAROLINA ST ESTRN PWR 4.058% 07........ .. | 07/30/2019. | RGA Transfer Program 2,000,000 | ........ 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0. 171,160 | ....... 171,160 | ...... 87,698 | 07/01/2025.

678505 FX 1 |OKLAHOMA ST AGRIC & MECH 3.926% 08/01.......... .. | 07/30/2019. | RGA Transfer Program 4,600,000 | ....... 4,616,800 |............ 4,613,311 0 (885) 0 (885) 0 [ e 4,612,426 | ................ 0. 249,866 | ........ 249,866 | ... 180,094 | 08/01/2036.

678553 AT 5 | OKLAHOMA CITY ECONOMIC DEV 2013A 4.297...... .| 07/30/2019. | RGA Transfer Program . 2,000,000 | ........ 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0. 80,760 .80,760 | ...... 78,540 | 03/01/2032.

70914P PG 1 |PENNSYLVANIA (COMMONWEALTH OF) 4.750%.... |.. | 07/30/2019. | RGA Transfer Program ,537,410 11,500,000 1,500,000 ...1,500,000 0 0 0 0 0 ..1,500,000 0]....37.410 37,410 | ......74,219 | 07/15/2022.

709178 QV 8 |PENNSYLVANIA STHGRED FACS AU 3.677%........ .| 07/30/2019. | RGA Transfer Program .8,141,744 8,020,000 | ........ 8,020,000 8,020,000 0 0 0 0 0 8,020,000 0. 121,744 121,744 | ... 244,927 | 10/01/2035.

717883 QY 1 | PHILADELPHIA SCH DIST TXBL 2015 SERIES E.. .| 07/30/2019. | RGA Transfer Program 2,205,982 2,145,000 | ........ 2,145,000 2,145,000 0 0 0 0 0 2,145,000 01....60982 |...60982 | ... 76,216 | 09/01/2024.

73358W TZ 7 |PORTAUTHOF NY &NJ 4.426% 10/15/34...... ...| .| 07/30/2019. | RGA Transfer Program. 3,256,420 | ........3,000,000 | ....... 3,030,000 3,019,169 LU I (1,702) 0 (1,702) 0 3,017,466 0|...237,954 | .....237,954 | ... 105,118 | 10/15/2034.

736740 MS 7 |PORTLAND OREGON TAX REVENUE 2012 SER A J.. | .. | 07/30/2019. | RGA Transfer Program ,078,780 | ........ 2,000,000 | ........ 2,010,580 2,005,762 0 (471) 0 (471) 0 2,005,291 0....73,489 | .......73/489 | ... 43,153 | 06/01/2025.

762315 QK 8 |RHODE ISLAND ST STUDENT LOAN 3.800% 12 .| 09/17/2019. | Redemption  100.0000.. ...65,000 65,000 65,000 65,000 0 0 0 0 0 65,000 0 12/01/2031.
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792905 DW 8 |HEALTH PARTNERS 4.189% 07/01/27.... .. | 07/30/2019. | RGA Transfer Program ..3,268,860 .3,000,000 | ....... 3,000,000 3,000,000 0 0 3,000,000 0. 268,860 |........268,860 | ..... 135,793 | 07/01/2027. | 1FE...
796246 AK 2 | SAN ANTONIO CFC 2105 TAXABLE 5.053% 07.. .. | 07/30/2019. | RGA Transfer Program 2,136,220 .2,000,000 | ........ 2,000,000 2,000,000 0 0 2,000,000 0... 136,220 |.......136,220 | ..... 109,201 | 07/01/2029. | 1FE...
796246 AM 8 | SAN ANTONIO CFC 2015 TAXABLE 5.671% 07 .1 07/30/2019. | RGA Transfer Program...........cccoeee. | cooveveevnnerveveneneiens [ o 4,369,960 4,000,000 | ........ 4,000,000 |........... 4,000,000 0 LV EPOOOOOON 1 I 4,000,000 | ...cccooon 0... 369,960 |.......369,960 | ..... 245,113 | 07/01/2035. | 1FE...
79742G  AF 8 | SANDIEGO COUNTY CA AIRPORT AUTHORITY SE.. | .. | 07/30/2019. | RGA Transfer Program 2,233,920 2,000,000 | ........ 2,000,000 2,000,000 0 0 2,000,000 0. 233,920 |........233,920 | ..... 120,893 | 07/01/2043. | 1FE...
83712T DA 6 |SOUTH CAROLINA ST HOUSING FIN 2013-1 2 .| 09/01/2019. | Redemption  100.0000 55,000 55,000 55,000 55,000 0 0 55,000 0 (0 RRROOOON 1 N IO 1,069 |01/01/2041. | 1FE...
88271H FL 8 |TEXAS ST AFFORDABLE HSG CORP 2013A 2.7 .| 09/01/2019. | Redemption  100.2250.. ...40,090 .40,000 40,000 40,000 0 0 40,000 0 90 900 | 09/01/2041.
91412G XW 0 |UNIVERSITY OF CALIFORNIA 4.059% 05/15/ .. | 07/30/2019. | RGA Transfer Program 2,225,900 | ........2,000,000 |........ 1,993220 | ........... 1,994,012 0 218 | o0 | i 1,994,230 | oo 0 .. 231,670 |.......231,670 | ...... 57,503 | 05/15/2031.
914301 7L 4 |UNIV OF HOUSTON TX 2016-B 3.310% 02/15..... .. | 07/30/2019. | RGA Transfer Program...........cc.cc... | covveeesmervevisenreiinns [ coneeies 5,183,750 | ........ 5,000,000 |........ 4,995,000 |........... 4,997,002 0 146 | o0 [ s 4,997,148 | ...ccccceee 0... 186,602 |.......186,602 | ..... 158,604 | 02/15/2029.
91523N MY 9 |UNIVERSITY OF WASHINGTON 3.404% 12/01/.. .| 07/30/2019. | RGA Transfer Program 5,804,518 5,655,000 |........ 5,577,866 5,688,824 0 1,814 5,590,638 0. 213,880 |........213,880 | ..... 127,796 | 12/01/2034.
928077 KC 9 |VIRGINIA PORT AUTHORITY 4.228% 07/01/3. .. | 07/30/2019. | RGA Transfer Program ,799,646 | .......1,735,000 | ........ 1,735,000 | ............ 1,735,000 0 0 (VPRI | I 1,735,000 | .oovonns 0. 64,646 | .........64,646 | ...... 79,265 | 07/01/2036.
92812U Q4 3 |VIRGINIAHOUSING DEV AUTH 2014-AA 3.5. .1 09/01/2019. | Paydown 104,562 ...104,562 104,562 0 0 0 104,562 0 0 10/25/2037.
92812V MA 1 |VIRGINIA STHSG DEV AUTH 3.125% 11/25!............. | .. | 09/25/2019. | Redemption ~ 100.0000 58,401 58,401 58,401 0 0 0 58,401 0 0 11/25/2039.
935187 HJ 6 |WARREN COUNTY SCHOOL DISTRICT QZAB 2012... | .. | 07/30/2019. | RGA Transfer Program..............cccce. [ wevenervevecnserviiicnnenns | covieres 2,113,180 .2,000,000 | ........ 2,000,000 2,000,000 0 0 0 2,000,000 0. 113,180 11/15/2033.
956704 YL 8 |WEST VIRGINIA ST UNIV REVENUES TXBL-REF& .| 07/30/2019. | RGA Transfer Program 2,228,820 |........2,000,000 |........ 2,000,000 2,000,000 0 0 0 2,000,000 0. 228,820 10/01/2042.
977100 CU 8 |WISCONSIN STATE 3.939% 05/01/30 .1 07/30/2019. | RGA Transfer Program...........cccooees | covsrvvivnsnriiiicsnnnninns | v 1,681,728 | ........ 1,635,000 | ........ 1,635,000 | ............ 1,635,000 0 0 0 ..1,635,000 0 ... 46,728 | ........46,728 | ...... 48,123 | 05/01/2030.
1799999. Total - Bonds - U.S. States, Territories & Possession: ..190,691,910 |...177,812,653 | ....178,730,452 73,829,231 .0 0 78,267,005 0 | 12,424,904 ..6,398,580 XXX
¥ = Bonds - U.S. Political Subdivisions of States
;] 004284 B6 1 |ACALANES CA UNION HIGH SCHDIS 2.931%... .. | 07/30/2019. | RGA Transfer Program 2,355,000 2,355,000 2,355,000 0 0 2,355,000 0. 76,326 | ..........76,326 | ....... 68,833 | 08/01/2024.
= | 890125 WX 1 |TOMS RIVER NJBOARD OF EDU 3.122% 07/1.. .1 07/30/2019. | RGA Transfer Program...........ccccouews | connvvessssnsisissnnnnins | 2,412,344 | oo 2,380,000 |....... 2,380,000 2,380,000 0 0 2,380,000 0 32,344 |.......32,344 | ... 77,400 | 07/15/2024.
2499999. Total - Bonds - U.S. Political SUbAIVISIONS OF SEALES...................oeirvviieierriicieees corevviieseessisssesiisssessisssssssiessessssssesssssssnssssssssssnsssenssnens | coveersi 8,843,670 | oovve. 4,735,000 | ........ 4,735,000 | ........... 4,735,000 0 (VI N | 4,735,000 | ..o 0. 108,670 | ........108,670 | ..... 146,233 XXX
Bonds - U.S. Special Revenue and Special A t
05490R AA 4 |BANC OF AMERICA MERRILL LYNCH 2015-ASTR. .| 07/30/2019. | RGA Transfer Program 3,204,540 | ........ 3,000,000 3,087,036 3,065,036 0 (4,058) 0 3,060,978 0. 143,562 | .......143562 | ....... 76,062 | 07/14/2037.
05914F JL 5 |BALTIMORE COUNTY MARYLAND 3.810% 11/01 .1 07/30/2019. | RGA Transfer Program............cccoeee. | coveeveeeenervevennenninns [ o 4,234,880 | ........ 4,000,000 3,998,720 3,999,436 0 62 0 3,999,498 0. 235,382 |.......235,382 | ... 113,877 | 11/01/2023.
31358P HV 2 |FNMAREMIC G92-35 EB 7.500% 07/25/22 .1 09/01/2019. | Paydown 994 994 990 0 4 0 994 0 07/25/2022
31358Q EU 5 |FNMAREMIC 1992-162D 7.000% 09/25/22 .1 09/01/2019. | Paydown 3,989 3,989 3,960 0 29 0 3,989 0 09/25/2022.
3136A1 NZ 4 |FANNIE MAE 2011-96 NB 4.000% 09/25/40. .1 09/01/2019. | Paydown 181,902 ....181,902 183,219 0 (1,316) 0 181,902 0 09/25/2040.
3136A6 P9 9 |FNR2012-76 VG 4.000% 03/25/29........... .1 09/01/2019. | Paydown 29,946 29,946 30,786 0 (839) 0 29,946 0 03/25/2029.
3136A8 DP 2 |FANNIE MAE 2012-104 V 3.500% 02/25/38.. .. | 09/01/2019. | Paydown 57,393 57,393 62,164 59,039 0 (76) 0 58,962 0 02/25/2038.
3136AE  TT 4 |FANNIE MAE 2013-54 BA 3.000% 06/25/43. .. [ 09/01/2019. [ PaYdOWN..........ooooiiiinnenrssvveinsnnis [ orisneressssssinnsninns [ vovieninnns 103,427 | ........... 103,427 | ... 107,015 105,208 0 (1,781) 0 103,427 0 06/25/2043.
3136AG HV 7 | FANNIE MAE 2013-94 CV 3.500% 07/25/33. .1 09/01/2019. | Paydown 26,900 26,900 26,731 26,796 0 104 0 26,900 0 07/25/2033.
3137AR WS 1 |FHR 4073 HC 3.500% 03/15/35.... .1 09/01/2019. | Paydown ...45,054 .45,054 48,742 46,131 0 (1,078) 0 45,054 0 03/15/2035.
3137B3 4W 5 [FHR4215LV 3.500% 04/15/33 ..| 09/01/2019. | Paydown. 32,469 32,469 32,332 32,394 0 75 0 32,469 0 04/15/2033.
3138L4 EQ 2 |FANNIE MAE AM3742 3.150% 09/01/25... .. | 09/02/2019. | Paydown 8,106 8,106 7,692 7,856 0 31 0 7,887 0 09/01/2025.
3138L4 J3 8 | FANNIE MAE AM3881 3.830% 08/01/25... .. | 09/25/2019. | Paydown 7,641 7,641 7,627 7,579 0 4 0 7,583 0 . 08/01/2025.
31392D 2B 7 |FNMA2002-59 ZB 6.000% 09/25/32 .. [ 09/01/2019. [ PAYAOWN..........ooooiinnrrrrrvvcernnisinns | covsseneerssssssismsninnnes | s 45,004 | ..o 45,004 43,261 44,366 0 639 0 45,004 0 (V0 SRRSO | I IO 1,781 | 09/25/2032.
31392R WT 4 |FHLMC 2492Z 5.500% 08/15/32.. .. | 09/01/2019. | Paydown 22,498 22,498 20,300 21,737 0 762 0 22,498 0 0 847 | 08/15/2032.
31393A 5P 8 |FNMA2003-43 PE 5.500% 05/25/33. .. [ 0910172019, [ PAYAOWN..........oooiiinnnnrrrvvviesssisnnns | covsseenesssssssisnssinnes | s 19,398 | .cccooirn 19,398 19,050 19,236 0 163 0 19,398 0 0 |0 | s 710 | 05/25/2033.
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33 .. | 09/01/2019. | Paydown 55,057 55,057 54,627 54,861 0 196 0 55,057 0 0 2,022 | 03/15/2033.
31406W QT 5 |FNMAPOOL 801566 5.000% 01/01/20. .. | 08/01/2019. | Paydown 593 596 592 0 1 0 593 0 0 18 | 01/01/2020.
33803W AA 7 |FISHERS LANE ASSOC LLC US GOVT LEASE BAC... | .. | 09/05/2019. | Redemption ~ 100.0000..............cc | covrrrvvevvememmmnrnnnrnnes ..79,801 81,472 80,795 0 (49) 0 80,746 (V[P (945) 08/05/2030.
36230T B2 7 |GN 758157 4.550% 05/15/38.... .| 09/01/2019. | Paydown .44,037 48,991 48,220 0 (4,183) 0 44,037 0 0 05/15/2038.
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43232E CU 1 |HSGFIN AUTH OF HILLSBOROUGH 3.600% 12 .. | 07/30/2019. | RGA Transfer Program 2,000,000 | ......... 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0. 58,060 .58,060 | ....... 47,800 | 12/01/2032. | 1FE...
59333A LC 3 |MIAMI-DADE CNTY EDU FACS AUTH 2.958% 0 .. | 07/30/2019. | RGA Transfer Program 11,500,000 | ........ 1,500,000 | ............ 1,500,000 0 0 0 0 0 [ s 1,500,000 | ..o 0| ..4,545 | ........4,545 | ... 36,852 | 04/01/2021. | 1FE...
658203 V7 6 |NORTH CAROLINA ST MUNI PWR AGY #1 CATAWB. | .. | 07/30/2019. | RGA Transfer Program .1,090,000 | ........ 1,090,000 | ............ 1,090,000 0 0 0 0 0 [ 1,090,000 | ..o 0 . 42,434 | .......42434 | ... 44,073 | 01/01/2029. | 1FE...
677521 HN 9 |STATE OF OHIO ULT GO 4.461% 08/01/22................ .. | 07/30/2019. | RGA Transfer Program . +0.....5,000,000 | ........ 5,000,000 5,000,000 0 0 0 0 0 5,000,000 0... 313,500 |.......313,500 | ..... 222,430 | 08/01/2022. | 1FE...
841215 AA 4 | SOUTHAVEN CMBD CYCLE GENLLC 3.846% 08..... | .. | 07/30/2019. | RGA Transfer Program 2,270,727 | ........ 2145474 | ........ 2,145,474 2,145 474 0 0 0 0 0 2,145 474 0... 125,253 | ......125253 | ....... 79,077 | 08/15/2033.
841215 AA 4 | SOUTHAVEN CMBD CYCLE GENLLC 3.846% 08..... | .. | 08/15/2019. | Redemption  100.0000 0 0 0 0 0 0 0 0 0 0 0 0 0 |08/15/2033.
914692 X6 0 |UNIV OF NEW MEXICO HOSPITAL 3.532% 06......... .. | 07/30/2019. | RGA Transfer Program...........ccccccue. | corvevessnsiinissnniiinss | conenies 2,574,200 | ........ 2,500,000 |........ 2,500,000 2,500,000 0 0 0 0 0 2,500,000 0. 74,200 | ..........74,200 | ...... 53,961 | 06/20/2032.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS...........coviiis  woriiiiiiiiiiiississssssssisssssssesssesssesssesssesssesssesssssssssssssnses | oeees 23,057,095 |......21,999,683 | ......22,105,909 22,073,711 (V) (11,310) | oo 0 [ (11,310) 0 22,062,396 0]... 994,697 |.......994,697 | ... 694,791 XXX
Bonds - Industrial and Miscell IS
00101J AF 3 [ADTCORP 3.500% 07/15/22.... .| 09/24/2019.|UB S, .2,000,000 | ........ 2,005,816 2,002,479 0 0 (493) 0 2,001,987 0 5513 5513 83,806 | 07/15/2022.
001055 AL 6 |AFLACINC 3.625% 06/15/23 .| 07/30/2019. | RGA Transfer Program .3,000,000 3,098,460 3,053,405 0 0 (6,499) 0 3,046,906 0. 94,844 94,844 | ....... 67,969 | 06/15/2023.
00115A AH 2 |AEP TRANSMISSION COLLC 3.750% 12/01/4 .. | 07/30/2019. | RGA Transfer Program 2,500,000 2,353,251 2,355,016 0 0 1,538 0 2,356,555 01.. 221,820 221,820 | ... 62,240 | 12/01/2047.
001192 AG 8 |AGL CAPITAL CORP 5.250% 08/15/19 .. | 08/15/2019. | Maturity. .3,000,000 | ........ 3,034,460 3,002,693 0 0 (2,693) 0 3,000,000 0 0 0 ... 157,500 | 08/15/2019.
00182@ AA 6 |AZROMULUS MILANDLORD LLC 3.497% 10/3......... | .. | 09/30/2019. | Redemption ~ 100.0000................ 19,571 19,571 19,571 0 0 0 0 19,571 0 0 (U I 457 |10/31/2038.
00184* AA 6 |AZRANDALL OH LANDLORD LLC 3.610% 03/3.. .| 09/30/2019. | Redemption ~ 100.0000................ 19,739 19,739 19,739 0 0 0 0 0 19,739 0 0 (U I 441 {03/31/2039.
00206R FW 7 |AT&TINC 4.900% 08/15/37.. .. | 07/30/2019. | RGA Transfer Program 4,000,000 | ........ 3,961,421 3,961,421 0 550 0 550 0 3,961,971 0. 401,669 |........ 401,669 | ..... 188,378 | 08/15/2037.
00206R HT 2 |AT&TINC 3.875% 01/15/26.. .. | 07/30/2019. | RGA Transfer Program .3,000,000 2,953,923 0 (VN I 1,028 0 1,028 0 2,954,950 0. 196,820 | ........ 196,820 | ....... 62,969 | 01/15/2026.
00213R  AB 9 |ARLFIRSTLLC 2012-1A A2 3.810% 12/15/ .. | 07/30/2019. | RGA Transfer Program .3,000,000 3,023,079 3,017,762 0 (708) 0 (708) 0 3,017,055 0. 61,695 | .......... 61,695 | ... 71,438 | 12/15/2042.
00214M  AA 1 |ARL SECOND LLC 2014-1A A1 2.920% 06/15.. .. | 09/15/2019. | Paydown v 168,307 | s 163,106 164,840 0 3,466 0 3,466 0 168,307 0 0 0 3,264 | 06/15/2044.
00225# AA 3 |AMZN (GR MI) CTL Pass-Thru Tru CTL - LEA .. | 09/16/2019. | Redemption  100.0000.........cccccvs [ woveermmmecrrvvveeiierees [ vevrrreeennidB,765 | i 45,765 45,765 45,765 0 0 0 0 0 45,765 0 0 0 5,256 | 09/30/2039.
00228# AA 0 |AVCINGULARLLC CTL - CINGULAR WIRELESS. .1 09/15/2019. | Redemption  100.0000 87,199 87,199 91,559 88,205 0 (207) 0 (207) 0 87,998 0 08/15/2021.
00287Y AQ 2 |ABBVIEINC 3.600% 05/14/25 .| 07/30/2019. | RGA Transfer Program 2,064,840 | ....... 2,000,000 |....... 1,996,500 | ........... 1,997,629 0 193 0 193 0 [ e 1,997,822 | oo 0 05/14/2025.
00287Y BF 5 |ABBVIEINC 4.250% 11/14/28 .. | 07/30/2019. | RGA Transfer Program ..2,135,020 .2,000,000 | ........ 1,982,900 0 992 0 992 0 ..1,984,254 11/14/2028.
00751Y AC 0 |ADVANCE AUTO PARTS INC 4.500% 12/01/2 ...| .. | 07/30/2019. | RGA Transfer Program v 1,065,830 | ........1,000,000 |........ 1,021,150 L0141 | e (1 (1,286) 0 (1,286) 0 ..1,010,125 . 12/01/2023.
008252 AM 0 | AFFILIATED MANAGERS GROUP INC 4.250% O....... .. | 07/30/2019. | RGA Transfer Program..................c. | cooeseeeeerrvveeeemmsnneees | v 2,126,920 | ........ 2,000,000 |....... 2,003,720 2,002,104 0 (215) 0 (215) 0 2,001,889 0 02/15/2024.
008414 AA 2 | AGATE BAY MORTGAGE LOAN TRUST 2013-1A1.....| .. | 09/01/2019. | Paydown 33,821 33,821 32,352 32,832 0 17 0 17 0 32,849 0 972 972 812 | 07/25/2043.
00912X AT 1 |AIRLEASE CORPORATION 3.000% 09/15/23............ .. | 07/30/2019. | RGA Transfer Program.................... | cooeseeeeererveeeemmsennes | e 2,012,700 | ........ 2,000,000 |........ 1,973,160 | ... 1,981,552 0 2,106 0 2,106 0 [ e 1,983,659 0 29,041 29,041 | ... 52,500 | 09/15/2023.
015271 AG 4 |ALEXANDRIA REAL ESTATE EQUITIE 4.500% .. | 07/30/2019. | RGA Transfer Program 2,215,320 2,000,000 | ...... 1,998,240 | ............ 1,998,672 0 58 0 58 0 [ s 1,998,730 | ccoovvrrrrr 0. 216,590 |....... 216,590 | ....... 90,000 | 07/30/2029.
022098 BD 4 |ALTRIAGROUP INC 4.800% 02/14/29 .. | 07/30/2019. | RGA Transfer Program 5,951,770 5,500,000 5,517,405 0 0 (588) 0 (588) 0 5,516,817 0 ... 434,953 | ........ 434,953 | ... 121,733 | 02/14/2029.
02377B  AB 2 | AMERICAN AIRLINES 2015-2 AA 3.600% 03/.. .. 1 09/22/2019. | Redemption ~ 100.0000..........ccooes | coovrvvveremmeeremernirans | vevrriienns 49,743 49,743 50,068 50,005 0 (18) 0 (18) 0 49,987 0 (244) (244) | ........ 1,791 | 09/22/2027.
0258M0 EL 9 |AMERICAN EXPRESS 3.300% 05/03/27.. .. | 07/30/2019. | RGA Transfer Program 2,097,940 .2,000,000 | ........ 1,975,480 .0 0 1,267 0 1,980,269 | ...oovvveeeea0 | M7,671 |.....ee. 117,671 05/03/2027.
025932 AK 0 | AMERICAN FINANCIAL GROUP 3.500% 08/15!......... | .. | 07/30/2019. | RGA Transfer Program...........cccce. | wvvemmrrvvecvserreeinnenns | coveenes 2,013,780 |.......2,000,000 |........ 1,993,960 0 0 354 0 ..1,995,059 O e 18,721 18,721 08/15/2026.
02660T BU 6 | AMERICAN HOME MORTGAGE INV TR 2004-3 6A5... | .. | 09/01/2019. [ PaydOWn...............ccovimmmmmnrmrmvvveecnnnnns [ covmmmsinnnnreneesisinnnns [ svvveeniennas 14770 | 14,770 12,242 12,242 0 2,529 0 2,529 0 14,770 0 0 0 515 | 10/25/2034.
026650 AA 3 |AMERICAN HOMES 4 RENT 2014-SFR2A 3.78......... .. | 07/30/2019. | RGA Transfer Program 3,364,194 3,218,955 3,218,793 3,216,560 0 (328) 0 (328) 0 3,216,232 0. 147,962 10/17/2036.
026650 AA 3 |AMERICAN HOMES 4 RENT 2014-SFR2A 3.78.. .| 07/01/2019. | Paydown 4,769 4,769 4,768 4,765 0 4 0 4 0 4,769 0 0 10/17/2036.
02666A AA 6 |AMERICAN HOMES 4 RENT 2015-SFR1A 3.46.. .. | 07/30/2019. | RGA Transfer Program 2,851,916 2,767,775 | ........ 2,767,663 2,766,705 0 (145) 0 (145) 0 2,766,559 0. 85,356 04/17/2045.
02666A AA 6 |AMERICAN HOMES 4 RENT 2015-SFR1A 3.46.. .. | 07/01/2019. | Paydown 4,487 4,487 4,487 4,486 0 2 0 2 0 4,487 0 0 04/17/2045.
026874 DN 4 | AMERICAN INTERNATIONAL GROUP 4.250% 03..... .. | 07/30/2019. | RGA Transfer Program 5,382,150 5,000,000 | ....... 4,985,900 0 0 426 0 426 0 03/15/2029.
03027W AJ 1 |AMERICAN TOWER TRUST | 144A 3.070% 03......... .. | 07/30/2019. | RGA Transfer Program................... | coouseeeeeeevveveeensinenns | v 1,718,122 11,700,000 | ....... 1,700,000 0 0 0 0 0 03/15/2023.
03027X AR 1 |AMERICAN TOWER CORP 3.600% 01/15/28............. .. | 07/30/2019. | RGA Transfer Program ..2,053,500 2,000,000 | ....... 1,989,520 0 518 0 518 0 . 01/15/2028.
03040W AL 9 |AMERICAN WATER CAP CORP 3.400% 03/01/2 .| 07/30/2019. | RGA Transfer Program ..2,066,440 2,000,000 | ........ 1,993,340 0 382 0 382 0 ..1,995,858 03/01/2025.
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03040W AS 4 |AMERICAN WATER CAP CORP 3.750% 09/01/2....... .. | 07/30/2019. | RGA Transfer Program 2,000,000 | ....... 1,999,620 ...1,999,662 0 32 0 32 1,999,694 | ..oooovvvienn0 | e 144,246 | ....... 144,246 | ....... 73,125 | 09/01/2028.
030728 P9 0 |AMERIQUEST MORTGAGE SECURITIES 2005-R9. .1 09/01/2019. | Paydown ...163,034 | ........... 156,451 161,667 0 482 0 482 162,149 885 885 | ..o 4,711 | 11/25/2035.
03073 AJ 4 |AMERISOURCEBERGEN CORPORATION 3.500% 1 |.. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 2,068,340 2,020,825 | ...cccoveeennen0 [ (4,430) 0 (4,430) 2,016,395 0 23,645 23,645 | ....... 49,583 | 11/15/2021.
031162 BG 4 |AMGENINC 4.100% 06/15/21.........cccoovvvvimrmriirinrrrinnes .| 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 2,002,140 2,000,602 (136) 0 (136) 2,000,465 0. 51,535 | ..cooceu 51,535 | ...... 51,250 | 06/15/2021.
034620 AB 0 |ANGEL OAK MORTGAGE TRUST 2017-1 A2 3.0....... .1 09/01/2019. | Paydown 31,755 31,755 31,755 31,700 55 0 55 31,755 0 0 623 | 01/25/2047.
03522A AG 5 |ANHEUSER-BUSCH CO/INBEV 3.650% 02/01/2.. .. | 07/30/2019. | RGA Transfer Program .4,224,040 4,000,000 | ........ 3,914,416 0 2,466 0 2,466 3,916,883 0... 307,157 |........ 307,157 | ....... 72,594 | 02/01/2026.
037833 BW 9 |APPLEINC INC 4.500% 02/23/36. .. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 1,990,600 | ............ 1,991,485 193 0 193 | 0 [, 1,991,678 0. 354,802 | ... 354,802 | ... 84,250 | 02/23/2036.
037833 CR 9 |APPLEINC 3.200% 05/11/27.... .. | 07/30/2019. | RGA Transfer Program 11,500,000 | ........ 1,500,000 0 0 0 | w0 [ i 1,500,000 | o0 | 61,875 |........61,875 | ...... 34,533 | 05/11/2027.
037833 DK 3 |APPLEINC 3.000% 11/13/27.... .| 07/30/2019. | RGA Transfer Program I~ 4,500,000 | ........ 4,486,905 676 0 676 | o0 | i 4,488,878 | 0 | 146,977 |......146 977 | ... 96,375 | 11/13/2027.
038222 AJ 4 |APPLIED MATERIALS INC 3.900% 10/01/25.... .. | 07/30/2019. | RGA Transfer Program............ccocc... | cevvevenereessnnniiiens [ coneeies 2,148,200 .2,000,000 | ........ 1,992,760 | ............ 1,994,832 389 0 389 0 152,978 | ........152,978 | ....... 64,783 | 10/01/2025.
039483 AT 9 |ARCHER-DANIELS-MIDLAND 5.935% 10/01/3! .| 07/30/2019. | RGA Transfer Program 6,390,089 4,925,000 5,034,974 5,001,597 (2,148) 0 (2,148) 0 | ..1,390,640 242,770 | 10/01/2032.
040555 CM 4 | ARIZONA PUBLIC SERV CO 5.050% 09/01/41........... | .. | 07/30/2019. | RGA Transfer Program 2,337,540 .2,000,000 | ........ 2,009,160 2,007,965 (115) 0 (115) 2,007,850 0 09/01/2041.
042735 BE 9 |ARROW ELECTRONICS 4.000% 04/01/25.................. .. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 2,046,180 2,037,680 (3,264) 0 (3,264) 2,034,416 0 04/01/2025.
04364T AD 0 |ASCENTIUM EQUIPMENT RECEIVABLE 2016-1AB... | .. | 08/10/2019. | Paydown, s 1,672,049 | 1,671,941 | ............ 1,671,988 61 0 61 | cvreeerirnnn0 | e 1,672,049 0 07/10/2020.
04542B MS 8 |ASSET BACKED FUNDING CERT 2005-AQ1 A4 .. [09/01/2019. | PaYdOWN........oooovrierirviiineriinins | covvvveiiesnsisiensinies | ensniienes 49,095 | ............. 49,095 48,451 48,825 25 0 25 48,850 06/25/2035.
05377R  BP 8 |AESOP FUNDING Il LLC 2014-1AB 2.960% .. | 07/20/2019. | Paydown 833,333 833,333 829,948 833,066 268 0 268 833,333 0 07/20/2020.
05377R BV 5 |AESOP FUNDING Il LLC 2014-1A A 2.500%.... .. | 07/30/2019. | RGA Transfer Program............cccc.... | covveeeneevveennenviecnns [ coneeies 1,999,840 | ........ 2,000,000 |....... 1,999,510 | ............ 1,999,909 56 0 56 [ o0 | s 1,999,965 02/20/2020.
05523U AK 6 |BAE SYSTEMS HOLDINGS INC 144A 3.800% 1.. .. | 07/30/2019. | RGA Transfer Program ..4,162,000 14,000,000 3,996,940 3,998,261 157 0 157 3,998,418 0 10/07/2024.
05565E AT 2 |BMW US CAPITAL LLC 144A 3.300% 04/06/2 .. | 07/30/2019. | RGA Transfer Program v 1,536,555 | ........1,500,000 |........ 1,491,900 | ............ 1,493,123 420 0 420 | 0 [ s 1,493,542 0 04/06/2027.
05565E AY 1 |BMW US CAPITAL LLC 144A 3.750% 04/12/2.. .. | 07/30/2019. | RGA Transfer Program...........cc.cc... | cevveeennervevnseneiiinns [ coneeies 2,109,860 | ........ 2,000,000 |....... 1,998,340 | ........... 1,998,440 82 0 82 | o0 | e 1,998,522 0 04/12/2028.
05590# AA 9 |BPHQ 2017 CTL Pass-Through Tru CTL 3.5. .1 09/15/2019. | Redemption  100.0000 20,879 20,879 20,879 20,879 0 0 0 20,879 0 11/15/2032.
05606U AA 8 |BXG RECEIVABLES NOTE TRUST 2012-AA 2 o+ [ 09/02/2019. [ PAYAOWN........ovvoeeriveeacerrrveeesiiennnes | ovsseeeerssseesisassnneees | ernnsneens 14,450 | ..o 14,450 14,450 14,450 0 0 0 14,450 0 12/02/2027.
05607B AA 9 |BXG RECEIVABLES NOTE TRUST 2017-AA 2 .. [ 09/02/2019. | Paydown 57,824 57,824 57,822 57,822 0 0 0 57,822 0 10/04/2032.
056083 AG 3 |BXP TRUST 2017-GM B 3.539% 06/13/39 .. | 07/30/2019. | RGA Transfer Program............cc.c.... | covvevevmevveenmenviiinns [ coneeies 4,152,000 | ........ 4,000,000 |........ 4,073,628 | ... 4,063,351 0 (0072 ) IO | I IO 4,059,249 0. 92,751 | ........ 92,751 | ....... 91,709 | 06/13/2039.
057224 AZ 0 |BAKERHUGHESAGE COLLC 5.125% 09/15/ .. | 07/30/2019. | RGA Transfer Program .1,000,000 | ........ 1,071,080 | ............ 1,060,947 0 (949) [ vvvrvrriennn0 | i 1,059,998 0. 44512 44512 44,844 1 09/15/2040.
06051G GR 4 |BANK OF AMERICA 3.593% 07/21/28.. .| 07/30/2019. | RGA Transfer Program .2,000,000 2,000,000 2,000,000 0 0 2,000,000 ....81,220 .81,220 73,657 | 07/21/2028.
064058 AD 2 |BANK OF NEW YORK MELLON 4.950% Perpet .. | 07/30/2019. | RGA Transfer Program . .2,000,000 | ........ 2,000,000 2,000,000 0 0 2,000,000 0. 20,000 | ..........20,000 | ....... 60,500 | 01/01/9999.
06406H CX 5 |BANKOF NEW YORK MELLON 3.250% 09/11/2. .. | 07/30/2019. | RGA Transfer Program 3,624,985 .3,500,000 | ........ 3,487,855 3,492,608 0 684 3,493,293 0. 131,692 100,795 | 09/11/2024.
06406Y AA 0 |BANK OF NY MELLON CORP 3.300% 08/23/29... .. | 07/30/2019. | RGA Transfer Program 2,067,020 2,000,000 | ...... 1,988,080 | ............ 1,989,152 0 495 | o0 [, 1,989,647 0. 77,373 | e 71373 | 61,783 | 08/23/2029.
07274N AL 7 |BAYER US FINANCE Il LLC 144A 4.375% 12... .. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 1,985,420 | ... 1,985,972 0 656 | o0 | s 1,986,627 0. 119,193 | ... 119,193 | ... 54,688 | 12/15/2028.
07274N AW 3 |BAYER US FINANCE Il LLC 144A 3.375% 07.. .. | 07/30/2019. | RGA Transfer Program .2,500,000 | ........ 2,457,577 2,460,579 0 3,757 0 2,464,336 0 65,964 65,964 87,891 | 07/15/2024.
07330M  AA 5 |BRANCH BANKING & TRUST CO 3.800% 10/30........ | .. | 07/30/2019. | RGA Transfer Program .2,000,000 2,097,560 2,086,226 0 (5,712) 0 2,080,514 0. 10/30/2026.
07332B  AA 7 |BAYVIEW OPPORTUNITY MASTER FUN 2017-RT1.... | .. | 09/28/2019. | Paydown.........ccccoourrrrrvvvveeriiisssnnnnnnns | convevvvvvisenssssnnennees | cenneeennn 126,865 | .......... 126,856 | ........... 127,715 127,397 0 (59) 0 127,338 (V[P 03/28/2057.
092113  AQ 2 |BLACKHILLS CORP 4.350% 05/01/33.............cccoonnnnee .. | 07/30/2019. | RGA Transfer Program 2,951,640 2,952,241 0 1,390 0 2,953,631 0 05/01/2033.
09228Y AB 8 |BLACKBIRD CAPITAL AIRCRAFT 2016-1A A 4. .. | 09/15/2019. | Paydown 23,437 23,437 0 0 0 23,438 0 12/16/2041.
09228Y AC 6 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AB 5 .. | 09/15/2019. | Paydown 11,718 11,718 0 0 0 11,719 0 12/16/2041.
097023 CJ 2 |BOEINGCO 3.600% 05/01/34 .. | 07/30/2019. | RGA Transfer Program 2,000,000 | ...... 1,993,800 0 0 75 0 [ s 1,993,875 0. 107,165 05/01/2034.
097023 CK 9 |BOEINGCO 3.900% 05/01/49 .. | 07/30/2019. | RGA Transfer Program 2,064,120 2,000,000 | ....... 1,965,920 0 0 144 | 0 [0 1,966,064 | .0 [ i 98,056 | .........98,056 | ... 19,067 | 05/01/2049.
10112R  AX 2 |BOSTON PROPERTIES LP 3.650% 02/01/2! .. | .| 07/30/2019. | RGA Transfer Program...............ccce. | coeveevveuvemmmssmneneneees | coveeees 2,090,560 | ........2,000,000 |....... 1,994,160 | ............ 1,995,676 0 313 .1,995988 | .oovvvvvn0 | 94,572 | .......94,572 | ...... 72,797 | 02/01/2026.
10510K AA 5 |BRAMBLES USA INC 144A 5.350% 04/01/20.............. .. | 07/05/2019. [ Call ~ 102.2479. 3,067,438 | ........ 3,000,000 | ........ 3,010,150 3,001,571 0 (627) 3,000,944 | coovvvvcceecan0 [ o (944) 189,596 | 04/01/2020.
110122 AA 6 |BRISTOL-MYERS SQUIBB DEBENTURES 7.150%.... | .. | 07/30/2019. | RGA Transfer Program.................c. | cooeeerereeevveuenissnneees | o 17,387,834 | .....14,875,000 | ......16,445949 | .......... 15,400,088 0 (60,235) | ... 15,339,853 ..2,047,981 664,727 | 06/15/2023.
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12189L AT 8 |BURLINGTON NORTHERN SANTAFE 3.400% 09..... | .. | 07/30/2019. | RGA Transfer Program .3,000,000 | ......... 2,993,130 2,995,859 0 384 0 384 0 2,996,243 0. 151,087 |........ 151,087 | ....... 93,217 | 09/01/2024. | 1FE...
12479R  AD 9 | CAPITAL AUTOMOTIVE REIT 2017-1AA1 38........... .. | 07/30/2019. | RGA Transfer Program 1,899,892 | ........ 1,899,341 | ............ 1,899,426 0 27 0 27 0 [ s 1,899,453 | .....coovvvve 0. 30,762 30,762 | ....... 45,545 | 04/15/2047. | 1FE...
12479R  AD 9 |CAPITAL AUTOMOTIVE REIT 2017-1A A1 3.8. .| 07/15/2019. | Paydown 56,775 56,758 56,761 0 1 0 1 0 56,762 0 13 13 | s 1,270 | 04/15/2047. | 1FE...
124857 AM 5 |CBS CORP 3.700% 08/15/24 .. | 07/30/2019. | RGA Transfer Program................... | cooeeeeeervvveeeiccsseneees | 200002..5,190,250 | ........ 5,000,000 | ........ 4,988,000 | ............ 4,992,697 0 682 0 682 0 [ e 4,993,379 | ..ccccccncd 0... 196,871 |....... 196,871 | ..... 177,292 | 08/15/2024.
12502Y AP 8 |CCR INC MT100 PYMT RIGHTS MAST 2012-CA C .. | 09/10/2019. | Paydown 71,429 71,429 71,429 0 0 0 0 0 71,429 0 0 0 2,262 | 07/11/2022.
12503M AA 6 |CBOE HOLDINGS INC 3.650% 01/12/27.. .. | 07/30/2019. | RGA Transfer Program 4,500,000 | ....... 4,400,925 2,939,566 0 5,899 0 5,899 0 ..4,409,180 0. 342,595 | ... 342,595 | ..... 172,463 | 01/12/2027.
12527G  AH 6 |CFINDUSTRIES INC 144A 4.500% 12/01/26 .. | 07/30/2019. | RGA Transfer Program .3,500,000 | ........ 3,487,590 3,489,855 0 623 0 623 0 3,490,477 0... 197,928 |........ 197,928 | ..... 104,563 | 12/01/2026.
125634 AN 5 |CLIFUNDING LLC 2014-1 A 3.290% 06/18/. .. [ 09/18/2019. | Paydown 63,599 63,573 63,583 0 1 0 1 0 63,584 0 15 15 | s 1,355 | 06/18/2029.
12572Q AE 5 |CME GROUP INC 3.000% 09/15/22 w.. | .. | 07/30/2019. | RGA Transfer Program............cccoeues | covnevvvvcsenrivicnnenninns | 00000 3,075,150 | ......o 3,000,000 |......... 2,990,730 2,996,249 0 555 0 555 0 2,996,803 0. 78,347 | .o 78,347 | ... 78,750 | 09/15/2022.
12591Q AQ 5 |COMM MORTGAGE TRUST 2014-UBS4 3.420% O.... | .. | 07/30/2019. | RGA Transfer Program .3,000,000 3,029,783 3,014,159 0 (2,266) 0 (2,266) 0 3,011,893 0. 131,057 |........ 131,057 | ....... 68,115 | 08/10/2047.
12592T AA 3 |COMM MORTGAGE TRUST 2015-3BP A 3.178%...... | .. | 07/30/2019. | RGA Transfer Program .5,000,000 | ........ 5,032,227 5,019,536 0 (2,050) 0 (2,050) 0 5,017,486 0 173,314 173,314 | ... 105,492 | 02/10/2035.
126408 GX 5 |CSXCORP 4.400% 03/01/43..........coovvvvvvmnrriircrerriii .. | 07/30/2019. | RGA Transfer Program 11,365,000 | ....... 1,392,218 | ...cccceeees 1,391,676 0 (381) 0 (381) (VI I 1,391,296 0 03/01/2043.
12646W AH 7 | CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A...... | .. | 09/01/2019. | Paydown 40,709 40,431 0 (387) 0 (387) 0 40,044 0 04/25/2043.
12649A AC 3 |CREDIT SUISSE MORTGAGE TRUST 2014-USA A2... | .. | 07/30/2019. | RGA Transfer Program. 5,294,200 . 5,335,938 5,223,488 0 [ QLR PZY ) — (VN I (18,124) 0 5,205,364 0 09/15/2037.
126650 CX 6 |CVSCORP CTL 4.300% 03/25/28............ccoumrvvuurnnneces .. [ 07/30/2019. | RGA Transfer Program...........cc.co... | covveeennerveeisenreiicnns [ coneeies 1,747,862 11,650,000 | ........ 1,626,801 | ............ 1,628,361 | .....ooovverrnneee 0 [ e 1,104 0 1,104 0 [ e 1,629,465 | ..ot 0 03/25/2028.
12667F R5 6 | COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2... | .. | 09/01/2019. | Paydown 65,120 77,557 64,383 71,423 0 52 0 52 0 71,474 0 02/25/2035.
12667F VF 9 | COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4C... |..| 09/01/2019. | PaYAOWN.........ruuuirrvvveeermimenneenineens | corvvveesssmsmnnneeensenes | soveevsieeens 79,456 ..719,456 71,163 77,291 0 2,165 0 2,165 0 79,456 0 10/25/2034.
12667F Y3 3 | COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A.. | .. | 09/01/2019. | Paydown 26,767 27,302 24,649 24,649 0 0 0 0 0 24,649 0 03/25/2035.
12667F YF 6 | COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB 1... | .. | 09/01/2019. | Paydown 323,922 323,922 320,442 322,538 (VN I 1,384 0 1,384 0 323,922 0 01/25/2035.
12668A MN 2 | COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A.. | .. | 09/01/2019. | Paydown 60,367 67,680 55,438 55,438 0 308 0 308 0 55,746 0 11/25/2035.
126694 CV 8 |COUNTRYWIDE HOME LOANS 2005-21 A17 5.5 .1 09/01/2019. | Paydown 7,515 6,551 6,950 0 15 0 15 0 6,965 0 10/25/2035.
12669G C8 2 |COUNTRYWIDE HOME LOANS 2005-13 A8 5.50. . [09/01/2019. | PaydOwN..........coovvvvinnnvieissnniiiiens | corvveerssessirisnenninnns | vvnnennnn 14,963 | i 14,995 11,584 14,074 0 61 2,502 (2,441) 0 11,633 0 06/25/2035.
134429 BG 3 |CAMPBELL SOUP COMPANY 4.150% 03/15/28.. .. | 07/30/2019. | RGA Transfer Program .3,000,000 2,996,610 2,996,829 0 165 0 165 0 2,996,993 0 03/15/2028.
14040H BF 1 | CAPITAL ONE FINANCIAL CORP 3.750% 04/2.... .. | 07/30/2019. | RGA Transfer Program e .3,400,000 3,377,594 3,384,778 (U I 1,505 0 1,505 0 3,386,283 0 04/24/2024.
161175 AY 0 |CHARTER COMM OPTLLC 4.908% 07/23/25.. .. | 07/30/2019. | RGA Transfer Program............cc.c.... | covveennevveensenreeeines [ coneenes 2,698,100 |...... 2,500,000 |........ 2,415,172 2,432,251 0 5,068 0 5,068 0 2,437,318 0 07/23/2025.
16159G AC 3 |Chase Mortgage Finance Corpora 2019-ATR2 ..| 09/01/2019. | Paydown. 203,560 203,560 205,850 0 0 (14) 0 (14) 0 205,836 0 07/25/2049.
16164A AC 9 |Chase Mortgage Finance Corpora 2016-2 M2. o+ [ 09/01/2019. [ PAYAOWN.......oovvveeviveearrrvvecesiinnnees | ovsseeeesssseesisassnneees | ennsneens 71,651 | oo 71,651 73,501 73,081 (U (1,430) 0 (1,430) 0 71,651 0 02/25/2044.
161657 AJ 2 |CHASEFLEX TRUST 2005-1 2A4 5.500% 02/2..... .. | 09/01/2019. | Paydown 51,490 51,490 43,251 46,628 0 127 0 127 0 46,755 0 02/25/2035.
166754 AP 6 |CHEVRON PHILLIPS CHEM CO 144A 3.400% 1.. .. | 07/30/2019. | RGA Transfer Program.................... | coovseeeeeevvvevsensnsnnnns | v 2,056,500 | ........ 2,000,000 |........ 1,994,760 | ............ 1,995,732 0 274 0 274 0 [ s 1,996,006 | ................ 0 12/01/2026.
17120C AF 9 |CHRYSLER CAPITAL AUTO REC 2016-AAC 3 .. | 07/30/2019. | RGA Transfer Program 8,035,000 | ........ 8,032,885 8,034,319 0 325 0 325 0 8,034,644 0 06/15/2022.
171798 AC 5 |CIMAREX ENERGY CO 4.375% 06/01/24.... .. | 07/30/2019. | RGA Transfer Program .2,000,000 2,084,560 2,060,168 0 (6,143) 0 (6,143) 0 2,054,025 0]....59,115 06/01/2024.
172967 HV 6 |CITIGROUP INC SUB NOTES 4.000% 08/05/2 .. | 07/30/2019. | RGA Transfer Program .1,500,000 | ........ 1,496,820 | ............ 1,498,067 0 180 0 180 0 [ e 1,498,247 | oo 0 [ e 89,818 08/05/2024.
172967 ME 8 |CITIGROUP INC 3.980% 03/20/30.................... .. | 07/30/2019. | RGA Transfer Program 3,000,000 | ........ 3,000,000 0 0 0 0 0 0 3,000,000 0 202,050 03/20/2030.
172973 2R 9 |CITICORP MORTGAGE SECURITIES 2005-6 1A5....... | .. [ 09/01/2019. | Paydown 32,201 30,743 30,743 0 0 0 0 0 30,743 0| 1,457 09/25/2035.
172973  5F 2 |CITICORP MORTGAGE SECURITIES 2006-1 2A1....... .. | 09/01/2019. | Paydown 3,687 3,738 0 2 0 2 0 3,741 0 19 02/25/2021.
17312D AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3. .. | 09/01/2019. | Paydown 14,941 14,950 0 0 0 0 0 14,950 0 66 09/25/2037.
17321L  AA 7 |CITIGROUP MRTGE LOAN TRUST INC 2013-J1A...... .. | 09/01/2019. | Paydown 29,718 29,112 29,330 0 388 0 388 0 29,718 0 0 10/25/2043.
17322N AA 2 | CITIGROUP MORTGAGE LOAN TRUST 2014-JL A1... | .. | 09/01/2019. | Paydown 55,923 56,151 56,063 0 (140) 0 (140) 0 55,923 0 0 06/25/2044.
173237 AC 4 |CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 A.. | .. | 09/01/2019. | Paydown 61,433 61,433 62,811 61,798 0 (54) 0 (54) 0 61,745 (V1N I (312) 01/25/2053.
17328B  AA 2 |CITIGROUP MORTGAGE LOAN TRUST 2019-IMCA1.... | .. | 09/01/2019. | Paydown 81,140 81,140 81,096 0 0 44 0 44 0 81,140 0 0 07/25/2049.
19260M AA 4 |COINSTAR FUNDING, LLC 2017-1A A2 5.216.. .| 07/25/2019. | Paydown 5,000 5,000 5,000 5,000 0 0 0 0 0 5,000 0 0 04/25/2047.
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20030N  BL 4 |COMCAST CORP 3.375% 02/15/25. .. | 07/30/2019. | RGA Transfer Program ..3,132,540 .3,000,000 | ......... 2,997,360 2,998,355 0 141 0 141 0 2,998,496 0. 134,044 |........ 134,044 | ....... 97,031 | 02/15/2025. | 1FE...

20030N BN 0 |COMCAST CORP 3.375% 08/15/25. .. | 07/30/2019. | RGA Transfer Program 00002,090,340 | ........2,000,000 |........ 1,997,500 | ............ 1,998,236 0 139 0 139 [V I 1,998,375 | ..occcrrv 0. 91,965 | ........91,965 | ...... 64,688 | 08/15/2025. | 1FE...

200340 AQ 0 |COMERICAINC 3.800% 07/22/26............cccomuurrrrvrrrrrens .. | 07/30/2019. | RGA Transfer Program...........cccco... | covveeennervessnneriiinns [ coneeies 2,092,840 |...... 2,000,000 |....... 1,998,280 | ............ 1,998,828 0 78 0 78 0 [ 1,998,907 0 93,933 93,933 77,689 | 07/22/2026. | 1FE...

202670 AA 7 |COMMONBOND STUDENT LOAN TRUST 2016-B A1.. | .. | 09/25/2019. | Paydown 38,653 38,653 38,642 38,645 0 8 0 8 0 38,653 0 0 0 10/25/2040. | 1FE...

212015 AS 0 | CONTINENTAL RESOURCES 4.375% 01/15/28... .. | 07/30/2019. | RGA Transfer Program ..2,071,060 .2,000,000 0 452 0 452 0 ..1,991,192 0] 79,868 ..79,868 01/15/2028. | 2FE...

224044 CA 3 | COX COMMUNICATIONS INC 144A 2.950% 061.. .. | 07/30/2019. | RGA Transfer Program ,664,933 .1,650,000 0 125 0 125 0 ,649,094 0 5,838 ..15,838 06/30/2023.

22541Q VG 4 |CSFIRST BOSTON MORTGAGE 2003-23 1A4........... | .. | 09/01/2019. | Paydown. 67,059 67,059 0 2 0 2 0 66,655 0 . 10/25/2033.

225458 AY 4 |CSFIRST BOSTON MORTGAGE SECUR 2005-1 1A... | .. | 09/01/2019. [ PaYdOWN..........cvvvvimrvivinncriiiisnnnies [ o | covivisenies 17,717 | 17,117 17,415 17,415 0 0 0 0 0 17,415 0 303 02/25/2035.

2254W0 KD 6 |CSFIRST BOSTON MRTGE SEC 2004-7 6A1 5......... .. | 08/01/2019. | Paydown 815 815 833 813 0 (1) 0 (1) 0 812 0 2 2 10/25/2019.

22822V AC 5 |CROWN CASTLE INTL CORP 3.700% 06/15/2 .. | 07/30/2019. | RGA Transfer Program 2,086,900 |....... 2,000,000 |....... 1,993,900 | ............ 1,995,357 0 315 0 315 (VI I 1,995,672 | ..ot 0. 91,228 | ......... 91,228 06/15/2026.

22970*  AA 8 |BGSBNSF CTL - Series 2015-1 PT 4.070%. .. 1 09/15/2019. | Redemption  100.0000 33,038 33,038 33,038 33,038 0 0 0 0 0 33,038 0 0 0 05/15/2034.

23317H AD 4 |DDRCORP 3.625% 02/01/25 .. | 07/30/2019. | RGA Transfer Program 2,035,400 |........ 2,000,000 |........1,985,200 | ........... 1,990,389 0 824 0 824 0 [ s 1,991,213 | e 0 02/01/2025.

23331A° BG 3 |DRHORTONINC 4.750% 02/15/23 .. | 07/30/2019. | RGA Transfer Program .1,000,000 986,818 0 [ 1,686 0 1,686 0 988,505 0 02/15/2023.

23338V AC 0 |DTEELECTRICCO 3.375% 03/01/25... .. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........1,997,220 |............ 1,998,349 0 140 0 140 0 [ 1,998,488 | ............... 0 03/01/2025.

23340L AB 0 |DRBPRIME STUDENT LOAN TRUST 2015-B A2.. .. | 09/25/2019. | Paydown ....165,332 | ..........155,234 155,264 0 68 0 68 0 155,332 0 0 0 07/25/2031.

24715@ AD 6 |DELOITTELLP SERIESB 6.290% 09/17/19. .| 09/17/2019. | Maturity. .5,000,000 | ........ 5,000,000 ...5,000,000 0 0 0 0 0 5,000,000 0 0 0 09/17/2019.

24736X AA 6 |DELTA AIRLINES 2015-1 AA 3.625% 07/30/. .. | .| 07/30/2019. | Redemption ~ 100.0000 21,913 21,913 21,913 21,913 0 0 0 0 0 21913 0 0 0 07/30/2027.

24736Y AA 4 |DELTAAIRLINES 2015-1 A 3.875% 07/30/2................ .| 07/30/2019. | Redemption  100.0000 21,916 21,916 21,916 21,916 0 0 0 0 0 21,916 0 0 0 07/30/2027.

252722 AC 7 |DIAMOND RESORTS OWNER TRUST 2019-1AC....... .. [ 09/20/2019. | Paydown 0 0 4 0 4 0 15,179 0 0 0 51 | 02/20/2032.

252724  AB 5 | DIAMOND RESORTS OWNER TRUST 2018-1B 4..... .. | 09/20/2019. | Paydown, 170,483 0 11 0 11 0 170,494 0 0 0 01/21/2031.

25272X AA 3 |DIAMOND RESORTS OWNER TRUST 2017-1A A. .. [ 09/20/2019. | Paydown 171,828 0 36 0 36 0 171,864 0 0 0 10/22/2029.

25272X AB 1 |DIAMOND RESORTS OWNER TRUST 2017-1AB....... .. | 09/20/2019. | Paydown 57,280 0 8 0 8 0 57,288 0 0 0 ..1,556 | 10/22/2029.

25389 AL 0 |DIGITALREALTY TRUSTLP 3.950% 07/01/2.. .. | 07/30/2019. | RGA Transfer Program 11,500,000 | ....... 1,488,540 | ............ 1,493,890 0 953 0 953 (V1 I 1,494,843 0 65,337 65,337 | ....... 64,023 | 07/01/2022.

25389 AR 7 |DIGITALREALTY TRUSTLP 3.700% 08/15/2............. | .. | 07/30/2019. | RGA Transfer Program .2,500,000 | ........ 2,498,100 2,498,343 0 95 0 95 0 2,498,438 0 [ e 86,912 | .......... 86,912 | ....... 88,646 | 08/15/2027.

254709 AM 0 |DISCOVER FINANCIAL SVS 4.100% 02/09/27........... .. | 07/30/2019. | RGA Transfer Program .3,000,000 2,997,330 2,997,756 0 137 0 137 0 2,997,893 0... 158,407 158,407 | ..... 119,925 | 02/09/2027.

254700 AE 9 |DISCOVERY COMMUNICATIONS 4.375% 06/15/. .| 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 1,993,920 0 395 0 395 0 6,296 ..66,296 54,688 | 06/15/2021.

257375 AH 8 |DOMINION GAS HLDGS LLC 3.600% 12/15/24.......... .. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 1,994,480 0 308 0 308 0 92,380 92,380 | ....... 45,000 | 12/15/2024.

257460 CE 7 |DOMINION RESOURCES INC 3.900% 10/01/25......... .. | 07/30/2019. | RGA Transfer Program 11,000,000 | ....... 1,015,080 0 (872) 0 (872) 0 10/01/2025.

257557 AE 0 |DOMINOS PIZZA MASTER ISSUER 2015-1A A2ll........ .. | 07/30/2019. | RGA Transfer Program v 4,837,500 | ........ 4,837,500 0 0 0 0 0 X 10/25/2045.

25755T AE 0 |DOMINOS PIZZA MASTER ISSUER 2015-1A A2lI........ . [ 07/25/2019. | PaydOwn...........oovvvvisnnriiisnnriiiiens | o | vvnnennnnnd 12,5000 | o 12,500 12,500 12,500 0 0 0 0 0 12,500 0 10/25/2045.

25755T AH 3 | DOMINOS PIZZA MASTER ISSUER 2017-1A A23. .. | 07/30/2019. | RGA Transfer Program 2,284,226 2,205,000 2,205,000 2,205,000 0 0 0 0 0 2,205,000 0 07/25/2047.

25755T AH 3 |DOMINOS PIZZA MASTER ISSUER 2017-1A A23........ .. | 07/25/2019. | Paydown 5,625 5,625 5,625 5,625 0 0 0 0 0 5,625 0 07/25/2047.

26078) AD 2 |DUPONT DE NEMOURS INC 4.725% 11/15/28.... .. | 07/30/2019. | RGA Transfer Program................... | coooseereeevevevveemssnenns [ v 3,366,600 | ........ 3,000,000 | ........ 3,000,000 3,000,000 0 0 0 0 0 3,000,000 0. 366,600 | ........ 366,600 | ... 95,288 | 11/15/2028.

26208C AL 2 |DRIVE AUTO RECEIVABLES TRUST 2017-AA C... .. | 09/15/2019. | Paydown 297,825 297,825 297,790 297,814 0 1" 0 1 0 297,825 0 0 0 5,920 | 01/18/2022.

26224H AH 0 |DRUG ROYALTY IlILP 12018-1A A2 4.270. .. | 07/15/2019. | Paydown 130,787 ..130,787 | ........... 130,765 130,764 0 22 0 22 0 130,787 0 0 0 3,382 | 10/15/2031.

26441C AD 7 |DUKE ENERGY CORP 5.050% 09/15/19.. .. | 09/15/2019. | Maturity. ,000,000 2,000,000 | ....... 1,995,670 ...1,999,633 0 367 0 367 0 2,000,000 0 0 0. 101,000 | 09/15/2019.

26444H AF 8 |DUKE ENERGY FLORIDALLC 4.200% 07/15/ «.. | | 07/30/2019. | RGA Transfer Program 4,440,560 4,000,000 3,994,440 3,994,608 0 65 0 65 0 3,994,672 0 ... 445,888 | ........ 445,888 | ... 186,200 | 07/15/2048.

268602 AA 7 |ELMTRUST 2016-1AA2 4.163% 06/20/25.................. .. | 09/20/2019. | Paydown ..17,930 17,930 17,930 17,930 0 1 0 1 0 17,930 0 0 0 06/20/2025.

26884T AL 6 |ERAC USA FINANCE COMPANY 144A 3.850% 1...... | .. | 07/30/2019. | RGA Transfer Program ,055,360 11,000,000 | ........ 1,006,600 | ........... 1,004,004 0 (369) 0 (369) 0 [ s 1,003,635 | ............... 0. 51,725 | .......... 51,725 11/15/2024.

27034) AB 7 |EARNEST STUDENT LOAN PROGRAM 2016-B A2..... .. | 09/25/2019. | Paydown 258,324 258,324 258,274 258,286 0 38 0 38 0 258,324 0 0 0 5,294 | 05/25/2034.

277432 AN 0 |EASTMAN CHEMICAL CO 3.600% 08/15/22.... .| 07/30/2019. | RGA Transfer Program ..2,049,120 2,000,000 | ........ 1,989,736 ...1,995,980 0 606 0 606 0 ..1,996,586 0 52,534 52,534 | ... 69,000 | 08/15/2022.




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

SCHEDULE D - PART 4

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

1’5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC

F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market

CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)

277432 AR 1 |EASTMAN CHEMICAL CO 3.800% 03/15/25.... .. | 07/30/2019. | RGA Transfer Program .1,000,000 ...995,060 996,775 0 267 0 267 0 997,042 (V] IO 44,678 03/15/2025.

28416D AB 6 |ELARAHGV TIMESHARE ISSUER 2017-AB 2...........|.. | 09/25/2019. | Paydown ....106,170 | ...........106,139 106,145 0 26 0 26 0 106,170 0 0 03/25/2030.

29273R  BK 4 |ENERGY TRANSFER PARTNERS 4.200% 04/15/...... | .. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 1,995,720 0 196 0 196 0 0 85,958 04/15/2027.

29364D AU 4 |ENTERGY ARKANSAS INC 3.500% 04/01/26............. .| 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 1,993,420 0 349 0 349 0 [ 1,995,305 | o 0. 95,185 04/01/2026.

29379V BE 2 |ENTERPRISE PRODUCTS OPERATING 3.750% O.... | .. | 07/30/2019. | RGA Transfer Program .1,000,000 0 (420) 0 (420) 0 . 0 52,392 02/15/2025.

29379V BH 5 |ENTERPRISE PRODUCTS OPERATING 3.700% O.... | .. | 07/30/2019. | RGA Transfer Program .2,000,000 0 373 0 373 0 ,995,169 0 107,491 02/15/2026.

29977J AB 2 |EVERBANK MTGE LOAN TRUST 2013-1 A2 25........ .1 09/01/2019. | Paydown 35,636 0 (103) 0 (103) 0 35,636 0 0 0 03/25/2043.

29977K  AA 1 |EVERBANK MTGE LOAN TRUST 2013-2A 3.00.. .. | 07/30/2019. | RGA Transfer Program 1522913 | ........ 1,510,517 | cocoeveces 1,513,697 0 109 0 109 0 [ e 1,513,806 0 9,659 9,559 06/25/2043.

29977K  AA 1 |EVERBANK MTGE LOAN TRUST 2013-2A 3.00.. .1 09/01/2019. | Paydown 78,075 77,092 77,300 0 775 0 775 0 78,075 0 0 0 06/25/2043.

30212P  AJ 4 |EXPEDIAINC 4.500% 08/15/24 .| 07/30/2019. | RGA Transfer Program . .5,000,000 | ........ 4,972,200 | ...........4,982,824 | ... [V I 1,570 0 1,570 0 4,984,394 | .0 | 357,306 |........ 357,306 08/15/2024.

30219G AM 0 |EXPRESS SCRIPTS HOLDING CO 4.500% 02/2. .| 07/30/2019. | RGA Transfer Program ,618,620 .1,500,000 1,492,005 493,930 0 421 0 421 0 494,351 . 124,269 124,269 02/25/2026.

30231G AT 9 |EXXON MOBIL CORP 3.043% 03/01/26. .. | 07/30/2019. | RGA Transfer Program 6,221,400 16,000,000 | ........ 6,000,000 000,000 0 0 0 0 0 6,000,000 0. 221,400 | ... 221,400 03/01/2026.

302491 AR 6 |FMC CORPORATION 3.950% 02/01/22 .. | 07/30/2019. | RGA Transfer Program .1,000,000 | ........ 1,038,230 | ...cccceee ,013,543 0 (2,431) 0 (2,431) 0 [ e 1,011,113 | o 0. 16,737 .16,737 02/01/2022.

30251B AB 4 |FMRLLC 144A 6.450% 11/15/39 ...| .. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 2,088,180 2,077,425 0 [ (1,088) 0 (1,088) 0 2,076,337 0. 639,163 |........639,163 11/15/2039.

30251B AD 0 [FMRLLC 144A 4.950% 02/01/33..........cccoovvvvcrmrmrrrinnnes .. | 07/30/2019. | RGA Transfer Program 2,710,000 | ........ 2,731,774 2,727,344 0 (506) 0 (508) 0 2,726,838 0 ... 497,872 | ....... 497,872 02/01/2033.

30288* AA 8 |FLNGLIQUEFACTION 2 LLC SENIOR SECURED N.... | .. [ 09/30/2019. | Redemption ~ 100.0000.. ..16,100 16,100 16,100 0 0 0 0 0 16,100 0 0 0 03/31/2038.

303250 C@ 1 |FAIRISAAC CORPORATION 5.420% 07/14/119.......... .. | 07/14/2019. | Maturity. 201,000,000 | ....... 1,000,000 | ............ 1,000,000 0 0 0 0 0 [ e 1,000,000 0 0 01.. 07/14/2019.

313747 AU 1 |FEDERAL REALTY INVS TRST 3.950% 01/15/. .. | 07/30/2019. | RGA Transfer Program...........cccc.... | covveeceneerveecnserneiinns | v 1,846,110 | o, 1,750,000 | ........ 1,732,815 | ............ 1,740,602 0 985 0 985 0 [ e 1,741,588 | ....ccccccveennt 0. 104,522 | ........ 104,522 | ..... 72,005 | 01/15/2024.

3140FX ED 0 |FNMABFO0131 3.500% 08/01/56 ..| 09/01/2019. | Paydown, 86,880 89,297 89,263 0 (2,383) 0 (2,383) 0 86,880 0 0 0 2,036 | 08/01/2056.

31620M AM 8 | FIDELITY NATIONAL INFORMATION 3.875% O... .. | 07/30/2019. | RGA Transfer Program..........ccccc... | cevveeennerveenseneesinns [ coneeies 3,171,390 .3,000,000 | ........ 2,990,300 2,994,282 0 552 0 552 0 2,994,834 0. 176,556 176,556 | ....... 75,885 | 06/05/2024.

31620M AT 3 | FIDELITY NATIONAL INFORMATION 3.000% .. | 07/30/2019. | RGA Transfer Program 2,024,220 .2,000,000 1,977,820 .0 1,187 0 1,187 0 ..1,983,671 0,549 ..40,549 57,500 | 08/15/2026.

316773 CP 3 |FIFTH THIRD BANCORP 4.300% 01/16/24 .. | 07/30/2019. | RGA Transfer Program............cc.c.... | covveeneerveenmenvieines [ coneeies 1,756,343 11,650,000 | ........ 1,662,870 0 (769) 0 (769) 0. 1,656,512 | .ccoovveeenn0 | 99,830 99,830 | ....... 73,709 | 01/16/2024.

316773 CV 0 |FIFTH THIRD BANCORP 3.950% 03/14/28.. .. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 1,996,400 | ............ 1,996,640 0 176 0 176 0 [ e 1,996,815 03/14/2028.

31677Q BM 0 |FIFTH THIRD BANK 3.950% 07/28/25 .. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 2,000,000 2,000,000 0 0 0 0 0 2,000,000 07/28/2025. | 1FE...

33767C AD 9 |FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.50.. .1 09/01/2019. | Paydown 51,731 52,734 52,395 0 (26) 0 (26) 0 52,370 03/25/2045. | 1FM..

337738 AP 3 |FISERVINC 3.850% 06/01/25.. .| 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 1,998,660 . 0 72 0 72 0 ..1,999,170 . 06/01/2025.

33849N AG 0 |FLAGSTAR MORTGAGE TRUST 2018-5 A7 4.00 .1 09/01/2019. | Paydown ....383,526 385,503 385,363 0 [ (1,837) 0 (1,837) 0 383,526 0 0 (U R 10,512 | 09/25/2048.

33972P AA 7 |FLNG LIQUEFACTION 2 LLC 144A 4.125% 03.... .. | 09/30/2019. | Redemption  100.0000..........cccce. | covvssrnrrrrrerviiennninnns 68,500 68,500 68,500 0 0 0 0 0 68,500 0 0 0| e 2,826 | 03/31/2038.

340711 AW 0 | FLORIDA GAS TRANSMISSION 144A 4.350% O.. .. | 07/30/2019. | RGA Transfer Program................... | cooveeerervvvvvveessinnnns | c00000:2,133,440 | ... 2,000,000 |........ 1,995,500 | ... 1,996,843 0 245 0 245 0 [ s 1,997,088 | ... 0. 136,352 |....... 136,352 | ....... 90,625 | 07/15/2025.

345397 XU 2 |FORD MOTOR CREDIT 4.389% 01/08/26. .. | 07/30/2019. | RGA Transfer Program............cc.c.... | covveennerveesenveeiines [ coneenes 2,003,440 |....... 2,000,000 |........ 1,906,740 0 0 3,251 0 3,251 0 [ e 1,909,991 | oo 0. 93,449 | .......... 93,449 | ....... 49,254 1 01/08/2026.

35040U AA 9 |Foundation Finance Trust 2017-1AA 3.3.. .. | 09/15/2019. | Paydown 52,386 52,386 52,378 52,380 0 6 0 6 0 52,386 0 0 07/15/2033.

35104V AB 8 |FOURSIGHT CAPITAL AUTO REC 2016-1 A2 oo |+ [ 09/15/2019. [ PAYAOWN........ovvveeerrvvcrrvvvceinninnnns | ovessnenernseeeisnnsnnes | e 565,008 | v 565,005 | ........... 563,620 564,761 0 244 0 244 0 565,005 0 0 10/15/2021.

361448 BD 4 | GATX CAPITAL CORPORATION 4.350% 02/15/........ | .. | 07/30/2019. | RGA Transfer Program......ccccccoceee. [ woovvsssrrnnrrevcviiciins | 1000 2,117,880 | .oecc 2,000,000 |........ 1,998,720 | ............ 1,998,720 0 65 0 65 0 [ e 1,998,785 | ................ 0. 119,095 02/15/2024.

36157R D9 3 |GE CAPITAL MTG 1999-HEM 6.705% 04/25.............. .. | 09/01/2019. | Paydown 23,132 19,690 19,294 | ........... 1,810 84 0 1,894 0 21,188 0. (7,515) 04/25/2029.

361590 DM 0 |GE CAPITAL CREDIT CARD MSTR2012-7B 2.......... .. | 07/30/2019. | RGA Transfer Program . 2,500,000 | ........ 2,499,239 2,499,809 0 29 0 29 0 2,499,838 (VN (1,063) ..(1,083) | ....... 34,531 | 09/15/2022.

36192P AJ 5 |GS MORTGAGE SECURITIES TRUST 2012-GCJ9 A... | .. | 07/30/2019. | RGA Transfer Program ,828,433 1,804,452 | ........ 1,757,649 ..1,781,389 0 3,266 0 3,266 0 ..1,784,655 X 43,778 11/10/2045.

36198E AD 7 |GS MORTGAGE SECURITIES TRUST 2013-GC13 A... | .. | 07/30/2019. | RGA Transfer Program ..2,628,025 .2,500,000 2,524917 2,510,814 LU (1,719) 0 (1,719) 0 2,509,095 0. 118,930 118,930 | ...... 64,248 | 07/10/2046.

36246M AU 3 | GTP ACQUISITION PARTNERS 144A 3.482% 0.. .. | 07/30/2019. | RGA Transfer Program 3,099,270 .3,000,000 3,040,500 3,027,235 0 (2,954) 0 (2,954) 0 3,024,281 0. 74,989 | ... 74,989 | ... 65,288 | 06/16/2025.

370334 CG 7 |GENERALMILLS INC 4.200% 04/17/28...............cc...... | .. | 07/30/2019. | RGA Transfer Program........cccccooeees [ wovevremsssmnnrrvceviinns | covieens 1,079,820 | ........1,000,000 |...........986,380 987,135 0 656 0 656 0 987,790 0 92,030 92,030 33,017 | 04/17/2028.

37045V AH 3 |GENERAL MOTORS CO 5.000% 04/01/35.................. .. | 07/30/2019. | RGA Transfer Program................... | coovsereerevevcvvenmsinenns | v 1,491,030 | ........ 1,500,000 | ........ 1,390,890 | ............ 1,400,557 0 2,203 0 2,203 (U 1,402,760 | ............... 0. 88,270 | ......... 88,270 | ... 62,292 | 04/01/2035. | 2FE............
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377372 AN 7 | GLAXOSMITHKLINE CAPITAL INC 3.875% 05/... .. | 07/30/2019. | RGA Transfer Program .2,500,000 | ......... 2,510,100 2,509,570 0 (496) 0 (496) 0 2,509,074 0. 223,651 | ....... 223,651 | ....... 68,620 | 05/15/2028. | 1FE...

38141E C2 3 |GOLDMAN SACHS 3.850% 07/08/24 ... | .| 07/30/2019. | RGA Transfer Program 2,750,000 | ........ 2,805,330 2,786,657 0 (3,691) 0 (3,691) 0 2,782,966 0... 100,491 |....... 100,491 | ..... 112,345 | 07/08/2024.

38141G CU 6 | GOLDMAN SACHS GROUP INC 6.125% 02/15/3....... .. | 07/30/2019. | RGA Transfer Program 9,875,000 9,882,999 9,880,516 0 (146) 0 (146) 0 9,880,371 01].2919,999 |.... 2,919,999 | ... 579,642 | 02/15/2033.

39121J  A* 1 |GREAT RIVER ENERGY 2009B 5.810% 07/01/.......... ..107/01/2019. | Redemption  100.0000 . 418,605 | ..........418,605 ...418,605 418,605 0 0 0 0 0 418,605 0 0 (V1 24,321 | 07/01/2021.

39121 AE 0 |GREATRIVER ENERGY 144A 6.254% 07/01/3 .| 07/01/2019. | Redemption ~ 100.0000.........ccccoc. | ovrreerrrvmeevieaerinnees | vvesssnenns 72,385 | oo 72,385 65,559 68,573 0 218 0 218 0 68,791 0 3,594 3594 | ......... 4,527 | 07/01/2038.

40432B  AA 7 |HSIASSET LOAN OBLIGATION 2007-2 1A1 5. .. | 09/01/2019. | Paydown 5911 5911 5,379 5,809 0 7 0 7 0 5,816 0 95 95 217 | 09/25/2037.

406216 BD 2 |HALLIBURTONCO 3.500% 08/01/23 ... | .| 07/30/2019. | RGA Transfer Program.........cc....cce. [ vovevnmrvvvvnenrciicinenes | covienes 1,034,910 | ........ 1,000,000 994,170 997,066 0 344 0 344 0 997,410 0. 37,500 |......... 37,500 | ....... 34,903 | 08/01/2023.

406216 BG 5 |HALLIBURTONCO 3.800% 11/15/25...........covcevvenrncees .. | 07/30/2019. | RGA Transfer Program...........ccccc... | covveeennerveeisenreiinns [ coneeies 2,102,480 | ........ 2,000,000 |....... 1,994,380 | ............ 1,995,921 0 303 0 303 (VI I 1,996,224 | ........ooo...n 0 11/15/2025.

411707 AB 8 |CKE RESTAURANTS HOLDINGS INC 2018-1A Al........ .. [ 09/20/2019. | Paydown 5,000 5,000 5,000 5,000 0 0 0 0 0 5,000 0 0 06/21/2048.

411707 AD 4 |CKE RESTAURANTS HOLDINGS INC 2018-1A All....... .| 07/30/2019. | RGA Transfer Program 2,977,500 | ....... 2,977,500 2,977,500 0 0 0 0 0 2,977,500 0. 162,661 06/21/2048.

416515 BD 5 |HARTFORD FINL SVCS GRP 4.400% 03/15/48... .| 07/30/2019. | RGA Transfer Program .2,000,000 1,986,120 0 134 0 134 0 200,902 77,000 | 03/15/2048.

418056 AV 9 |HASBROINC 3.500% 09/15/27..........cccoomsvvvevvsevrirennes | .. | 07/30/2019. | RGA Transfer Program 11,650,000 | ........ 1,647,921 0 105 0 105 0 [ 1,648,261 | oo | e 34,806 | .........34,806 | ... 50,531 | 09/15/2027.

42217k BF 2 |HEALTH CAREREITINC 4.000% 06/01/25................. .. | 07/30/2019. | RGA Transfer Program 11,500,000 | ........ 1,497,135 0 156 0 156 0| 1,498,198 | evvinl0 | 90,737 |........90,737 | ....... 39,833 | 06/01/2025.

422250 AF 1 |HEALTHCARE TRUST OF AMER 3.750% 07/01/........ .. | 07/30/2019. | RGA Transfer Program 0000:2,000,000 | ....... 1,989,840 . 0 513 0 513 0 . 0] 74,006 | ..........74,006 | ....... 81,042 | 07/01/2027.

42770Q AA 0 |HERO FUNDING TRUST 2014-2A A 3.990% 09......... .. [ 09/20/2019. | PAYAOWN...........oooornrecrrviviciniinnns | ovnmnecensnneeiiinninns [ eeieeenns 121,880 | s 121,550 |........... 121,467 121,477 0 73 0 73 0 121,550 0 0 09/21/2040.

42771T  AA 3 |HERO FUNDING TRUST 2015-3A A 4.280% 0! .. [ 09/20/2019. | Paydown 266,319 266,319 266,301 266,301 0 1 0 1 0 266,302 0 17 09/20/2041.

428236 BM 4 |HEWLETT-PACKARD CO 4.300% 06/01/21..... .. | 07/30/2019. | RGA Transfer Program............cc.c.... | covveeevnerveenneneieinns [ coneeies 3,095,610 |....... 3,000,000 |......... 3,044,220 3,012,430 0 (2,858) 0 (2,858) 0 3,009,572 0. 86,038 | ... 86,038 | ....... 85,642 | 06/01/2021.

431282 AP 7 |HIGHWOODS REALTY LP 3.875% 03/01/27 .. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 1,973,340 | ... 1,977,532 | .cccoovviininn (U I 1,349 0 1,349 0 1,978,881 | o0 | 76,979 L76,979 | ... 70,826 | 03/01/2027.

437076 BC 5 |HOMEDEPOT INC 3.750% 02/15/24 .. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 1,989,620 0 582 0 582 0 ..1,994,953 0. 133,767 |.......133,767 | ....... 71,875 | 02/15/2024.

437076 BW 1 |HOME DEPOT INC 3.900% 12/06/28.... .. | 07/30/2019. | RGA Transfer Program . .3,000,000 | ........ 2,979,390 2,979,511 0 983 0 983 0 2,980,494 0. 332,676 | ... 332,676 | ... 76,050 | 12/06/2028.

45138L  AZ 6 |IDAHO POWER CORP 2.950% 04/01/22.. .| 07/30/2019. | RGA Transfer Program ..1,003,450 .1,000,000 998,290 999,385 0 105 0 105 0 999,489 0 3,961 3,961 24,501 | 04/01/2022.

452547 PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A6.. | .. | 09/01/2019. | Paydown 6,138 6,138 6,035 6,070 0 6 0 6 0 6,076 0 62 08/25/2034.

45326T AA 6 |INCITEC PIVOT FIN LLC 144A 6.000% 12/1.... .. | 07/30/2019. | RGA Transfer Program 2,021,420 | ........ 2,000,000 |....... 1,986,660 | ........... 1,998,381 0 984 0 984 0 [ e 1,999,365 | ....cccovvveennt 0 ..22,055 12/10/2019.

45660N QF 5 |RESIDENTIAL ASSET SEC TRUST 2003-A5 A7........... | .. | 09/01/2019. | Paydown 58,526 58,526 57,740 58,075 0 7 0 7 0 58,081 0 LA45 | 445 06/25/2033.

458140 AS 9 [INTELCORP 3.700% 07/29/25...........coovvvvcvmervierrannaees .. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 1,997,020 ...1,997,920 0 163 0 163 0 ..1,998,083 141,957 | ... 141,957 07/29/2025.

45866F AD 6 |INTERCONTINENTALEXCHANGE GROUP 3.750%...|.. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 1,999,660 ...1,999,762 0 18 0 18 0 ..1,999,780 0 |...138,620 138,620 12/01/2025.

459200 HP 9 [IBMCORP 3.375% 08/01/23.........ccoovvvevrmerrirrerrriaanns .. | 07/30/2019. | RGA Transfer Program 14,000,000 3,997,960 3,998,981 0 120 0 120 0 3,999,101 0. 153,699 |....... 153,699 | ..... 134,625 | 08/01/2023.

461070 AC 8 |INTERSTATE POWER AND LIGHT 6.450% 10/1........ | .. | 07/30/2019. | RGA Transfer Program 3,875,000 | ....... 3,865,855 3,868,415 0 157 0 157 0 3,868,572 0 ].1,267973 | ... 1,267,973 | ..... 197,867 | 10/15/2033.

46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3AA 3. .. | 09/15/2019. | Paydown 16,540 16,437 16,486 0 54 0 54 0 16,540 0 0 (U I 432 | 12/15/2048.

46625H JY 7 |JP MORGAN CHASE & CO 3.875% 09/10/24.............. .. | 07/30/2019. | RGA Transfer Program /4,000,000 | ........ 3,979,000 3,987,065 (U I 1,178 0 1,178 0 3,988,243 0 09/10/2024.

46639G AL 0 |JP MORGAN MTGE TRUST 2013-1 1A2 3.000%. .1 09/01/2019. | Paydown 14,673 15,008 14,808 0 7) 0 (7) 0 14,802 0 03/01/2043.

46640B AC 8 |JP MORGAN MORTGAGE TRUST 2013-2 A2 35....... .. | 07/30/2019. | RGA Transfer Program 1,492,427 | ........ 1,511,315 | oo 1,501,993 0 (149) 0 (149) 0 [ e 1,501,844 | ... 0 05/25/2043.

46640B AC 8 |JP MORGAN MORTGAGE TRUST 2013-2A2 35....... .. | 07/01/2019. | Paydown 23,717 24,017 23,869 0 (2) 0 (2) 0 23,867 0 05/25/2043.

46641C  AA 9 |JP MORGAN MORTGAGE TRUST 2014-1 1A1 3....... .. | 09/01/2019. | Paydown 38,769 39,745 39,425 0 (12) 0 (12) 0 39,414 0 01/25/2044.

46648C AB 0 |JP MORGAN MORTGAGE TRUST 2017-1 A2 35....... .. | 07/30/2019. | RGA Transfer Program.................... | coovueereeevevcveeensnnnens | v 2,066,072 | ........ 2,038,677 |........ 2,052,056 2,049,402 0 (171) 0 (171) 0 2,049,231 0 01/25/2047.

46648C AB 0 |JP MORGAN MORTGAGE TRUST 2017-1 A2 3.5 .. | 07/01/2019. | Paydown 27,075 27,075 27,253 27,217 0 (142) 0 (142) 0 27,075 0 0 553 | 01/25/2047.

46650P AC 4 |JP MORGAN MORTGAGE TRUST 2019-LTV1 A3........ .. [ 0910172019, | PAYAOWN..........oooiiinnerrnvviiessniinns | covsseeeesssssssisnssinnes | e 77,466 77,744 0 0 (35) 0 (35) 0 77,709 (244) (244)| ......... 1,593 | 06/25/2049.

46651B AC 4 |JP MORGAN MORTGAGE TRUST 2019-6 A3 3.5 .. | 09/01/2019. | Paydown 34,351 34,887 0 0 (537) 0 (537) 0 34,351 0 0 12/25/2049.

46651N  AA 2 |JOLAIR2019-1 A 3.967% 04/15/44 .. [ 09/15/2019. [ PAYAOWN.........oooooiinnrnrrrvvceiniisinns | covsseeeeressessisnssneens | i 47,403 47,403 0 0 0 0 0 0 47,403 0 0 X 04/15/2044.

47715*  AA 5 |JETBLUE AIRWAYS 2013-1 CLASS AEETC 4. .. | 09/05/2019. | Redemption ~ 100.0000..........cccoe. | coovsrrmmrrrrveveeeniinns A61,171 | 161171 161,171 161,171 0 0 0 0 0 161,171 0 0| e 7,124 | 03/05/2023.

482480 AD 2 |KLA-TENCOR CORP 4.125% 11/01/21 .| 07/30/2019. | RGA Transfer Program ..1,551,405 | ........1,500,000 |........ 1,499,745 ...1,499,884 0 23 0 23 0 .1,499907 | o0 | 51,498 | .......51,498 | ... 46,234 | 11/01/2021.
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487836 BD 9 |KELLOGG CO 4.000% 12/15/20... .. | 08/09/2019. | Redemption  102.7600 861,129 838,000 ...835,570 837,424 0 174 0 174 0 837,597 0 23,532 23,532 12/15/2020.

489170 AC 4 |KENNAMETALINC 3.875% 02/15/22 ... | .| 07/30/2019. | RGA Transfer Program 2,821,940 | ........ 2,750,000 2,678,885 2,721,254 0 5,039 0 5,039 0 2,726,293 0 95,647 95,647 02/15/2022.

492386 AT 4 |KERR-MCGEE CORP 7.875% 09/15/31.......cccooeuuvvvvvces .. [ 09/19/2019. | Tax Free EXChaNGe.........ccooccvvvvvevees | covesseeerrvvveiiiinisisens [ s 3,379,197 | ........ 3,000,000 | ........ 3,593,700 3,390,839 0 | (14,641) | ..o (VN I (14,641) 0 3,376,197 0 3,000 3,000 09/15/2031.

49725V AB 8 |KIOWA POWER PARTNERS LLC 144A SNR SECURE | .. | 09/30/2019. | Various. 53,990 53,990 54,305 54,033 0 (15) 0 (15) 0 54,018 0 (27 (27) 03/30/2021.

500255 AT 1 |KOHLS CORPORATION 4.750% 12/15/23, .. | 07/30/2019. | RGA Transfer Program .1,000,000 997,500 998,604 0 146 0 146 0 998,751 0 ... 62,089 ..62,089 12/15/2023.

501044 DC 2 |KROGERCO 3.500% 02/01/26 .. | 07/30/2019. | RGA Transfer Program 2,000,000 | ....... 1,983,780 ...1,986,114 .0 1,006 0 1,006 0 ..1,987,120 0] ....60820 ..60,820 02/01/2026.

501044 DL 2 |KROGER CO 4.500% 01/15/29 .. | .| 07/30/2019. | RGA Transfer Program .3,000,000 | ........ 2,982,090 0 0 784 0 784 0 2,982,874 0. 291,686 291,686 01/15/2029.

50543L  AA 0 |LABRADOR AVIATION FINANCE LTD 2016-1A A1...... | .. | 09/15/2019. | Paydown, 15,625 15,322 15,374 0 251 0 251 0 15,625 0 0 0 01/15/2042.

521865 BA 2 |LEARCORP 4.250% 05/15/29.........cccoomrvvrrimmrrrirrnnnanns .| 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 1,993,820 0 0 126 0 126 0 [ e 1,993,946 | ................ 0. 20,794 | ......... 20,794 05/15/2029.

52465# AD 7 |LEGG MASON CAPITAL CORP CTL - HUNTINGTON.. | .. | 09/05/2019. | Redemption ~ 100.0000 ..75,627 75,627 75,627 0 0 0 0 0 75,627 0 0 0 12/05/2020.

52520M  AE 3 |LEHMAN MTG TRUST 2005-1 2A2 5.500% 11/.... .. | 08/01/2019. | Paydown 551,684 576,571 531,008 531,008 0 0 0 0 0 531,008 0 ..20,676 11/25/2035.

52520M  AG 8 |LEHMAN MTG TRUST 2005-1 2A4 5.500% 09/.... .. [ 08/01/2019. | PaydOwn..........coorvvverincnvienneriiiinns | covvevisnessiiisssniiins [ v 1,046,367 11,093,569 996,860 996,860 0 0 0 0 0 996,860 09/25/2035.

53079E BE 3 |LIBERTY MUTUAL GROUP 144A 4.250% 06/15.. .. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 2,058,740 2,031,229 0 (3,751) 0 (3,751) 0 2,027,478 06/15/2023.

53117C AN 2 |LIBERTY PROPERTY LP 4.125% 06/15/22 .. | 07/30/2019. | RGA Transfer Program .1,000,000 | ........ 1,005,440 | ............ 1,002,131 0 (336) 0 (336) (VR 1,001,795 06/15/2022.

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

539830 BE 8 |LOCKHEED MARTIN CORP 2.900% 03/01/25.. .. | 07/30/2019. | RGA Transfer Program 2,000,000 | ....... 1,994,280 ...1,996,299 0 317 0 317 0 ..1,996,616 03/01/2025.

543190 AA 0 |LONGTRAIN LEASING Il LLC 2015-1A A1 2.... .. | 09/15/2019. | Paydown ....128,325 ...125,086 126,036 0 2,289 0 2,289 0 128,325 01/15/2045.

548661 CT 2 |LOWES COMPANIES INC 3.750% 04/15/21 .. | 07/30/2019. | RGA Transfer Program .1,000,000 | ........ 1,000,280 | ........... 1,000,087 0 (21) 0 (21) (V0 I 1,000,066 04/15/2021.

55279H AQ 3 |MANUF & TRADERS TRUST CO 3.400% 08/17........ .. | 07/30/2019. | RGA Transfer Program +00e..:2,000,000 2,023,960 2,021,651 (0 I (1,269) 0 (1,269) 0 2,020,383 08/17/2027.

55336V AR 1 |MPLXLP 4.000% 03/15/28. .. | 07/30/2019. | RGA Transfer Program...........cccco... | covvevesnrrveesnenniienns | 01,291,925 | L, 1,250,000 | ........ 1,246,238 | ........... 1,246,572 0 179 0 179 (VI I 1,246,751 03/15/2028.

553896 AC 5 |MVW OWNER TRUST 2017-1AC 2.990% 12/20 .1 09/20/2019. | Paydown 61,372 61,372 61,356 61,359 0 13 0 13 0 61,372 12/20/2034.

56540# AA 3 |MAPLELEAF MIDSTREAM INVESTMENT SENIOR NO| .. | 07/05/2019. | Redemption ~ 100.0000 37,702 37,702 37,702 37,702 0 0 0 0 0 37,702 0 0 (U I 1,323 | 07/05/2025.

565849 AB 2 |MARATHON OIL 6.800% 03/15/32.........ccccovvevererruiennee .. | 07/30/2019. | RGA Transfer Program .....10,000,000 |......10,211,700 |.......... 10,144,508 | ....oovvvevrrnnnee 0 [ (4,033) 0 (4,033) 0 [ 10,140,475 | ...oovvvvvrnnens 0].2,325425 | .... 2,325,425 | ... 595,000 | 03/15/2032.

565849 AL 0 |MARATHON OIL 3.850% 06/01/25..........ccccoveervrrrrinnnee .| 07/30/2019. | RGA Transfer Program .2,000,000 1,995,420 | ........... 1,996,846 0 253 0 253 0 [ e 1,997,099 | oo 0. 73,301 | oo 73,301 | ... 51,119 | 06/01/2025.

57165A AA 6 |MARRIOTT VACATION CLUB OWNR TR 2012-1AA.... | .. | 09/20/2019. | Paydown v 181,115 ...181,090 181,109 0 6 0 6 0 181,115 0 0 0 3,352 | 05/20/2030.

57165A AB 4 |MARRIOTT VACATION CLUB OWNR TR 2012-1AB.... .. [ 09/20/2019. | PaYdOWN..........coveeevrerrvvvecemrmnmmsnennnns | coveerrvvvensinnsmnneeenns | conneeennn 181,115 [ i, 181,115 | ........... 181,102 181,112 0 3 0 3 0 181,115 0 0 (VI I 4,674 | 05/20/2030.

571748 BG 6 |MARSH & MCLENNAN COS INC 4.375% 03/15/.. .| 07/30/2019. | RGA Transfer Program .2,500,000 | ........ 2,499,125 0 0 216 0 216 0 2,499,341 0. 280,434 | ... 280,434 | ... 59,245 | 03/15/2029.

575767 AJ 7 |MASS MUTUAL LIFE 144A 5.375% 12/01/41.... .. | 07/30/2019. | RGA Transfer Program . 6,000,000 | ........ 6,104,080 6,091,450 0 [ (1,229) 0 (1,229) 0 6,090,221 0].1,185799 | ... 1,185,799 | ..... 214,104 | 12/01/2041.

58155Q AD 5 |MCKESSON CORP 4.750% 03/01/21 .. | 07/30/2019. | RGA Transfer Program 2,055,120 .2,000,000 | ........ 2,020,995 2,004,929 (1 (1,418) 0 (1,418) 0 2,003,511 (VN 51,609 |.........51,609 | ...... 86,819 | 03/01/2021.

582839 AH 9 |MEAD JOHNSON NUTRITION CO 4.125% 11/15....... | .. | 07/30/2019. | RGA Transfer Program 3,259,410 | ........3,000,000 2,998,740 2,999,115 0 65 0 65 0 2,999,180 0 |....260,230 |.......260,230 | ...... 87,656 | 11/15/2025.

585055 AV 8 |MEDTRONIC INC 4.125% 03/15/21..........ccocoommmrrrrrrcecs .. | 07/12/2019. | Redemption  103.4260...........cccc. | coovrrrrmrrreeeeveeniiienns [ s 4,137,040 | ....... 4,000,000 |........ 3,989,600 3,997,338 0 613 0 613 0 3,997,952 0. 139,088 |....... 139,088 | ... 136,125 | 03/15/2021.

59048@ AA 6 |MESAAIRLINES 2015-1A 4.750% 07/15/29 .. | 07/15/2019. | Redemption  100.0000 90,678 90,678 90,678 90,678 0 0 0 0 0 90,678 0 0 0 [ 4,307 | 01/15/2028.

594918 AT 1 |MICROSOFT CORP 2.375% 05/01/23 .. | 07/30/2019. | RGA Transfer Program 2,021,520 | ........ 2,000,000 |........ 1,993,280 | ............ 1,996,890 0 395 0 395 0 [ e 1,997,285 | ... 0. 24235 | ... 24235 | ... 35,493 | 05/01/2023.

595230 AN 7 |MID-AMERICA APARTMENTS 3.600% 06/01/27.. .. | 07/30/2019. | RGA Transfer Program.................... | coovsereeeevvvevsennnsenns [ s 2,079,740 | ........ 2,000,000 |........ 1,991,600 | ............ 1,992,812 0 426 0 426 0 [ s 1,993,238 | ccoovrrrd 0. 86,502 | .......... 86,502 | ... 47,800 | 06/01/2027.

59549W AA 1 |MID STATE TRUST SERIES 11 A1 4.864% 07 .. | .| 09/15/2019. | Paydown 34,267 34,267 32,468 33,700 0 567 0 567 0 34,267 0 0 (U I 1,106 | 07/15/2038.

59560U AA 9 |MID-STATE TRUST 2004-1 A 6.005% 08/151.............. .. | 09/01/2019. | Paydown 32,507 32,507 33,264 32,899 0 (392) 0 (392) 0 32,507 0 0 (U I 1,310 | 08/15/2037.

59560W AC 1 |MID-STATE TRUST 2010-1M 5.250% 12/15/... .. | 09/01/2019. | Paydown 68,314 68,314 68,219 68,200 0 114 0 114 0 68,314 0 0 0 2,370 | 12/15/2045.

615369 AB 1 |MOODYS CORPORATION 4.500% 09/01/22.... .. | 07/30/2019. | RGA Transfer Program.................... | coooseeeeeevevcveennsinenns [ v 2,109,200 | ........ 2,000,000 |........ 2,013,580 2,005,653 0 (828) 0 (828) 0 2,004,825 0. 104,375 | ... 104,375 | ....... 82,250 | 09/01/2022.

61690G AE 1 |MORGAN STANLEY BAML TRUST 2014-C14 A4... .. | 07/30/2019. | RGA Transfer Program................... | coouseeeerevvvevvemmnineens | v 3,757,788 .3,600,000 | ........ 3,635,821 3,617,172 0 (2,451) 0 (2,451) 0 3,614,721 0. 143,067 |....... 143,067 | ....... 90,509 | 01/15/2047.

61763B AT 1 |MORGAN STANLEY BAML TRUST 2013-C13 A3... .| 07/30/2019. | RGA Transfer Program 5,264,300 .5,000,000 5,210,156 5,112,873 0 [ [(CREICI) ] I— (V[ (13,866) 0 5,099,007 0. 165,293 | ....... 165,293 | ... 125,010 | 11/15/2046.
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61945C AG 8 |MOSAIC CO 4.050% 11/15/27.. ... | .| 07/30/2019. | RGA Transfer Program .3,000,000 | ........ 2,994,120 2,994,681 0 291 0 291 0 2,994,972 0. 100,038 |........ 100,038 | ....... 86,063 | 11/15/2027.

62946U AL 4 |NEW RESIDENTIAL ADVANCE REC 2017-T1 AT1....... .. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 1,999,990 | ........... 1,999,913 0 (25) 0 (25) 0 [ s 1,999,888 | .......oooooeen 0. 18,432 18432 | ....... 40,179 | 02/15/2051.

62963# AJ 0 |NRP (OPERATING) LLC SERIES | (No RI-16).... .. | 09/24/2019. | Redemption  100.0000 82,564 82,564 82,564 0 0 0 0 0 82,564 0 0 0 3,380 | 12/01/2026.

631005 BH 7 |NARRAGANSETT ELECTRIC 144A 3.919% 08/0....... |.. | 07/30/2019. | RGA Transfer Program.........c..c.cccce. [ wovvmmrrevvmmnnveiicnnenes | covienes 2,147,640 | ........ 2,000,000 |........ 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0. 147,640 | ........ 147,640 | ...... 79,033 | 08/01/2028.

637432 MV 4 |NATIONAL RURAL UTILITIES COOP 3.400% 1.......... .. | 07/30/2019. | RGA Transfer Program 117,210 .3,000,000 2,997,690 2,998,794 0 133 0 133 0 2,998,926 0... 118,284 | ... 118,284 | ....... 72,250 | 11/15/2023.

64829X AA 0 |NEW RESIDENTIAL MORTGAGE LOAN 2018-5A A1... | .. | 09/01/2019. | Paydown .165,540 165,540 168,035 0 (2,496) 0 (2,496) 0 165,540 0 0 0 5,209 | 12/25/2057.

649322 AC 8 |NY & PRESBYTERIAN HOSPITAL 3.563% 08/0......... .. | 07/30/2019. | RGA Transfer Program 5,057,272 5,050,000 | .... 0 6,717 0 6,717 (U IR 4,764,076 | .....cccceee 0 .. 293,196 |........ 293,196 | ..... 179,432 | 08/01/2036.

649840 CQ 6 |NY STATE ELECTRIC & GAS 144A 3.250% 12 .. | 07/30/2019. | RGA Transfer Program 2,059,700 .2,000,000 | ........ 1,985,640 0 755 0 755 0 1,989,019 | o0 | 70,681 |.........70,681 | ....... 43,153 | 12/01/2026.

651639 AN 6 |NEWMONT MINING CORP 3.500% 03/15/22.............. | .. | 07/30/2019. | RGA Transfer Program.........c..c.ccce. [ wormmmrrevevmenviiiinnnnns | covienes 1,531,455 11,500,000 | ........ 1,477,635 21,491,892 | e [V I 1,385 0 1,385 0. .1,493,277 0] 38,178 |.......38,178 | ... 45,938 | 03/15/2022.

65364U AA 4 |NIAGARA MOHAWK POWER 144A 4.881% 08/15..... .. | 08/15/2019. | Maturity. .1,000,000 | ........ 1,000,000 |............ 1,000,000 0 0 0 0 0 [ e 1,000,000 0 0 [0 | 48,810 | 08/15/2019.

665501 AJ 1 |NORTHERN NATURAL GAS CO 144A 4.250% 06...... | .. | 07/30/2019. | RGA Transfer Program .2,000,000 2,056,440 2,014,650 0 (3,757) 0 (3,757) 0 2,010,894 0 06/01/2021.

66775V AB 1 |NORTHWEST PIPELINE LLC 4.000% 04/01/27.......... | .. | 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 1,954,709 | ............ 1,958,246 0 2,460 0 2,460 0 [ s 1,960,706 | .....ccooeoeenn. 0 04/01/2027.

67021C AM 9 |NSTARELECTRIC CO 3.200% 05/15/27 .. | 07/30/2019. | RGA Transfer Program .2,000,000 2,023,460 2,020,759 0 [ (1,310) 0 (1,310) 0 2,019,450 0 05/15/2027.

67059T AC 9 |NUSTARLOGISTICSLP 4.750% 02/01/22... .. | 07/30/2019. | RGA Transfer Program . .2,800,000 | ........ 2,793,392 2,797,619 0 420 0 420 0 2,798,039 0 02/01/2022.

67103H AE 7 |OREILLY AUTOMOTIVE INC 3.550% 03/15/2.. .. | 07/30/2019. | RGA Transfer Program 2,581,975 2,500,000 |......... 2,495,800 2,496,847 0 223 0 223 0 2,497,070 0 03/15/2026.

67103H AF 4 |OREILLY AUTOMOTIVE INC 3.600% 09/01/2.. .. | 07/30/2019. | RGA Transfer Program ..2,069,340 .2,000,000 1,996,800 0 160 0 160 0 ..1,997,357 v 11,983 09/01/2027.

67103H AG 2 |OREILLY AUTOMOTIVE INC 4.350% 06/01/2............ | .. | 07/30/2019. | RGA Transfer Program crenn2,173,660 | ........2,000,000 | ........ 1,994,640 0 254 0 254 0 ..1,995,200 0. 178,460 06/01/2028.

67400A AC 6 |OAKS MORTGAGE TRUST 2015-2 A3 3.500% 1....... .. | 07/30/2019. | RGA Transfer Program............cc.c.... | covveeeveerveenmenveeinns [ coneenes 2,480,086 | ........ 2,458,115 | ....... 2,463,108 2,459,557 0 (272) 0 (272) 0 2,459,285 0 .. 20,801 10/25/2045.

67400A AC 6 |OAKS MORTGAGE TRUST 2015-2 A3 3.500% 1....... .1 07/01/2019. | Paydown 23,043 23,043 23,090 23,057 0 ) 0 ) 0 23,055 0 (11) (0] ... 10/25/2045.

674599 CE 3 |OCCIDENTAL PETROLEUM CORP 2.700% 02/15..... .. | 07/30/2019. | RGA Transfer Program...........cc.cc... | cevveeennervevnseneiiinns [ coneeies 2,003,180 .2,000,000 | ........ 1,903,700 | ............ 1,948,234 0 6,832 0 6,832 0 [ e 1,955,066 | ............... 0 [ . 48,114 .48,114 02/15/2023.

674599 CG 8 |OCCIDENTAL PETROLEUM CORP 3.500% 06/15..... |.. | 07/30/2019. | RGA Transfer Program 3,092,430 .3,000,000 2,992,260 2,994,678 0 428 0 428 0 2,995,107 0 7,323 .97,323 06/15/2025.

68245H AC 8 |ONE MARKET PLAZA TRUST 2017-1MKTB 38........ .. | 07/30/2019. | RGA Transfer Program............cc.c.... | covveeneerveenmenvieines [ coneeies 1,555,530 11,500,000 | ........ 1,544,993 | ........... 1,533,502 0 (3,678) 0 (3,678) 0 [ e 1,529,824 | ... 0 02/10/2032.

682680 AS 2 |ONEOKINC 4.000% 07/13/27 .. | 07/30/2019. | RGA Transfer Program .2,000,000 2,033,960 2,030,546 0 [ (1,829) 0 (1,829) 0 2,028,718 0 07/13/2027.

68389X AU 9 |ORACLE CORP 3.400% 07/08/24 .. | 07/30/2019. | RGA Transfer Program .3,000,000 2,993,190 2,995,958 0 389 0 389 0 2,996,347 0 07/08/2024.

68389X BC 8 |ORACLE CORP 2.950% 05/15/25 .. | 07/30/2019. | RGA Transfer Program .3,000,000 | ........ 2,986,290 2,990,837 0 760 0 760 0 2,991,597 0 05/15/2025.

68504U AB 7 |ORANGE LAKE TIMESHARE TRUST 2019-AB 3 .. | 09/09/2019. | Paydown 13,677 73,667 0 0 10 0 10 0 73,677 0 04/09/2038.

693475 AT 2 |PNC FINANCIAL SERVICES GROUP 3.150% 05....... .. | 07/30/2019. | RGA Transfer Program .2,500,000 | ........ 2,494,900 2,495,621 0 266 0 266 0 2,495,887 0 [ e 81,313 | oo 81,313 05/19/2027.

69349L AR 9 |PNCBANKNA 4.050% 07/26/28 .. | 07/30/2019. | RGA Transfer Program 2,000,000 | ...... 1,995,120 | .o 1,995,293 0 236 0 236 0 [ s 1,995,529 | cooovrrrd 0. 178,031 | ... 178,031 07/26/2028.

693506 BP 1 |PPGINDUSTRIES 3.750% 03/15/28 .. | 07/30/2019. | RGA Transfer Program .3,000,000 | ....... 3,011,700 3,010,914 0 (588) 0 (588) 0 3,010,326 0. 166,104 |....... 166,104 | ....... 98,438 | 03/15/2028.

69353R EQ 7 |PNCBANKNA 3.250% 06/01/25 .. | 07/30/2019. | RGA Transfer Program . 11,500,000 | ........ 1,496,820 ...1,497,844 0 176 0 176 0 1,498,019 | oo 0. 58,456 | .......... 58,456 | ... 32,365 | 06/01/2025.

69362B AW 2 |PSEGPOWERLLC 5.125% 04/15/20... .. | 07/30/2019. | RGA Transfer Program ..1,525,950 11,500,000 | ........ 1,499,770 ...1,499,983 0 8 0 8 0 ..1,499,990 0 25,960 25,960 | .......60,859 | 04/15/2020.

69363P AC 4 |PUBLIC SERVICE NEW HAMPSHIRE 2018-1 A ... | .| 07/30/2019. | RGA Transfer Program 3,250,135 .3,000,000 2,999,922 3,000,096 0 133 0 133 0 3,000,229 0. 249,905 | ....... 249,905 | ... 140,482 | 02/01/2035.

695156 AR 0 | PACKAGING CORP OF AMERICA 3.650% 09/15....... .. | 07/30/2019. | RGA Transfer Program .3,000,000 2,991,480 2,994,796 0 476 0 476 0 2,995,272 0. 123,648 | ... 123,648 | ....... 95,813 | 09/15/2024.

703481 A* 2 | PATTERSON-UTIENERGY INC 4.970% 10/05!.......... .. | 09/25/2019. | Redemption  100.0000................ 2,000,000 | ........ 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0. 150,382 | 10/05/2020.

708696 BX 6 |PENNSYLVANIAELECTRIC CO 144A 4.150% 0. .. | 07/30/2019. | RGA Transfer Program .3,515,000 3,547,900 0 0 0 (1,811) 0 3,546,090 0. 110,284 110,284 | ..... 115,482 | 04/15/2025.

718172 AH 2 | PHILIP MORRIS INTERNATIONAL 4.500% 03/ .. | 07/30/2019. | RGA Transfer Program .3,700,000 3,771,462 3,710,776 0 0 (4,959) 0 3,705,817 0 |..44,503 44503 | ..... 140,600 | 03/26/2020.

718546 AK 0 |PHILLIPS 66 4.650% 11/15/34 .| .| 07/30/2019. | RGA Transfer Program 1,775,000 | ........ 1,898,061 0 0 (3,071) 0 [ s 1,884,094 | ............... 0. 102,078 102,078 | ...... 58,464 | 11/15/2034.

718549 AF 5 |PHILLIPS 66 PARTNERS LP 3.750% 03/01/2... .. | 07/30/2019. | RGA Transfer Program 11,500,000 | ....... 1,496,855 0 0 153 | 0 [ 1,497,277 | 0] 138,528 | ..., 38,628 | ... 51,406 | 03/01/2028.

72650R BF 8 |PLAINS ALL AMERICAN PIPELINE 3.600% 11 ... | .| 07/30/2019. | RGA Transfer Program 4,500,000 | ....... 4,492,890 0 0 380 | o0 | 4,496,146 | o0 | 88,499 | ........88,499 | ... 121,050 | 11/01/2024.

73316P HP 8 |POPULAR ABS MORTGAGE PASS-THRO 2005-D A.. | .. | 09/01/2019. | Paydown 95,474 90,140 0 0 1,014 | 0 [ 91748 | 0 [ 3726 | 3726 | 2,520 | 01/25/2036.

737679 DD 9 |POTOMAC ELEC PWR CO 3.050% 04/01/22... .| 07/30/2019. | RGA Transfer Program 11,500,000 | ....... 1,495,650 0 0 266 0 32,632 32,632 | ....... 37,998 | 04/01/2022.
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740189 AM PRECISION CASTPARTS CORP  3.250% 06/15/. .| RGA Transfer Program .3,000,000 2,993,880 2,995,840 0 337 0 337 0. 132,853 |.......132,853 | ....... 60,938 | 06/15/2025. | 1FE...

741503 AW BOOKING HOLDINGS INC  3.650% 03/15/25.... .| RGA Transfer Program .3,000,000 3,112,920 3,083,127 0 [ (7,373) 0 (7,373) 0. 79,916 |......79,916 | ... 95,813 | 03/15/2025. | 1FE...

74160M  BP PRIME MORTGAGE TRUST 2003-2 1A10 5.00... . | Paydown, 7,482 7,153 7,350 0 132 0 132 0 0 250 | 10/25/2033. | 1FM..

74251V AK PRINCIPAL FINANCIAL GROUP  3.400% 05/15.......... | .. .| RGA Transfer Program........c.....ccee. [ covvvervvviimnnrciiiinennns | 10000, 2,604,575 | ....... 2,500,000 2,508,175 2,505,842 0 (535) 0 (535) 0 99,268 60,208 | 05/15/2025. | 1FE...

743315 AJ PROGRESSIVE CORP SENIOR NOTES 6.625% O.... | .. .| RGA Transfer Program........cc..ccco... | oceeessnecervvveiiiiciins [ o 13,162,900 | ......10,000,000 |......10,388,300 | .......... 10,226,161 0 (9,304) 0 (9,304) 0 |..2,946,044 |...2,946,044 | ..... 605,451 | 03/01/2029. | 1FE...

74432Q CC PRUDENTIAL FINANCIAL INC  3.878% 03/27/.. .| RGA Transfer Program ,180,740 .2,000,000 2,000,000 2,000,000 0 0 0 0 0. 180,740 65,280 | 03/27/2028.

744538 AC PUBLIC SVC NEW HAMP  3.200% 09/01/21 .| RGA Transfer Program ..1,516,965 .1,500,000 1,514,835 | .......... 1,504,565 0 (952) 0 (952) 0. 13,351 | ... 13,351 | ... 43,867 | 09/01/2021.

744542  AC PUBLIC SERVICE CO OF NEW MEX 3.850% 08. . | RGA Transfer Program 3,096,990 .3,000,000 2,991,660 2,994,123 0 459 0 459 0. 102,408 | .......102,408 | ..... 115,179 | 08/01/2025.

74730 AJ QUAD GRAPHICS INC  8.000% 09/01/20 .|Redemption  100.0000..........ccccee | wrmmmrevmmmrriinineniins [ v 547,368 | ..........547,368 ...547,368 547,368 0 0 0 0 0 [0 | 43,789 | 09/01/2020.

74834L AV QUEST DIAGNOSTICS  4.250% 04/01/24 .| RGA Transfer Program........cc.....ccee. [ ovvvnervvvrvnerviviiinnens | covienes 1,219,345 | ........ 1,150,000 1,167,216 | ........... 1,159,896 | ...cocovvvvernnnnd 0 [ (1,034) 0 (1,034) 0. 60,483 |.........60,483 | ... 40,593 | 04/01/2024.

749270 AL RBSSP RESECURITIZATION TRUST 2010-4 6A1. . . | Paydown, 259,999 259,999 246,152 256,763 0 3,236 0 3,236 0 0 02/26/2036.

74958D AH RESIDENTIAL FUNDING MTG SEC | 2006-S10 2......... . . | Paydown, 3,708 3,826 3,637 3,789 0 3 0 3 0 (84) 10/25/2021.

754730 AE RAYMOND JAMES FINANCIAL  3.625% 09/15/2 .| RGA Transfer Program ..4,144,640 4,000,000 3,888,660 2,004,003 (U I 7,005 0 7,005 0...249,872 |.......249,872 | ..... 26,875 | 09/15/2026.

755111 BY RAYTHEON CO  3.150% 12/15/24 .| RGA Transfer Program 002,073,000 | ........2,000,000 1,987,540 | ............ 1,992,145 0 697 0 697 0]....80,158 |......80,158 | ..... 39,375 | 12/15/2024.

760761 AB REPUBLIC SERVICES INC  5.500% 09/15/19... .| RGA Transfer Program.........c....ccce. | ovveervveevinnrvciinnnnns | covienes 1,504,725 | ........ 1,500,000 1,506,299 | ............ 1,500,610 0 (498) 0 (498) 09/15/2019.

760761 AB REPUBLIC SERVICES INC  5.500% 09/15/19... . | Maturity. 500,000 500,000 ...496,680 499,685 0 315 0 315 09/15/2019.

76110H Q7 RESIDENTIAL ACCREDIT LOANS INC 2005-QS2. . | PaYAOWN. c..ooooescnnies [ i | e 13,271 | oo 13,665 11,600 12,098 0 20 0 20 02/25/2035.

76112B  EN RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3..... | .. . | Paydown, 61,206 61,206 61,206 60,992 0 7) 0 7) 09/25/2034.

76169%# AG REYES HOLDINGS LLC SERIES 2012A 5.130%........ . .|Redemption  100.0000..........ccccee | wvmmrreemmrmmrmiriinnriins [ v 400,000 | ........... 400,000 400,000 400,000 0 0 0 0 07/31/2022.

761713  BG REYNOLDS AMERICAN INC  4.450% 06/12/25. . | RGA Transfer Program .4,772,655 4,500,000 4,485,615 0 897 0 897 0 ... 283,218 |........283,218 | .... 126,825 | 06/12/2025.

78403D  AF SBA TOWER TRUST 144A  3.846% 04/15/23 .| RGA Transfer Program ..1,536,645 .1,500,000 1,500,000 0 0 0 0 0 6,645 | ........36,645 | ....... 34,584 | 04/15/2023.

78449G  AB SMB Private Education Loan Tru 2016-B | . | Paydown, 59,740 59,740 59,738 59,738 0 2 0 2 0 0 02/17/2032.

78471D  AA SOFI CONSUMER LOAN PROGRAM 2016-1AA 3.....|.. . | Paydown, 206,080 206,080 206,057 206,066 0 2 0 2 0 12 08/25/2025.

805564 PA SAXON ASSET SECURITIES TRUST 2003-3 AF5....... . . | Paydown, 55,702 55,702 55,702 55,702 0 0 0 0 0 0 12/25/2033.

808513 AZ CHARLES SCHWAB CORP 4.000% 02/01/29 .| RGA Transfer Program.........c....cccee. [ ooverevvevvvnervceiineenns | coveenes 2,195,180 |....... 2,000,000 1,991,940 | ...cccovee 1,991,983 0 346 0 346 0 202,851 02/01/2029.

81745A  AB SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000. . . | Paydown, 57,105 57,105 58,097 57,988 0 (884) 0 (884) 0 0 05/25/2043.

81747TM  AA SEQUOIA MORTGAGE TRUST 2019-CH1 A1 45...... . L PaYAOWN. c..oooooiiseniiins [ e [ s 319,312 | oo 319,312 325,371 0 (U (6,059) 0 (6,059) 0 0 03/25/2049.

81783R  AA SETTLEMENT FEE FINANCE LLC 2013-1AA 3....... . . | Paydown 58,422 58,422 58,422 58,422 0 0 0 0 0 0 01/25/2044.

822804 AA SHELLPOINT ASSET FUNDING TRUST 2013-1 A1..... . . | Paydown 21,057 21,057 20,596 20,764 0 293 0 293 0 0 07/25/2043.

82280R  AA SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1..... . .| RGA Transfer Program ,626,781 11,612,201 1,611,698 | ....cceeees 1,611,226 0 (24) 0 (24) 0. 15,579 04/25/2044.

82280R  AA SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1..... | .. . | Paydown, 4,502 ..14,502 14,498 14,493 0 9 0 9 0 0 296 | 04/25/2044.

82280R AU SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1..... . . | RGA Transfer Program 1,612,201 1,592,553 | ...ccvvees 1,595,471 0 655 0 655 0. 15,501 |.........15,501 | ....... 37,461 | 04/25/2044.

82280R AU SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1..... . . | Paydown 14,502 14,325 14,352 0 150 0 150 0 296 | 04/25/2044.

824348 AR SHERWIN-WILLIAMS CO  3.450% 08/01/25................. . . | RGA Transfer Program 1,998,820 0 65 0 65 | o0 | 1,999,245 | 0 | 83,775 | ... 83,775 | ... 68,808 | 08/01/2025.

82652W  AA SIERRA RECEIVABLES FUNDING CO 2016-2A, . | Paydown 90,212 90,193 0 2 0 2 | w0 0000 90,201 | 0 | e 11 | 1,392 | 07/20/2033.

83546D AD SONIC CAPITAL LLC 2016-1A A2 4.472% O . | RGA Transfer Program 11,863,599 1,863,599 0 0 0 0| 0 [ 1,863,599 | coiivvinl0 | 12,598 ... 12,598 | .. 50,930 | 05/20/2046.

83546D AD SONIC CAPITAL LLC 2016-1A A2 4.472% 05... . | Paydown 1,667 1,667 0 0 0 0 0 43 | 05/20/2046.

843646 AM SOUTHERN POWER CO  4.150% 12/01/25.. . | RGA Transfer Program 5,328,700 .5,000,000 4,988,950 0 585 0 585 | o0 | 4,992,562 | 0| 336,138 |.......336,138 | ... 137,757 | 12/01/2025.

845011  AA SOUTHWEST GAS CORP  3.700% 04/01/28 . .| RGA Transfer Program.............cc..... | coovssereerrveeeveeniisnnes | v 2,104,340 | ........2,000,000 1,996,300 . 0 181 0 181 | 0 [ 1,996,757 | 0 | 107,583 | ........107,583 | ....... 61,461 | 04/01/2028.

846502 AA SPARC EM SPC LEGAL STLMNT HLDG 2015-1AA.... |.. [ PaYdOWN.......ooovvvcrri [ s [ s 150,882 | ........... 150,882 150,882 150,882 0 0 0 0 0 .4,526 | 08/01/2031.

85200B AA SPRUCE ABS TRUST 2016-E1 4.320% 06/15/. . | Paydown 221,217 221,217 221,245 221,249 0 27 0 27 0 ..6,405 | 06/15/2028.
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854502 AH 4 |STANLEY BLACK & DECKER 4.250% 11/15/28... .. | 07/30/2019. | RGA Transfer Program 3,336,150 .3,000,000 | ......... 2,997,780 2,997,813 0 132 0 132 0 2,997,945 0. 338,205 |........ 338,205 | ....... 93,500 | 11/15/2028. | 1FE...

857477 AQ 6 |STATE STREET CORP Jr Subordinated Series. .. | 07/30/2019. | RGA Transfer Program 2,554,625 2,500,000 | ........ 2,512,500 2,505,003 0 [ (1,640) 0 (1,640) 0 2,503,364 0. 51,261 51,261 | ..... 114,844 | 12/29/2049. | 2FE...

857477 AT 0 |STATE STREET CORP 3.550% 08/18/25. .. | 07/30/2019. | RGA Transfer Program...........cccco... | covveeennervessnneriiinns [ coneeies 2,113,980 |........ 2,000,000 |....... 1,997,320 | ........... 1,998,120 0 147 0 147 0 [ 1,998,267 | ... 0... 15,713 |....... 115,713 | ...... 67,450 | 08/18/2025. | 1FE...

86359B 3A 7 |STRUCTURED ASSET SECURITIES 2005-1 5A1.. .1 09/01/2019. | Paydown 1,727 1,727 1,637 1,714 0 4 0 4 0 1,717 0 10 10 67 | 02/25/2020.

863590 GT 8 |STRUCTURED ASSET SECURITIES 2005-10 5A9...... .. | 09/01/2019. | Paydown 1,004 1,013 992 1,006 0 1 0 1 0 1,007 0 3) 3) 36 | 12/25/2034.

86365L AB 7 | STRUCTURED RECEIVABLES FINANCE 2010-B B..... | .. | 09/15/2019. | Paydown 38,522 38,522 39,750 39,463 0 (941) 0 (941) 0 38,522 0 0 0 2,067 | 08/15/2036.

863667 AH 4 |STRYKER CORP 3.375% 11/01/25........ccovvvvvcvrrriiinne .. | 07/30/2019. | RGA Transfer Program...........cc.cc... | covveeennereeennenreiinns [ coneeies 3,165,180 | ........ 3,000,000 |......... 2,999,730 2,999,809 0 14 0 14 0 2,999,824 0... 165,356 | ........165,356 | ....... 75,656 | 11/01/2025.

86787E AY 3 |SUNTRUST BANK 3.689% 08/02/24 .. | 07/30/2019. | RGA Transfer Program...........ccccc... | covveeennerveeisenreiinns [ coneeies 2,084,020 .2,000,000 | ........ 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0. 84,020 |..........84,020 | ...... 74,600 | 08/02/2024.

87165B AD 5 |SYNCHRONY FINANCIAL 4.250% 08/15/24. .| 07/30/2019. | RGA Transfer Program 2,096,000 .2,000,000 | ........ 1,996,120 | ........... 1,997,628 0 219 0 219 0 [ e 1,997,846 | ............... 0. 98,154 | ........98,154 | ...... 81,458 | 08/15/2024.

87165B AG 8 |SYNCHRONY FINANCIAL 4.500% 07/23/25. .| 07/30/2019. | RGA Transfer Program ..2,120,460 .2,000,000 | ........ 2,061,440 2,045,522 0 (3,698) 0 (3,698) 0 2,041,823 0 07/23/2025.

87236Y AA 6 |TD AMERITRADE HOLDING CO 5.600% 12/01/.. .1 09/18/2019. | Call  100.6545 ,509,818 .1,500,000 1,510,870 0 (997) 0 (997) 0 ..1,500,287 0 12/01/2019.

87236Y AF 5 |TD AMERITRADE HOLDING CO 3.300% 04/01/.. .. | 07/30/2019. | RGA Transfer Program 002,073,800 | ........2,000,000 | ........ 1,995,840 0 219 0 219 0. 1,996,643 | ...ooovvevvnnen 0 04/01/2027.

87305Q CH 2 |TTXCO 144A 3.600% 01/15/25 .. | 07/30/2019. | RGA Transfer Program...........cc.cc... | covveeennerveviseneesicnns [ coneeies 1,582,725 | ........ 1,500,000 | ........ 1,499,775 | oo 1,499,917 0 7 0 7 (VI I 1,499,924 | ............. 0 01/15/2025.

87342R AD 6 |TACO BELL FUNDING, LLC 2018-1 A2 4.31 .. | 08/25/2019. | Paydown 5,000 5,000 5,000 5,000 0 0 0 0 0 5,000 0 11/25/2048.

87342R AE 4 |TACOBELL FUNDING, LLC 2018-1 A2Il 4.9..... .. | 07/30/2019. | RGA Transfer Program............cccc.... | covveeennerveeinenreiinns [ coneeies 3,140,757 | ........ 2,985,000 |....... 2,985,000 2,985,000 0 0 0 0 0 2,985,000 0 11/25/2048.

87407P AE 0 |TAL ADVANTAGE LLC 2013-2AA 3.550% 11/. .. [ 09/20/2019. | Paydown 62,500 62,500 62,473 62,477 0 23 0 23 0 62,500 0 0 0 479 | 11/20/2038.

87407P  AJ 9 |TAL ADVANTAGE LLC 2014-1AA 3.510% 02/. .. | 09/20/2019. | Paydown 62,500 63,594 0 (541) 0 (541) 0 0 0 0 |..1,463 | 02/22/2039.

87612E AK 2 |TARGET CORP DEBENTURES 6.350% 11/01/32....... .. | 07/30/2019. | RGA Transfer Program 4,875,000 | ........ 5,025,248 0 (2,776) 0 (2,776) 0 L1,613741 | ... 1,613,741 | ..... 231,312 | 11/01/2032.

878091 BF 3 | TEACHERS INSUR & ANNUITY 144A 4.270% O......... .. | 07/30/2019. | RGA Transfer Program o 00002,000,000 | ....... 1,993,600 . 0 66 0 66 0 . 0] e 174,236 | ........ 174,236 | ... 60,492 | 05/15/2047.

88031) AB 2 | TENASKA GEORGIA PARTNERS SENIOR SECURED | .. | 08/01/2019. | Redemption  100.0000.........cccccoe. | corvevemmmvivmmnveiiiins [ covvrvieres 154,393 | .......... 154,393 | .......... 162,103 158,138 0 (150) 0 (150) 0 157,987 0 (3,595) (3,595) | ....r 14,667 |02/01/2030.

88031Q AA 8 | TENASKA VIRGINIA PARTNERS 144A 6.119%... .| 09/30/2019. | Redemption  100.0000 89,229 89,229 89,229 89,229 0 0 0 0 0 89,229 0 0 03/30/2024.

88031R AA 6 |TENASKA ALABAMA Il PARTNERS 144A SENIOR...... .. | 09/30/2019. | Various 216,004 216,004 216,887 216,240 0 (47) 0 (47) 0 216,193 (VN (O (189) 03/30/2023.

88315L AC 2 | TEXTAINER MARINE CONTAINERS 2019-1A A.... .. | 09/20/2019. | Paydown 30,000 30,000 29,990 0 0 10 0 10 0 30,000 0 0 04/20/2044.

883556 AX 0 | THERMO FISHER SCIENTIFIC INC 4.500% 03.......... | .. | 07/30/2019. | RGA Transfer Program.........c...cccce. [ cevemerveercvserveeinnenns | coveenes 2,066,120 |....... 2,000,000 |........ 2,050,270 2,012,981 0 (3,332) 0 (3,332) 0 2,009,649 0 ... 56,471 03/01/2021.

891098 AA 3 | TORO MORTGAGE FUNDING TRUST 2017-RJ1A...... .1 09/01/2019. | Paydown .159,659 ....159,659 | ..........162,253 161,588 0 [ (1,929) 0 (1,929) 0 159,659 0 0 04/25/2074.

89171U AC 3 |TOWD POINT MRTGE TRUST 2015-4 A2 3.750.. .| 07/30/2019. | RGA Transfer Program ..5,138,800 | ........5,000,000 |........ 4,956,250 ...4,966,455 0 2,198 0 2,198 0 ..4,968,653 0. 170,147 04/25/2055.

89172P  AA 7 |TOWD POINT MORTGAGE TRUST 2016-2A1 3 .. | 09/25/2019. | Paydown 86,434 87,111 86,673 0 (239) 0 (239) 0 86,434 0 0 (I I 1,746 | 08/25/2055.

89417E AN 9 |TRAVELERS COS INC 4.050% 03/07/48 .. | 07/30/2019. | RGA Transfer Program.................... | coovuereeeevevvvsennninenns | v 3,313,620 | ... 3,000,000 |......... 2,980,920 2,981,193 0 196 0 196 0 2,981,388 0. 332,232 | ........ 332,232 | ... 109,013 | 03/07/2048.

89656C AA 1 |TRINITY RAIL LEASING LP 2010-1AA 5.19. .. | 09/16/2019. | Paydown 9,217 9,217 9,217 9,217 0 0 0 0 0 9,217 0 0 0 320 | 10/16/2040.

90263B HE 1 [UCFC HOME EQUITY LOAN 1998-D MF2 7.750.. ..| 08/01/2019. | Paydown. 0 24,687 23,083 23,083 0 0 0 0 0 23,083 0 (23,083) (23,083) 848 | 04/15/2030.

903442 AC 5 |US2018-USDC 2018 USDC B 4.277% 08/10 .. | 07/30/2019. | RGA Transfer Program 2,177,000 2,242,237 2,239,185 0 (3,391) 0 (3,391) 0 2,235,794 0. 133,174 | ....... 133,174 | ....... 61,815 | 08/10/2050.

907818 ED 6 |UNION PACIFIC CORP 3.250% 08/15/25 .. | 07/30/2019. | RGA Transfer Program .1,500,000 | ........ 1,489,840 | ............ 1,493,036 0 549 0 549 0 [ e 1,493,585 | ... 0. 68,575 68,575 | ...... 46,719 | 08/15/2025.

907818 FB 9 | UNION PACIFIC CORP 3.700% 03/01/29 .. | 07/30/2019. | RGA Transfer Program 4,000,000 3,998,280 0 0 100 0 100 0 3,998,380 0. 294,500 | ........ 294,500 | ...... 66,189 | 03/01/2029.

90932Q AA 4 |UNITED AIR 2014-2 APTT 3.750% 09/03/2.. .. | 09/03/2019. | Redemption  100.0000............ ....194,890 | ...........195,204 195,100 0 (9) 0 9) 0 195,091 0 (201) (201){ v 7,308 | 09/03/2026.

911312 BM 7 |UNITED PARCEL SERVICE 3.050% 11/15/27.. .. | 07/30/2019. | RGA Transfer Program .3,500,000 | ....... 3,484,740 3,486,245 0 785 0 785 0 3,487,030 0. 143,975 | ....... 143,975 11/15/2027.

91159H HK 9 |USBANCORP 3.600% 09/11/24 .. | 07/30/2019. | RGA Transfer Program 2,500,000 | ........ 2,494,800 2,496,815 0 292 0 292 0 2,497,107 0 128,418 09/11/2024.

91159H HM 5 |USBANCORP 3.100% 04/27/26... .| .| 07/30/2019. | RGA Transfer Program .3,000,000 2,997,690 2,998,243 0 124 0 124 0 2,998,368 0 04/27/2026.

918290 AA 5 |VSE VOIMortgage LLC 2016-A A 2.540% .. | 09/01/2019. | Paydown 36,720 36,716 36,698 0 22 0 22 0 36,720 0 0 0 07/20/2033.

92257L AB 6 |VELOCITY COMMERCIAL CAPITAL LN 2017-1 AF .. | 09/01/2019. | Paydown 55,336 55,321 55,273 0 63 0 63 0 55,336 0 0 0 05/25/2047.

92257N  AA 4 |VELOCITY COMMERCIAL CAPITAL LO 2019-2 A. .. | 09/01/2019. | Paydown 15,342 0 0 1 0 1 0 0 0 0 07/25/2049.

92277G AG 2 |VENTASREALTYLP 4.125% 01/15/26.... .| 07/30/2019. | RGA Transfer Program........ccccccceve. | covvvvssrsnnrevcvvviecini | 104,251,960 | ........4,000,000 | ........ 4,041,700 0 (2,447) 0 (2,447) 0 0 222,646 222,646 01/15/2026.
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92343V DU 5 |VERIZON COMMUNICATIONS 5.250% 03/16/37 .. | 07/30/2019. | RGA Transfer Program 4,000,000 | ....... 3,969,200 3,970,842 0 557 0 557 0 3,971,399 0. 837,521 | ....... 837,521 | ... 183,167 | 03/16/2037.

92345Y AD 8 |VERISKANALYTICS INC 4.000% 06/15/25 .. | 07/30/2019. | RGA Transfer Program .1,000,000 994,630 996,344 0 290 0 290 0 996,634 0. 72,236 .72236 | ....... 25,000 | 06/15/2025.

92345Y AF 3 |VERISK ANALYTICS INC 4.125% 03/15/29.. .. | 07/30/2019. | RGA Transfer Program .2,500,000 | ........ 2,486,575 0 0 447 0 447 0 2,487,022 0 ... 218,103 | ....... 218,103 | ...... 41,250 | 03/15/2029.

92553P AD 4 |VIACOMINC 5.625% 09/15/19 .. | 09/15/2019. | Maturity. .1,000,000 997,830 999,810 0 190 0 190 0 [ 1,000,000 0 0 0 56,250 | 09/15/2019.

929160 AT 6 |VULCAN MATERIALS CO 3.900% 04/01/27................ .. | 07/30/2019. | RGA Transfer Program .2,500,000 | ......... 2,490,075 2,491,621 0 501 0 501 0 2,492,122 0 e 90,703 90,703 | ....... 80,979 | 04/01/2027.

92937E  AD 6 |WF-RBS COMMERCIAL MTG TRUST 2013-C11 A .. | 07/30/2019. | RGA Transfer Program .3,120,000 3,087,825 3,091,417 0 466 0 466 0 3,091,884 0....97,069 ..97,069 62,906 | 03/15/2045.

92938C AD 9 |WFRBS COMM MORTG TRUST 2013-C15A4 4.1...... .. | 07/30/2019. | RGA Transfer Program . 1000:2,000,000 | ........ 2,059,846 2,028,604 0 (3,775) 0 (3,775) 0 2,024,829 0. 102,031 102,031 08/15/2046.

92940P AB 0 |WRKCO INC 4.650% 03/15/26 .. | 07/30/2019. | RGA Transfer Program...........ccccc... | covveeennerveeisenreiinns [ coneeies 2,178,060 |........ 2,000,000 |........ 1,995,788 0 0 175 0 175 0 [ e 1,995,963 | .....ccvvvvee 0... 182,097 |....... 182,097 03/15/2026.

949456 AA 5 |WELKRESORTSLLC 2013-AA 3.100% 03/15 .. [ 09/15/2019. | Paydown 52,416 52,416 52,409 52,413 0 3 0 3 0 52,416 0 0 0 03/15/2029.

94974B  FY 1 |WELLS FARGO COMPANY 4.100% 06/03/26.. .. | 07/30/2019. | RGA Transfer Program............ccccc... | covvevenervessnnriiiens [ o 4,236,800 | ........ 4,000,000 |........ 4,027,440 | ........... 4,018,566 0 (1,254) 0 [ e 4,017,312 | v 0 ... 219,488 | ... 219,488 06/03/2026.

94978# JF 5 |ZC AVIATION 2014 CLASS A-1 3.620% 09/2 .| 09/20/2019. | Redemption ~ 100.0000 62,752 62,752 62,752 62,752 0 0 0 62,752 0 0 0 09/20/2024.

94978# JH 1 |ZC AVIATION 2014 CLASS A-1 3.620% 09/1.... .1 09/16/2019. | Redemption ~ 100.0000 63,199 63,199 63,199 63,199 0 0 0 63,199 0 0 0 09/16/2024.

94982W AZ 7 |WELLS FARGO MB TRST 2005-9 2A6 5.250% .. | 09/25/2019. | Paydown 58,705 58,705 56,067 56,067 0 0 0 56,067 0| s 2,638 | ........... 2,638 . 09/25/2035.

94982W BB 9 |WELLS FARGO MB TRST 2005-9 2A8 5.500. .| 09/25/2019. | Paydown, 56,323 56,323 53,489 55,785 0 34 0 55,819 0 504 504 | ........2,190 | 10/25/2035.

94984F AV 1 |WELLS FARGO MBS 2006-11 A20 6.000% 09/.... .1 09/01/2019. | Paydown 416,390 382,265 403,317 0 288 0 403,606 0. 12,784 | ... 12,784 | ....... 19,170 | 09/25/2036.

95002) AA 4 |WELLS FARGO MRTG BACKED SEC 2019-2 A .1 09/01/2019. | Paydown 372,029 0 0 (6,627) 0 372,029 0 0 0 3,618 | 04/25/2049.

95040Q AC 8 |WELLTOWERINC 4.250% 04/01/26 ... | .. | 07/30/2019. | RGA Transfer Program ,599,150 11,500,000 | ........1,488,405 | ......... 1,491,227 0 601 (1 I 1,491,828 | cooovvrrrn 0. 107,322 | ....... 107,322 | ...... 52,948 | 04/01/2026.

96033C AB 8 |WESTGATE RESORTS 2016-1AB 4.500% 12/2........ . [ 09120/2019. [ PAYAOWN........ovvvveeervicrrrrveeesminnnnns | covmemeeeerssssssisnssnnns [ ceveeninnns 122,527 .122.827 | 121,747 122,170 0 357 0 122,527 0 0 (/1 I 3,700 | 12/20/2028.

962166 BR 4 |WEYERHAEUSER CO DEBENTURES 7.375% 03/1... |..| 07/30/2019. | RGA Transfer Program 8,357,040 6,000,000 6,395,400 6,271,374 0 (7,460) 0 6,263,914 01].2,093,126 |..... 2,093,126 | ..... 387,188 | 03/15/2032.

96949L AD 7 |WILLIAMS PARTNERS LP 3.750% 06/15/27. .. | 07/30/2019. | RGA Transfer Program 2,681,432 2,600,000 | ........ 2,598,674 2,598,874 0 0 66 0 2,598,940 (V] IO 82,492 |........82,492 | ... 60,938 | 06/15/2027.

96950F AQ 7 |WILLIAMS PARTNER LP 3.900% 01/15/25.. .| 07/30/2019. | RGA Transfer Program .3,000,000 | ........ 2,998,140 2,999,585 0 0 24 0 2,999,609 0 129,031 |.......129,031 | ..... 121,875 | 01/15/2025.

970648 AG 6 |WILLIS NORTH AMERICA INC 4.500% 09/15/. .. | .| 07/30/2019. | RGA Transfer Program .3,500,000 3,513,300 3,512,964 0 0 (610) 0 3,512,354 0 09/15/2028.

974153 AA 6 |WINGSTOP FUNDING LLC 2018-1 A2 4.970%........... .. | 09/05/2019. | Paydown 5,000 5,000 5,000 0 0 0 0 0 5,000 0 12/05/2048.

97652P  AA 9 | WINWATER MORTGAGE LOAN TRUST 2014-1 A1..... .1 09/01/2019. | Paydown 19,234 18,982 0 (6) 0 (6) 0 18,976 0 06/27/2044.

98310W AN 8 | WYNDHAM WORLDWIDE 5.750% 04/01/27. .| 07/30/2019. | RGA Transfer Program .2,000,000 | ........ 2,002,540 2,002,203 0 (100) 0 (100) 0 2,002,103 0 04/01/2027.

G0620B AB 4 |ATLAS2014-1 A 4.875% 12/15/39.... .| 09/15/2019. | Redemption  100.0000.. .43,299 43,299 43,299 0 0 0 0 0 43,299 0 01/15/2031.

009090 AA 9 |AIR CANADA 2015-1A 3.600% 03/15/2 ... | A|09/15/2019. | Redemption  100.0000.. 12,374 73,459 73,350 0 (73) 0 (73) 0 73,278 0 03/15/2027.

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 0 0 0 0 0 38,434 0 03/15/2023.

136385 AX 9 |CANADIAN NATL RESOURCES 3.850% 06/01/2........ | A| 07/30/2019. | RGA Transfer Program................... | cooveeeeerevevvvseenisnnns | v 7,255,640 | ........ 7,000,000 6,957,540 6,963,139 0 2,158 0 2,158 0 6,965,297 0. 290,343 | ........ 290,343 | ..... 178,918 | 06/01/2027.

20825U AC 8 |CONOCO FUNDING CO GUAR CONOCOPHILLIPS.... | A|07/30/2019. | RGA Transfer Program.............ccccc.. | coeveeveseeveeeeimesneeins | o 20,818,753 | ......14,875,000 | .....17,122,910 |.......... 16,342,360 | ..covvvvvvrrrnnnne 0 [ [CEECYL:) ) — (VN IO (44,578) | ovvvvvveerrnnnne 0 [ 16,297,781 | ccovvvvveernnnns 0 |.4,520971 | ..... 4,520,971 | ..... 853,763 | 10/15/2031.

559222 AQ 7 |MAGNA INTERNATIONAL INC 3.625% 06/15/2 A| 07/30/2019. | RGA Transfer Program 5,213,200 5,000,000 | ........ 5,003,330 5,001,903 0 (191) 0 (191) 0 5,001,711 0. 211,489 211,489 | ... 113,281 | 06/15/2024.

884903 BV 6 | THOMSON REUTERS CORP 3.350% 05/15/26.......... | A| 07/30/2019. | RGA Transfer Program.........c...cccce. [ cevemervevevsenreviinnenns | coveenes 1,009,030 .1,000,000 995,700 996,696 0 230 0 230 0 996,926 0. 12,104 212,104 | 23,729 | 05/15/2026.

89352H AW 9 | TRANS-CANADA PIPELINES 4.250% 05/15/28.......... | A| 07/30/2019. | RGA Transfer Program ..1,620,150 11,500,000 | ........ 1,488,775 ..1,489,147 0 548 0 548 0 1,489,696 | .......ccc... 0 | .. 130,454 | ....... 130,454 | ....... 45,156 | 05/15/2028.

98462Y AB 6 |YAMANA GOLD INC 4.950% 07/15/24 ...|A|08/12/2019. | Redemption  109.1970........ccovvves | covvirrrmrrrrveciiiiniiiens .4,913,865 4,500,000 | ....... 4,635,444 ..4,522,141 0 (2,280) 0 (2,280) 0 .4,519,861 0. 394,005 |....... 394,005 | ..... 239,456 | 07/15/2024.

00507U AF 8 |ACTAVIS FUNDING SCS 3.850% 06/15/24.. . | C| 07/30/2019. | RGA Transfer Program 5,210,800 15,000,000 | ....... 5,007,977 5,004,960 0 (478) 0 (478) 0 5,004,482 0. 206,318 | ........ 206,318 | ..... 120,313 | 06/15/2024.

007634 AA 6 |AEGON FUNDING CORP 5.750% 12/15/20.. .. | D[ 07/30/2019. | RGA Transfer Program 5,750,000 | ........ 5,744,825 5,749,060 0 267 0 267 0 5,749,327 0. 247,003 | ... 247,003 | ..... 206,641 | 12/15/2020.

05330K AA 3 |AUTO METRO PUERTO RICO AUTOPISTAS LLC 14.. | C| 09/30/2019. | Redemption  100.0000 13,500 13,500 0 0 0 0 0 13,500 0 0 683 | 06/30/2035.

05530H A@ 9 |BBAAVIATION PLC SERIESB 5.810% 05/18............. D 09/18/2019. | Redemption  100.0000.. 2,000,000 | ........ 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 ... 211,387 | 05/18/2021.

05530H B@ 8 |BBAAVIATION PLC SR UNSEC NOTES SERIES B..... D[ 09/18/2019. | Redemption ~ 100.0000.. . .3,000,000 | ....... 3,000,000 3,000,000 0 0 0 0 0 3,000,000 0 0. 363,915 | 12/17/2024.

05530Q AF 7 |BRITISHAMER TOBACCO INTL FIN 144A 3.2 07/30/2019. | RGA Transfer Program 2,034,800 2,000,000 | ....... 1,998,400 0 96 0 96 0 ..1,999,498 35,302 35,302 | ....... 42,069 | 06/07/2022.

05530Q AK 6 |BRITISHAMER TOBACCO INTL FIN 144A 3.9 07/30/2019. | RGA Transfer Program .1,815,415 1,750,000 | ....... 1,744,698 0 290 0 290 0 1746634 | 0] 68,781 | ........68,781 | ...... 43,203 | 06/15/2025.
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05565Q CP 1 |BP CAPITAL MARKETS PLC 3.814% 02/10/24........... | D| 07/30/2019. | RGA Transfer Program. ..2,116,300 2,000,000 | ......... 2,091,260 2,052,790 0 (5,545) 0 (5,545) 0 2,047,244 0 69,056 .69,056 | ... 74,161 | 02/10/2024. | 1FE...

05607M AA 5 |HEATHROW FUNDING LTD 144A 4.875% 07/15........ | D| 07/30/2019. | RGA Transfer Program w00rr5,190,500 .5,000,000 | ........ 5,079,100 5,024,796 0 (5,440) 0 (5,440) 0 5,019,356 0. 171,144 07/15/2021. | 1FE...

06849U AC 9 |BARRICK AUSTRALIA FINANCE 4.950% 01/15......... D[07/152019. | Call ~ 101.2599........ccoorrveimmrrvriins | o [ v 1,012,599 .1,000,000 990,426 998,773 0 628 0 628 0 999,401 0 01/15/2020. | 2FE...

10373Q AL 4 |BP CAP MARKETS AMERICA 2.750% 05/10/23......... D 07/30/2019. | RGA Transfer Program 2,027,580 .2,000,000 | ........ 1,925,032 | ........... 1,925,816 0 9,137 0 9,137 [V I 1,934,953 | ...cccovevennnd 0 05/10/2023.

12626P AM 5 |CRHAMERICA INC 144A 3.875% 05/18/25 ...| €| 07/30/2019. | RGA Transfer Program.................... | cooeeseeeervvveevuuninenees | v 1,568,265 11,500,000 | ........ 1,498,185 | ............ 1,498,743 0 101 0 101 0 [ s 1,498,844 | .............. 0 05/18/2025.

191241 AD 0 |COCA-COLA FEMSA SAB CV 4.625% 02/15/2 D 07/30/2019. | RGA Transfer Program 2,021,580 .2,000,000 2,066,840 2,010,130 0 (5,159) 0 (5,159) 0 2,004,971 0 02/15/2020.

200447 A* 1 |COMISION FEDERAL DE ELECTRICID SENIOR NO... | D| 09/29/2019. | Redemption ~ 100.0000 300,000 300,000 | ...........300,000 300,000 0 0 0 0 0 300,000 0 0 09/29/2036.

21987B AW 8 |CODELCO INC 144A 3.625% 08/01/27. ... | D[ 07/30/2019. | RGA Transfer Program ..2,073,420 2,000,000 | ........ 2,005,740 2,005,153 0 (332) 0 (332) 0 2,004,821 0 ... 68,599 08/01/2027.

23636T AA 8 | DANONE 144A 3.000% 06/15/22. ...| D[ 07/30/2019. | RGA Transfer Program ..3,571,715 | ........3,500,000 |........ 3,495,305 3,498,228 0 283 0 283 0 3,498,512 0 e 73,203 06/15/2022.

26824K AA 2 |EADS FINANCE B.V. 144A 2.700% 04/17/23.............. | D| 07/30/2019. | RGA Transfer Program 2,024,220 | ....... 2,000,000 |....... 1,994,960 | ............ 1,997,670 0 297 0 297 (VI I 1,997,967 0 26,253 04/17/2023.

268317 AD 6 |ELECTRICITE DE FRANCE 144A 4.600% 01/2 D | 07/30/2019. | RGA Transfer Program 2,527,075 2,500,000 2,570,355 2,509,371 0 (5,012) 0 (5,012) 0 2,504,359 0 ... 22,716 L22,716 | ... 115,958 | 01/27/2020.

26835P AC 4 |EDP FINANCE BV 144A 4.900% 10/01/19. ... | D[ 07/30/2019. | RGA Transfer Program............cccoee. | commervevennrrviivsnnienns | o 2,007,080 |........ 2,000,000 |....... 1,926,475 | ............ 1,992,841 0 5,495 0 5,495 0 [ s 1,998,337 | oooccrrrnc 0 8,743 L8743 81,394 | 10/01/2019.

29358Q AE 9 |ENSCOPLC 5.200% 03/15/25..........ccoovvvevurenrriinnnanes D|07/31/2019. | Tax Free Exchange. ..1,995,284 .2,000,000 | ........ 1,992,440 0 410 0 410 0 ..1,995,284 0 0 0 . 52,000 | 03/15/2025.

302154 AX 7 |EXPORT-IMPORT BANK OF KOREA 4.000% 01/....... D | 07/30/2019. | RGA Transfer Program 00002,045,000 | ........2,000,000 |........ 1,992,850 0 463 0 463 0 ..1,998,748 01/29/2021.

379520 AD 5 |SEACO CONTAINER 2014-1A A1 3.190% 07/........... | D[ 07/30/2019. | RGA Transfer Program...........cccoee. | corserveuemerveeevsenninns [ wovinnes 1,741,530 | ........ 1,750,000 | ........ 1,752,461 | ............ 1,751,376 0 (149) 0 (149) (VI I 1,751,227 07/17/2029.

379520 AD 5 |SEACO CONTAINER 2014-1A A1 3.190% 07/........... | D| 09/17/2019. | Paydown 91,667 91,667 91,695 91,681 0 2 0 ) 0 91,680 07/17/2029.

423012 AF 0 |HEINEKENNV 3.500% 01/29/28............cccoeeeeurvevrrrveees | D| 07/30/2019. | RGA Transfer Program...........ccoceeeee | covvseeeervvveessenmennnees | e 1,559,460 | ........ 1,500,000 | ........ 1,518,630 | ...cccceer 1,516,160 0 (918) 0 (918) 0 [ e 1,515,242 01/29/2028.

45074G  AB 6 |IBERDROLA FIN IRELAND 144A 5.000% 09/1 ... | D| 07/30/2019. | RGA Transfer Program ..1,503,570 .1,500,000 | ........ 1,490,445 0 683 0 683 (V0 I 1,499,860 09/11/2019.

45074G  AB 6 |IBERDROLA FIN IRELAND 144A 5.000% 09/1 ... | D| 09/11/2019. | Maturity ..2,000,000 .2,000,000 | ........ 1,990,350 0 869 0 869 0 2,000,000 09/11/2019.

45605P AM 0 |INDUSTRIAL DPR FUNDING LTD 2016-1A3 5 .| D[ 07/15/2019. | Redemption  100.0000 59,600 59,600 59,600 0 0 0 0 0 59,600 04/15/2026.

49245P  AA 4 |KERRY GROUP FIN SERVICES 144A 3.200% O0.. D| 07/30/2019. | RGA Transfer Program ..2,020,920 .2,000,000 | ........ 1,851,200 0 9,111 0 9,111 0 ..1,936,095 04/09/2023.

500631 AS 5 |KOREAELECTRIC POWER CO 144A 5.125% 04...... C| 07/30/2019. | RGA Transfer Program 2,294,438 1,875,000 | ........ 1,845,638 0 510 0 510 0 ..1,855,144 04/23/2034.

51817T AB 8 |LATAMAIRLINES 2015-1 A 4.200% 11/15/2 .. | D| 07/30/2019. | RGA Transfer Program 1,623,421 | ........ 1,619,065 | ............ 1,619,729 0 198 0 198 0 [ e 1,619,927 11/15/2027.

51817T AB 8 |LATAMAIRLINES 2015-1 A 4.200% 11/15/2 .. | D| 08/15/2019. | Redemption ~ 100.0000..........ccccoe | werrerrevmmmrrireinrraees 15,514 14,043 14,264 0 72 0 72 0 14,336 11/15/2027.

55608) AB 4 |MACQUARIE GROUP LTD 144A 7.625% 08/13......... | D| 08/13/2019. | Maturity .1,000,000 995,660 999,628 0 372 0 372 (V0 I 1,000,000 08/13/2019.

59284M AD 6 |MEXICO CITY ARPT TRUST 144A 5.500% 07/ D| 07/30/2019. | RGA Transfer Program . .3,000,000 2,981,940 2,982,041 0 152 0 152 0 2,982,193 0....(15943) | ........ (15,943) | ..... 165,000 | 07/31/2047.

705011  AA 2 |PEARSON FUNDING FOUR PLC 144A 3.750% O....... D| 07/30/2019. | RGA Transfer Program 2,033,740 2,000,000 | ....... 1,996,040 | ............ 1,998,506 0 244 0 244 0 [ e 1,998,750 | v 0. 34,990 34,990 | ...... 54,583 | 05/08/2022.

71654Q AW 2 | PETROLEOS MEXICANOS 6.000% 03/05/20.............. | D| 09/23/2019. | Redemption  101.6070...........cccc. | covrvvvvvvvmmimsmmnnnrrcens | coviees 1,016,070 .1,000,000 988,545 998,203 0 [ 1,092 0 1,092 0 999,295 0. 16,775 | ... 16,775 | ...... 63,000 | 03/05/2020.

71654Q CB 6 |PETROLEOS MEXICANOS 6.875% 08/04/26... ..| D| 07/30/2019. | RGA Transfer Program 2,024,460 .2,000,000 2,096,000 0 0 (2,953) 0 (2,953) 0 2,093,047 0|....(68587)].....(68,587) | ....... 67,222 | 08/04/2026.

731011 AR 3 |REPUBLIC OF POLAND 6.375% 07/15/19.................. D[ 07/15/2019. | MatUFItY........ovvvreriieisenrieiisenriiinns | e | v 1,500,000 11,500,000 | ........ 1,536,250 | ... 1,502,552 0 (2,552) 0 (2,552) 0 [ e 1,500,000 0 0 0 . 95,625 | 07/15/2019.

780097 AY 7 |ROYAL BANK OF SCOTLAND GRP PLC 6.100% D| 07/30/2019. | RGA Transfer Program 3,238,440 .3,000,000 | ........ 3,000,210 3,000,121 0 (14) 0 (14) 0 3,000,107 0. 238,333 | ....... 238,333 | ..... 116,917 | 06/10/2023.

78413H AA 7 |SES SA144A 3.600% 04/04/23............cccoommsuuurrrvveneens | D| 07/30/2019. | RGA Transfer Program..........cccevveeee | covvseeeevvvveevvenmennnees | v 1,008,970 .1,000,000 995,180 997,735 0 0 286 0 998,021 0. 10,949 |.......10,949 | ...... 29,600 | 04/04/2023.

78440P AC 2 |SKTELECOM 144A 6.625% 07/20/27.. .| D| 07/30/2019. | RGA Transfer Program 4,000,000 | ........ 3,964,910 3,979,328 0 0 1,060 0 3,980,388 0 |..1,030,092 |..... 1,030,092 | ..... 272,361 | 07/20/2027.

80105N AG 0 |SANOFI-AVENTIS 4.000% 03/29/21 .. | D| 07/30/2019. | RGA Transfer Program 16,000,000 | ........ 5,969,940 5,992,223 0 0 1,924 0 5,994,148 0. 180,992 |........ 180,992 | ... 200,667 | 03/29/2021.

80413T AE 9 | SAUDIINTERNATIONAL BOND 144A 3.625% O......... D | 07/30/2019. | RGA Transfer Program 5,000,000 | ....... 4,965,025 4,968,436 | ......ccoccee 0 0 1,674 0 4,970,110 | w0 | 250,190 250,190 | ..... 164,132 | 03/04/2028.

806854 AB 1 | SCHLUMBERGER INVESTMENT 144A 3.300% 09.... | D| 07/30/2019. | RGA Transfer Program 4,000,000 4,087,500 ,025,554 0 0 (5,793) 0 4,679 44679 | ... 115,867 | 09/14/2021.

81180W AV 3 |SEAGATE HDD CAYMAN 4.250% 03/01/22................ D 07/30/2019. | RGA Transfer Program 2,000,000 | ...... 1,987,279 1,989,474 | ...oovvne. 0 0 1,801 0 . X 54,705 54,705 | ....... 77,681 | 03/01/2022.

822582 BT 8 | SHELL INTERNATIONAL FINANCE 2.875% 05l......... | D| 07/30/2019. | RGA Transfer Program .3,000,000 2,990,160 2,992,492 0 0 533 0 2,993,025 0. 72,735 | oo 72,735 | ... 62,292 | 05/10/2026.

82481L AD 1 |SHIRE ACQ INV IRELAND DA 3.200% 09/23/.. . | | 07/30/2019. | RGA Transfer Program 2,000,000 | ....... 1,997,620 | ............ 1,998,097 0 0 126 0 [ s 1,998,223 0 29,997 29,997 | ....... 54,578 | 09/23/2026.

83368R AA 0 |SOCIETE GENERALE 144A 5.200% 04/15/21............ D 07/30/2019. | RGA Transfer Program 11,500,000 | ....... 1,497,930 | ....coeeees 1,499,435 0 0 138 0 [ s 1,499,573 0 69,217 69,217 | ....... 61,750 | 04/15/2021.

857004 AC 9 |STATE GRID OVERSEAS INVESTMENT 144A 4....... C|07/30/2019. | RGA Transfer Program .3,500,000 | ........ 3,467,950 3,481,204 0 0 1,830 0 3,483,034 0. 233,791 | ........ 233,791 | ... 105,474 | 05/07/2024.
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1 2 5 7 8 9 10 Change in Book/Adjusted Carrying Value 17 20
1 12 13 1 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary Exchange Exchange Dividends | Contractual | Symbol/
g Book/Adjusted Increase | (Amortization)| Impairment Change in Gain (Loss) Received Maturity Market
CUSIP Identification Description n Name of Purchaser Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized B./AC.V. on Disposal During Year Date Indicator (a)
85771P  AX 0 |STATOILASA 3.250% 11/10/24... .|C .| RGA Transfer Program .2,000,000 | ........ 1,988,000 | ..... ...1,992,496 0 | corerreeeeeeB77 | cvcivereiicnnn0 | e 1,993473 | 0| 193,907 | .......93,907 | ... 46,944 | 11/10/2024. | 1FE...
87124V AF 6 |SYDNEY AIRPORT FINANCE 144A 3.625% 04/......... |D .| RGA Transfer Program 4,000,000 | ........ 4,021,800 ..4,016,600 | ..o 0 04/28/2026. | 2FE...
87969N AC 9 |TELSTRACORPLTD 144A 4.800% 10/12/21 . |D .| RGA Transfer Program .3,000,000 | ........ 2,977,560 2,992,921 0 10/12/2021. | 1FE...
89152U AD 4 |TOTAL CAPITAL SA 4.450% 06/24/20.......... ..|D .| RGA Transfer Program 4,000,000 | ....... 4,062,840 | ........... 4,011,055 | oo 0 06/24/2020.
89382P AA 3 |TRANSOCEAN PONTUS LTD 144A 6.125% 08/0....... |D .| Redemption  100.0000 55,000 55,206 55,195 0 08/01/2025.
90261X GD 8 |UBSAG STAMFORD CT 4.875% 08/04/20... D .| RGA Transfer Program . 11,500,000 | ........ 1,506,155 ...1,501,183 0 08/04/2020.
90351D AF 4 |UBS AG STAMFORD CT 144A 4.125% 04/15/2.......... |D . | RGA Transfer Program 3,202,110 | ........3,000,000 |........ 3,155,880 3,136,939 (9,630) 0 04/15/2026.
928670 AB 4 |VOLKSWAGEN INTL FIN NV 144A 4.000% 08........... D .| RGA Transfer Program.........c.c..oees | covvseervevnnmeeeeeinenens | coveenns 4,063,600 |........ 4,000,000 |........ 4,066,480 | ............ 4,012,334 | .0 | (4,340) 0 08/12/2020.
P7077@ AF 1 |NASSAU AIRPORT DEVELOPMENT CO 7.000% 1.... .| Redemption  100.0000 30,000 30,000 30,000 30,000 0 0 11/30/2033.
Q0458* AF 6 |AQUASURE PTY LTD SERIES 2018A 4.320% O......... D .| Redemption  100.0000 ..13,070 13,070 0 0 0 01/12/2034.
Q3946* AC 7 | FOXTEL MANAGEMENT PTY LIMITED SERIES C D . | Maturity. ,000,000 | ........1,000,000 | ........ 1,000,000 ...1,000,000 0 0 [ iinerceenen0 | i [ 1000000.1,000,000 | i | 0 0| L 62,000 | 09/24/2019.
3899999. Total - Bonds - Industrial and Miscellaneous ....939,773,948 | ...878,673,881 | ....884,413,070 | ........ 826,846,362 | ..........1,810 |...... (199,257) | ......... 2,502 30,589,540 XXX
8399997. Total - Bonds - Part 4 .1,163,396,037 |.1,088,112,321 | .1,094,921,637 | ..... 1,032,388,546 | ...........1,810 |....... (293,019) 2,502 38,002,650 XXX
8399999. Total - Bonds. .1,163,396,037 |.1,088,112,321 | .1,094,921,637 | ..... 1,032,388,546 | ..........1,810 |...... (293,019) 2,502 38,002,650 XXX
Preferred Stocks - Industrial and Miscell
55261F 70 8 | M&T BANK CORPORATION PFD SER C 5%. . | 08/30/2019. | Redemption 1000.0000. .0.00 |....... 1,000,000 0 0 0 0 | . 50,469 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous XXX [ 1,000,000 0 0 0 0 | . 50,469 XXX
8999997. Total - Preferred Stocks - Part 4 XXX [ 1,000,000 0 0 0 0 | . 50,469 XXX
8999999. Total - Preferred Stocks XXX | 1,000,000 0 0 0 0 ... 50,469 XXX
9899999. Total - Preferred and Common Stocks XXX [ 1,000,000 0 0 0 0 | 50,469 XXX
9999999, Total - Bonds, Preferred and Common Stocks .1,164,396,037 XXX .1,095,921,637 | .....1,033,388,546 | ...........1,810 |...... (293,019) 2,502 38,053,119 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
S&P 500 10/15/2019 Strike @ 2750.79 Equity/l
7846L$116 Indexed Universal Life .| Exhibit 5. { ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |10/16/2018|10/15/2019| .. 767,415 | 2751 62,132 0 0 63,916 63,916 0 0 0 0 0/0
Equity/l
S&P 500 11/15/2019 Strike @ 2730.2 7846L$118| Indexed Universal Life..................ewrvrvverervenerrveneenns Exhibit 5. [ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 11/16/2018|11/15/2019 229 625,571 | 2730 | v 46,972 0 0 59,954 59,954 | ... 41,092 0 0 0 0 0/0
S&P 500 12/13/2019 Strike @ 2599.95 Equity/l
7846L$120 Indexed Universal Life................wuwmmmeemmmmmivunnnnnns Exhibit 5. [ ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 12/18/2018|12/13/2019) ......... 283 | ... 736,072 | 2600, 53,791 0 (U [ 110,514 | .| e 110,514 69,946 0 0 0 0 0/0
Equity/l
S&P 500 1/15/2020 Strike @ 2610.3 7846L$123 | Indexed Universal Life................wwwrvrrerrerrereererneenes Exhibit 5. [ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |01/16/2019]|01/15/2020] ......1,197 | .....3,124,999 | 2610. 0 228,660 [\ IO 469,512 | ... [ cooverernns 469,512 | .......240,852 0 0 0 0 0/0
Equity/l
S&P 500 2/14/2020 Strike @ 2775.6 7846L$126 | Indexed Universal Life..................ccovvvecrrrvvvcrrenncnees Exhibit 5. [ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |02/19/2019|02/14/2020] ......... 467 | .....1,296,899 | 2776, 0 83,638 0 | s 123524 | .| oo 123524 | ........ 39,886 0 0 0 0 0/0
Equity/l
S&P 500 3/13/2020 Strike @ 2822.48 7846L.$129| Indexed Universal Life................coocveererrrcrcssiers Exhibit5. [ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |03/18/2019|03/13/2020 ......... 449 | ....1,267,491 | 2822......ccccccce. | wovrrrrnririinnnnnnd (V) I 80,833 | .oovvvvcrcrerereen 0 | s 107,205 | .| oo 107,205 26,372 0 0 0 0 0/0
Equity/l
S&P 500 4/15/2020 Strike @ 2905.58 7846L$132| Indexed Universal Life.........c.ccvvceusveveevernecrcssies Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |04/16/2019|04/15/2020 ......... 744 | ....2,163,001 | 2906.......coccoees | wovrvrmrriirieninnn (VN I 133,254 | oo 0 [ v 142,789 | .. | v 142,789 9,535 0 0 0 0 0/0
Equity/l
S&P 500 5/15/2020 Strike @ 2850.96 7846L$135( Indexed Universal Life.................vwwrvrrerrrrrereereeneenes Exhibit 5. [ ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |05/16/2019|05/15/2020] ......... 565 | ......1,611,277 | 2851 s | ceveernerienienennnd (VN - 116,425 | oo (I [ 136,655 | ... | coverenens 136,655 | ......... 20,230 0 0 0 0 0/0
Equity/l
S&P 500 6/15/2020 Strike @ 2886.98 7846L$137| Indexed Universal Life...........covvcessrevvevevnecrcssies Exhibit 5. [ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |06/18/2019|06/15/2020 ......... 545 | ....1,572,913 | 2887..ccccoiiccs | e (VN I 109,704 | oo 0 | e 122,720 | ..o | e 122,720 | ......... 13,016 0 0 0 0 0/0
Equity/l
S&P 500 7/15/2020 Strike @ 3014.3 7846L8139 | Indexed Universal Life...........coweveverrrcrcssies Exhibit5. [ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |07/16/2019|07/15/2020 ......... 838 2,526,044 | 3014.3 (V) I 147,492 | oo 0| s 128,658 |...| oo 128,658 | .......(18,834) 0 0 0 0 0/0
Equity/I | Bank of America
S&P 500 8/14/2020 Strike @ 2847.6 7846L$140 | Indexed Universal Life.................occovrvecrerennccrennccees Exhibit 5. | ndex | Merr EYKN6V0ZCB8VDIIULBSO..... |08/16/2019|08/14/2020 ......1,052 2,995,305 | 2847.6. 0 223,093 0 284,362 | ... | ooerrre 284,362 | ..o 61,268 0 0 0 0 0/0
Equity/I | Bank of America
S&P 500 9/15/2020 Strike @ 3007.39 7846L$144| Indexed Universal Life . | Exhibit 5. [ ndex | Merr EYKN6V0ZCB8VDIIULBSO..... [09/17/2019]09/15/2020 ......1,129 3,395,283 | 3007.39. 0 214,166 .196,787 (17,379) 0 0 0 0 0/0
0089999999. Total-Purchased Options-Hedging Other-Call OPtONS NG WAITANES. ... .ceiiuieiireisiieieieesiiie i essis st sssissies | eetiessssassssesss et seees s eb e et s o818 eE R8s e 8 eees S8 1e0E81 A8 E LS Rt L8 £kttt b st nns et | anbssnes 162,895 1,337,265 ,946,596 ...530,831 0 0 0 0 XXX XXX
0149999999. Total-Purchased Options-HEAGING OtET......... ... bbb ittt | s 162,895 | .....1,337,265 | ..o 0 [ .. 1,946,596 [XX] ....... 1,946,596 | .......530,831 0 0 0 0 XXX XXX
0369999999. Total-Purchased Options-Call OPtONS BNG WAITANES....vc.....ecererreesssiiieseerseeisssseeesees 11115 11 L | s 162,895 | .....1,337,265 | ..rvrennnnnend 0].....1,946,596 [XX] ....... 1,946,596 | .......530,831 0 0 0 0 XXX XXX
0429999999, TOHal-PUICNASEA OPHONS.......ooueooeeuesuesiesiessessamesesomesssmsesesesssessessesess s 80008t tEE es | csns 162,895 | .....1,337,265 | ..o 0 [ 1,946,596 |XX] ....... 1,946,596 | .......530,831 0 0 0 0 XXX XXX
Written Options - Hedging Other - Call Options and Warrants
S&P 500 10/15/2019 Strike @ 3067.131 Equity/l
78465$116 Indexed Universal Life..........cccccccccccccovicvvivrunnnns Exhibit 5. [ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |10/16/2018|10/15/2019) ......... 279 | . 855,668 | 3067........coccc. | coverenen (15,065) 0 0 411 ].. (411) 3,229 0 0 0 0 0/0
S&P 500 11/15/2019 Strike @ 3044.173 Equity/l
78465118 Indexed Universal Life...............uuuweemmmeeemmmmiiinnnenns Exhibit 5. [ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |11/16/2018|11/15/2019) ......... 229 | . 697,511 | 3044.....oovvvvcce | v (12,116) 0 0 (5,758) | ... (5,758) | ...e......(1,660) 0 0 0 0 0/0
S&P 500 12/13/2019 Strike @ 2898.944 Equity/l
78465$120 Indexed Universal Life.........cccccccccccvcccvccvvivinnnnns Exhibit5. [ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 12/18/2018|12/13/2019 283 820,720 | 2899........ccocce. | coverenen (18,111) 0 0 (38,664) | ... (38,664) (26,929) 0 0 0 0 0/0
S&P 500 1/15/2020 Strike @ 2910.485 Equity/l
78465$123 Indexed Universal Life .| Exhibit 5. { ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |01/16/2019|01/15/2020 ......1,197 | .....3,484,374 | 2910 0 (59,248) 0 ..(175,937) | ... L(175,937) | ..... (116,689) 0 0 0 0 0/0
S&P 500 2/14/2020 Strike @ 3094.79 Equity/l
78465$126 Indexed Universal Life............ccccocccccvcvcccvviinnnnns Exhibit5. [ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |02/19/2019|02/14/2020 ......... 467 | .....1,446,041 | 3095.......ccccce. | woovrvmrrivrinninnnd (VI IO (16,968) 0 (24,144) | ... (24,144) | .......... (7,176) 0 0 0 0 0/0
S&P 500 3/13/2020 Strike @ 3147.07 Equity/l
784658129 Indexed Universal Life...............uuuuwememmveeemmmeveennennns Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |03/18/2019|03/13/2020 ......... 449 | ... 1,413,255 | 3147 s | e (VN IO (14,380) | oovevererrinnnnnd 0 | e (18,470) [ o | covvvvrnenn (18,470) | vvvvverns (4,089) 0 0 0 0 0/0
S&P 500 4/15/2020 Strike @ 3217.93 Equity/l
78465$132 Indexed Universal Life...............ueummmmeveummmiiinnnnnns Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |04/16/2019]|04/15/2020] ......... 744 2,395,524 | 3218 0 (23,826) 0 (22,002) | ... (22,002) | ..........1,823 0 0 0 0 0/0
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./A.C.V. ) [ Accretion Items Exposure Entity end (b)
S&P 500 5/15/2020 Strike @ 3157.44 Equity/l
78465$135 Indexed Universal Life............cccccocccccvovccvvvvinnenns Exhibit 5. | ndex [ Goldman Sachs... W22LROWP2IHZNBB6K528... | 05/16/2019| 05/15/2020] ......... 565 | ......1,784,490 | 3157 0 (26,687) 0 (33,460) | ... (33,460) (6,772) 0 0 0 0 0/0
S&P 500 6/15/2020 Strike @ 3197.33 Equity/l
784658137 Indexed Universal Life..............ceuumwemmmmmeeemmmeeennnnenes Exhibit 5. [ ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 06/18/2019| 06/15/2020] ......... 545 | .....1,742,001 | 3197. 0 (25,242) 0 (28,508)| ... (28,508)| .......... (3,266) 0 0 0 0 0/0
S&P 500 7/15/2020 Strike @ 3338.34 Equity/l
7846S5$139 Indexed Universal Life.............ccocccccvovcccivinnnnns Exhibit 5. | ndex [ Goldman Sachs... W22LROWP2IHZNBB6K528... | 07/16/2019| 07/15/2020] ......... 838 | .....2,797,596 | 3338.34.......... 0 (26,775) 0 (19,189 | oo [ o (19,189)| ...........7,586 0 0 0 0 0/0
S&P 500 8/14/2020 Strike @ 3153.72 Equity/I | Bank of America
784658140 Indexed Universal Life..............ceuuuwemmmmveeemmmeeennneenes Exhibit 5. [ ndex | Merr EYKN6V0ZCB8VDIIULBSO..... | 08/16/2019]| 08/14/2020] ......1,052 | ......3,317,303 | 3153.72.......... 0 (59,191) 0 (91,983) | ... (91,983) (32,792) 0 0 0 0 0/0
S&P 500 9/15/2020 Strike @ 3330.68 Equity/l | Bank of America
78465$144 Indexed Universal Life Exhibit 5. | ndex | Merr EYKN6V0ZCB8VDIIULBSO..... | 09/17/2019] 09/15/2020] .....1,129 | ......3,760,271 | 3330.68 0].....(48,759) 0 ...(41,057) ..........7,702 0 0 0 0 0/0
0509999999. Total-Written Options-Hedging Other-Call Options and Warrants ..(45,292) ..(301,076) 0 ..(499,583)] ......(179,033) 0 0 0 0 XXX XXX
0569999999. Total-Written Options-Hedging Other o (45202)] ........ (301,076) 0 ) ...... (179,033) 0 0 0 0 XXX XXX
0789999999. Total-Written Options-Call OPHONS ANG WAITANES. ... Lft et s | i (45292)] ........ (301,076) 0 ...(499.583)] ...... (179,033) 0 0 0 0 XXX XXX
0849999999, TOAI-WIHIEN OPHONS .....e v Lt B | v (45292)] ........ (301,076) 0 ...(499.583)] ...... (179,033) 0 0 0 0 XXX XXX
1409999999, TOtAl-HEAGING OfNET... .o L | s 117,603 | ......1,036,189 0 ..1,447,013 |XX] ....... 1,447,013 | .......351,798 0 0 0 0 XXX XXX
1449999999. TOTAL..... 117,603 | .....1,036,189 | ..o 0]....1447,013 |XX] ....... 1,447,013 |.....351,798 | ..o 0 .0 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s) | Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

NAIC 1 Desi

GOLDMAN SACHS . W22LROWP2IHZNBB6K528 ...0 ....1,098,904 .0 ....1,098,904 ..1,098,904 0 ... 1,098,904 (]
BANK OF AMERICA MERRILL LYNCH.........cccoooviiiiiinninns EYKN6V0ZCB8VDIIULBSO.. ...0 0 348,108 348,108 0 ... 348,108 .0
0299999999. Total NAIC 1 DESIGNAHON. ... ...tvurttreits ettt ....0 .0 ....1,447,013 ..1,447,013 0 ... 1,447,013 .0
0999999999. Gross Totals ettt ettt ettt ettt s et nnt et et st nenetenenerenes | beran 0 0 1,447,013 .1,447,013 0 ... 1,447,013 0
1. Offset PEr SSAP NO. B4.......cooiieeieieieiieie ettt ettt ebnsenies | enees 0 0

2. Net after right Of OffSEE PEI SSAP INO. B4.........c. ittt sttt se st ses s ee e sessesee | feeseeeseeeees e e e sesee8 e eE e eeE o8 eE 18 eEE £ e s E e E o284 e 8o 8L E e e s E e ee s bt ee et et ansensen st nnsensns | frebsssonsessesnenes 1,447,013 | oo 0
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

NONE




Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

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

06370R  UT 4 | BANK OF MONTREAL CHICAGO.........vuriimiiairieriesiseriseissssesssiessessssesssssssssessesssesessssssssenes C 1 799,839 | ... 800,000 {03/02/2020.......

21684L 4V 1 |COOPERAT RABOBANK UA/NY C 1 799,600 | ... 800,000 {09/09/202!

78012U NS 0 |ROYAL BANK OF CANADA NY ....ooiiiiuiiriiiiaiisiiesissisisesssss st bssssss bbbt C. 1 800,042 | ... 800,000 |04/24/2020.......

86958) 7L 7 | SVENSKA HANDELSBANKEN NY ¢ 1 999,314 | ...... 1,000,000 |06/10/2020.......

89114M N7 8 | TORONTO DOMINION BANK NY. C. 1 900,074 | ... 900,000 |06/08/2020.......

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

CR5325 38 4 |MERRILL LYNCH PIERCE FENNER & SMITH INC . |C 1 1,300,000 1,300,000 |11/04/201
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations OO OO PO O RO 6,598,869 | ...... 6,600,000 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)........... 6,598,869 | ...... 6,600,000 XXX
Totals
6499999.  Total - Issuer Obligation: 6,598,869 | ...... 6,600,000 XXX
7099999.  Subtotal - Bonds 6,598,869 | ...... 6,600,000 XXX
Short-Term Invested Assets (Schedule DA Type)

000000 00 0 |ANZNEW ZEALAND INTL LTD C. 800,029 | ... 800,000 |11/14/2019.......

000000 00 0 |ANZ NEW ZEALAND INTL LTD C 899,935 | ... 900,000 {01/10/2020.......

000000 00 0 |ANZ NEW ZEALAND INTL LTD C 699,999 | ... 700,000 {07/07/2020.......

000000 00 O |ASBFINANCE LTD LONDON C 800,076 | ... 800,031 [01/31/202

000000 00 0 |BNZINTERNATIONAL FNDNG C 525,025 | ... 525,031 [10/15/2019.......

000000 00 O |BANCO ESTADO CHILE/NY. C. B [, 1,000,002 | ....ccoovvrvnne 1,000,000 |10/23/2019.......

000000 00 0 |BANCO ESTADO CHILE/NY. C. 800,038 | ... 800,000 |03/05/2020.......

000000 00 O |BANK OF AMERICA NA.. C. 500,081 | ... 500,000 {01/10/2020.......

000000 00 O |BANK OF AMERICA NA.. C 500,000 | ... 500,000 |05/11/2020.......

000000 00 O |BANK OF NOVA SCOTIA HOUS C 799,938 | ... 800,000 {01/27/2020.......

000000 00 O |BANK OF NOVA SCOTIA C 850,020 | ... 850,000 |10/04/2019.......

000000 00 0 |CANADIAN IMP BK COMM NY. C I [ 1,000,638 | ...occvvvverrnne 1,000,000 |12/13/2019.......

000000 00 0 |CAIMPERIAL BK OF COMM............ C 799,875 | ... 800,000 |02/27/2020.......

0000000 00 0 |COMMONWEALTH BK AUSTRALI C 799,960 | ... 799,861 {03/12/2020.......

000000 00 0 |COOPERAT RABOBANK UA/NY [T OSN 900,000 | ... 900,000 [12/05/2019.......

000000 00 O |CREDIT AGRICOLE CIB NY.....coiiiiiiieriieriiiieesiesisseesisssseses bbb [ 799,959 | ... 800,000 [11/07/2019.......

000000 00 O |CREDIT SUISSE NEW YORK.... C. R I 1,000,003 | .ooverriiene 1,000,000 |10/02/2019.......

000000 00 0 |HSBC USAINC 799,886 | ... 800,000 {02/03/2020.......

000000 00 O |HSBC BANKUSANA 800,044 | ... 800,000 |11/08/2019.......

000000 00 0 |HSBC BANK USA NA 800,007 | ... 800,000 |10/28/2019.......

000000 00 0 |JP MORGAN SECURITIES LLC.... 799,943 | ... 800,000 {01/24/202

000000 00 0O |LLOYDS BANK CORP MKTS/NY. 800,006 | ... 800,000 {10/10/2019.......

000000 00 0 |LLOYDS BANK CORP MKTS/NY. C 799,972 | ... 800,000 {01/08/2020.......

000000 00 0 | MUFG BANK LTDINY ..o iuuiriiiiereriisesesseissessssse s sss s C 699,973 | ... 700,000 |02/14/2020.......

000000 00 0 |MACQUARIE BANK LIMITED C 700,022 | ... 700,000 [12/12/2019.......

000000 00 O |MIZUHO BANK LTD/NY C 799,992 | ... 800,000 |11/25/201

000000 00 0 |MIZUHO BANK LTD/NY. C 799,898 | ... 800,000 {02/21/2020.......

000000 00 O |NATIONAL AUSTRALI BANK L C B [N 1,199,638 | ..o 1,199,779 |03/19/2020.......

000000 00 O |NATIONAL AUSTRALI BANK | C 799,774 | ... 800,000 |04/02/2020.......

000000 00 0 |NORDEABANK ABP NEW YORK ..|C. 749,939 | ... 750,000 |03/24/2020.......

000000 00 0 |OLD LINE FUNDING LLC C. 800,000 | ... 800,000 |11/08/201

000000 00 O | SKANDINAV ENSKILDA BKNY .|C. 100,001 | ... 100,001 | 10/04/2019.......

000000 00 O | SKANDINAV ENSKILDA BKNY C. 799,979 | ... 800,017 [11/04/2019.......

000000 00 0 | SKANDINAV ENSKILDA BKNY C. 699,895 | ... 700,000 {03/13/2020.......

000000 00 O |STATE STREETBANK & TR C. B I 1,249,992 | ....oovvvirirnnn 1,250,000 |10/07/2019.......

000000 00 O |STATE STREETBANK & TR C 999,936 | .. 1,000,025 |11/15/201

000000 00 0 |SUMITOMO MITSUI BANK NY C 799,999 | ... 800,000 |10/24/2019.......

000000 00 0 |THUNDER BAY FUNDING LLC . |C. 899,999 | ... 900,000 [12/12/2019.......

000000 00 0 |TORONTO DOMINION BANK . . |C. 900,023 | ... 900,000 [12/12/2019.......

000000 00 0 |TOYOTA MOTOR CREDIT CORP.......cccoviiiiriniiiieiisisissieissseesisisissss s C B [, 1,000,039 | ..ccovvvirinn 1,000,000 |03/02/2020.......

000000 00 0 |TOYOTAMOTOR FIN NETH BV C 899,678 | ... 900,000 |02/25/2020.......

000000 00 0 |TOYOTA MOTOR FIN NETH BV Crrerrrrnes [ v | e 499,877 | oo 500,000 {05/07/2020.......

000000 00 0 |UBSAGLONDON .|C. B [ 1,000,004 | ....ccovverrnne 1,000,000 |01/10/2020.......

000000 00 O |WELLS FARGO BANK NA . |C. 800,021 | ... 800,000 |11/08/2019.......

000000 00 0 |WELLS FARGO BANK NA . |C. 999,271 | ...... 1,000,000 |06/05/2020.......

000000 00 O |WELLS FARGO BANK NA .|C. 500,012 | ... 500,000 {02/21/2020.......

000000 00 0 |WESTPAC BANKING CORP NY. Crrrrvrrees [ | e 720,175 | oo 720,012 {02/28/2020.......

000000 00 0 |JP MORGAN SECURITIES LLC REQENT 2.577% [T YPTORTONTORTNTON [PVOTRRRORON 1,300,000 | ..ooovniirininne 1,300,000 |11/04/2019.......
8999999  Total - Short-Term Invested Assets (SChedule DA TYPE)......vuurreriiieririisisiasiiersissseessesssses s sssssssanesees 38,993,573 38,994,757 XXX
Cash (Schedule E Part 1 Type)

000000 00 O ‘US DOLLARS.......ootieiiiititetet ettt ettt b s b st ns e es s eseesessnea Curvorvvvnnes L | i [0 ] I (0] I
9099999.  Total - Cash (SChEdUIE E Part 1 TYPE). ... it srss ettt sbenssns s sens st s entsnnnns st sensnns | sersesssnsenssnsssesensensaes ()] s 4) XXX
Cash Equivalents (Schedule E Part 2 Type)

03209M XA 7 |AMPHENOL CORP [T OSRN 799,488 | ... 799,564 (10/10/2019.......

05333U X1 3 |AUTOZONEINC........ C B [N 1,599,893 | ..o 1,600,000 |10/01/2019.......

1247P3  XW 7 |CAFCOLLC 798,674 | ... 798,634 [10/30/2019.......

1247P3  YC 0 |CAFCOLLC 249,402 | ... 249,370 (11/12/2019.......

38346M X2 5 | GOTHAM FUNDING CORP 799,911 | ... 799,952 (10/02/201

38346M XG 4 |GOTHAM FUNDING CORP R [ 799,273 | oo 799,293 [10/16/2019.......

46642T X3 2 [IM SMUCKER CO...ooorirriririireririeiresisisississsssssiesssssssssesssssssesssesssssssessessssssessssssssssssssssssssssessessssssessssssssonss | Guoverersnennns | sevenssnssssssnssnneens | svsverensenesnerens 1,999,680 | 1vvovivsvirernans 1,599,809 |10/03/2019.......

48803T MD 3 |KELLS FUNDING LLC 1,598,482 | ..o 1,698,507 |10/17/2019.......
54316U X3 8 |LONGSHIP FUNDING LLC 999,806 | ... 999,886 |10/03/2019.......
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page
2

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
56274M X7 2 |MANHATTAN ASSET FDG CO. Crrrrrree e | e 799,692 | ..occveviirriine 799,715 {10/07/2019.......
60920W  XJ 4 |MONDELEZ INTERNATIONAL .|C. 399,549 | ... 399,573 [10/18/2019.......
63975V X2 1 |NEDERLANDSE WATERSCHAPS.... C. 499,937 10/02/201
68389X AY 1 |ORACLE CORP ..|C. 10/08/2019.......
69372B X1 3 |PACCAR FINANCIAL CORP C. 10/01/2019.......
83050P AN 9 |SKANDINAV ENSKILDA BK NY C. . . 10/02/2019.......
8AMMFO 8Q 7 |GOLDMAN SACHS FINANCIAL SQUARE FUNDS - C 655,339 | ..... 655,339 |........
8AMMFO 91 1 |DWS GOVERNMENT MONEY MARKET SERIES INST...... C 3,593,506 | .. 3,593,506 |........
93114F  XR 0 |WALMARTINC C FEOTR IR T48,927 | oo 748,965 |10/25/2019.......
CR0263 50 7 |BNP PARIBAS SA REPONT 2.05% 10/1/2019......ccciuiuieiniieiiiirererineiesissises e C B [ 1,500,000 | ..cooovorverrene 1,500,000 |10/01/2019.......
CR1422 26 8 |HSBC SECURITIES (USA) INC REPONT 2.02% C 500,000 | ..... 500,000 [10/01/2019.......
CR2176 20 2 |ING FINANCIAL MARKETS LLC REPONT 1.92% C ..1,500,000 | ..o 1,500,000 | 10/01/2019.......
CR4349 24 5 |BNP PARIBAS SA REPO 2.32% 10/1/2019 C ..4,000,000 | ..cooiiiirinnnns 4,000,000 |10/01/201
CR5213 41 6 |HSBC SECURITIES (USA) INC REPO 2.37% 10 [¢ 2,000,000 | ...... 2,000,000 | 10/01/2019.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) 28,491,655 28,492,174 XXX
9999999, TOalS..... ovoiriieiiirene s 74,084,093 | ........coce... 74,086,927 XXX

General Interrogatories:

1. The activity for the year:
Average balance for the year:

2.
3.
NAIC 1: §.

Fair Value $.....74,084,093
Fair Value §.....83,326,741

Book/Adjusted Carrying Value $.....74,086,927
Book/Adjusted Carrying Value $.....83,324,750
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 ASSURANCE CORPORATION
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

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

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

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

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

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

Book Balance at End of Each
Month During Current Quarter

7 8
AMOUNT OT Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date Second Month Third Month
Open Depositories
US Bank NA. ... Cincinnati, OH.......ovvirinirinnsnisnensninsis | osresnesseenes | onneend 0.000 0 0. (7,854,933) | cooovnenes (8,116,140) | .......... (7,334,926)
0199999. Total Open Depositorie XXX XXX 0 0].....(7,854,933) | .......... (8,116,140 | ........c. (7,334,926)
0399999. Total Cash on Deposit XXX XXX 0 0. (7,854,933) | ..oonenes (8,116,140) | ..........(7,334,926)
0599999. Total Cash.................. XXX XXX 0 0.....(7,854,933) | .......... (8,116,140) | ..........(7,334,926)
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Statement as of September 30, 2019 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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