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Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net
Assets Assets (Cols. 1-2) Admitted Assets
1. BONAS (SCHEAUIE D)...ovvevevereerreerreeeseeessessssessesssseessssesssssssssssssssssssessssssssssssssssssssnes | sevessneees 5,382,680,680 | ..eoovvrrereerrrerreererennne (VN [ 5,382,680,680 | ........... 7,018,142,625
2. Stocks (Schedule D):
2.0 Preferred StOCKS. ...t essssssss st ssssssesssesssanes | coseeessssssnesenns 5,101,234 | oo (VN (S 5,101,234 | ..oovvrrrenne. 18,292,234
22 COMMON SEOCKS......vvveuecresmcreissesssssesesiseesssesssssesssssse s sssssssssssssssssssssssssens | seesesseesees 374,410,345 [ coovorevereiecriiien (VN I 374,410,345 | .............. 399,850,001
3. Mortgage loans on real estate (Schedule B):
Bl FIISEIENS. vttt sessin | srenisseeeees 930,631,556 [ cvvvvverveeverrereriieneen (U I 930,631,556 | ...oovvernene 859,830,165
3.2 Other than firStlIENS........ccueiiieriine e | e (U [T (U [N (U [P 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)...ouvververiseisriesisssesesie sttt ssss s ssesssssssssessesssssens | sessesssssessessssssessassessand (01 IO (U1 N (U1 RN 0
4.2  Properties held for the production of income (less §............ 0
encumbrances)
4.3 Properties held for sale (less $
5. Cash ($.....265,649,236, Schedule E-Part 1), cash equivalents ($
Schedule E-Part 2) and short-term investments ($.....38,049,668, Schedule DA)...........| coccevveeee. 397,382,095 | ..oovevererereereina (0] I 397,382,095 | .............. 327,430,408
6. Contract loans (including §$.......... 0 Premium NOLES)......cuvvveceieireieiereee e | ceveieinis 744,694,184 | ..o 101,537 | oo 744,592,647 | .............. 638,824,150
7. Derivatives (SChedule DBY)............couuwremmriresiessisessssssssssessssssssssssssssssssssssnees | ooneesessneees 111,720,663 | .ooovvvercreireeriincenens (VN I 111,720,663 | ..o 107,064,054
8.  Otherinvested assets (SChedUIE BA)........coouvuvreeereeneeeineenisssessseesssssssesssessssnees | onseresaneees 251,658,666 | ...eoooerveeererrerereiineen (VN I 251,658,666 |......oceoneenes 76,569,917
9. 528,314 | covvevevrrernnrrnneinnen0 [ 528,314 135,694
10. Securities lending reinvested collateral assets (Schedule DL)..........cccooevieveiveiveeeeees | vvveiieiienns 172,498,326 | ..oovvveveereierecean (1] I 172,498,326 | .............. 230,304,912
11.  Aggregate write-ins for iNVEStEd aSSEtS........c.cvcveviecieeereteeee e sssien s [ersrsseesesneas 26,000,000 | cvovvoveercnn 0, 26,000,000 | ..ooioiieecieen 0
12.  Subtotals, cash and invested assets (LINES 110 11).....ccceueieereciererreieiesseesesseeiiens | v 8,423,064,353 | ..coovvrvrrernns 101,537 | ..oooe 8,422,962,816 | ........... 9,702,850,754
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY)........ocueveererrerrrrereieeennireens | e (01 (U1 (01 OO 0
14, Investmentincome due and aCCTUEM............cccuuviviiririiniiniississiesissisessresssiesesisesins | e 48,869,586 | ....ovveerieririiinnd 0 [ 48,869,586 |.......cco.cc.... 64,366,526
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............... | ccvevevrennees 18,300,147 | ovovreeeeeeie (1] [ 18,300,147 |..ccovvvvvernee. 20,057,544
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $ 71,992,432 | oo (1] [ 71,992,432 | oo 65,204,693
15.3 Accrued retrospective premiums ($
redetermination ($.......... 0)- ettt ettt | seestne ettt (U [N (U [N (U [N 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS...........ccceveeiriiereieeeeiee e eeeesesessesesenes | eeveresieesnnns 51,623,928 | ..oovcveverieeiceeeieiad (V1 51,623,928 |.....coco..... 21,524,927
16.2 Funds held by or deposited with reinsured COMPaNIes...........cccevevvevevveeereeereerenees [ o 2,142,758 | oo (01 2,142,758 | ..oovvererren 2,705,550
16.3  Other amounts receivable under reinsurance CoNtracts.............ccevevevvevevrierverens [ ceveeeieiiesienns 772,940 | oo (0] 772,940 | oo 139
17.  Amounts receivable relating to UniNSUrEd PIANS...........ccevevcvereeveieeseeeee s | e (01 R (01 T [0 R 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........cccocovveees | coveveeesiceeciveieiieineenl0 |0 |l 0 34,253,902
18.2 Net deferred taX @SSEL...... ..o sesssssessssnness | neessssenes 175,724,185 |..cvvvvvrnns 54,628,295 | .....ccooeunns 121,095,890 | ...cvvvvne 132,476,062
19.  Guaranty funds receivable Or On dePOSit..........cccccviurieieiieieieiie e [ ereesesesenenns 2,256,953 | .o (0] IO 2,256,953 |..cocvrrerrnnn 1,752,171
20. Electronic data processing equipment and SOfWare...........cccvwerrerrenrenrreenrensirsisnrsnesnnenns | cermesnnessessenses 256,115 | oo (U] ST 256,115 | .o 154,498
21.  Furniture and equipment, including health care delivery assets ($.......... 0)eeereeierieriees | oo 5476,426 |..ccoovvrernnne. 54T6,426 | ..o (01 TR 0
22. Netadjustment in assets and liabilities due to foreign exchange rates.........cccoevvvrenn | vevvrnrirnineinnrnssinnnnd (01 (U1 (U1 0
23. Receivables from parent, subsidiaries and affiliates............ccccccovrvevercersereveiceeseieieens | v, 101,368,518 | ..oovvvereerrreieeiena (1] I 101,368,518 |....ccovvuvev. 17,143,668
24. Health care ($......... 0) and other amounts receivable.............cccvvevrrverrerererceriesieeeeens [ cveerieeeins 22,256,199 |..ccoovrernne 22,256,199 | cooovvireeeeeeeee (01 OO 0
25. Aggregate write-ins for other-than-invested assets..........cccoceveeveieieeiciessesesesesiens | cvesiesienes 127,637,384 | ..o 293,016 | .ooevae 127,344,368 | .............. 138,459,747
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell AcCOUNtS (LINES 1210 25).....ccurverecereemereeneeineeeseseseeesseesssesssesessessssssssssssssssssnes | sseesseeees 9,051,741,923 | ... 82,755,472 | ........... 8,968,986,451 | ......... 10,200,950,180
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........c...| wooeee... 19,255,771,388 | ..coovveveevieeeiie (V)N [ 19,255,771,388 | ......... 18,883,484,727
28. TOTAL (LINES 26 NG 27)......ccorvereeerereieeeerneeeneeessseesseeesssesesssessssssssasesssesssssssasssssssssnees | conaeeenn 28,307,513,311 | oo 82,755,472 | ......... 28,224,757,839 | ......... 29,084,434,907
DETAILS OF WRITE-INS
1101. Receivable for COlIAtEral..........coceuiuireieicsieeeteee e ssssssseseens | ervessesassnans 26,000,000
1102. ..
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page...........cooeurenenrnneiniens | coveneeneireinineieseeneinns (U1 IO (U1 O (01 OO 0
1199. Totals (Lines 1101 through 1103 plus 1198) (Line 11 8DOVE)........ovvrerirensiiescisiiisiiie | 26,000,000 | ..o [, 26,000,000 [ ..o 0
2501. Annuity rider charges reCeIVabIE. ..ot sens | ceresieiinanns 111,342,963 SO 1 [ 111,342,963 ...120,595,792
2502. Keyman insurance.... ...9,359,061 0]. 9,359,061 |.... 10,511,304
2503. FUN rEVENUE TECEIVADIE. ......vveveerrreeerrceteesessseeeessesessssesssses s ssssssssesessssssssssssssans | sneesssssssesaees 5,768,383 w0 |, 5,768,383 6,240,811
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccoocveeveveveeee [ covveviciieins 1,166,977 | ..ooveririrnneen. 293,016 | .o 873,961 | .o 1,111,840
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 aDOVE).....covvivessirennissrisssirinisies | e, 127,637,384 | ..o 293,016 | .o 127,344,368 | ............. 138,459,747




Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current Year Prior Year
1. Aggregate reserve for life contracts $.....5,884,658,836 (Exhibit 5, Line 9999999) less §.......... 0
included in Line 6.3 (including $.....404,540,414 Modco Reserve)............ccocovvveererrnnce. .5,884,658,836 7,129,776,448
2. Aggregate reserve for accident and health contracts (including $......... 0 Modco Reserve)......... [T 27,436,788 | .... ....28,832,775
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including §..........0 MOACO RESEIVE)...........evveveeeeieeieeieeeeeieseeeseesessis | evveeesiessinnsd 696,909,618 | ......coovveve. 700,661,524
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum 0f Cols. 9, 10 @NA 1)t sisssessss st stessssstns | eeeessssissines 19,509,152 | cooovvvreireirns 17,824,847
42  Accident and health (Exhibit 8, Part 1, Ling 4.4, sum of Cols. 9, 10 8N 11).......oiiieieiiereieiceeceee et vesssseesenes | srevesssssessesessessssass 83,628 | ..ovoverieieins 181,909
5. Policyholders' dividends/refunds to members $.....4,256,110 and coupons $..........0 due and unpaid (Exhibit 4, Ling 10).....c.ccccoerrrrries | corvrrrrrrnrrrerinnns 4,256,110 | cooveeieeina 4,320,972
6.  Provision for policyholders' dividends, refunds to members and coupons payable in following calendar year - estimated amounts:
6.1 Policyholders' dividends and refunds to members apportioned for payment (including §.......... 0 MOACO)... v | vvierereinnnns 109,862,593 | ..cvovvvvrrrinnns 112,196,021
6.2  Policyholders' dividends and refunds to members not yet apportioned (including $.......... L0 (oTe[oTe ) OO OSSP [0 0
6.3  Coupons and similar benefits (including §.......... 0 MOGCO)... ettt sttt enns | stessessessssntess s et st s saees [0 R 0
7. Amount provisionally held for deferred dividend policies Nt iINCIUAEA IN LINE B.........c.cevururirieniirriniineereie et sssessseessenes | sresensessssessssssssssssnssssssenes [0 U 0
8. Premiums and annuity considerations for life and accident and health contracts received in advance less §.......... 0
discount; including $.....82,335 accident and health premiums (Exhibit 1, Part 1, Col. 1, sum of Lines 4 and 14)..........c.cccovevrmvemeimeeens | covserveviresiisiis 1,498,231 | .ooveeerinns 1,144,154
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES.........c..cuuiuiurireriieieireisesiseere sttt sttt | stbnsiebsess st ns s niend (01 OO 0
9.2 Provision for experience rating refunds, including the liability of $.......... 0 accident and health experience
rating refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SErvice ACt...........c.ovnienenininriininenes | e 0
9.3 Other amounts payable on reinsurance, including $ . ..26,784,783
9.4  Interest Maintenance RESEIVE (IMR, LINE B).........c.cuiuiiueiuciciiiieieiciesiie ettt sttt s ss st en e sanns | evessessesinsessenas 20,019,714
10. Commissions to agents due or accrued - life and annuity contracts $.....6,976,723, accident and health $.....951,371
and deposit-type contract funds §......... .ttt bbb bR b bbb bR s st bt et s Rt s bt s et ensnaetenans | saebesenesesanaerenes 7,928,095
11.  Commissions and expense allowances payable on reinsurance assumed. et 0
12.  General expenses due or accrued (EXhiDit 2, LINE 12, COL. 7)...vucvcviviveieieiseieeeiceteees ettt sssss s ssssssessessssessesssssssssssssssns | sensessssssssssesees 11,007,885
13. Transfers to Separate Accounts due or accrued (net) (including $.....(123,076,144) accrued for expense
allowances recognized in reserves, net of reiNSUrEd @lIOWANCES)..........cviuiiiiiiiiieieieessie et bes s ssssns | snsessesssensens (123,076,144) | ......coonc.... (173,980,185)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6). 2,112,488 | o 3,709,069
15.1 Current federal and foreign income taxes, including $.....25,919,841 on realized capital gains (losses). 4,072,315 .0
15,2 Net dEfErTed taX HADIIY.........ev.evvererereiiericieieiesi ettt n bbbt es st nsnnns | SEestsssnssessanssnssens st ssnes [0 0
16, UNearned iNVESIMENT INCOME..........cuiuieeiiiecieieiseee ettt bbbkttt netans | etbsbsensessantasean 8,530,784 | ..o 7,630,642
17. Amounts withheld or retained by reporting entity @s agent OF tTUSIEE. ........cuviriririrer e | ereesenereenennes 119,584,482 | ..ooovvvvivines 110,380,268
18.  Amounts held for agents' account, including $.....4,719,788 agents' credit DAIANCES.............ccc.oeveeiieriecieciieeiee e siessenies | evveeesaesseessessoas 4,811,338 | coovvcerina 4,862,813
19.  Remittances and items NOt AlIOCAIEA. .............ceiiiieicctecee et b st s s s s b st s s snaens | snsesesensesessees 15,675,807
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money §.......... 0 and interest thereon §.......... 0.......
23. Dividends to stockholders declared and UNPAIQ...........ccoviueueiiiieiieisiiee et ss s st ssssnsessssntens | sesssssessssesessssesessnsssessnressQ | sresseressssesnsisesessnsesesnsens 0
24. Miscellaneous liabilities:
24.01 Asset valuation reServe (AVR LINE 16, COL. 7)......curuuriurureererreereeeiseeeseisssessseaseesessssseesessesssessessesssessessessssssessasssssessesssssssssesssssnes
24.02 Reinsurance in unauthorized and certified ($..........0) companies..........cc..cccoveevverrerinnnne.
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers.
24.04 Payable to parent, subsidiaries and affiliates..........ccveiurieiiiie s
24,05  DraftS OUISANGING. ... ...evereeereieeeecis ettt ees st s s e et st s s8Rttt nt s
24.06 Liability for amounts held under UNINSUIEA PIANS........c..c.iuiieireiiiiiriieieisiesee sttt naes
24.07 FUNAS eld UNAEI COINSUIANGE...........cucveeeeeeieeieteiecte sttt st ae bttt eas st et en st et ss et e b st et es s assasessebessssessssnassasastesensnsesns | seesesessesesssesns 34,784,220
24.08 Derivatives ..58,898,349
24.09 Payable for securities...
24.10 Payable for securities lending
24.11 Capital notes $
25.  Aggregate WIItE=INS fOr HADILIES............ccveviveieieeses ettt b s b s s s s nses et sensesanssnans | sbssssssssssanen 100,802,095 | .................. 125,705,822
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) .7,949,123,812 ...9,181,877,090
27. From Separate Accounts Statement....... 19,255,771,388 | ............. 18,883,484,727
28.  Total liabilities (Line 26 and 27)... 27,204,895,200 | .... .28,065,361,817
29, COMMON CAPILAI STOCK.......ucvuevievcieiee ettt ettt b s bbb bbb se b s sttt s st ses s e st st st bensesanss | sbessessesnsneenes 10,000,000 | ...occevrvrerennen. 10,000,000
30, Preferred CaPItAl STOCK. ... ..cciiiciiicecct ettt e bbbt s sttt bntenas | ebessesseset st e sttt s e beees 0 | oo 0
31.  Aggregate write-ins for other-than-Special SUMPIUS FUNDS...........cuvirruririnrirsie sttt sttt ss s sesssnssnes | estsssessessensnssessansnssessnn 0 [ oo 0
32, SUMPIUS NOLES. ... ceeeeeierieieesees ettt s8R E R E bbbkt | fieebnetnninnes 309,774,797 | oo 309,698,506
33.  Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1). | ...283,297,153 | .... ..283,297,154
34.  Aggregate write-ins for SPECIAl SUMPIUS FUNAS..........covuevriiiriiieiie ettt snnas | ebsssessessnsnnsenas 35,825,619 | .oovevererein (4,409,094)
35, UNQSSIGNEA fUNAS (SUMPIUS)......vvureeerirrerireisersssississess st sssssss st ess s st st s st s s s st es st ss st s st | snssnssessssanes 380,965,070 | .covvvvrrnnns 420,486,525
36. Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 29 §.......... ) OO ISP 0
362 .. 0.000 shares preferred (value included in Ling 30 $..........0)...couiiuiiiieeeeeeeeeieesees et saens | eesssssssessssssses s s sse e 0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $... .1,009,862,639
38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) N 1,019,862,639 .
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COl. 3)........cvururreeerrereiriieiseineise ettt sssesesessessessssaessessesssesessasssssssssessssssessasssnssess | essssssesans 28,224,757,839
2501, Liability fOr CASN COlIALETAL............c..cvieieeieciieeieci ettt bbbt bbb st b st bbb s sssenans | eebsssessesassanans 78,280,000 | .....ccocveee. 106,880,000
2502. Liability fOr PIan DENEFIES. ..........cveuiiriircisi bbb | erien e 20,953,909 | ..o 17,196,925
2503. Unclaimed funds ..1,628,896
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAJE.........cceieicieirieiiiisseie st ss s ssssssssssessesssssssessenss | sessesssssssessessssessessesssessasQ | srresesnssesesiessssenesesnsnns 0
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above). ..125,705,822
B0, bbbttt sntententnns | senteententensnnsensensenniend) | cernenrnns et 0
3102, et s AR £ £ R £ R SRR E R £ AR R bbbttt sttt nt st et ntensntannns | sentessessnssensansnsnstenssnssed | boesiesieses sttt enes 0
3103, Rttt sententnntnns | nentensensensensensensennienl) | et 0
3198. Summary of remaining write-ins for Ling 31 from OVEMIOW PAGE..........cuceruruririereieiseineireiectseissieesseess st ssessssesessessssssssessssssssessans | sessesssssssssessnsssesssssesssessndd | eomesessnsunssnssnsssssssssseneens
3199. Totals (Lines 3101 through 3103 plus 3198) (Line 31 above).
3401. Segregated special surplus for Sunrise Captive Re, LLC
3402. Voluntary Reserve
3403 s
3498. Summary of remaining write-ins for Ling 34 from OVEMIOW PAJE..........cveveveeieeicieisees et ses s sssssssesssssssessessnses | sevessssssssesssssssessessesensessns0 | srvesessissessesissessesssssssns
3499. Totals (Lines 3401 through 3403 plus 3498) (LINE 34 BDOVE). ... .uurieuiiesiisuiiesieisseisseisseissees sttt sttt st | enssessensenesas 35,825,619 | ..o (4,409,094)




Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

©®NDR W~

Amortization of Interest Maintenance Reserve (IMR) (Line 5)
Separate Accounts net gain from operations excluding unrealized gains or losses
Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1)
Reserve adjustments on reinsurance ceded
Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts

8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
9. Totals (Lines 110 8.3)....ccrrrrrrreireinrireireneeneenns
10. Death benefits

11.  Matured endowments (excluding guaranteed annual pure ENAOWMENLS)...........cvurrrerirmirrrinririrresseessessse st sssse st st ssessnsses

12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 8)........ccccoeunnenee
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits...

15.  Surrender benefits and withdrawals for life CONTACES............c.cveiveiciiiisec ettt

16.  Group conversions
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies

19. Increase in aggregate reserves for life and accident and health contracts
20. Totals (Lines 10 to 19)

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
(EXhibit 1, Part 2, LINE 31, €0l 1)...ueuiiuiieeireiieiireieieesetesie st ssees et st b bbb bbbt

22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Columns 1, 2, 3, 4 and 6)
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 +2 + 3 + 5)
25. Increase in loading on deferred and uncollected Premiums.........c.cccvevceiieieiieiccieie e
26. Net transfers to or (from) Separate Accounts net of reinsurance..
27. Aggregate write-ins for deductions.............cocevervirieieiisiennns

28, TOtAlS (LINES 20 10 27)....cuvuevieerieieieiies sttt sttt bbb bbb s bbbt nn

29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28)..
30. Dividends to policyholders and refunds t0 MEMDETS..........c.ciiieiieieiieie et

31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30)....
32. Federal and foreign income taxes incurred (excluding tax on Capital GAINS).........cceeuiiieieriirieie et
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before realized

capital gains or (10SSES) (LINE 31 MINUS LINE 32)......c.cuiuiiriiieiiisiieieiis ettt bbbt
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of §.....(1,881,533)

35.

37. Netincome (LINE 35)......cvrurerienrerineineireiseesnseneessssssssesessessssssessesssssnenns
38. Change in net unrealized capital gains (losses) less capital gains tax of $
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax

(excluding taxes of $

CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, LINE 38, COL 2).......c.viiruriinrirrieiineireisessets et ssssssssesssssessessnens

41. Change in nonadmitted assets.........ccoovrrreurernrereirnenns

42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock, (Page 3, Lines 36.1 and 36.2 Col. 2 minus Col. 1)
46. Surplus (contributed to) withdrawn from Separate Accounts during period..

47. Other changes in surplus in Separate Accounts Statement......................
48. Change in SUrplus NOES..........ccvvvivereeicreiieie e

49. Cumulative effect of changes in accounting principles

50. Capital changes:

50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)

50.3 TranSTEITEA t0 SUIPIUS. .......oevueveiveieeieeiciite ettt s bbb s bbbt bbb s bbb as
51. Surplus adjustment:
B0 PAIA M.ttt E R E AR

51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital.........cccccooverrerrinnnas

1 2
Current Year Prior Year
Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less Col. 11) ...272,012,568 | ........... 1,420,843,815
Considerations for supplementary contracts With life CONtINGENCIES...........cvruririirririninrire s esrees 889,923 | ..o 704,572
Net investment income (Exhibit of Net Investment Income, Line 17) ....436,293,319 | ..o 366,751,520

..5,339,595

85,239,248 | .............. 80,155,655
...150,628,216 | .............. 118,437,203
...243,928,084 | .............. 278,874,579

................................ 0

.............. 300,451,598 | ..............329,730,527
.1,493,344,516 | ...........2,600,837,467
................ 45,565,668 | ...............98,072,372
251,501 | oo 406,074
697,662,383 ..715,937,790
1,405,096 2,177,894

.............. 0 cervrreniennni0

........... 2,790,580,672 | ...........2,631,347,755

.............. 639,895,223 | .............569,328,550
........... 4193,737,405 | .........4,133,504,116
182,001,742 | oo 313,742,871
AA0TT2 | 4,426,236
142,460,492 | oo 169,652,769
19,850,921 ....18,859,562
1 458,001 | oo 1,036,120
(3,027,908,176) | .........(2,139,022,718)
31,301,929 ....19,554,586

1,547 443,176 | ...

(54,098,661)] ...

112,994,127 | oo

(167,092,787 [ oo (37,347,394)
............... (88,212,530) | ..ovrsner(9,703,714)
............... (78,880,257) | .............(27,643,680)
(4,934,889) | oovrsree (27,776 411)
(83,815,146) | ..o (55,420,091)
........... 1,019,073,090 | ..........1,101,550,106
(83,815,146) | .............(55,420,091)
.................. 4,403,272
.................... (137,345)

(16,
16,

822,346) | ....

729,372

29,729,037

51.4 Change in SUrplus as @ reSUIt Of FTBINSUIANCE. .........ceuueiiuiiriie ettt bbb st et sessesnbans | ebsessssensessessntensesesenes .0

52. Dividends to stockholders...........cc.ooeunrunernrienciennnen. .(55,000,000) | .... ...(60,000,000)

53. Aggregate write-ins for gaings and 10SSES IN SUIPIUS.........c.euiveiieiiiiieie ettt sttt s bbb s st entes ...136,537,960 | .....ccooveene 12,267,777

54. Net change in capital and surplus for the year (LiNeS 37 throUgh 53)..........cccuiieieieiiiiseiessese st sssessesees | stessesssssssassesss 789,549 | ..coovnn. (82,477,016)

55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, LiNE 38)........cccvieieiiriisieiesiseese st ssssessenes | seesiesnes 1,019,862,639 | ........... 1,019,073,090
DETAILS OF WRITE-INS

08.301.  PONCY CRAIGES. .....cvuivevieveiiiieiec ettt et ettt bbb e e bbb s bbb s et s bbb bbb s bbbttt ..229,797,890 | ...coeee 251,143,295

08.302.  FEEINCOME......vuveieiieiecictetet ettt ettt bbb bbbt bbb s bbb s e b s b bt bbb s e bt e ettt s bbb a st 67,681,011 | oovvereeee 77,691,039

08.303.  Miscellaneous gains/(losses)

08.398.  Summary of remaining write-ins for Line 8.3 from overflow page....

08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (LINE 8.3 @DOVE)........ccceuiiirereieiiiieieicisisiesessssssiesssesssessssssssssesssssssessesssssssesenes | eveeseneneers 300,491,598 | civiireinan 329,730,527
2701, Funds withheld mMiISCEIlANEOUS EXPENSE. .......c..cvucvieieeieciiteiieiie ittt bbbt bbb bbbt b s as ....15,323,822
2702.  Miscellaneous expense........................ ..2,066,994
2703.  Health surrender benefits. ..2,163,770
2798.  Summary of remaining write-ins for Ling 27 from OVErIOW PAJE..........ccovuiueveiiieieieeeeee e sssssssesssssssesesessesss | eveesessenereesee 3935999 | wiviveieiicieieiee s, 0
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above) ....19,554,586
5301, VOIUNLAIY TESEIVE. ......ovvieieciceieciete ettt st bbbttt ses s sessssssssssnsessessnsensesesssssssnsesenns | ensenseneensns 1,001, 181 | it 7,123,077
5302.  Deferred coinsurance gain... ..40,783,635 | ....

5303.  Benefit plan adjustment (366,442)
5398.  Summary of remaining write-ins for Line 53 from overflow page (1,446,414) | ..o (1,063,344)
5399.  Totals (Lines 5301 through 5303 plus 5398) (Line 53 above) ....136,537,960 | ..oovvvinnenne 12,267,777
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CASH FLOW

Curre:t Year Prior2 Year
CASH FROM OPERATIONS
1. Premiums collected Nt Of FBINSUFANCE. ..o bbb 783,336,978 | ...ocoovevvcenee 1,517,309,714
2. Netinvestmentincome... .441,010,164 .372,369,951
3. MISCEIIANEOUS INCOME. .....ooviuiiuieiiiiiiiiisiii it 304,071,729 330,465,419
4. Total (LINES 1 HMOUGN 3)....veereereerecereeieeeiseeesseeese s ssesssess sttt ettt nsssesssensssnnes | sesssnessssesssans 1,528,418,871 | oo 2,220,145,084
5. Benefit and [0SS related PAYMENLS.......c.cciveieiieieiieeissts ettt b st s s nsenans | evaessessansanes 3,253,819,725 | .oovvvrvnna 2,614,046,308
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS............ccuceveieicreereeeeieeseeieceeeiesenes | e (3,078,812,217) | vevvvevernee. (2,216,517,711)
7. Commissions, expenses paid and aggregate Write-ins for dedUCHONS.............ccviveieiicieiseesee s | cvesesesessesienns 389,800,612 | .eovvveeiririnn 449,584,535
8. Dividends paid t0 POCYNOIAETS..........c.ccuieieeicisiteieectee sttt bbbt sssssaenes | ersessessesinsensenes 115,392,417 | oo 100,620,227
9.  Federal and foreign income taxes paid (recovered) net of $.....42,203,942 tax on capital gains (I0SSES).........cccvverrrerererererrinns | covsrrsieserannes (101,003,396) | ...ocvvevrrrriinnans (4,354,432)
10 Tl (LINES 5 thTOUGN 9)...evuvverieeeeriseeiseeiseesseesseessseesseesseest st sens st | sbsenisnentasesnas 579,197,140 | oo 943,378,927
11. Net cash from operations (Ling 4 MINUS LINE 10).........cciiurereiiriieiiniesisissesssesesssssessssess s ssessssssessessesssssssssessesssssessassssssesss | soessessssssssossas 949,221,731 | coovererens 1,276,766,157
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONGS. .ottt ettt | eestaent st eneen 753,191,577 | v 919,511,490
12,2 SHOCKS....cvvevvrereeesserieresee ettt | eresesi et 16,952,203 | ..oooovvrrerirerennne 4,850,640
12,3 MOMGAGE I08NS.......ceieieiicteiie ettt bbbt bbbt bbbt s et
124 REAIESIAE ... R
12.5  Other iNVESIEA @SSEES........uveuiiiiii bbbt
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments...
12.7  MiISCEIIANEOUS PIOCEEAS.........cvuevieiicireiiie ettt bbb bbb ss st sstessstesses b sensessesssssnsensesesssensenens | sensenssssssensensnsensesdy 10 yDOT | corererseressssessessens 2,404,194
12.8 Total investment proceeds (LINES 12.110 12.7)...ccerrnrnrrrinnrseieessssssssssseesssssssssesssssssssssssssssssssessssssssssssssssssnssnsss | svnessessnnsnessnsss 80 1,245,748 | oo 1,051,220,980
13.  Cost of investments acquired (long-term only):
131 BONGS..eeeeeeeereets sttt | sessseestenesnans 1,010,788,300 | ...oovovvverrnne 2,016,209,648
13,2 SHOCKS...crvvrevereceenesiseets sttt | eriensteee et eneen 7,533,605 | oo 6,426,425
13,3 MOMGAGE I0BNS.....cevueerreerrereeeie ettt enstes | sestssestssnsstnnenn 181,512,204 | ..ovvvveveens 180,882,189
134 REAIESIALE......veucveeeice ettt | enri et 381,658 | ..oovvverreerieene 2,546,264
13.5  Other iNVESLEA @SSEES.......c..cvivieeicictic bbb bbbt s st b s st ssesaesssnns | evsesssessssaessnsand 60,534,728 | ..oovvvieene. 1,600,599
13.6  MiSCEllANEOUS @PPIICALIONS. .........eveveerreiscieiieireieissiess sttt s st s st en s st s sensesensensesnsas | sessesssssssessessssanees 5,049,230 | .ooooiiiiiinan 61,725,433
13.7 Total investments acquired (LINES 13.1 10 13.6).......cceiiuiiieieieieiice ettt sss s sssenes | ssssssssssassanaes 1,265,799,725 | ..covvveenn 2,269,390,558
14. Netincrease (decrease) in contract loans and premium notes ..105,791,089 ....95,801,433
15.  Net cash from investments (Line 12.8 minus Lines 13.7 MINUS LINE 14)........covrirrrrrrinrireirninrnsieissensiseessssesssessessssssessesssssns | seeesesssseessnnes (490,345,066) | ....oocvrneenven. (1,313,971,011)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES........vvievecvcteee ettt sttt ettt st s b ts s st s sssessesans | sunssessesiesessesessssssssaesansneas T s (1)
16.2 Capital and paid in SUPIUS, €SS trEASUNY STOCK...........euururririeeirirrcereireiie ettt ettt sssssnssens | sebsessesssssssssestasssessessenssesanes [0 RO 0
16.3 BOITOWEM fUNAS........cveeviireeirniirerires st | eesisnessnens st ness st (U RN 0
16.4 Net deposits on deposit-type contracts and other insurance abilities.............ccccveverieieieeeeee e | e (25,915,279) ..vovvererirere, (9,907,394)
16.5 DiVIdends t0 SIOCKNOIABTS............cvueuierrieieeierieeer ettt ss st sssssransenes | sessesssnensenssns 55,000,000 | ..oovveverrrrerennnn 60,000,000
16.6  Other ash provided (BPPHEA)............evurerermrrrirreirerieieise et ss st eb st ens st |Lassessssesssss (308,009,699 ...ooovernireniiennes (8,751,711)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Ling 16.6)..........cccovvvermrrvrererns [ cornisiisninninn. (388,924,978)| ...ooovirrianinnn. (78,659,106)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17).......cccccveeevvereerreineereeenes | ceveevveiensieieenand 69,951,687 | .coovvevererrrnnn (115,863,960)
19. Cash, cash equivalents and short-term investments:
19.1 Beginning of year. ..327,430,409 ..443,294,368
19.2 End of year (Line 18 PIUS LINE 19.1).... ittt sttt 397,382,096 327,430,409
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Change in securities 1eNdiNG COIALEIAL.............cc.oiueveiurcieie ettt bbb s sstensesas | svbesssssessessssanes 57,806,586 | ........ccoverne. (229,771,958)
20.0002  Funds held under fixed indexed annuity reinsurance agreement, NBL...........ccccucveeeicieinieieieiseiese e | cvereesieseseseesens 40,410,617 | oo, (482,441,927)
20.0003  Capital contribution to Sunrise Captive Re, LLC paid in Q1 2020..........cc.ceeverererneieiseiseiieisesieese s ssesssssessssssssses | cesvssssssissssssnenns (80,000,000)
20.0004  Sycamore Re / Sunrise Captive Re, LLC reinsurance agreements, net... 378,975,723 | ...
20.0005 RGA coinsurance reiNSUranCe AgrEEMENL...........cc.euuucurerueruersessssesessesss e ssessss s ssssssssss s st s sses s ssessssssssesssssessanss | sessessssssssnnes 1,694,933,564
20.0006  Amortization of deferred gain On reinSUranCe agreEMENIS. ... .o i sses s sss s ssnssssses st s sesssnssnssssssnssnsss | esssssssssssssssens (12,060,867)
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ANALYSIS OF OPERATIONS BY LINES OF BUSINE4SS - SUMMARY

6 7 8 9
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Other Lines of Business | YRT Mortality Risk Only

1. Premiums and annuity considerations for life and accident and health contracts.............ccccocevucveenrrvirinenivccvnscniiisnssrnisscssissscces | oo 272,012,568 | vovviverer 548,231,865 | covveveeeeeeeeeevr, (0 I— (389,844,059) | ............. 107,851,991 | .oooieeoeeh BTT2,771 [0 [ el 0

2. Considerations for supplementary contracts with life CONINGENCIES...........c..rrveurrriririiiiierir e XXX.... ....889,923 | ... L0

3. Netinvestment income ...112,635 .128,396,697 |... 644,679

4. Amortization of Interest Maintenance Reserve (IMR) 1,982,301 | 533,569 |0 [0 | e 74,397

5. Separate Accounts net gain from operations excluding unrealized gains O [0SSES..........cc.vueeereernmeenrrnerineiseesssssssssssssssesssesssessssess | oo 0 e O i D D D i D OO il i 0

6. Commissions and expense allowances ON IEINSUTANGCE CERM.................uuuwwwwmurerereeemsresesesssesessessesesssesssssssssssesssssesesesssssssssesssssesssssssssesess | 1vuvnsrsso 85,239,248 | ............... 66,717,139 | .oveevererrnrrnrreeens0 v 17,484,759 | e [ 1,037,350 | e XXX e | e 0

7. Reserve adjustments on reinsurance ceded o 150,628,216 | ............. 150,628,216 | .....oovvevrervrirrrrnrienn0 0 e |0 | b XXX i | ) 0

8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts. | ............243.928.084 | ....vvvoeeveeveeeeciO o0 237,040,546 [ v 8.887.538 | oo, (1 D00 G IR () 0

8.2 Charges and fees for deposit-type contract
8.3 Aggregate write-ins for miscellaneous iNCOME.............cc.rrurrenrrennerinnersnnsrssessssssssssssssssssssssssssssssssssssssssssessnsesns | oo 300,451,598 | v 2,837,799

..................... (KL xLc)) N | O 1| DO |

............. 295,158,900

9. Totals (LINES 110 8.3)....cvurrverrrirriierrienriessiessisssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssnsssonnes | o1 493 344 516 | o) 964,850,281 |...................214,907 |............291,109,066 |.............148,765,403 |................. 8,685,783 | ...covvvvvviiiii [V I 79,719,076 | .coovevrceerecrene, 0

............. 291,109,066

10. Death benefits ..45,434,869 L0

11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)..............erveemrrerrrimmrrirrrieesieesie st esssees
12. Annuity benefits
13. Disability benefits and benefits under accident and health contracts..............ccccoevrnriineinnrneiiniireriinnnns

14.  Coupons, guaranteed annual pure endowments and Similar DENEILS..............c...oereerriiriieriiiciseece s
15. Surrender benefits and withdrawals for life contract:

16. Group conversion

17. Interest and adjustments on contract or deposit-type CONraCt FUNDS............ccuueereereirriieriniiee e enssessseseess | oo, 17,814,679

18. Payments on supplementary contracts with life CONINGENCIES.................cuuuuuuumummriiiiisiiiiisossesssesesesesesessesesesesesessesesesesesssessssesisesons | eovosessessessens 562,183

19. Increase in aggregate reserves for life and accident and health contracts. ....639,895,223 454,403,826 .(5,699,134) ...
20. Totals (LINES 1010 19)....c.rrrrvvveeesiierrrscssisssssssssssssssssssss s ssssssss s ssssssss s s sssssssss s sessssssssss | oo, 4,193,737,405 | ............. 643,227,383 |......ccoeo......(141,319) [ .........3,118,114,287 |............. 433,315,753

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)............ccccceccenevviccvnncenns | 1o 182,101,742 | oo 109,357,081

22. Commissions and expense allowances on reinsurance assumed ...4440,772

23. General insurance expenses and fraternal EXPENSES..................cwwwwwrrrrerererssersrsrsrssssssssssssssssssssssssssssssssssssssssssssssssssssssssseeeeeeeneeeeeeeeeeeeeeees | oo 142 460491 | ool 55,597,667

24. Insurance taxes, licenses and fees, excluding federal iNCOME taXES...........coovvvvveeerrreeenreeeisssessssssnsssssssssssssssssssssssssssssssssssssssssssssens | oo 19.850.921 | oo, 16,814,761

25. Increase in loading on deferred and uncollected premiums. . ....1,458,091
26. Net transfers to or (from) Separate ACCOUNtS NEt Of FEINSUTANCE..........cvuuuremuereurieieeieeieeise e sssssssse st esssssssssessssensenns | oL (3,027,908,176) | ....coovvrrrerrererrinans 0

......... (2,727,622,999)

27, Aggregate WIite-inS for dEAUCHONS.........cooovvvriiiiiiecssisnciires st sssssnsen | s 31,301,929 | .o 393,599 | i [V 20,656,423 | ..o | 2,785,443 | ..o (] I 7,466,464 | ..o 0
28. Totals (LINES 2010 27)...cocvrissivsssismsssssssssisssssssssssssssss st ssssss s st sssssss s ssisssss st sssssss s ssssonsinnssssss | ovenans 1,547,443,176 | ....c.cvenc 831,289,354 |...coovininninns (141,319) | oo 514,860,974 |........... 142,511,362 | ....ccoounrn.cd 6,687,494 | ..o [ I 52,235,311 | s 0
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes

(LIn@ 9 MINUS LING 28)...uvuvvcrssiusssssssssssssssssssssssssssssssssssisssss s assss s ssss s ssss s sssss s sssss s sssss s st sssssssssssssssssssssssssssnsssss | Lo (54,098,661) [ .....covnne 133,560,927 | ...covvvrviernn 356,226 |............ (223,751,908) 1,998,289 | ....coorvrrireircririine (V1 27,483,764 | ..o 0
30. Dividends to policyholders and refunds t0 MEMDETS...........cc..uivirrrimriiierieiesss st ssss st sssssssssses | oo 112,994,127 | v 111,016,200 | .oovovveererrrverrirnen. O oo 0 1,977,926 |........... XXX oo e O | oo 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes

(Ling 29 MINUS LINE 30).....oovsevvreirrisireississssirsssissssssins s | L, (167,092,788) | ....ovvvnenee 22544727 | covvvvrrrirns 356,226 |............ (223,751,908) | ....vvvvvreneene 6,254,040 |....cccovcrereennnn20,363 [ o0 [ 27,483,764 | ..o 0
32. Federal income taxes incurred (excluding tax on Capital GaINS)...............covvrsvreimvrsssirisissssisssissssssssisss s | sosiesssssees (88,212,530) | ....cvoevenee 12,986,761 | ..o 189,705 |...ccoveuee (119,407, 717) | oo 3,331,889 | ..o 10,844 [0 14,675,987 | ..o 0
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before

realized capital gains or (Iosses) (Line 31 MINUS LiNE 32)..........cccccvmviivrrrnsiisernissiisssssssisinsssssinssssssssnssssssisssssssssssssssssssssnsss | oiissssons (78,880,257) [ ..cevvrrrenenss 9,557,966 |......cooevr...... 166,521 |...........(104,344,192) | .o 2,922,157 [ 9519 |0 | 12,807,777 | oo 0
34. Policies/certificates in fOrce BN Of YEAI. ...t sssstssssstss | s 410,862 |...ocovvvrirreenn 245,754 | ..o 150 | 135,195 | 023,922 | D84 | b XXX i [ e [0 R 0

DETAILS OF WRITE-INS

08.301.  Policy charges. 229,797,890 229,711,247

08.302. Fee income ..67,681,011
08.303. Miscellaneous gains/(losses)
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page

08.399. Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)

63,561,407 | ...

2701, Funds withheld miscellaneous expense
2702.  Miscellaneous expense

2703.  Health surrender benefits
2798.  Summary of remaining write-ins for Line 27 from overflow page .
2799.  Total (Lines 2701 through 2703 plus 2798) (Line 27 aboVe).........coecvrevernecens . ..31,301,929

.2,185443 |..
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ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE (b)

1'9

9 10 1 12
Universal Life
with Secondary Variable Other Individual | YRT Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life c Life Risk Only

1. Premiums fOr [fe COMTACES (B)........vvvveeeeeeereererreeeeeeesssssesesessssessssssssssessessessssssssssesssssssssssssssessessessssssssassssssesssssesssssssssessessssessssssssssesssssssssnnes | srnsse 548,231,865 ..543,206,000

2. Considerations for supplementary contracts With life CONtINGENCIES..........cvvvurmuerrrvimiirrisieriisessrisessessesssssessssssssessssssssssssssssssssssseess | ovnnn XXX D 0.0 G B XXX...o.....

3. Netinvestment iNCOMe............euvveeeeeeevennenenns 195,226,240 171,565,866

4. Amortization of Interest Maintenance RESEIVE (IMR)..............cuuueuuueuemmmmmsmmmmmsmmmsmsmsmsmsssssssssasssssssssssssssssssmsmssssssssssssssssssssssssssssssssssssssssssssssssssssssss | ovovvovoon, 1,209,022 | ....coccovveeveeenl0 [ 1,158,347

5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES.........c..cuurirrerreriineririeesseissssesssessssessseessesssssssssssesssessns | oversiesesesseesssenes (01 ISR | I ISR 0

6. Commissions and expense allowances 0N reiNSUraNCE CEARM..........cvvvvvveuermmmmmerrreresesssmmnnsreressssssssssssessssssssesssssmssssessesssssssssssssssssssssssssssss | ooerenis®0, 117,139 | ovrveereeiecsreena [ 53,069,725 |.

7. Reserve adjustments on reinsurance ceded ..150,628,216

8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts
8.2 Charges and fees for deposit-type contracts. . . .
8.3 Aggregate write-ins for MiSCEIlaNEOUS INCOME...........cccuuummuerrrererissserneresssesesssesenesesssesesssesenes .. . . L0 1,199,421

9. Totals (Lines 110 8.3) ..920,827,575

10, Death BENEILS. ...
11. Matured endowments (excluding guaranteed annual PUre ENAOWMENLS).............ccuuumrieereeimmriesieriserese st
12, ANNUILY DENETIS. ...t
13. Disability benefits and benefits under accident and health contract;
14.  Coupons, guaranteed annual pure endowments and similar benefit
15. Surrender benefits and withdrawals for life contract;

16. GrOUP CONVETSIONS.......cvumvrrrerriseessisseessestensssesesssssssessenssenesseesns
17. Interest and adjustments on contract or deposit-type contract funds....

1,440,606

18. Payments on supplementary contracts with life CONINGENGIES............ccc.riiiiriiiriiiriiss s sssssssssnnes | eovessesseseseseseeed 0
19. Increase in aggregate reserves for life and accident and health CONraCES.............cocvvvvceumimnrrrrrrvccsssrs s | o 454,403,826 .448,360,293 |....16,669,563 | ..o 0 f oo (7,796,997)
20, TOHAIS (LINES 100 19)..uuuvvuuvereruresssesussssssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssesesssenenes 643,227,383 612,372,712 |... 17,487,150 | ..ccooovvninne0 | oo 12,287,141
21, Commissions on premiums, annuity considerations and deposit-type contract funds (direct buSINESS ONIY)...........ccveeererevermmenrreeerrsesereessnseens | ovnan 109,357,081 109,356,461 | ....ceoeveeenn6820 | o0 [ 0
22. Commissions and expense allowances on reinsurance assumed N 4,440,772 | o0 | iiieeenl0 812,798 |0 e 4,026,947
23, General iNSUraNCe BXPENSES.........oooovvvverrssvvseessssrosees +orrnn 55,597,667 ...625,108
24. Insurance taxes, licenses and fees, excluding federal income taxes. . 16,814,761
25. Increase in loading on deferred and uncollected premiums o] 1,458,091
26. Net transfers to or (from) Separate Accounts net of reinsurance . . e 0 JERL 01 [
27. Aggregate write-ins for deductions............cccooeevv...... . ....393,599 0. L0 [ 393,599
28, T0tals (LINES 20 10 27).....ouvvvvemvmessmssisssssssssssssssssssssssssssssssssssssss s | 831,289,354 .791,747,881 |..... 20,809,729 | ..o 0].. 17,650,337
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28)..........c.... | ... 133,560,927 .129,079,693 | ...(15,991,436) | ...ccvervrrerrnes 0f... 19,011,768
30. Dividends to policyholders and refunds to member: 111,016,200 ..111,016,200 R (1 ISR 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30).......] ......... 22544727 | .ol e 18,063,494 | ...(15,991,436)| ......ccoveveveen0 | 19,011,768
32. Federal income taxes incurred (excluding tax ONn CAPItAl GAINS)............uuurrrrrveersimmmnnreesseeesssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | ovnvvorns 12,986,761 | .......co.....0 |0 9,619,544 | .....(8,516,090)| ..................0 |..... 11,105,317
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before

realized capital gains or (10sses) (LiNe 31 MINUS LINE 32)..........coerrrvverrreriisnnriessensssesssssssssssssesssssessssssssssssssenes 9,557,966 | .....cccoecoe 0 | 8,443,950 | ..... (7,475,346) 7,906,451
34. Policies/certificates in force end of year......... 245754 0 | 101,022 |.......... 137,031 | o0 | 6,478

DETAILS OF WRITE-INS

08.301.  FeeinCome.......cccovvveverervnirrerrinnns
08.302. Miscellaneous gains/(losses)
08.303.  Policy charges. B
08.398.  Summary of remaining write-ins for Line 8.3 from OVErflow PAge...........cooorvuuriiiriiiriiisrreseeiee e .
08.399. Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)

1,638,210

2701.  IMR adjustment ...393,599

2702, st | nssesisieseseseredD) | eeeessseersereneena [ eerereerererereerernd0 | eeeeereerieesried0 | eeerereeessieeeens0 e 0
2703, s s | nnsissesisesesisseneedD) | eeeessseersersneens [ cerereererereneerernd0 | eveverererierernned0 | everreereeisseeenens [ e 0
2798.  Summary of remaining write-ins for Line 27 from overflow Page.............cccccriviiinriinneiinnissnissnnisssssssssssssssssssssssssssssssssssnsees | oveoeesseseereesQ | eeveresereseseseseeedd | eeeeeeeeeeeeeeeeeed0 | oo O | 0
2799.  Total (Lines 2701 through 2703 plUS 2798) (LINE 27 BDOVE)...............ccorrmmmrrrrreeesssssssssseenssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnes 393,599

(@) Include premium amounts for preneed plans included in Line 1. 0
(b) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

(c) Individual and Group Credit Life are combined and included on page. (indicate whether included with Individual or Group).
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Whole Life

Term Life

Universal Life

Variable Life

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP INSURANCE (c)

Variable Universal Life

7
Credit Life (d)

8

9

9

© N OGE W=

9.

10.
1.
12.
13.
14.
15.
16.
17.
18.

19.
20.
21,
22.
23.
24,
25.
26.
27.
28.
29.
30.
31.
32.
33.

34.

Premiums for life contracts (b)

Considerations for supplementary contracts with life contingencie

Net investment income.......

Amortization of Interest Maintenance Reserve (IMR)

Separate Accounts net gain from operations excluding unrealized gai
Commissions and expense allowances on reinsurance ceded

ns or losses.

Reserve adjustments on reinsurance ceded

Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts

8.2 Charges and fees for deposit-type contract

8.3 Aggregate write-ins for miscellaneous income.
Totals (Lines 1 to 8.3)

Death benefits

Annuity benefits

Matured endowments (excluding guaranteed annual pure endowments)

Coupons, guaranteed annual pure endowments and similar benefits

Disability benefits and benefits under accident and health contracts....

Surrender benefits and withdrawals for life contract;

Group conversions.

Interest and adjustments on contract or deposit-type contract funds

Payments on supplementary contracts with life contingencie:

Increase in aggregate reserves for life and accident and health contract:

Totals (Lines 10 to 19)

Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)

Commissions and expense allowances on reinsurance assumed

General insurance expenses

Insurance taxes, licenses and fees, excludlng federal income taxes

Increase in loading on deferred and uncollected premiums.......

Net transfers to or (from) Separate Accounts net of reinsurance
Aggregate write-ins for deductions,

Totals (Lines 20 to 27)

Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28)

Dividends to policyholders and refunds to member:

Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30)........... .

Federal income taxes incurred (excluding tax on capital gains)

Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before

realized capital gains or (losses) (Line 31 minus Line 32)

Policies/certificates in force end of year

Other Group Life (a)
0

YRT Mortality Risk Only
0

(141,319)] ..

R (141.319)] ..

356,226

.................. 356,226

..356,226

189,705

08.301.
08.302.
08.303.
08.398.
08.399.

Summary of remaining write-ins for Line 8.3 from overflow page

Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)

2701.
2702.
2703.

2798.  Summary of remaining write-ins for Line 27 from overflow page

2799.  Total (Lines 2701 through 2703 plus 2798) (Line 27 above)....

(a)
(b)
(©
(d)

Includes the following amounts for FEGLI/SGLI: Line 1.......... 0 Line 10.......... 0 Line16

Include premium amounts for preneed plans included in Line 1.

0 Line23.... 0 Line24.

.0,

Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
Individual and Group Credit Life are combined and included on page. (Indicate whether included with Individual or Group)
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ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES (a)

Deferred
1 2 3 4 5 6 7
Life Contingent Payout
Variable Annuities with Variable Annuities without (Immediate and
Total Fixed Annuities Indexed Annuities Guarantees Guarantees Annuitizations) Other Annuities

€9

e B I I S o

9.

Premiums for individual annuity contracts

Considerations for supplementary contracts with life contingencie:

Net investment income

Amortization of Interest Maintenance Reserve (IMR)

Separate Accounts net gain from operations excluding unrealized gains or [0SSES...............couervrerreerens

Commissions and expense allowances on reinsurance ceded

Reserve adjustments on reinsurance ceded

Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts

8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income

Totals (Lines 1 to 8.3)

.295,158,901

53,676,572

107,984 | ..

.....6,998,135

S

.291,109,066

51,989,758

.0
0
0
0
10. Death benefits s sssssssssssssssssssssssssssssnss [ saevesenesessenssesersesnessensensed) | evesseeresersesesenereessesensnensedD | eererereeserereesesseneresesesenenes 0 .0
11, Matured endowments (excluding guaranteed annual pure eNAOWMENES)..............cvvvuvrvviiinnrnsiicrriissssss s | ovissssesesssssssssssesssssesssssssld | ervsissssereesessssssssserssesserena [ eerersesssereresesssssssesssessees .0
12, Annuity benefit 0
13. Disability benefits and benefits under accident and health CONrACS...........cccccuvuurriiiiiniririici s [ oveiessesesssssseesesessssssssessslQ | evveesesreersresesssesssssssesssserera | ereressssseeesesssssssesesessens ...0
14.  Coupons, guaranteed annual pure endowments and SIMilar DENEFIS. ... | oviiiiiiersssesssssesssssssssssssssssQ | eerereeesesssesseesesssesssesesssseesdQ | eovreresssesssesesssssssssssssesesenes ...0
15. Surrender benefits and withdrawals for life contracts 0
16.  Group conversions, s sesssnssssssssssssssssssssssssssnns | cornnnsnsessesessessssensssssessesseld | seessseeessesseseessresssesssrreeedD | eeeersreseesseeseseessereesneerenes 0
17. Interest and adjustments on contract or deposit-type contract funds. 0
18. Payments on supplementary contracts with life contingencies. 0 e . 0
19. Increase in aggregate reserves for life and aCCIAENt ANA NEAIN CONITACES................uuueveueusessussssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssnnnes ...964,444 ..22,175,400 ....192,040,475 . ...(22,321,683)] .. 0
20. Totals (Lines 10 to 19) - 69,250,913 39,015,931 2,981,707,180 [0 | i, 28,140,262 .0
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct buSINESS ONIY)...........ovveerreernrrrensreernneeernnneensneesseeessseeesseecons | voveereereeere 08,170,810 | oo 96,297 | e 2,122,916 | oo 84,076,938 | o0 | 1,874,660 .0
22. Commissions and expense allowances on reinsurance assumed 0
23. General insurance expenses. . 0
24, Insurance taxes, licenses and fees, excluding federal income taxes..... 0
25. Increase in loading on deferred and uncollected premiums 0
26. Net transfers to or (from) Separate Accounts net of reinsurance (2,727,622,999)] ... ) 0
27. Aggregate Write-inS fOr dBAUCHIONS..................cuuirrrrrcercscieis s s sssssssssssssssssseeess | ooiossveseeeeseneeen 20,656,423 | ..oooveeeeceieeceiiieeeeenn0 | 20,656,423 ....0
28. Totals (Lines 20 to 27) . 514,860,974 [ ..o 72,769,901 | oo 64,034,193 344,742,348 |.... ....33,314,532 .0
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Ling 28)..............cc.ccocosrvvrrrrns (223,751,908)| .. ...28,533,680 .(12,044,435)] .... ..(245,173,079) .4,931,926 |.. 0
30. Dividends to policyholders and refunds t0 MEMDETS..............cvvvvvvueumiiirneerecescseesissss s sssssssssssssssssessssssssssss | v iveesesseseseessesssnssesssssases 0 ] 0 ], 0 ] 0].. ....0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) ..(223,751,908) | c.ocvvrrrernna 28,533,680 | ..o (12,044,435) (245,173,079)] .... .0
32. Federal income taxes incurred (excluding tax on capital gains) (119,407, 717) ] oo 14,944,613 | ..ocovvee (6,414,151) (130,564,630)] ... .0
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (losses) (Line 31 minus Line 32) (104,344,192)| .. ..(114,608,449) 0
34, Policies/certificates in fOrCE ENA OF YBAN...........viuuriirieieiieiiie ettt nssstesssesstesnssssssness | Lo oo s eessseaes 135,195 | oo 2481 | eieieeeenn8,504 | e 120,033 |.... .0
DETAILS OF
08.301.  Policy charge: 229711247 | o 73,887 | b 1176,052 | 228,458,447 |.... ...0
08.302. Fee income 63,551,407 |... . ..63,551,407 0
08.303. Miscellaneous gains/(losses) 1,896,246 | .. ..(21,375) 0
08.398.  Summary of remaining write-ins for Line 8.3 from OVerflow PAgE..............ccouriiriiriiiiirisrisssisssssssss s | oottt ettt ettt et anes 0f]. FETT OO TTRPROON 0
08.399. Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)... .295,158,901 | .. 1,107,984 | ... 0
2701, Funds withheld miscellaneous expense 20,656,423 |... 20,656,423 [ ...cooveeeend 0
3OO DO 0f. 0
2703, . .0 0
2798.  Summary of remaining write-ins for Line 27 from overflow page e 0f].. . 0
2799. _ Total (Lines 2701 through 2703 plus 2798) (LiNE 27 BDOVE).....ooorvsessvesvrs oo v | e 20,656,423 |....ccooovrnnnrrrnnnnnnnnnrinnnnd0 | i 20,656,423 | v 0]. ...0

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP ANNUITIES (a)

v'9

Considerations for supplementary contracts with life contingencie:

Net investment income

Amortization of Interest Maintenance Reserve (IMR)

Separate Accounts net gain from operations excluding unrealized gains or 0SSes..............cccooccvviviunnnes

Commissions and expense allowances on reinsurance ceded

Reserve adjustments on reinsurance ceded

i S A o o

Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts.
8.2 Charges and fees for deposit-type contracts

8.3 Aggregate write-ins for miscellaneous income
9. Totals (Lines 1t0 8.3)

..................... 2,491,237

..................... 2,492,620

Deferred
1 2 3 4 5 6 7
Life Contingent Payout
Variable Annuities with Variable Annuities without (Immediate and
Total Fixed Annuities Indexed Annuities Guarantees Guarantees Annuitizations) Other
Premiums fOr GroUD @NNUILY COMTACES................urvvvesueeessesssaeessssssnssssssssesssssssssssss s sssss s sssssessssss s ss s | tsesnsnnsntnsns 107,851,991 102,431,056

10. Death benefit;

148,765,403

.116,695,513

11. Matured endowments (excluding guaranteed annual pure endowments)

12. Annuity benefit

13. Disability benefits and benefits under accident and health contract:

14. Coupons, guaranteed annual pure endowments and similar benefits

15.  Surrender benefits and withdrawals for life contracts

16. Group conversions .

17. Interest and adjustments on contract or deposit-type contract funds.

18. Payments on supplementary contracts with life contingencie:
19. Increase in aggregate reserves for life and accident and health contract

20. Totals (Lines 10 to 19) .

(6,782,028)] ..

257,243

825,651

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct bUSINESS ONlY)..........cceurrerrremcrinerinerinereeseeeiens

22. Commissions and expense allowances on reinsurance assumed

402,617,060

11,501.915

©19.196.778

23. General insurance expense:

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

25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance

27. Aggregate write-ins for deductions

28. Totals (Lines 20 to 27) .

.3,928,478

5,056,985
....242,392

297.594.043)| ..

.(2,691,134)

14,057

..231,791
..... ...7,083

29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28)

30. Dividends to policyholders and refunds to member: .

31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30)

................................... [ I
................. 114,250,872 8,810,781
2,444 641 (5,401,960)

2,444 641
..................... 1,301,870

32. Federal income taxes incurred (excluding tax on capital gains)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (I0sses) (Ling 31 MINUS LINE 32)........ccvvsvvsiovsiivessesssssssssssssssssssssssssssssssss s | e 2,922,151 | o0 | i) 0] oo (V] I 1,142,770
34, Policies/CErtificates iN fOrCE BN OF YEAI.........c..riuuiireiireeiseissieee ittt bbbkttt essteestennss | oo esessseseseseas K RO | I KRN O | oo (VN 21,932
DETAILS OF WRITE-INS
08301, FEEINCOME. oot | e 2g889, 188 | w0 | v | v 0 | 2,469,188
08.302. Policy charges.

08.303. Miscellaneous gains/(losses)
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)...
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799.  Total (Lines 2701 through 2703 plus 2798) (Line 27 above)

(@) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS ACCIDENT AND HEALTH (a)

Comprehensive

Individual Group

Medicare
Supplement

Title XVIII
Medicare

Disability Income

Other Health

G'9

© N OA WD

10.
1.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21,
22.
23.
24,
25.
26.
27.
28.
29.

30.
31.

32.
33.

w

4,

Premiums for accident and hEalth COMIACES..............cc.ueviererreeeriec e ss s s s ssssseesssees
Considerations for supplementary contracts with life CONINGENCIES...........c..vrrverirrirriieriie s
Net investment income.
Amortization of Interest Maintenance Reserve (IMR)..
Separate Accounts net gain from operations excluding unrealized gains or losses.
Commissions and expense allowances on reinsurance ceded

Reserve adjustments on reinsurance ceded

Miscellaneous Income:

8.1 ncome from fees associated with investment management, administration and contract guarantees from Sep. Acct ...

8.2 Charges and fees for deposit-type contracts.
8.3 Aggregate write-ins for miscellaneous income....

Totals (Lines 1 to 8.3)

Death benefits
Matured endowments (excluding guaranteed annual pure ENAOWMENES).............cvuuuurrrerriserineisseriesiseeseeessssessseseees
Annuity benefits

Disability benefits and benefits under accident and health contracts.
Coupons, guaranteed annual pure endowments and similar benefits..........
Surrender benefits and withdrawals for life contract;

Group conversion
Interest and adjustments on contract or deposit-type contract funds.............cccvvvrerenens

Payments on supplementary contracts with life CONINGENCIES...........ccceveriiirrciicriecciis
Increase in aggregate reserves for life and accident and health contracts..

Totals (Lines 10 to 19)

Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
Commissions and expense allowances on reinsurance assumed........
General insurance expenses

Insurance taxes, licenses and fees, excluding federal income taxes
Increase in loading on deferred and uncollected premiums.......
Net transfers to or (from) Separate Accounts net of reinsurance:
Aggregate write-ins for deductions

443

Totals (Lines 20 to 27)

...6.68749

..6.687.494

Net gain from operations before dividends to policyholders, refunds to members and federal income taxes
(Line 9 minus Line 28)
Dividends to policyholders and refunds to members

.......... 1,998,289 .......1,998,289
.......... 1,977,926 ... 1,977,926

Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes
(Line 29 minus Line 30)
Federal income taxes incurred (excluding tax on capital GaiNS).............ocieeiireireieiniinsiiesiesisessse e

....20,363
....10,844

Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (losses) (Line 31 minus LN 32)......ccccueeerervrmerneernmeeserinnerreeiinenes

...... 9,519

Policies/certificates in force end of year.

08.301. Fee income.
08.302. Miscellaneous gains/(losses)
08.303.

08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)...........cccceevvvvvns

2701.  Health surrender benefits.
2702.
2703.

2798.  Summary of remaining write-ins for Line 27 from overflow page.

2799. Total (Lines 2701 through 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are :
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ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE (a)
1 2 3 4 5 6 7 8 9 10

L'

11 12
Universal Life
with Secondary Variable Credit Life (b) | Other Individual [ YRT Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life | (N/A Fraternal) Life Risk Only
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. ReServe DECEMDEN 31, PHOT YEAI..........uwuirviriiriereiririesissessiesesssessssess s sss s ssssseneen A311,377,046 oo 0 [.3,426,140,454 |..... (29,150,217) [ ..ooevveerrirerierne 0 ... 916,601,275 | ....... (2,214,460) | ...covvvvrerrecrenne (U ST (U ST (U ST (U ST 0
2. Tabular net premiums or CONSIABIALIONS............cvcvivieeieiiieieeie ettt be s s s | 2eened 611,682,510 | ..coovvererirrneen. 0. 428,641,208 |..... 182,739,170 | oo, (01 (01 [ 302,132 | .o [0 ] [0 [0 [0 0
3. Present value of disability ClaimS INCUITEA............c.ccviveieiciisee et asans | evesseseins 735,578 | oo, (V1 735,578 | .o (01 O (01 [0 [0 [0 ] [0 1 [0 [0 RN 0
4. TaDUIBE INEEIESE. ..cooooveoeeceici sttt | cir 168,304,626 |......cocovrevrennc 0. 138,097,679 |......... 1,924,551 | .o (O 28,364,988 |............. (82,592) | .evvvvrvrrerircienne (U ST (U ST (U ST (U ST 0
5. Tabular less actual reSErve relEaSEA..........couuiuriiriiiiiieieieiiisie ettt tesse e snsns | essssessenns 164,501 [.oovireriiines 0 | (28,149) ] ............ 192,650 |..ocerereririnnans (01 (11 [0 (0] (0] [0 O [0 RN 0
6. Increase in reserve on account of change in valuation Dasis.............c.coceveveerieieiieieeesceesee e | evesiessseses s (01 (01 [0 (01 O (01 O [0 [ [0 [0 1 [0 1 [0 [0 0
6.1 Change in excess of VM-20 deterministic/stochastic reserve over net premium reServe..........oovvvnrrneens | cevveneereeneensennens (V)N I ) 0.9, G P (V1 (V1 [V (0] S (01 S (0] O 0. D00 GO I [0 0
7. Other INCIEASES (MEE)...veuuvrreeerecerreeseeeseeeseeessees s sess st st sess st sss s st sessesssssesssnnes | sssssssesass ([ NAT))] I 0 | (637,202)( ......c...... [(GICHOLE:)) I— 0 | PRI (1 (1 [ [ [V 0
8. TOHAIS (LINES 110 7)..ouuveeuiermreierisseesieesisesi et ..5,091,563,546 | ..o, 0 [.3,992,949,568 |....155,640,106 | .....coooovvrrirennccd 0]....944,968,798 | ....... (1,994,926)] ...ooocoovinecieene. (O I (O I (O I (V] 0
9. TADUIAE COSE.....oveveierrisciiiicei sttt | arnins 885,316,523 |..ccovvvvrerrirenens 0. (38,608,906) | .....166,542,986 | .........orvvvernrens 0[... 757,069,986 | ............ 12457 | (U TR (U ST (U ST (U ST 0
10. Reserves released DY death..........c.viirieincreesessiessiesssse s essss s ssesssssesseess | cveenes 29,574,817 | oo, 0 [e 28,171,387 ..o 38,431 | oo 0 [ 1,336,057 |..coovvree 28,542 | oo (U TR (U ST (U ST (U ST 0
11. Reserves released by other terminations (NEt)...........ccevevevreeeieieieseesesee st sssnes | eeenee 171,926,087 |...coovveerrrrrennns 0. 128,126,276 | ......... 1,511,599 [ .o 0 | 42,285,430 |...cccovvnee. 2,782 | oo [0 1 [0 1 [0 [0 0
12.  Annuity, supplementary contract, and disability payments involving life contingencies..............coeevvenmcrnees [ cevrerrnienns 787,809 | .ovoeverereieireenes (1 I 760,064 |.............. 27,745 | oo (V1 (0] S (01 O (01 (01 T (01 T [0 0
13.  Net transfers to or (from) Separate ACCOUNLS..........cciuruiureiiniireieeeeiseaeee et siess s ssesssstsesessessessnens | srssssssssssesssssssenns (U I (1 [ [ [ (1 () I (O I (O I (O I (O [ (O 0
14, Total deductions (LINES 910 13)......ccuurumreierierieriessieeesesi sttt ..1,087,604,836 | ..o 0. 118,448,821 |..... 168,120,761 | ..ovvviiiinnen 0]....800,691,473 | ........... 343,781 | oo, (O I (O I (O I (V1 0
15. _Reserve December 31, CUMENt YBar. ... .4,003,958,710 | ooovcvcvriiinnn, 0 [.3,874,500,747 | ..... (12,480,655)] ...ovovviriiienec) 0].. 144,277,325 | ....... (2,338,707)] ooovvverrecieene, (O IR (O IR (O IR {1 P 0
Cash Surrender Value and Policy Loans
16. CSA ending balance December 31, CUITENE YEAI...........ccouucveveeiieeieireieie ettt sees .4,008,176,728 |......ccoevvvernnn 0 1.2,677,291,738 |..ooeverererrees (01 0 1.1,330,884,990 |.....cccoeorrrrrnnnn [0 [0 1 [0 [0 [0 0
17._Amount available for policy loans based upon Line 16 CSV........ccouiiiiiieiiieeessese e ..4,006,970,622 |.......cocvvnnnennns 0 1.2677,291,738 [..oooviriieians (V1 I 0 1.1,329,678,884 [.....cccoovverernnnnn [V [V [V [OOSR [OOSR 0

(@)

(b)

Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

Individual and Group Credit Life are combined and included on page. (Indicate whether included with Individual or Group).




Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE (a)

[AVA

(N/A Fraternal)
1 2 3 4 5 6 7 8 9
Total Whole Life Term Life Variable Life Universal Life Variable Universal Life Credit Life (b) Other Group Life  [YRT Mortality Risk Onl

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. ReServe DECEMDET 31, PrOF YEAN.........cceveevereerire et sesse st sssssssssessessssessesssssssssssssssssssens | evessessssessessnes 2,112,380 | .overrreieerereereieis (01 OO (0 U (01 O [0 U (0 OO (0] O 2,112,380 |.ooereeeeeeeeereans 0

2. Tabular net premiums O CONSIAEIALIONS. .........c.cevererrirrirreireerieeieeessiesseesssesseseesessesssessesssssssssssssessessenss | sesessessssssssessssssssnsssenes (V1 (01 S (O [ (U1 (01 O (O (01 U (0 U 0

3. Present value of disability ClaimS INCUITE............coveiiiiirieicctece et | enresesesssese s (01 R (01 OO 0 e (01 OO 0 oo 0 e 0 | 0 oo 0

4. TaDUIAI INTEIESE. ...t nssnsies | eriseni s 7375 | o 0 [ (O N (U O 0 [ (O N 0 [ T3AT5 [ 0

5. Tabular less actual reSErve releaSE............cc.vuiiiiiiieiisiisissi s | sesessisssissis s ssesees (U 0 [eene (O OO 0 [ 0 [riiind (U O (U O (U1 O 0

6. Increase in reserve on account of change in valuation DaSIS...........c.ccceevevereierieisssieeieeesseseesessens | eeereesesssssesesssseeseenad (01 RO 0 [ 0 [ (0 RO 0 [ 0 [ 0 [ 0 [ 0

7. OtheriNCrEASES (MEL)....euruueerieeeererieiseieeeseie st tees st sesssesess s ssee et et se s ssess s sessessns st st essnssessestons | _sssessssssssssssessasssssssssenes (O (O 0 foinad (O {01 [ 0 [ (O {0 0

8. TOHAIS (LINES 110 7)..ouucerueeireeerceieeisseceseesseses ettt ssess st nsssssssensssesssns | essssssssssssenas 2,185,555 | .o (O R 0] i, [V R (O R 0] i, [V [ 2,185,555 | oo 0

9. TADUIAI COSL....ovvceerreiceiiei sttt sniensnas | resesnesiseeieenes 253,112 | oo [V (O R (U R (0 R (O R (U 253,112 | oo 0
10. Reserves released DY death...........cccciiiisccec st ssssnsenne | sresessnsessessssaneas 48,846 | ..o (01 O (0 (01 O (0 U (0 TR (01 O 48,846 ..o 0
11. Reserves released by other terminations (NEt)...........cccceviveieieeeceee e sesseseseesens | everrsssesssesesseneas 43334 | (0 OO 0 e (01 O [0 U (0 OO (01 43,334 [ 0
12. Annuity, supplementary contract, and disability payments involving life contingenCies..........ccccovverivees | vevevnrereireirsineineinnien (V1 (01 (O (01 (01 O (O (01 O (1 U 0
13.  Net transfers to or (from) Separate ACCOUNES...........cvruerrirnrirrinineerrerseeeiseessieesssesesssessssssssssssesssssnes | ssssessssssssssssssssssssssssens (O I (O 0 feiisead 0 [ {01 [ 0 [ 0 | 0 |, 0
14, Total deductions (LINES 910 13).......uuureririeririeceissrieeisese st sss st esssssesssssssessses | sstnsssissssssseses 345292 | o) (O R 0] oo, (O R (O R 0] oo, [V [ 345292 | i) 0
15. Reserve December 31, CUIMEBNE YBAT. ... ittt besesieses s s snesseresensesssssesensssessssnseses | eerereresinsessnnes 1,840,263 | ..o (L R (O IR (U [ (L IR (U1 [ (L 1,840,263 [ ..o 0
Cash Surrender Value and Policy Loans

16. CSA ending balance DeCemMDEr 31, CUMTENT YEAN..........couvrureernrerrieirerisseeisesssessessssessssssessessssssssssssness | sessessssssssesssssssssssessens (01 (01 S (O (01 (01 (O (01 U (1 U 0
17._Amount available for policy loans based upon Line 16 CSV........iiiiiiiiiiinisssssssissessessisnssnessses | sseerssssssssessssssssssessssns (O I (O 0 friad (O {01 [ 0 friad 0 i 0 |, 0

(@)

Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

(b)

Individual and Group Credit Life are combined and included on page. (Indicate whether included with Individual or Group).




Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

VIDUAL ANNUITIES (a)

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDI
1

€L

Deferred 6 7
2 3 4 5
Life Contingent Payout
Variable Annuities with | Variable Annuities without (Immediate and
Total Fixed Annuities Indexed Annuities Guarantees Guarantees Annuitizations) Other Annuities
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. RESErVE DECEMDET 31, PHOM YEAT......cvuuiverrrirceiseriseceiessiesise bbbttt sssnnns | cesnesssesssnes 2,626,909,963 |.....ccouvvunnc 1,003,081,961 |..coovvrvererrrnnes 545,618,845 |.....ccocorrerenne. 678,069,297 | ...coovvrrrricrirerriereinensd (VN IR 400,139,860 | ..ovorrermerirrrirerireerieninns 0
2. Tabular net premiums Or CONSIABTALIONS.........c.cviurireieiiieie ettt b e nse s s st st snsents | sessessnsesssssesnnsas 88,321,734 | oo 1,374,893 | .o 211 70,448,765 |..covvvererireeersieseinad (0] IS 16,473,117 [ oo 0
3. Present value of disability ClaIMS INCUITEA..........ccovuiiveieirireree ettt e as s s ss st es s besssaesansnes | eeveesnens ) 0.0 GO ISR ) 0.9, G IS ) 0.9, G IR ) 0.9, GO IS )09, G B )99, G U ) 0.0
4. TADUIAEIEIESE....vovveeoeesseeeseereeees ettt eees sttt nessenssnnsssnnsnn | nesssssssnnsssnnens 60,142,108 | ...covvvrrrrerrernn. 15,370,504 | .o 17,016,226 |..oveovvevecrnns 12,891,350 | .veoreererneeeneeeeeeeseeenns (V] 14,864,028 |...ooooveeeeereereeeeeeeeenns 0
5. Tabular 16SS aCtual FESEIVE FEIEASE...........c.cvuveeeeiiiiieiciete ettt bbbttt st n s ensssse s sanes | svsessesesssssesnsaneas 1,430,858 | .ooveveereeeeee 0 | oo 0 | 0 | (018 IS 1,430,858 |...ooovvereireieieceieand 0
6. Increase in reserve on account of change in Valuation DASIS............ccccucviiieiiicicecc e sssnns | oeessssesese e enaa [0 TR 0 | 0 | 0 | [0 TR [0 TR 0
7. OtNEIINCIEASES (MEE)......rveuerveserireciisertseresesse et es sttt nen s | seninsseeeens (1,162,675,712) | ...oovevvcrenecs (849,465,455) | ....oovvrravienee. 21,252,738 [ ..o, (454,363,577) | ccooovevrriciriiisci e [0 I 119,900,582 ..o 0
8. TOAIS (LINES 110 7)..uvereceeuerireeiseiiereisceisresiesss st ess s bbbt | snrisssesienas 1,614,128,951 | .o 170,361,903 | ..o 583,912,768 | ....cooevene. 307,045,835 | ..., (O I 552,808,445 |...ooovovieiiriici) 0
0. TADUIAT COSL....eovuiriireciseiieis sttt s s8££ n s nt st | Hrentensneesten sttt (01 (0] (0] (01 (01 (01 N 0
10.  RESEIVES released DY GBAMN.........c.iuriieiiee ettt bbbttt sttt | sreeieniees ) 0.9 NI ISR ) 0.9, SN ISR ) 0.9, NI ISR D9, CONRIIN SR ) 9.9, G IO ) 9.9, G U )00, G
11. Reserves released by other terminations (NEL)........c..c.ceieieieiecse sttt bense s snns | sbessessesnsnes 2,308,938,767 |.....ccovvrerrnee. 24,004,506 |...cccoorvrrerernn. 16,118,522 |......ccoevvueee 2,268,815,739 | ..cooiveeeieeieecseesenad 0 | 0 | 0
12.  Annuity, supplementary contract, and disability payments involving life CONtINGENCIES...........ccevuivreieieiireieieese e iesiens | cveresesieeienns 387,615,511 | .o 43,986,873 | ..covereririeesieeeina (1] I 290,723,637 | .evoeerererieirieessieneienad (0] IO 52,905,001 | oo 0
13. Net transfers to or (from) SEPArate ACCOUNES...........ccccuivecviveieieiseeeie ettt s b es st s e sess s s st sssssaessnsnes | ensesssssssineas (2,778,432,915) | oo {01 O 0 i (2,779,361,804) | ..o (01 I 928,889 | ... 0
14, Total dedUCHONS (LINES 910 13).....ruerrerreeereeeseeeseessseeseesssssesseessesssseessseesseesssssssssessessssessesesssssssssesssessssnesssassssessssessssnsssnssssnns | sssssssssmsssssasees [CHRTAXSKY 0] [—— 67,991,379 | oo 16,118,522 | ...coovrisrirnnes (219,822,428)] ....cooovvvvernriersrisrie e, (O I 53,833,890 | ..o 0
15.  ReSErVe DECEMDET 31, CUMENE YEAI. .. ..iviuiieii ettt ettt b bbbttt s st bbbt b st ne s bt es st enssssbsnsenanss | srssbessssansanes 1,696,007,588 | ...ccoveverennn 102,370,524 | ....cooovvivenens 567,794,246 | .....ccovvnene. 526,868,263 | ..o (V1N I 498,974,555 | ..o 0
Cash Surrender Value and Policy Loans
16. CSV ending balance, DECEMDET 31, CUITENE YEAI.........c.ccvucviieiieiieie sttt bbb bbb es bbbt saesses s saenns | svessessensaenes 1,156,216,562 |.....cccoevirernnee 100,154,060 |.....cccocvrrrrnenns 544,614,084 |....cccvvernne. 511,448,418 | .o [0 TR [0 TR 0
17. Amount available for policy [0ans based UPON LINE 18 CSV ..o ssiesssssssssssssssssssssssssssensssssssssnssssnssnses | sossessessesnsnssssessnssssessesnsan {01 O {01 O {01 OO {01 O {01 O {01 O 0

(@)

Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES (a)

V.

(N/A Fraternal)
1 Deferred 6 7
2 3 4 5
Life Contingent Payout
Variable Annuities with | Variable Annuities without (Immediate and
Total Fixed Annuities Indexed Annuities Guarantees Guarantees Annuitizations) Other Annuities

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. RESEIVE DECEMDET 31, PHIOT YBAT.......eieeiecvecieieicteee ettt sttt bbbt sa bbbt ens e s sntenannas | oevessessesssnsns 189,377,059 | ..ovcveevireieieesee e 0 | 0 | (0] IO 95,812,517 | .ovverveecreierae. 93,564,542 | .ooveveieereieeeeead 0

2. Tabular net premiums Or CONSIABIALIONS............c.cvuiviveiiireieietce ettt s bbb bbb s s saesssnas | sesssensesansineas 105,977,718 [ oo 0 | oo 0 | (1] IO 102,431,056 |...cccooererirnnen. 3,546,662 | ..o 0

3. Present value of disability ClAIMS INCUITEA...........cc.covuriveieieece ettt s bbbt sanes | seesassranes )00 GO IS D,9.%, N IR D,9,. %, GO USRI D9, GO IR ) 9.9, G B )99, G IO )%, G

4. TADUIAEINEIESL.......ceeevireeeieei sttt | nenst st 5,394,701 | oo (U SRR (U TR RRRN (VN RO 2,599,830 | .o 2,794,871 | oo 0

5. Tabular [ess aCtual FESEIVE MEIEASEU.............cvumrrirrireiiieresieei sttt | eessseessennseessnneen 269,043 | oo (U O (U O (U (U 269,043 ..o 0

6. Increase in reserve on account of change in ValUALIoN DASIS...........c.euerririnrenriirninsseisseissssess st stesssssssssessns | snssessssssessesssssssssessessnsseses (01 (0] (0] (01 [0 O [0 U 0

T OtNEIINCIEASES (MEE)......rereererseeereeeseeeseesseesseeessse s ess st s8R E st nensens | sbsssissssnsseesssees 5,784,290 | ..o, 0 [ (0 R (V) (133,189) [ ..oveesciiiien, 5,917,479 | .o 0

8. TOLAIS (LINES 110 7).uucrvrreeiueimseeesceiseeessecese sttt | trbisnnsssessees 306,802,811 | ..o (O R 0 |, (O [ 200,710,214 | .ooooovivriiinc 106,092,597 ..o 0

9. TADUIAE COSL......oiie bbb | st 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
10. RESEIVES releaSed DY ABAN. ..ottt s s st a s sa sttt s st | sresniinean D9, %, ORI U D90, TR RST )90, TR R )0, TR U D,9,9, ORI BT D,9.9, ORI O ). 9.9, S
11. Reserves released by other terMINAtONS (NEL)........c.cccueveeiciiiiceece ettt sse st ssesessnes | seesssssssesansnead 409,273,767 | .oveveerceeeeeereeeeeinnd (1 U (1 U (0] I 409,273,767 | .eovereeerereeereeeeseresesenad [0 0
12. Annuity, supplementary contract, and disability payments involving life CONtINGENCIES..........ovrverrerrerrirrrrrirereeneseeseseiseseeseeees | vereeeeneireeneens 12,270,812 | oo (0] (01 (01 (0] IO 12,270,812 .o 0
13, Net transfers to or (from) SEPArate ACCOUNLS..........ciurueiriueeeeseeeee ettt et et ees st ess bttt esb s ses st enseessenns | sebsssssssssessenss (297,594,043 | ...ovoeveiieirsi e 0 i 0 ] (1N I (297,594,043) | ..oovoveieee 0 | 0
14, Total dedUCtONS (LINES 910 13).....vuuureeririreiiiirieiiseesierssesss s ssss st es sttt nnsennsens | ersesisenssscssnes 123,950,536 [ ..o 0 ] 0], (O [ 111,679,724 [ .o 12,270,812 |, 0
15, ReServe DecemMbEr 31, CUITENE YEAI. ... .cciiiieiiictetes ettt ettt b st a s eses s ss b s s sesessssssesssesbebenssbessssebesensesessssnsesensnsesesnseses | cresssssessnsesenas 182,852,275 | ..o 0 Lo (01 OO (U 89,030,490 | ...oovierinnn 93,821,785 | ..o 0
Cash Surrender Value and Policy Loans

16.  CSV ending balance, DECEMDEr 31, CUMTENE YEAN........c..cciuieieeicreeeice ettt bbbt besse s sssessens | sevsesssssssassesinaas 89,030,490 | ..oovveeriieeee e 0 | 0 | (0] IO 89,030,490 | ..ovoiveieireiieeeeead [0 U 0
17.__Amount available for policy loans based UPON LINE 16 CSV .. ...ttt sessssnsssssssnses | sonssssensesssssssssesnssssensssanaan 0 ] 0 e 0 i 0 e 0 ] 0 ] 0

(@)

Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

EXHIBIT OF NET INVESTMENT INCOME

2
Collected Earned
During Year During Year
1. U.S. gOVEMMENE DONGS........oovuieiecieiciceie ettt sssses s ssssssesssssssessesssssssessssssssssssesssssssssessesens | (@)eererserserensnesnsensenses sl 840,879 | oot 4,040,822
1.1 Bonds eXemMpt from U.S. tAX.....cvrerrinineisisinsisississssessssesssssessesssssssssssssssssssssssssssssessesssssesssssssssessesssnssessesssnssessessanss | (@)eressessnsssesssssnsssnsesssnssnsessensnnsssQ | soseemssesssssnssessnsssessessssssnssessessnens 0
1.2 Other bonds (UNAFfIIATE)..........c.ceveereirirriiririieeiieseiees s sesesesssessensessensessessssssessesses | (@)reesneensennerinerineren 219,498,108 | oo 260,179,028
1.3 BONAS OF @fflAtES......vurveeeeerirciccr ettt sttt ens st st ssessnsssssnstenssssessensnsses | (@)eressessnssesnssnnssnssssssnssesnssersnnssad | sereeserensnsssssess st ense s ssenseens 0
2.1 Preferred stocks (UNffiliated)..........cocererrrieiinincreeree e | (D) erereeenneenreneeneenenne FONB2T | it 766,041
211 Preferred stocks of affiliates..........cccocvvieieicveieecse et ssssssesssssssesseses s sssssnens | (D) eeereereesieseeieeseseeessessseeeened0 | e e 0
2.2 Common stocks (unaffiliated) 1,968,225 | ...cooovreereerieeeas 1,968,225
2.21  Common stocks of affiliates 112,750,000 | .ovovveverereierersieans 112,750,000
3. MOMQAGE I08NS........ceieveciceiee ettt ettt st b sttt snessnsessesesssesssssesnns | (C)erertesinsissessesssssesans 44,097,133 | oo 44,104,115
4. REAIESIAIE........oeeeeeeececcecccce ettt sttt tesenssessssssnsnsnsssnsnsnsssnsssnsnens | (()oereeeee s 1,828,591 | oo 1,828,591
B CONTACE IDBNS.........oocveiviecict ettt st b s bt e st s st a e s st s et nt st aenas | esnsesteseststen ettt enaen 32,037,940 | oo 32,064,510
6.  Cash, cash equivalents and ShOrt-term INVESIMENLS...........covwrierrerinrirrrere ettt () S — 2,374,022 | ..o 2,496,432
7. DEriVaAtIVE INSITUMENES.........coiceieecccecec ettt ettt ettt e s s s e s e se s e s e e e s sb et e b et et et et et et ebebe bt et sansans (e Y A 173,471
8. OMhEriNVESIEA @SSEES........cucveieiiiiieciei ettt bbbt bbb sa bbb s b b st s saena | ebeesssestes et st en st aen 5,371,682 | oo 5,371,682
9. Aggregate write-ins for investment income R Y A 2,785,557
10.  Total gross INVESIMENTINCOME..........c.cviviiiiiieeictitet ettt ettt st st es st en s s bt sns st st sntensessesnsensenssssnsans | sessessesssssssessesssnsasans 484,091,426 | ..o 468,528 474
11 INVESIMENE EXPENSES. ... cvurereeereerrereieeeeetseeseeeeeseese st eesesse et see e ss s eee e sees s e e a8 E e e R 88428 e eS8 4S8 428428421 EeE 842 E s8R £ 42 AR e bR E s st (¢) SO 7,939,131
12.  Investment taxes, licenses and fees, excluding federal INCOME tAXES. .........vurururiiiiriei ettt sttt (<) SRR 909,202
13. Interest expense 22,010,500
14.  Depreciation on real estate and other invested assets 1,029,964
15.  Aggregate write-ins for deductions from INVESIMENE INCOME..........c.cuiuiiieiciciciec ettt bbbt b s bt ssessenes | ebsstsssesscsssantesssssntensesaranes 346,358
16.  Total dedUCtioNS (LINES 11 thIOUGN 15).......uuiiiiiiiiieiciieteie ettt b s bbb s sttt b s bbb s sttt s st s s bbb s ssenas | ebsntssesscsnssssensessntansenas 32,235,155
17. Net investment incOME (LINE 10 MINUS LINE T6).........ccvueiiuiieiieieiiisieieie sttt sttt bbb bbbt bbbt s s bbb ss et ssensesns | snsessesssbssessessesantensenas 436,293,319
DETAILS OF WRITE-INS
0901. INCOME ON SECUMHES LENAING......e.vvevicveieeieiciieeis ettt sttt bt s et a s s s b ssssessssnsnes | ebsssssssssessnsssessessssssessesanes 597,832 | oo 597,832
0902, OtheI INCOME......oveevieeieicteie ettt ettt b sa ettt es st sas s s sestessssnsessesnssssssssssenns | sreessnssssessessnsessesenssnssnsen2y 1OTAT2D | ovverresssssssssssesesesseseenes 2,187,725
0903, oot RS R ARttt en et ent s s sentensn | ensessestensnssessensnssessentensnssentensnnsd | ersessestessesestens st ent e st entnsae 0
0998. Summary of remaining write-ins for Line 9 from OVErIOW PAGE.........cvrruriinririniers et ssessssssesssssns | senssesssssssssssesssssssssesssssssssessssenssnsd | cosssessssssssssessessssssessesssssessassnsan 0
0999. Totals (Lines 0901 through 0903 plus 0998) (LINE 9 @H0OVE).........cueiveirieiieeiiiieiiiieseistesssesssssisssessssssresessssssssssssesssssnsenes | srsessnssssesessnsensessesessnsesndy [ODDDT | tovrerrssesssssssssssesssssnsaseeses 2,785,557
1501. Amortization of Discount
1502. Other Expenses
1503.
1598.
1599.
(@) Includes $.....3,627,381 accrual of discount less $.....7,148,886 amortization of premium and less $.....2,263,889 paid for accrued interest on purchases.
(b) Includes §.......... 0 accrual of discount less §.......... 0 amortization of premium and less $.....12,991 paid for accrued dividends on purchases.
(c) Includes $.....7,723 accrual of discount less $.....1,015 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
(d) Includes §.......... 0 for company's occupancy of its own buildings; and excludes §.......... 0 interest on encumbrances.
(e) Includes $.....248,268 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
() Includes §.......... 0 accrual of discount less §.......... 0 amortization of premium.
(9) Includes$.......... 0 investment expenses and §.......... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to segregated and Separate Accounts.
(h) Includes $.....22,010,500 interest on surplus notes and §.......... 0 interest on capital notes.
(i) Includes $.....1,029,964 depreciation on real estate and §.......... 0 depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Realized Change in
Gain (Loss) Other Total Realized Change in Unrealized
on Sales Realized Capital Gain (Loss) Unrealized Foreign Exchange
or Maturity Adjustments (Columns 1 +2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. government BONdS...........c.vcueirineinnmnimnesinerienienisssenss | eovesisesisssssssenens 24,626 | oo (V18 IO 24,626 | oo L0 R 0
1.1 Bonds exempt from U.S. taX........ocoevererecreeereeereeeece s
1.2 Other bonds (unaffiliated)...........ccceeererererceriereeeice e
1.3 Bonds of affiliates..........cccovvvereirereieiceeceeeeeee e

2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates

2.2 Common stocks (unaffiliated) (1,496,570)

2.21  Common stocks of affiliates..........coeurverrenrerrinrnrreieisssersenninns revvneennennennnnneensnnnen0. | e [ eeeeenen 0 | (28,504,435) | ....ovvreirereerirrieienininn 0
3. MOrtgage l0ans.........covveeirieeer e revernrneenneenmeennnnen0 |0 |0 | 0 | 0
4, Real eState......oceeecereeree e | nnenennesnssnensnsenneen0 | coneinresnend0 [0 |0 [ 0
5. CONTACt I0ANS........ovvereeiiirrireieeinsie i ssssssesssesssssnssenes | ssssssssssssssssssssesssssnssesssQ | sennsnnennssnssmsssnssnssnssnnensd | sonvrssnssnsssnnnssessenensQ [ connonrnnsinnnnnsnnnennQ | e 0
6. Cash, cash equivalents and short-term investments............cccoee. | cevveveereeiereeed R1,347) | oeeeveeeieeenl0 | e (R1,387) | 0 | e 0
7. Derivative inStruments...........cccocoevveenecinnnieeseceseeessesniees | ceensnersnnerenns(9,332,998) | o0 | e (5,332,598) 46,394,109 | .cooovoereerinns 156,800
8. Otherinvested @ssets..........cccoueveveurerererieieeee e [SUTSTEUSUURTRRPTSUSRUN | R EUOUOUSPIRRRRRRORRRRUPRR | N ESSUROUURURROROROTSRIRRRRRRR | N EOUURTRRRRTROY 34,554,021 | oo 0
9. Aggregate write-ins for capital gains (I0SSES)........vververrerrrrreeneenns 24519 | [EEIVEX) ] 471)
10. Total capital gaing (I0SSES)........cvuverrereireeeneirrirrernrereereeensereeseneens | seveeseeesnenns 128,381,441 | .o (2,810,365) | ...overvrnen. 125,571,076 | c.ovvevvrreenne 50,863,631 | .ooverererrerireieereens (471)

0901, MISCEIIANEOUS. .....vvrvreeirireisisiriseisissiese sttt

0902. Amortization of GOOAWIll............curervrreerreirrirsirireieiesriesereiseens

0903. Currency translation unrealized.............cccoovvevevvieriieesiereiienns

0998. Summary of remaining write-ins for Line 9 from overflow page... | ....

0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)........




Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

FE AND ACCIDENT AND HEALTH CONTRACTS

EXHIBIT 1 - PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LI
1

Insurance 12
2 Ordinary 5 Group Accident and Health 11
Credit Life 8 9 10 Aggregate of Fraternal
Industrial Individual (Group and Credit All Other Lines (Fraternal Benefit
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business Societies Only)
FIRST YEAR (other than single)

1. Uncollected v e 210,686 | ..cvevrveererreriienend0 | e 210,686 | ..ocvvvverrrerieiinens 0 [ oo | e 0 [ oo 0 [ oo [0 0 [ ooverrerierienieneend | o0 e 0
2. Deferred and accrued N [ 15,292,700 | covevreevreeiieneend0 | e 15,292,700 | oo 0 [ oo | e [0 R [0 R [0 IR (01 SRR 0 OSSR 0 N RSSO 0
3.

© oo~

1.
12.
13.

14.
15.
16.

17.
18.
19.

20.

Deferred, accrued and uncollected:
3.1 Direct
3.2 Reinsurance assumed...
3.3 Reinsurance ceded....
3.4 Net (Line 1 + Line 2)..
Advance................
Line 3.4 -Line 4....
Collected during year:

6.1 DIMECL......cvvevercierisetee et ssensnes | sessessnes 101,191,072
6.2 Reinsurance assUmed.........c.ovrvvveeevnereeeieennensenseessenssenens | veene ...3,756,928
6.3 Reinsurance CeAEM..........ovrurrimrmninierereissseeesssseseenees | veene .37,489,782
B.4 NEL......ooocoeeeeceeceecree ettt ssessessse s esassansens | ersessaenans 67,458,219
Line 5+ LiNE B.4....eoveeeeeeee e [ IO 82,779,384
Prior year (uncollected + deferred and accrued - advance)......... | vooeeveenee. 15,164,043
First year premiums and considerations:
9.1 Direct....ccoereerreirerene ..101,348,194
9.2 ReiNSUrance assUMEd............cceveveruevrvcrereereeeeeseseesesesensenes | evevneeeesnns 3,756,928
9.3 Reinsurance ceded.... .37,489,782
9.4 Net (LiNe 7 - LiNe 8)....ouevcveeeieeeeeeeeeeeeeieseessessesessessens | seevesaesians 67,615,341
SINGLE
Single premiums and considerations:
10.1 Direct.....coccovverereee. ...205,695,438
10.2 ReiNSUrance aSSUMEM...........coviereiieieiirerecssseseesesssees | corersssenens 2,999,716
10.3 Reinsurance ceded.. ...471,710,360
104 NEL....ooioiiecce ettt saens | eeraesins (263,015,207)
Uncollected 22,745,063
Deferred and accrued 91,653,445
Deferred, accrued and unci :
13,1 DIMECL.....vieecvcieeeetecice ettt ssses | eressaesans 114,398,508
13.2 Reinsurance assumed. . 0

13.3 Reinsurance ceded......
13.4 Net (Line 11 + Line 12)

...114,398,508

............ 75,043,358

15164197

oo 41,504,469

...3,756,928
.37,452,841
..... 41,347,445
..... 56,668,665

.75,200,382
...3,756,928
.37,452,841

22,597,656
91,653,445

114,251,101
0

...114,251,101
...1,233,731
13,017,370

564,047,183
..... 98,719,490
...294,195,171
...368,571,502
...481,588,872
107,047,780

570,016,773
..... 98,719,490
...294,195,171
374,541,092

471,710,360

(409,602,587)| ...

.87,088,358
87,088,358

777,403,460

..... 78,866,585

..... 2,999,716
471,710,360

AGVANCE.....coeiirecseeee et nsesnns | seee 1,316,011
Line 13.4 - st tesens | esaesanes 113,082,497
Collected during year:
16.1 DIMECL.....uvvecieiieriseieiessste st 662,757,209
16.2 ReinsSurance assUmed...........cueveereueererereereenereeeessnsenneens | ceeneesseeens 98,719,490
16.3 Reinsurance ceded.. ...300,041,499
16.4 Net.....oooovvvreereneen. ...461,435,200
Ling 15+ Line 164 ..ot ..574,517,697
Prior year (uncollected + deferred and accrued - advance)......... 107,105,263
Renewal premiums and considerations:
19,1 DIMECL.....uvvecveiteeectc ettt e 668,734,443
19.2 ReiNSUrance asSUME...........ccueverreveerirereereseseissesesnnns | seesssessenns 98,719,490
19.3 Reinsurance ceded.. ...300,041,499
19.4 Net (Line 17 - Line 1 467,412,434
TOTA
Total premiums and annuity considerations:
20.1 DIFEC...uucvecveveeceetcreeeete ettt stesssssess | seseesennes 975,778,075
20.2 Reinsurance assumed. . ...105,476,134
20.3 Reinsurance ceded.. ...809,241,640
20.4 Net (Lines 9.4 +10.4 + i, 272,012,568

..(389,844,059)

07,851,991




Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
EXHIBIT 1 - PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)

0l

1 Insurance 12
2 Ordinary 5 Group Accident and Health 1
3 4 Credit Life 6 7 8 9 10 Aggregate of Fraternal
Industrial Individual (Group and Credit All Other Lines (Fraternal Benefit
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business Societies Only)
POLICYHOLDERS' DIVIDENDS, REFUNDS TO
MEMBERS AND COUPONS APPLIED
(included in Part 1)
21. To pay renewal PremilmsS..........ccceveernerserseeenensennens | soerverssenens 7,825,080 |..cooevvrereriiriennen0 [ 5,801,076 | ..oooveerreeieeirnn 0 [0 o0 e 0 | evvveveveierreieinnieeen0 [, (V1 IS 2,024,005 |...ccocvvvreeriieeennc0 [ 0
22, ALOtNE ..o | soeeeeeeens 106,087,780 | ...cvevevvrvrcrrrrrrrirenn0 [ v, 106,087,780 | ...oocvernrerrerirrerrirnnns 0 [0 L0 | 0 [0 [, (O R 0 [0 e 0
REINSURANCE COMMISSIONS AND
EXPENSE ALLOWANCES INCURRED
23. First year (other than single):
23.1 Reinsurance Ceded............c.cocueveiineiieiieiinnns | v 26,158,997 | ....covvvrvriniinnennn0 i 26,138,759
23.2 Reinsurance assumed...........ocueuieeeeneeineens | conernsnisciinenens 51,503 | o0 s 51,503
23.3 Net ceded less assUMeEd............ccceeeveriverersiiees | cevereinnnen, 26,107,494 | .....coovvvvvievviieeennn0 [ 26,087,257
24. Single:
24.1 Reinsurance Ceded...........cocvrvmevercreereeeieeees | evereesnnens 17,484,759 | o0 | e (0 17,484,759 | ..oooveeerceeeeen0 |0 [ [0 U B OUOUURRRRR [0 0 [ o0 e, 0
24.2 Reinsurance assumed............ccoveueveuneuncinenes | ovevenerenenens 4,026,947 |...cvvovvvrrerierinnen | e 4,026,947 |...oovvorriinririene 0 [ o0 [0 [ 0 [0 [, (U PN 0 [ [ 0
24.3 Net ceded 1eSS aSSUMEM.........cvvemreemcrireceierines | wererericnens 13,457,812 | oo | s (4,026,947) | .....coonne. 17,484,759 | .ovoovecrserineeenn0 i e 0 [0 [ (O 0 [0 e 0
25. Renewal:
25.1 Reinsurance Ceded............cuwurrrriereireersnes | werrereenens 41,595,492 | ....oovvrrriinerinnnd0 [ 40,578,380 | ...ovverrrirrrrreriinnns 0 [0 L0 [ 0 [0 [ (U 1,017,112 | 0 s 0
25.2 Reinsurance assumed............coocueveeeverrnevsiseenes [ cevveressnienesenns 362,322 | .ooevieeeieiieiniieiennn0 [ 362,322 | oo 0 [0 eeeveeeieieiieeend0 | 0 [0 e 0 [ L0 R I S 0
25.3 Net ceded eSS aSSUMEQ.........oovuvveeremreenirninirie [ ereessenneas 41,233,170 | .0 i 40,216,058 | ... [0 R | ST RRO | ) TR [0 oo | IO (V) 1,017,112 o0 [ 0
26. Totals:
26.1 Reinsurance ceded (Page 6, Lin€ 6)..........ccccves | ceverinnns 85,239,248 | ....ocovvereeeierieieenn0 | 66,717,140 | .............. 17,484,759 | ..ooeveeerceeeecen0 |0 [ 0 [eoeeeeereeeeerieieeend0 e, (0 [ 1,037,350 | .ooveeereeeceeieecieean0 [ 0
26.2 Reinsurance assumed (Page 6, Line 22)............ | ceoeveeivnnes 4440772 |0 [ 4440772 | oo 0 [ oo o0 e 0 |0 [ (0 R 0 |0 | e 0
26.3 Net ceded 1eSS aSSUMEM.........cvverrvemcrereceicrines | wereerenenens 80,798,476 | ....ccoovvvrrrrrcrrnenend0 [ 62,276,368 | .............. 17,484,759 | .cooovvevrerineeeennd0 e e 0 [0 [, (U 1,037,350 | o0 e 0
COMMISSIONS INCURRED
(direct business only)
27. First year (other than Single)..........coveeeerrmereererrnnenes | cererirereenne 55,361,557 | ..oveveverrrerernrrineen0 [ 54,040,918 |.....ccoovirvinnee 735,683 | ...ocvvrerererrrerrirnen0 o0 |, 567,021 | .ovvvvrerererrrnerneen0 e (O 17,934 | o0 [ 0
28, SINGIE....cverrerrrrireiieriieri e | e 3941734 | o0 e LV O 3,927,677 | .coovveveverrnerrrerrineen [ | 14,057 | .oovvrrvcncrrnerinenend0 s (O RN 0 [0 e 0
29, RENBWAL.......oouvirreieririieeeieessseseseesiesessssinesiens | seereseeens 122,798,452 | .....coovvvvrverrnnrrinan0 [ 55,316,163 |......c....... 63,507,450 | ...cvvvvvrrerrrreriennn0 [0 [ s 3,361,457 | ovvovvcrnrrreriennn0 |, (U I 613,382 | .0 [ 0
30. Deposit-type contract funds...........ccccueverereereereieens [ { I ORTRRoorooo | 1 [FUOOOROURRRRROO { 0 e [0 | 0 oo [ (O [0 oo | I [OORORRRRRORRO 0
31. Totals (to agree with Page 6, Ling 21)......coccovcovvrennens [ oninnnnes 182,101,742 | .o [ 109,357,081 |...ocveenee. 68,170,810 | ..o |0 | i 3,942,535 | .0 | [ I 631,316 | .0 | 0




Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
EXHIBIT 2 - GENERAL EXPENSES

Insurance 5 6 7
1 Accident and Health 4
2 3 All Other Lines
Life Cost Containment All Other of Business Investment Fraternal Total

1 ReM e ..105,969 | ............ 181,488 | ..............72,600 | ..oocvorevrrrrricnnd0 | e 2,035,322

2. Salaries and WageS.........cc.corwererrrmrueesseiseisesisssenenns ..31,069, . . . B . O - 45,694,323
3.11  Contributions for benefit plans for employees 3 ........ 20,292,413
3.12  Contributions for benefit plans for agents. 2,060,755 .2,186,303
3.21  Payments to employees under non-funded benefit plans... 0
3.22 Payments to agents under non-funded benefit plans.............ccocovvrnie | corvenns 1,782,370
3.31  Other employee welfare 233,263
3.32  Other agent welfare 0

4.1 Legal fees and EXPENSES..........covvrvrrerrerrirrirnrisnriessesisssssessssensenss | sesssssnsen 160,925

4.2  Medical examination fees . 1,680,827
4.3 Inspection report fEeS..........oevvrererneirneireiseieeeseeis 86,656
44  Fees of public accountants and consulting actuaries............cc..coeeceeres | coverenne 2,265,338
4.5  Expense of investigation and settlement of policy claims

5.1 Traveling EXPENSES. ......cururerereieeeereeeeeeseee e ssesssssessessassessenes | seessenees 1,629,522

5.2 Advertising
5.3 Postage, expre

658,952

54  Printing and stationery O 1,545,871
5.5  Cost or depreciation of furniture and equipment.............ccccocuvcvcrennne. 432,303
56 Rental of equipment..........cccccovvernirnrenns . 383,706

........ 36 710,597
...247,167
....447 017
757,604

5.7 Cost or depreciation of EDP equipment and software..
6.1 Books and periodicals o | e 40,934
6.2  Bureau and association fees.........c..oovernrinrirniinns
6.3 Insurance, except on real estate
6.4  Miscellaneous losses.
6.5 Collection and bank SErvice Charges............ccoceuveveveieieiieieieieinns
6.6  Sundry general expenses
6.7  Group service and administration fees....
6.8  Reimbursements by uninsured plans..
7.1 Agency expense allowance
7.2 Agents' balances charged off (less $ 0 recovered)
7.3 Agency conferences other than local meetings
8.1  Official publication (Fraternal Benefit Societies Only)
8.2 Expenses of supreme lodge meetings (Fraternal Benefit Soc. Only)..
9.1 Real estate BXPENSES.........cceveiveirerieieirscssse e
9.2 Investment expenses not included elsewhere.
9.3 Aggregate write-ins for expenses
10.  General expenses Incurred

2,606,313
........ 94,877,459

(a)..150,399,623

11.  General expenses unpaid December 31, prior year. ...1,747,842 T .3 6 . 0] 11,982,294
12.  General expenses unpaid December 31, current year. 6,944,167 | . . . L0 [ 11,007,885
13.  Amounts receivable relating to uninsured plans, prior year 0 . .
14, Amounts receivable relating to uninsured plans, current year............. | cooierneeninnin 0
15, General expenses paid during year (Lines 10+11-12-13+14)........c.... | ooeened 95,681,134

09.301. CafEtlria......vvrrvreerererieeie e 180,828

09.302. Agency Development Expense 2,425,485

09.303. oo s 0

09.398. Summary of remaining write-ins for Line 9.3 from overflow page........ | «coeveernirrerienns 0

09.399. Totals (Lines 09.301 through 09.303 plus 09.398)(Line 9.3 above)..... 2,606,313

(@)  Includes management fees of $.....98,580,921 to affiliates and §.......... 0 to non-affiliates.

(b)  Show the distribution of this amount in the foIIowing categories (Fraternal Benefit Societies OnIy):
1. Charitable §.......... 0; 2. Institutional §$.......... 0; 3. Recreational and Health §.......... 0; 4. Educational §.......... 0
5. Religious §......... 0; 6. Membership $.......... 0; 7. Other LI 0; 8. Tofal I 0

EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)

Tnsurance
2

3
Accident All Other Lines
Life and Health of Business Investment Fraternal Total

Real eState taXES.......cccvvrveiicieiee s
State insurance department licenses and fees.
State taxes on premiums..........cccooevveveercrncninns
Other state taxes, including §...
U.S. Social SECUNitY taXES.........vveveirireerieeeisieieireee e
All other taxes
Taxes, licenses and fees incurred....
Taxes, licenses and fees unpaid December 31, prior year..
Taxes, licenses and fees unpaid December 31, current year..................
Taxes, licenses and fees paid during year (Lines 7+ 8-9)........cccoevnnas 751, , 107,932 | 985,457

)

..20,760,125
....3,709,068

©ENOAR~ WD~

—
=

EXHIBIT 4 - DIVIDENDS OR REFUNDS

1 2
Life Accident and Health

Applied to pay renewal premiums
Applied to shorten the endowment or premium-paying period
Applied to provide paid-up additions
Applied to provide paid-up annuities

Total Lines 1 through 4.................
Paid-in cash...............
Left on deposit...........
Aggregate write-ins for dividend or refund options

©oONDORWN =

Total Lines 5 through 8.........cocovvuveirrinienee
10.  Amount due and unpaid
11, Provision for dividends or refunds payable in the following calendar year.
12. Terminal dividends
13.  Provision for deferred dividend contracts
14.  Amount provisionally held for deferred dividend contracts not included in Line 13

.2,024,005
.193,560

15.  Total Lines 10 through 14
16. Total from prior year.

..115,556,435

17.  Total dividends or refunds (Lines 9 + 15 - 16 111,016,201

. Summary of remaining write-ins for Line 8 from overflow page..
0899. Totals (Line 0801 through 0803 plus 0898) (Line 8 above)




Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 4

5 6
Credit
(Group and
Valuation Standard Total Industrial Ordinary Individual) Group

Life Insurance:

0100001. 1980 CSO 4% UNEARNED CX ....622,723 . ...622,723
0100002. 2001 CSO 3.00% CRVM........comreiimeerireriereeneessesseessesesssesssesssssssssssssessssessessssesses. | coveens 750,546,251 | ...ovovvvreriiennn0 [ 750,546,251
0100003. 2001 CSO 3.5% UNEARNED CX.......ovvveerrrirreereemmeeeeeseieressssesssessssssssesesssesssssssssssssnnes | seveseeees SA41121 | e (U I 5441121 | e (U IO 0
0100004. 2001 CSO 3.50% CRVM.......comrriiieerireriereensemsessssssesessssessessssssssesssssessssessessssnsses. | coneens 646,979,582 | ...ovvverrrrnnnn. 0. 646,979,582 | ...ovvvererrnnnn. (U OO 0
0100005. 2001 CSO 3.50% NLP.......coomiriieiriireriseeiisesessceisesesesesesssssesssssesssessssesssssessssssssesssanss | coveses 1M122,575 [ s (U - 1MA22,575 [ s (U OO 0
0100006. 2001 CSO 3.50% XXX......ooueemmremirreireimseemssersesessssssessessesesssessssesssssssssessesssssssssensses | coneens 882,215,161 | oovvorcnn. 0. 882,215,161 | oovvoennn. (U OO 0
0100007. 2001 CSO 4% UNEARNED CX.......ovvvomrerimireiriinsemissesisesesesesssesssesssessssssssssessssssssnes | sevesseeees 5,154,585 | ..o, (U IO 5,154,685 | ..o, (U OO 0
0100008. 2001 CSO 4.00% CRVM........comvreiriierireriereeneeinsesssssssesessssssssessssssssssssssesssessessssesnes. | coveens 755,932,484 | ... 0. 755,932,484 | ....oovvvin. (U OO 0
0100009. 2001 CSO 4.00% NLP........cooeriieieiirieiseeesesessceissesesesesesssssessssessesssesssssessssssssesssanss | coveeend 69,092,971 | oo (U I 69,092,971 | oo (U PO 0
0100010. 2001 CSO 4.00% XXX......cvouremmremireisimmeessseriesssssssssessessssesssessssessssssssessesssssssssensses | coneenn 201,991,849 | oo, 0. 201,991,849 | oo (U OO 0
0100011. 2017 CSO 3.5% UNEARNED CX.......oovvvviriiriiniiieniinsisisisssiiesissssssssssssesssssssssssenns | sevessessnns 407,960 | ...coovvvvrerien: (U IR 407,960 | ...coooovvvrrrirns (U OO 0
0100012. 2017 CSO 3.50% CRVM........comiriiriiriiisriiriiscensisssisssssssssssssssssssssssssssssssssssssssss | sevssessins 7,347,659 | oo | 7,347,659
0100013. 2017 CSO 3.50% XXX.....cvmurimriririisiieisesesisessssssssssssssssssssssssssssssssssssssssssssssssssnsses | covesas 18,060,158 18,060,158
0100014. 41 CSO 2.25% CRVM... ..12,607,110 | .... ..0].........12,607,110
0100015. 41 CSO 2.50% CRVM......oooriiiiiriinirississiissssissssesssssssssssssssssesssssssssssssssssnss | sesssesies 3,647,668 | ..ocvvvvirriennnn0 | 3,647,668
0100016. 41 CSO 2.50% NLP.......oooiiriirieiriiiseriscessissesses s sesssssssssssssssssesssssssssas. | cnveias 15,658,296 | ....ooovvvvrriiens (U O 15,658,296
0100017, 58 CET 2.50% NLP........vvvriiriiiiiisiiiniissississsssssssssssssisssssssssssssssssssssssssssssens | soossisssssnnss 4189 [ s (U I 4,189
0100018. 58 CET 3.50% NLP........ccoviiriiriiiriiiissiissisissssssis s ssssssssesssesssns | sossessssnenns 11,069 | oo (U I 11,069
0100019. 58 CET 4.00% NLP........covoiriiririiisiiinissisississssssssesssisssssssssssssssssssssssssssssens | soonsisnsssnins 7,352 | oo (U I 7,352
0100020. 58 CET 4.50% NLP........ccooiiiiiriiirirniiinisisiississsssssssisssssssssssssssssssssssssssssssssssns | srsssssssnns 113,898 | ..o (U IR 113,898
0100021. 58 CSO 1.75% CRVM......coooririinniisinissssisssssssssssissssssssssssssssssssssssssssnnss | sesssesins 1,064,405 | .ooovevveriiis (U IR 1,064,405
0100022. 58 CSO 2.00% CRVM.......ccsrvioriiirriiiissniiissiissnssisssssssssssssssssssssssssssssssssssssssssssssss | sosenens 20,171,962 | ..ovvvvvirriinriinnnn0 | i 20,171,962
0100023. 58 CSO 2.00% NLP........covoiiriiriiiiseniiiisiisssissenssisessssssssss s sssssssssssssssssssss | conesiesennns 324,199 | 0 | s 324,199
0100024. 58 CSO 2.25% CRVM.......ccvviiriiiiriiiiscsiiirssisesssisssisssssssssssssssssssssesssssssssssssssssss | covsenines 3,575,144 | o0 s 3,675,144
0100025. 58 CSO 2.25% NLP........ccvoiriiiscriiiiniissssissssessis s sssssssssssesssssssssssssssssnniss | iessssssenins 94,888 | ...ooovvvevnriinnnn0 [ 94,888

0100026. 58 CSO 2.50% CRVM.......coovveriiiriiiiscriisssisessssssssssssssssssssssssessssssssssssesssssssssssss | ovsenines 3,669,261 | oo s 3,569,261
0100027. 58 CSO 2.50% NLP.. ...12,640,066 | .... .0 ].........12,640,066
0100028. 58 CSO 2.75% CRVM.......cccoovviriiriisiinsisssssississssssssssssssssssssssssssssssssssssssnss | cosssisssnind 611,237 | o0 | i) 611,237

0100029. 58 CSO 3.00% CRVM.......ccovviimriiiniiisssiisiisssssisssisssssssssssssssssssssssssssssssssssssss | ovssninns 1,685,477 | oo (U IS 1,685,477
0100030. 58 CSO 3.00% NLP........covvririiirriiissriiiississsisiss s sssssssssssssssssssssses | sovseninns 1,523,084 | ..oovvvivriirriis (U IS 1,523,084
0100031. 58 CSO 3.25% CRVM.......ccosvviiriiiiriiissiissisnssisssisssssssssssssssssssssssssssssssssssssssss | sossens 44,333,119 [ oo (U IR 44,333,119
0100032. 58 CSO 3.25% NLP.. 1,228,689 . 1,228,689
0100033. 58 CSO 3.50% CRVM.......ccovviiiriiiinriiiisiiniississsssssssssssssssssssssssssssssssssssssssssas | sossiens 3TLMT | 0 | 31,711,917
0100034. 58 CSO 3.50% NLP.........covirrirriiiisniinississssisssssssssssssssssssssssssssssssssssssses | cossnissnins 920,806 | ..ooevrvrrrirnririns (U IR 920,806 | ..ooovrvrrrirnririns (U O 0
0100035. 58 CSO 4.00% CRVM.......ccovvieriiiiniiiisiinniississssssssssssssssssssssssssssssssssssssssssssas | sossiens 17,665,876 [ .oovvvvevvrririns (U I 17,665,876 | ..ovvveerirririns (U ST 0
0100036. 58 CSO 4.00% NLP.........ovvirrirriiiinniiiniississsisssssssssss s sssssssssssssssssss | s 501,282 | oo (U I 501,282 | oo (U ST 0
0100037. 58 CSO 4.50% CRVM.......ccovviiriiinriiiissiinnsississssssssssssssssssssssssssssssssssssssssssssas | sossans 20,463,516 | c.ooovvvvrnriireririns 0. 20,463,516 | c.ooevvverrirririns (U SR 0
0100038. 58 CSO 4.50% NLP.........oooiirrirniiiisniiinniississsissssssssssssssssssssssssssssssssssses | o 551,572 | oo (U IR 551,572 | oo (U ST 0
0100039. 80 CET 4.00% NLP.......cvvrivirriiiinriiinnnisssisssisssssssssssssssnssssessssssssssssssssssssssss | oseniens 1,609,350 | .ovvoverriercriirinee. (U IR 1,609,350 | .ovvvverrrirrrririnen. (U 0
0100040. 80 CET 4.50% NLP.......cooorviirriiisnniiinrisnsssssissssssssssssssssssssssssssssssssssssssssssssss | oseniees 1,681,772 | oo, (U IR 1,881,772 | oo, (U 0
0100041, 80 CET 5.00% NLP.......ovsrrviiriiiriiicsisinsiissssissssisssssssssssssssssssssssssssssssssssssnsss | snsssssinsnins 95,296 | ..ooovvvvrrriiinns (U T 95,296 | covvvvrriininnns (U I 0
0100042. 80 CSO 3.00% CRVM.......ccovvvmriirriiiisssiinsiisssssissssissssssssssssssssssssssssssssssssssssssss | osesines 5,021,234 | oo (U IR 5,021,234 | oo (U I 0
0100043. 80 CSO 4.00% CRVM.......ccocvvvrmiiiriirnsiiissisinsisissssssssssssssssssssssssssssssssssssssssssans | sossess 459,681,382 [ ...oovvvvrrriiins 0. 459,681,382 | ...ovvvvrrririns (U 0
0100044. 80 CSO 4.00% NLP.......covvvvriiiirririnsiiisssisssisssssssssssssssssssssssssssssssssssssssssssseiss | ssssees 211,919,163 [ oo 0] 211,919,163 [ oo (U I 0

0100045. 80 CSO 4.00% XXX..
0100046. 80 CSO 4.25% CRVM
0100047. 80 CSO 4.50% CRVM
0100048. 80 CSO 4.50% NLP......o.vveerrriirrrieieriricesiisessssssssssesesssessssssessssse s ssssessssssesenes
0100049. 80 CSO 5.00% CRVM
0100050. 80 CSO 5.00% NLP..
0100051. 80 CSO 5.50% CRVM

0100052. 80 CSO 5.50% NLP......ooerererririeiirrereisscinsiseie ettt ssssssessessnsnses

0100053, AAE 3.00% NLP........coreeieeereireieesetseeseesestssese st ssssesessesss st esssessessesssssses st esssessessessnssnes

0100054. AAE 3.50% CRVM......oriierireirieireieescinsessssessssssssssssssssssssss st ssessssssessesssssessesssssnsseses

0100055. AAE 3.50% NLP......ooreeieeiereireiecsetseese ettt esss s ssessssssessesssssses st esssessessesssssnes

0100056. 1970 Group Disability 3.5% NLP........oiiiiiriiiisiisi s ssesssssnssnssssssnssnes | cosseseans 1,840,263 [ oo [ I [ I (V)] 1,840,263

0199997 TOTAIS (GrOSS).....eurerrerereereerrereseeereeseesesssesseesesesesseesessssssessessesssessessesssessessessanssessessassssssessnes 4,905,675,061 | ..ovevereerireienns 0...4,903,834,798 | ..cooovvrreneerreienns () I 1,840,263

0199998. ReiINSUIrANCe CEART. ....uuruuiie ittt sns sttt sttt sssssnssnsnnes | sneees 941,919,787 [ oo 0 [ 941,919,787 [ oo [ I 0

0199999, TOHAIS (NEE). ... ereieeeiesees ettt sttt sttt sttt .:3,963,755,274 | oo 0]....3,961,915,011 | oo (V)] I 1,840,263
Annuities (excluding supplementary contracts with life contingencies):

0200001, 37 STD Y0.uceurereeeereereereeereeeeseesseeeesessessssesessesssesseesessassseesessesssessessesssessessssssssessesssssessesssens

0200002, 71 GAM 1190 cvueereerrereeneereeseeiseesesseesestssesessesssse st ss st et ss s an b ssenians

0200003. 71 GAM 11.25%....

0200004, 7TAM 11.25%....ceueieeeeeireiineine ettt sttt ss bbbt )

0200005. 83 A B.25%....cceurereereeeieeieeseeineteesesiesissee sttt sttt ens e ssensensnnns | cresieneas 1,355,966 |........ XXXoooviorone | cevreinns 1,355,966 |......... )., SO IS 0

0200006. 83 A B.5%....cuucvuereereerririireereisesseeiseiseesssssssssess st st ss sttt sttt entsssentns | sessesiesens 214,019 | oo XXX [ i 214,019 |........ D.0,9, I IO 0

0200007. 83 A B.75%...ccuurereererieeeieereeiseeeesesessisesse st sssessss sttt sstass e ssessessnnns | sissiinenns 1,281,500 [...oocc.. XXX | v 1,281,500 |......... D.0,9, I IO 0

0200008. 83 A 7%0.cucereureeeeieiseereieieiesiseese st bbbt bbbttt nsesisnnans | sressesianins 122,885 | ..o XXX i [ e 122,885 |......... D.0,9, I IO 0

0200009. 83 A 7.25%....ccueeeeeriieeieieeineieesesiseiss ettt sttt eninns | ciesiinens 1,199,470 [ ..o XXX | e 1,199,470 |......... D.0,9, I IO 0

0200010, 83 A 7.75% . ..cuceeeeeiiereieeiseise et st ss bbbttt ntestnnens | cressesiesis 302,643 | ..oooce. XXX [ v 302,643 |......... D.0,9, I IO 0

02000711, 83 A BI0uuuceueuereeeeseereiireeseiesiseese sttt bbbttt ensentns | eeieeseniesens 49,054 | ..o XXXt [ e 49,054 |......... D 0,9, I IO 0

0200012, 83 A B.25%....ccuuceurereeeeeieeineineieessieieese bbbt sb sttt et st | sressesienian 237,401 | oo e XXX | e 237,401 |......... D.0,9, I IO 0
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EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 4

5 6
Credit
(Group and
Valuation Standard Total Industrial Ordinary Individual)
0200013, 83 AB.75%....ccvurrererirreerieeiessiesssessiessssssssssssssssssssssssssssssssssssensssssssssssnsssnsssnsssssssnsssnssnns | sessssseseensd 1194 | eiieicce XXX s | o 311,544 | ......... XXX
0200014. 83 A9.25%.... .
02000715, 83 A 1190 cuumreeceeriierie et
0200016. 83 GAM 6.25%.......ccvvrrrrirrireiississsssssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssessenssens | svsesnnssssi88 25308 [ wvrerree XXX oiievieins | covrerissiiesiiesiiennns 0. ) .0, S I 882,308
0200017, 83 GAM 6.5%........cvrrierierieriiesiiesisssissississsssssssssssssssssssssssssssssssssssesssesssesssesssssssssssnssnssns | svssessessens AT [ it XKX i | ot 0. )90, S 144,547
0200018, 83 GAM 6.75%......comrvvrrrrireriirirsiissesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssenssens | sonesnnssens 949,262 [ rovercse XXX v | e 0. D.0,9 CHRIT IR 949,262
0200019, 83 CGAM 7%0....ccoverrireieineiseiisssisssisssessssssssssssssssssssessssssssssssssssssssssssnsssssssssssssssesssenssenssns | sossessensssss 3025248 [ rovercse XXX it | et (N [ ). 0,9 R IS 362,248
0200020. 83 GAM 7.25%........orrvrrrerrrerriesneesissesssesssesssesssesssssssesssssssssssssssesssessses s sssssssssssssssnsssesssns | aessesssessons 425555 | oo XKX oo | e (N [ D.0,9 CRIT IR 425,555
0200021, 83 GAM 7.75%.....oourrvrrierrieniiseessnessssssesssesssesssessssssssssssssssssssssssssessses s sssssssssssssssnsssssssns | sessesssessons 342,150 | ovooe e XXX [ e 0. D.0,% R IR 342,150
0200022, 83 GAM 8%.....cuvvuiirrierrieiiesiesies sttt sttt sssenssenses | eessesseensens 191,828 [ .o XXX oo | e () [ ). 0,% TR IR 191,828
0200023. 83 GAM 8.25% 515,671 | oo XXX [ e 0. ). 0.0 R IR 515,671
0200024. 83 GAM 8.75% 480,246 |....... XXXooorviee | e 0 [ ). 0.9 CHRIT IS 480,246
0200025. 83 GAM 9.25% 370,448 | .o XXX [ e () [ ).0,9 RN IR 370,448
0200026. 94 GAR 2.75% 434,374 | oo XX e | s () ). 0.9 CHRIT IV 434,374
0200027. 94 GAR 3%... 976,384 2,976,384
0200028. 94 GAR 3.25% 5,293,793 | oovcoee . XXX [ 0 | e XXX | e 5,293,793
0200029, 94 GAR 3.5% ...ttt sttt sttt enssns | ariieniia 2,290,550 | .ovoete XXX [ o0 | e XXX | e 2,290,550
0200030, 94 GAR 3.75% .....cuueerrereeireeireiineisseesnsesesssssiss sttt esntns [ ereienes 11,178,483 [ .o XXX e [ veriireiireiiiiennd0 [ e XXX | s 11,178,483
0200031, 94 GAR 4%ttt sttt | eniines 21,853,332 | ..occcc. XKX e | cvvrerrienriiseniinnnn | oerices e XXX | e 21,853,332
0200032, 94 GAR 4.25%.......coevoreierieeeeseieeieeise ettt sttt ettt nstnntnns | aeiseieed 4,465,668 | ..o XXX oo | e 0. DO, ST IS 4,465,668
0200033, 94 GAR 4.5%.....ceeueireieeiseiseise ittt bttt sttt | ariieniind 6,369,094 | ....c... XXXoorrorerns [ v, 0. D 0., ST IS 6,369,094
0200034, 94 GAR 5%....cuverierierierseieie ittt bbbttt | seisniias 3,259,772 | ovoeee XXX s [ i, (U I D .9, ST IO 3,259,772
0200035, 94 GAR 5.25%.....curvvrrrerrrirssisssissssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnsss. | snvssnes 11,291,951 [ .coooee XXX v [ s 0. D .9, S IR 11,291,951
0200036, 94 GAR 5.5%......cvvurirmreesssssssssssissesssssssssssssssssssssssesssssssssssssssassssasssssssssssssssassssessssnssssenss | sessssnsses 8,452,498 |.....c.. XXXorrvrevns | o, 0. D .9, ST IS 8,452,498
0200037, 94 GAR B%0......vverererirrresssissessssssssessssssssessssssssssssssssssssessssssssssssssssssssssssssssssssssesssssssssnnss | sessssnsses VA EAECI KT IR 0.0 G 0. D ., ST IS 2,777,993
0200038, 94 GAR B.25%.....0ucrvvvmrrerrrirnsiiessssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssssssenses | sesssnsses 1,128,095 1,128,095
0200039, 94 GAR B.5%........vourirmrierrrisssssssissssssssssssssssssssssssssssssssssssssssssssssesssssssssessssassssessssnssssenss | sesssnsses 1,339,028 1,339,028
0200040. 94 GAR 6.75%.. | 1,313,218 1,313,218
0200041, 94 GAR 7%0..u.cvvvmrvvrnrireressssssssssssssssssssssssessssssssssssssssssssessssssssssssssassssssssssssssssssessssasssssnnss | sessssnsses 1,286,112
0200042, A2000 4%......cvoonrverrrernresessssnssessssssssssssssssssssssssssssssss sttt ssssssssssssssessssssssnnsss | sevssiees 33,355,423 | ..o XXX e | e 33,355,423
0200043, A2000 4.25%......0curverrrernresesesssssssssssssssssssssssssssssssssssss st ssss st essssassssnssian | sessssnees 8,799,278 | .ovvce. XXX v | ceverrnnns 8,799,278
0200044, A2000 4.5%....covvorrreerreerrrissnesssssssssssessssssssssss st sssss st sssssssssenssss | sesssiees 12,016,653 | ..oocce. XXX oo [ i 12,016,653
0200045, A2000 5%....vvuvvrrerrererireriseeissesse i s ssessesssesss bbbttt ettt | eeirees 12,664,202 ..12,664,202 |.
0200046, A2000 5.25%.....0cuuvermreermressneesssessssessssssssssssssssssssssssssssssasssssssssssssssssssasssssssssssssassssanssses | savsssees 31,490,408 | ... XXXorvorerrenn | cevrnns 31,490,408
0200047, A2000 5.5% ...cuvvrrreerrersnressnnessnsssssssssasssssesssssssssssssasssssssssssssssssssssssssssssssessssssssssssssasssss | sevsssees 15,484,525 | ..o XXX oorevveans [ e 15,484,525
0200048, A2000 B%.....veouvermeerrrerseessesessessssssssesssssssssssssesssssssssssssssssessssesssssssssssssssssssassssssssnnsss | sevessnes 20,102,205 |...coeee XXX ervverrens | cevrnen 20,102,205
0200049, A2000 6.25%......couvermeernresmressresssesssssessssssssssssssessssessssasssssssssssssssssssssssssessssassssssssan | sesssesees 1,553,616 | ..o XXX | cevrrrinne 1,553,616
0200050, A2000 6.5%....couvevurreermreesmrrsseesssesssesssssssssssssssessssssssssssssasssssssssssssssssssssssssssssssassssensses | sesssesees 1,897,780 | ..o XXX | e 1,897,780
0200051, A2000 6.75%......couvermeersressressssssssessssssssssssssssssssssssssssssssssssassssesssssssssssssssesssssssssssssnsssns | sesssssssenes 968,019 | .oveeeee XXX | cerrernens 968,019
0200052, A2000 7% .....vvermvermreeermressreessseesssesssessssssssssesssssssssssssssssssssssssssessssssssssssssssssssssssssssnssssansss | sessssneees 1,097,799 | .ocooe XXX e | e 1,097,799
0200053, TAR2012 2.25%.....0cumvverereereeesnneessssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssassssane | sessssneees 1,694,925 | ... XXX | cerrerenne 1,694,925
0200054, TAR2012 2.5%......vvomrrerrreeerreesessssesssesssssesssssssessssssssssssssssssssssssssssassssssssssssssasssssssssnsssens | sevesnnes 23,296,273 | ...coce XXX vt | cevrnen 23,296,273
0200055, TAR2012 2.75%......cuverrervereeesseessnesssesssssssssesssssssassssasssssssssssssssssssssssssssssssssssssssssssssssnns | savesnes 38,193,382 [ ...coc. XXXt | cevrnees 38,193,382
0200056, TAR2012 3% ..cuuvvvrureermreerreessneessessssesssessssesssssssssssssssssssssssssssssssssssssssssssssssssssssssassssssssns. | sovesses 45,954,372 [ .o XXX oo [ e 45,954,372
0200057, TAR2012 3.25%......cumrerrmeereeesneessessssssssesssssssssssassssssssssssssssssssasssssssssnsssssssssssssssssssssssnns | savesses 23,887,286 | ... XXXevoorerrenn | cevrnen 23,887,286
0200058. 1AR2012 3.5%... 52,278,362 . ..52,278,362 |.
0200059. TAR2012 3.75%.....c0urvrrirerieiiesiisssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssesssssssssnssns | sessens 121,730,149 [ ... XXX oo | v 121,730,149
0200060. TAR2012 4%.......voreverereeriesisesiesisesssesssssss st sssssssssssssssssses st ssesssessssssssssssssssssesssssssssssanss | sesssnes 55,367,224 |...... XXXoooovvrivers | e 55,367,224
0200061, TAR2012 4.25%.......ovvrrrirerieiisesisesisssississssssssss s ssss st sssssssesssssssssssssssssssssssesssesssanssns | avssssssnns 3,140,205 | .cooooe. XXX [ i 3,140,205
0200062, TAR2012 5.5%......uvvrerireireiieiisssisssississssssssss st sssssssssssssssssssssssesssesssesssssssssssssssnnss | sessesssensons 173,659 .o XXX e | i 173,659
0200063. NONE 4.75%
0200064. NONE 5.75%
0200065. NONE B8%.......crvorvrrirrireriieiisisssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessesssesssens | sssmssnsssnnss 0, 108 [ eovercse XXX i | e 0
0200066. NONE B8.25%..........cccorverrireirrsiinsisneiisssissssssssssssssssssssssesssssssssssssssssssssssnsssnsssssssnssssssnssnnes | svnesnnsssns 922,109 [ rovercse XXX e | v 0
0200067, NONE B8.5%.......ccvorrerienreniensinsissisnsssesisesssssssssssssssssssssssssssnssssssssssssssssssssssssssssnsssssssnss | sosesnnsssss 992,122 [ rovereee XKX s | eevreineieeiesiiennns 0
0200068. NONE 7%.......eovverirrirrirenirsisssisnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssesssesssens | ssnsssesssnsnedy 109 [rivercse XXX e | et 0
0200069. NONE 7.25%.........cvverrereineirneiineiiecsinesissssssssssssssssssssssssssssssesssesssssssnsssnsssnssnsssnsssssssnssnnes | sonnssnnssenesnesDy 287 [ rvercee XXXt | e 0
0200070. NONE NONE%......ccoorerrirrereiieisniisesssessssssssesssssessssssssssssssssssssssessssssssssssssssssssssssssssssnns | sessessseseons 152,293 [ oo XXX e | s 0
0200071, 3.00% CARVM. ..ottt sss sttt ssssss sttt enssnsss | eeseessesssnees 37,976 | oo XXX | s 37,976
0200072, 3.50% CARVM. ...ttt sttt sttt nen ....1,138,833,202 ....1,138,833,202
0200073, 3.75% CARVM......oooomiririteieits sttt ss sttt ssssnnsns | envens 123,436,045 [ ... XXX oo | o 123,436,045
0200074. 4.00% CARVM........cvrimiriiiriisiirseisc sttt ssssssses st sttt sssssssssssssssssssnss | eessesssessons 589,480 | ..o XXX [ e 589,480
0200075. 4.25% CARVM. ..ottt sttt sss sttt eess s snssnssnnes [ eeisnes 47,459,816 ... XXX oooorviees [ 47,459,816
0200076. 4.50% CARVM.. 331,234,919 331,234,919 |
0200077, 4.75% CARVM......oooiieiieieiise sttt sttt esssnsss | ensens 356,587,415 | ..o XXXovievre [ s 356,587,415
0200078. 5.00% CARVM. ...ttt sttt ssss sttt ssss s ssessssnsss | ensens 260,114,773 | oo XXX [ e 260,114,773
0200079. 5.25% CARVM. ..ottt sttt ssssnsss | ensens 100,923,394 | ... XXX ooovoveis | v 100,923,394
0200080. 5.50% CARVM. ..ottt ettt esss sttt ssesssensns | esvens 332,137,079 [ .cooeee. XXX v [ v 332,137,079
0200081, 5.75% CARVM. ...ttt sttt sss bbbttt snsssssnses | esisnes 31,777,919 oo XXX e | v 31,777,919
0200082. 6.00% CARVM. ...ttt sttt bbbttt sssssssssssnses | enisnes 17,882,367 ..o XXX oo [ e 17,882,367
0200083. 6.25% CARVM. ...ttt sttt sss bbbt ss st st sssnnes | enisnnes 24,145,076 | ... XXXeovoverre | crvven 24,145,076
0200084. 6.50% CARVM. ...ttt sttt sssss bbbttt sssssssssnses | enisnes 13,872,587 [ .cooeee XXX v [ e 13,872,587
0200085. 6.75% CARVM. ...ttt sttt stssssss sttt st sssnsssssnses | esisnes 12,628,562 | ....... XXX oovevrrers [ e 12,628,562
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EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 4

5 6
Credit
(Group and
Valuation Standard Total Industrial Ordinary Individual) Group

0200086. 7.00% CARVM........ooririiiiriieiisiisstesssssssessses s ssessssssssssssssssssssssssssssssssssssssssssssssassssnsss. | avssesssnnd 6,532,898 |......... ) .0 O IR 6,532,898 |......... ) .0, GO I 0

0200087. 7.25% CARVM.. -

0200088. 7.50% CARVM.......coriiriieiieiiesissississssssss sttt sssssssssssssssss sttt sssssssnss

0200089. 8.00% CARVM.......coorirriieiiesiesissississsissss sttt ssesssssssss s ssss st ss st sssssssssssssssssnnss

0200090. 8.25% CARVM.......cooriiriieiieiissississiesssssss st ss st ssss sttt ssssnes

0200091, 8.50% CARVM.......covriiriieiiiriissiesiss st ssssssssssssses st ssessssssssssssssssssssssssssssssenss | sessesssensons 980,682 |......... ). 0,% R IR 980,682 |......... D.0.9, GO IO 0

0200092. Group DEfd @ AV.......c.oiiieeiieeieeieeiesiseiee s sssssssssnns | seresnes 89,030,490 |......... D.0,9, GO IO (N [ ).0.9 CHRIT IR 89,030,490

0200093, AGAS RESEIVE. .....vuuieuiiesieeieessssss st sess sttt ettt sttt ....1,500,029,060 {......... XXX ....1,500,029,060 {......... D0, T [P 0

0299997 TOLAIS (GrOSS).......vvuvvevesiesieseiseessesssssssessses st s st sttt s st ss s ....5,008,088,436 |......... XXX ...4,825236,161 |......... ). 0.9 G I 182,852,275

0299998. ReINSUrANCE CEABT. ... ivuiiiiiis ittt sttt ettt sttt ....3,134,900,483 {......... XXX oo ....3,134,900,483 | ......... D0, T [P 0

0299999, TOtAIS (NEE)....eureuieieieseiess ittt sttt ...1,873,187,953 |......... XXX oo ....1,690,335,678 | ......... XXX oo | oo 182,852,275
Supplementary Contracts with Life Contingencies:

0300007, 37 STD J0.uveurerieeeieeieeissie ettt sb sttt sttt ensnn | srsenssenssenees 11,512 | s 0 [ 11,512

0300002, 7AHAM 11.25%......courreereerieeieeeseese sttt sttt sbs st st enstnss | eensesssensons 103,938 [ oo [V [P 103,938

0300003. 83 A6.25%.... . 14,528 14,528

0300004, 83 A B8.5% .uuucvueieriiieiiriieiieiieeiesiee et 12,646 12,646

0300005, 83 A B.75%....ccverrereeriereiseise it ss sttt sttt | eerteniieniens 136,625 [ .ovvoererieeiinn. [V [P 136,625 | .ovvveveieeiiene. [V (P 0

0300008. 83 A 7.25%....c.cvuuvereerrierieseiiseesiee s sisess st es bbb

0300007, 83 A 7.75%...ccveriereeereieeeeseeiseeisee it ssssssss bbb

0300008. 83 A B%0..cuvvueereenrrerrerseieseeisesseesses s s es bbbt

0300009, 83 A B.25%....c.vuuiereeriereitseeiseesiee it et es et

03000710, 83 A B.75%....cuververiereerieseeiieeiseesie st stses bbb

0300011, 83 A 9.25%....cuvuuverrerieritieiieesiee ittt

0300012, 83 A 1190 cuueerereiieiieiie ittt

0300013, A2000 4% ......oucverrerrererereeeseeesessseessessssessse st s bbb

0300014. A2000 4.25%

0300015, A2000 4.5% .....couverrerrireireiesiiseise ittt

0300016. A2000 5%..

0300017. A2000 5.25%

0300018, A2000 5.5% ....ccereeereerrireireiseisseise i e e ess bbbt

0300019, A2000 8% .-...vvrverrerrerrerreseeseesseessesssessse st essssssessss bbb

0300020. A2000 6.25%

0300021. A2000 6.75%

0300022. 1AR2012 2.5%

0300023, TAR2012 2.75% ....vvueeereerreeereeernsisseisseise e sssesssesssessssisssisss s ssssssssssessssssssssseses | seresssenssnns 112,158 | o, (U [ 112,158 | oo, (U [P 0

0300024, TAR2012 3%0....0uuvvrerererinrireriseeisessiesssesse st ettt sesssessesssssnesen. | eesesssssnees 27,633 [ oo (U [ 27,633 [ oo, (U [P 0

0300025. TAR2012 3.25%.....ceueevreeereeereeerneesseisseise e ssesssesssessssisssisss s ssessessssssssssssssssssssses | sesesesensenns 317,838 | oo (U [ 317,838 | oo (U [P 0

0300026. TAR2012 3.5%....ccurereereireiieeiesisesiesississ ettt sess sttt sssssssness | seseesenesnns 390,222 | oo (U [ 390,222 | oo (U [P 0

0300027. TAR2012 3.75% c...ccoeereereereiseeiesisesissississsssse s sssesse st ssssssssssssssssssssssssssssesssssssssssns | sessnessns 1,197,736 | v, (U [ 1,197,736 | v, (U [P 0

0300028. TAR2012 4%0......uvorrerrerriseisesisesise e siestesssssss sttt sessssssssssssssnns | sevesesenssnns 631,203 | coovrverins (U [ 631,203 | oo (U [P 0

0300029. TAR2012 4.25%......ccitemiiriiiiieiisiiissii s | cersnessnenees 98,251 | oo, [ 98,251 [ .o, [ [ 0

0399997. TOtalS (GrOSS).....uvuuiresireiresereseneeneenesns s snens | asnssneaas 5,671,910 | .o 0 [, 5,671,910 | .o [ 0

0399999. TOtalS (NEE)....oureurerireiiieisieiieisii ittt | serssneaes 5,671,910 | oo, 0 .. 5,671,910 | oo, [ 0
Disability - Active Lives:

0500001. 1952 B5P2 2001 CSO 2.5%.....cuurvriereeriemeirneiseinseesseeseessesisesiesisssissssss e sssesssessnes 9,595,483 9,595,483

0500002. 1952 B5P2 1980 CSO 2.5%.. ol 4,801,716 4,801,716

0500003. 1952 B5P2 2017 CSO 2.5%...c.cuuivrrireeirerieiississsessssssssssssesssesssssssssssssssssssssssssssssssssssns | aessesssessons 602,594 | .oovererreeienn0 [, 602,594

0500004. 1952 Inter-Co. Disability TADIE 2 1/2%........vvvereereriierieeiesiisiis s ssssssssssssssssssssssenses | ceriseees 11,005,976 | oooevveeeeieeinns 0f 11,005,976

0500005. 1952 Inter-Co. Ben. 5, Per. 2 & 1958 CSO 2 1/2%......uvvervrnrrrnrrreeiresiseessesssesssssssssssssseses | eesesssesssnnes 48,343 [ oo, (VN [P 48,343

0500006. 1952 Inter-Co. Ben. 4, Per. 2 & 1941 CSO 2 1/2% ....vvuiiviiviiiesiiesiesiiesissisessssssssssssssssnss | sessssssssssssssans 106 | o0 [ 106

0599997. Totals (Gross)........ ...26,054,218 e 26,054,218

0599998. ReIiNSUraNCe CEABM. ... ..vuiuiiiiiiiieiiiiies ettt sssnsensssnsessesessnns | crernead 6,019,146 | o0 | 6,019,146

0599999, TOtAIS (NEE)....euieuieiieieiiissis st sss sttt sttt | enssaes 20,035,072 | oo, 0f 20,035,072 | oo, [V [ 0
Disability - Disabled Lives:

0600001. 1952 B5P2 2001 CSO 2.5%......uurvvrrremieniiesiesiesissississsissssssssssssssssssssssssssssssessssssssssns | sessesssns 1,588,026 | ..coovvverrerine. (N [ 1,588,026 | ..coovvverivrirnne. [V [P 0

0600002. 1952 B5P2 1980 CSO 2.5%......uurvvrrrerieeeineiesiesississsisssisssssssssssssssssssssssssssssssssesssessssssens | avssnsssns 3,198,591 | oo (N [ 3,198,591 | oo [V (P 0

0600003. 1952 Inter-Co. Disability Table 2 1/2%........ovuiiieiriicieisieiiessiesesssssssssesssessssssssssessssssssssss | asesssisaas 5,956,990 | .o 0 [ 5,956,990 | oo (O [ 0

0699997 TOLAIS (GrOSS)......vvuverrerieseieseiteessseessesses s sse sttt sssses st ettt st ensssssnssnnssns | erisnes 10,743,607 | cooooveeeeeee 0f 10,743,607 | cooooveeeeeene [V [P 0

0699998. ReiNSUrANCE CEABG. ... iuuiiriiiiiiiiei ettt snsssnnsenss | ansssssaas 3,415,087 | oo 0 [ 3,415,087 | oo [V [ 0

0699999, TOtAIS (NEE). ... iveiieeieeie ettt sttt sttt snsens | ansssssae 7,328,520 | oo 0 e 7,328,520 | oo [ [P 0
Miscellaneous Reserves:

0700001, UL DefICIENCY RESEIVES........vuiveiviveiicievctese ettt sssssaenes | cresissesaenns 145193 | o0 [ 145,193

0700002. WL DEfiCIENCY RESEIVES. ......oiviieiiieiiesieisissseis it sesessssssssssss sttt sens st senssnsssness | enesses 14,534,915 14,534,915

0799997. Totals (Gross).... 14,680,108 ..14,680,108

0799999, TOtAIS (NEE). . .euieuieiieieiiiiis ittt sttt sttt | enisnes 14,680,108 14,680,108

9999999. Totals (Net) - Page 3, LiNe ..o | oo 5,884,658,836 | ...oooovverinnns 0(...5,699,966,299 | ......ccooovvvrrnnnn. 0f... 184,692,538

12.2
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1.1
1.2

2.1
22

EXHIBIT 5 - INTERROGATORIES

Has the reporting entity ever issued both participating and non-participating contracts?
If not, state which kind is issued

Does the reporting entity at present issue both participating and non-participating contracts?
If not, state which kind is issued

Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as
described in the instructions.

Has the reporting entity any assessment or stipulated premium contracts in force? If so, state:
41 Amount of insurance:

4.2 Amount of reserve:

4.3  Basis of reserve:

4.4  Basis of regular assessments:
45  Basis of special assessments:

46  Assessments collected during year:
If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.

Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis?
6.1 If so, state the amount of reserve on such contracts on the basis actually held:

6.2  That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the reporting entity
has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently approved by the
state of domicile for valuing individual annuity benefits:
Attach statement of methods employed in their valuation.

Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year?
7.1 Ifyes, state the total dollar amount of assets covered by these contracts or agreements:
7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

7.3 State the amount of reserves established for this business:
7.4  Identify where the reserves are reported in the blank.

Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December of the current year?
8.1  Ifyes, state the total dollar amount of account value covered by these contracts or agreements:

8.2  State the amount of reserves established for this business:

8.3  Identify where the reserves are reported in the blank:

Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the current year?
9.1 Ifyes, state the total dollar amount of any account value associated with these contracts, agreements or riders:
9.2 State the amount of reserves established for this business:
9.3 Identify where the reserves are reported in the blank:
Exhibit 5

Yes [ X] No[ ]

Yes [ X] No[ 1]

Yes [ X] No[ 1

TSN 0
TN 0
SN 0

Yes[X] No[ ]
G 95,709,619
B 99,301,406

EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR
1

Valuation Basis

4

2 3
Description of Valuation Class Changed From Changed To

Increase in Actuarial
Reserve Due To Change

NONE

13
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ERVES FORACC

EXHIBIT 6 - AGGREGATE RES
1

IDENT AND HEALTH CONTRACTS - ACCIDENT AND HEALTH (a)
5 6 7 8 9 10 1

vi

Comprehensive 4 12 13
2 3
Federal
Employees
Medicare Health Benefits Title XVIII
Total Individual Group Supplement Vision Only Dental Only Plan Medicare Title XIX Medicaid|  Credit A&H Disability Income | Long-Term Care | Other Health

ACTIVE LIFE RESERVE

1. Unearned premiUum MESEIVES..........ceviverrierereiereieissesessssesessssssesenes | svvssesesinsenns 1,972,044 | .oooveeeieeenn0 |0 0 0 0 0 [oveerveieieeienend0 e 0 [0 [ 1,972,044 | ..o {1 TR 0

2. Additional contract reSErVeS (b).......crwueuerneeneereereerneineineisessineiseens | overeeeneins 33,122,072 | .0 0 0 |0 |0 e (V1 SRR | B TR (0 RO | I IRV 33,122,072 | .o (01 O 0

3. Additional actuarial reserves - Asset/Liability analysis............ccccovueee | corereerenrenrirnirniennenns 0 [0 e [0 [0 [0 [ (0 ST | I SRR [0 TSRO O I OO (O {1 0

4. Reserve for future contingent BENEfits..........ccoceveerinieininieieins | v 0 [0 e e 0 [0 [ (0 SRR 0 I IO 0 |evereeeieieieieeen0 | (0 [0 0

5. Reserve for rate credits

6. Aggregate write-ins for reserves .0 .0

7. TOtAlS (GrOSS).....cvurereereereireineineierieesesise ettt 35,094,116 35,094,116

8. Reinsurance Ceded..........ooveierinicreeicesiee s | erereeinns 16,558,800 |...cocoovvvceiiceennnd [ [ [ [0 [, [0 oo | I OO [0 RN o I PO 16,558,800 |...oooovvierrnnad { P 0

9. Totals (NEt)...... it | enesenesnenns 18,535,316 |..coovvrcrininnencne [0 L0 [0 [0 [, 0 [0 |, 0 [0 | 18,535,316 | ...ovvvercrriirinianns 0 e 0
CLAIM RESERVE

10. Present value of amounts not yet due on claims

11.  Additional actuarial reserves - Asset/Liability analysis..

12.  Reserve for future contingent benefits

13, Aggregate Write-iNS fOr FESEIVES. ........cueiereririsrinrisrisiiesisniseessenes | nsessssesssssssssessasssseans {0 o | SOOUORORORRRo | SURTOUORORRRRI | ) [SURTOUORORRRRI | I SURTORORRRRRROI | I USROS [0 o | I ISR [0 O | I ISR (O P (L 0

14, TOLAIS (GrOSS)....cuueeuieuerririeeieiseisseiseieee st stssssseessesssesessesss | seesesssssans 40,520,309 | .ovvererinnrnenend0 |0 e [0 0 (V1 ORI | B TR (0 ORI | I IRV 40,520,309 | ..ovveceeirieiene (01 O 0

15. ReINSUrance CeAE..........cvvvevireriieeieeee st snsens | aessesesssnns 31,618,836 |..coooveeieiiieieeen0 |0 |0 |0 0 [l [0 oo | I R [0 RN | I PO 31,618,836 |..covoieiiernad (VP 0

16, TOtAlS (NEE)....cvoieeeiiierieisi s | ereenseneneens 8,901,473 | ..o eviiiniicicnn0 L0 [0 [0 | |0 |0 0 [ 8,901,473 | .o 0 e 0

17, TOTALS (NBL). oveeceeeeereeisseseeees e snssneees 27,436,789 | .0 | |0 0 L0 L0 [0 0 [0 | 27,436,789 | oo {1 I 0

18. TABULAR FUND INTEREST. ....1,222,230 ..1,222,230
0807, ettt | et 0 | L0 L0 [0 L0 [ 0 [0 | 0 {0 | (U (01 R 0
0802, ..ottt enn | feebeniesi st et st 0 om0 Lo e [0 [0 (V1 RPN | B TR (0 OOUORRROOIN 0 B VOO (O (01 0
0803 .ottt ettt nnrenn | feesessessenennsesenteneas (01 SRR | SUUSRRRPPRRROP | ST N SO B UUTRRTRPRPRRRRRN  B SUSTTRR (01 O | B TS (0 RO 0 B IS (O (0] 0
0698. Summary of remaining write-ins for Line 6 from overflow page......... | coeveveiveivrieneiniienen0 |0 |0 |0 |0 |0 |0 |0 | (0 SRR | I SO [0 0
0699. Totals (Lines 0601 through 0603 plus 0698) (Line 6 above).........cccc. | coorereevererericieeieee0 |0 |0 |0 |0 |0 |0 |0 [0 [0 [0 [ 0

Summary of remaining write-ins for Line 13 from overflow page.......
Totals (Lines 1301 through 1303 + 1398) (Line 13 above)................

Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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EXHIBIT 7 - DEPOSIT-TYPE CONTRACTS
1 2 3

Gl

4 5 6
Guaranteed Dividend Premium and
Interest Annuities Supplemental Accumulations Other Deposit
Total Contracts Certain Contracts or Refunds Funds

1. Balance at the beginning of the year before reiNSUTANCE...........c.cceieiiiecis e seins | cresessssese s snens 700,661,524 | ......covvverrrerreireieninn. 541,154,073 | .o 108,347,758 | ...covvvrerererrirereinis 12,987,135 | oo 34,265,538 | ....cooveririeeneiens 3,907,020
2. Deposits received dUMNG the YEAN.........cviirriieieie e sns ettt sensnnes | ebessssessssssessssnsesessnsees 119,312,897 | oo 75,000,000 |..cocvieeieieiieieieinns 38,551,370 | oo 5,268,152 | ..oocveivireieieieiee e 493,375 | oo 0
3. Investment earnings credited t0 the @CCOUNL.............ccoiiiiiccce e nnaes | seesesessses et seae s senaes 17,385,214 | oo, 11,448,047 | ..o 4,520,880 |..cooeriierireieee e 402,597 | oo 1,013,690 [ .o 0
4. Other NEt CHANGE IN TESEIVES........vuiiiieiieieiete ettt ssns et | sebessessesastessesssensassessnsed ATTTABT | o {1 TR 5,709,075 | .o 0 [ e (0 T (931,938)
5. Fees and other Charges @SSESSEA...........cooiiiiiiiieiiieteie ettt bbbt st stenaes | ebsesssssssessssesses et besse s bn e sse bt 0 [ oo 0 [ 0 [ 0 [ 0 [ 0
B, SUITENAET ChATGES.....vuveieeeerrereeseise st iseesesese e e st se et et e st f et s et s st ss st st st ssentensns | estassssssessesssssnssnssensansnssestensnssnes L0 SR 0 [ o 0 | o 0 | e 0 e 0
7. Net surrender or withdrawal payments 145,228,176 | ..ooovvververrirerrinenens 115,633,295 | ..o 22,654,130 | v 4,131,693 | ..o 2,809,057 | .oooviriririiereeeeninei 0
8. Other net transfers to or (from) Separate ACCOUNLS..........cceuiveieeieiiieie ettt ssbens | sssssssesssssssessessssssassssssssssenaes (1,023) ] o 0 [ (1,023) | e 0 | 0 | 0
9. Balance at the end of current year before reinsurance (Lines 1+2+3+4-5-6-7-8) 696,909,618 134,475,976
10. Reinsurance balance at the beginning of the year.
11. Net change in reinsurance assumed
12. Net change in reiNSUrANCE CEURM. ..ottt sttt esssessensesssnssnns | sessssesssssssssssssnssssssssenssnsssssessenssnsseld | sneseesssssnssssssssnnsensssssensssssnssssssnenssQ | cesmsssessessssenssssssssesssssssssssssnsanssens 0 | 0 | 0 | 0
13. Reinsurance balance at the end of the year (Lines 10 + 11 - 12)
14. Net balance at the end of the current year after reinsurance (Lines 9 + 13)
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
PART 1 - Liability End of Current Year

91

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Credit Life Credit
Industrial Life Individual Supplementary (Group and Life (Group and
Total Life Insurance Annuities Contracts Individual) Insurance Annuities Group Individual) Other
1. Due and unpaid:
1.4 DIFECL. ettt ettt nsns | sressensnsses st st nnrens (0 (0 (0 (0 (I (0 (01 (1 (0 (N 0
............................... 0
............................... 0
............................... 0
2. In course of settlement:
2.1 Resisted:
2,10 DIFECL. ...ttt | eeennenenne s 117,633 [ (V1 IO 1,117,633
2.12 ReiNSUrANCe @SSUMEM........coucuimrririirieeereieiereisesesieesinnes | coeeeneinsssnssensssnseenenn (0 R 0 | 0
2.13 ReINSUraNCe CEAEM........c.vuvrrerrerrireirieireisereeiseineeienssnnees | ervnsinnemnernsensennennns0 | e [0 0
2.14 Net 1,117,633
2.2 Other:
221 DIFECL.....vvveiecriririserreriesi ettt sensensenen | sevenesesinnins 11,215,449 | ..o (V1 10,255,326 |.....ccrcrrerenn. 496,532 | ..o 93,311 | [V TR 15,000 | .ovoeveerreriireinas 2,000 | .o (V1 RO (U 353,280
2.22 ReinSUrance asSUMEU..........ccvviverreeveeirieerieereeissesseesesses | evviersinesanens 13,192,665 | ..oovcvievciieicieiiens (VI 13,189,005 |...cvviviieiiiinns 3,660 | .o L0 R [0 O () [0 () L0 IO 0
2.23 ReINSUrANCE CEUBM. .....euvurernrerrerrerrirerneeseeneseseseeseisessessnnenes | eeseesssenesnees 9,825,391 | .o (V[ 9,550,140 | ..ovvvrveererrieeeneineinns (01 (I (0 (01 (1 (0 [V 275,251
2.24 NEL....ooioiiciercets et | v 14,582,724 | ..o, (VIR () I 13,894,191 | (b)..vvvcercrnee 500,192 | ..o 93,311 [(D)-rereveeercrreririininne [V () B 15,000 | ..o 2,000 | (D)oo () [V () B 78,029
3. Incurred but unreported:
3.1 DITECE vttt | ersentensneenes 1,218,038 [ .o (01 1,196,392 | ..o (01 (I (0 (01 O PPN N OO [V 21,646
3.2 ReinsSurance assUMEd............ccceveveuevieerieevsiesieeeereessenenesenes | evvverereenasenns 2,690,433 | .o (VI 2,690,433 | .o () R L0 OO L0 R () 0 [ eoveeeeeeenereereeeenn0 [ L0 RO 0
3.3 REeINSUraNCe CEABM...........cooveveeeeeeeeeeeeeeeeeeeeeeeeeeeeeee et | e 16,047 | .o {1 [0 {0 [0 [0 (N 0 Jooeeeeeeeeeererenen0 [ [0 16,047
34 NBL s | s 3,892,424 | ..o (VIRT{) I 3,886,825 | (D)....cvrererieriririns (O R (U () S (V) PO (U TR (U (o) TN () I [V () B 5,599
4. Totals!
4.1 DIMEC. .ottt ....13,551,120 12,569,351
15,883,098 | ... ..15,879,438
4.3 REINSUrANCE CEABM........cveueieieiceeeeeeiceeteee et | eeeerenieininns 9,841,438 |..ooeovveveeviiiee0 [, 9,550,140
B4 NEE.coe ettt | srnrrersenianes 19,592,780 [(@).evevvrererrireierinens () 18,898,649 |..covvrierennn. 500,192 | o 93,311 | VT C) 15,000 |.ovoviererrnininas 2,000 [0 [ [V 83,628
(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to §$.......... OinColumn2,§.......... 0inColumn3and§......... 0in Column 7.
(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for
Ordinary Life Insurance §.......... 0, Individual Annuities $........... 0, Credit Life (Group and Individual) $.......... 0, and Group Life §.......... 0,
are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health §......... 0, Credit (Group and Individual) Accident and Health §.......... 0 and Other Accident and Health §.......... 0

are included in Page 3, Line 2, (See Exhibit 6, Claim Reserve).




Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Industrial Life Credit Life Life Credit
Life Insurance Individual Supplementary (Group and Insurance (Group and
Total (a) (b) Annuities Contracts Individual) (c) Annuities Group Individual) Other
1. Settlements during the year:
1.1 DIMECL. ettt ennne | ereesensenenn 888,478,879 | ..ooverererererneneeen0 [ 59,763,632 |.....cocen... 806,262,474 | ....ovvvreer 488,872 |0 [ 130,798 | 016,080,535 [0 0 [ 5,772,568
1.2 Reinsurance assumed 98,006,828 97,879,803 127,026 | .0 0 L0 [0 L0 [0 0
1.3 Reinsurance ceded. ...212,650,900 |. 114,691,884 |. 95,299,461 ..2,659,556
773,834,807 42,951,551 711,090,039 | ..covviireee 488,872 [0 130,798 |00 16,080,535 | o0 0 [ 3,113,013
2. Liability December 31, current year from Part 1:
2.1 Direct 13,551,120 12,569,351
15,883,098 15,879,438
9,841,438 9,550,140 291,298
19,592,780 18,898,649 ....500,192 83,628
3. Amounts recoverable from reinsurers Dec. 31, current year........... [ cococoveeennee. 51,623,928 | ..coovoveeeeeeeeeeenl0 | 4,701,108 |....coco.... 43,626,510 |..coovoveveverererereer [0 SRR 0 N IO 0 [ ereeeeeereeeeeeeeeeeeeeeeeens0 e [0 0 3,296,310
4. Liability December 31, prior year:
4.0 DITECL. .ottt ettt | eenenensenines 10,212,451 | o0 [ 8,836,423
................ 13,732,633 13,729,690
5,938,329 5,474,646

- 18,006,756 17,091,467
~ Amounts recoverable from reinsurers Dec. 31, prior year........c.coo.. [ covoerienenn. 21,649,927 | ..o, (U 6,416,555
6. Incurred benefits:
8.1 DIMECL......cvveecieieieiseieee et | ereeeennreens 891,817,548 | ..ovvevvverrrrieieennnd0 | 63,496,560 |.............. 806,045,570 |..covveverrennn 562,183 | o0 |00 130,798 | 016,080,535 | 0 0 5,501,903
6.2 ReiNSUrance assUmMed..........c.ccceveverieveiereeessiesesseesesssseesnns | cenveesenens 100,157,293 |..ccovvevieiieiieinnnnd0 [, 100,029,551 |..ocvevvrerne. 127,743 |0 |0 0 [0 |0 [0 [ 0
6.3 Reinsurance Ceded..........couuvururerieneeeeineiereieneeeiseienieenees | ereesenssenens 246,528,010 17,051,932 [ 124,591,464 |..ooovvvienninnnn0 0 [0 [0 L0 [0 4,884,615
B4 NBL. oottt | snerensenenes 745,446,831 | .0 [ 46,474,178 | .............681,681,849 | .o 562,183 [0 130,798 016,080,535 [0 [0 | 617,288
(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... OinLine 1.1, $......... OinLine 14, 8$......... OinLine6.1and§.......... 0in Line 6.4.
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $.....251,501 in Line 1.1, $.....251,501 in Line 1.4, $.....251,501 in Line 6.1 and $.....251,501 in Line 6.4.
(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... 0inLine 1.1, $.......... 0inLine 14, 8.......... OinLine6.1and$.......... 0in Line 6.4.
(d) Includes §.......... 0 premiums waived under total and permanent disability benefits.
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EXHIBIT OF NONADMITTED ASSETS

Current Year Prior2 Year Changesin Total
Total Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col. 2 - Cal. 1)
1. BONAS (SCREAUIE D).ttt saes | sessesssssssesses st sssessessesnsensensesand 0 | oo 0 | oo 0
2. Stocks (Schedule D):
2.1 Preferred STOCKS.......c..viiiii st | et 0 [ e 0 [ e 0
2.2 COMMON STOCKS. .....ceuiercereirriresieei ittt sb bbbttt | eeebsnebneb bt 0 | s L0 N 0
3. Mortgage loans on real estate (Schedule B):
BT FIESEENS. oot | rerre et O | v (0 U 0
3.2 Other than firStHENS.........cci i | et 0 [ e LU RN 0
4. Real estate (Schedule A):
4.1 Properties occupied bY the COMPANY.........coeirieiiireesiseie st ssessssssses | sressesssssssesessssssessessessssessesesad O | oo 0 | oo 0
4.2 Properties held for the production 0f INCOME. ..o ecseeseseeeees | seereeeessessess s L0 O 0 | e 0
4.3 Properties held fOr SAlE...........cccviiviiicieice e nstenes | sbereretes e s naeaens 0 [ o 0 [ e 0
5. Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term iNvestments (SChEAUIE DA)...........c.cuvvrievrieeeieieeeesee e ssssesessessessens | evesississesssssssssssessssssessesssanes [0 U [0 U 0
6. CONMTACE IOANS........ceviieceiccteeeee ettt sttt et s sttt st et ss st s st tesnsntssansans | sessesessssessssssetessssesassnans 101,537 | oo 78,945 | oo (22,592)
7. Derivatives (SChEAUIE DB)..........cccicveiiicieiiieisiere ettt bbb ssse et sesssaens | sessesessssesessssesesssesessssessssnsesnes 0 [ oo 0 [ oo 0
8. Otherinvested assets (SCNEAUIE BA).........c.ccuieicieiieieieseece et sssenaens | essesssesssssessessssssesse s sesse s saees O | oo 0 | oo 0
9. ReCEIVADIES fOr SECUMIES.........vvveerirceiiriciieisei sttt | ressssesss s esss s 0 [ oo O N 0
10.  Securities lending reinvested collateral assets (SChedUIE DL)...........cevevieieieiirieieeissieieis | e 0 | oo 0 | oo 0
11, Aggregate write-ins for INVESIE @SSEES..........ceeiiiveieicieeeee ettt ssesssas | svssssssssssssesssssssessesssnsssessssead 0 | oo 0 ] e 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cecviieieieiiiseesee et eisisniens | ovsvesiessssssesesssssssienas 101,537 | e 78,945 | oo (22,592)
13, Title plants (fOr Title INSUMEIS ONIY)........ruiererririrrisrieis sttt essssssessessanes | sesssssssssesssssssssessasssessessasssnsseses O | v [0 U 0
14.  Investment iNCOME dUE @NA BCCTUBH.............cuuuriuuiiiiiiiieiieris e ssisnies | sbeesess st O OO L0 RN 0
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of COlIECHON............cccvvvieieins | cvrereirieee e 0 | oo 0 | oo 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred @and NOt YEE AUE.........ovreeieeeee ettt stenssnans | estssssessesssssessessasses st esssessenes L0 U 0 [ e 0
15.3 Accrued retrospective premiums and contracts subject to redetermination............ccccecvees | vovreveniieieseisieeeeenad 0 | oo 0 | oo 0
16. Reinsurance:
16.1  Amounts recoverable from MBINSUTETS.............ccuiiiiiiii s isesississsssiens | sreerisnssnss s (O RN 125,000 | oo 125,000
16.2 Funds held by or deposited with reinSured COMPANIES...........cc.oruureeeeerreeneerrieeneereireeseinees | ceereeeesesssessessssesesessessesssssseesn L0 0 | e 0
16.3 Other amounts receivable under reinSUraNCe CONMIACES.............ccviuiuiiiiniinisicicii | e 0 [ oo LU RN 0
17.  Amounts receivable relating to UNINSUrE PIaNS............cruieriririniirciiescnereeeieeisieessesseieeees | reteesessess e ssess e seesessesesesseses L0 RN 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........ccccvvceviveeiicieins | veveveveeseeeee e 0 [ e 0 [ oo 0
18.2 Net deferred tX @SSEL...........ccvceceeeeeeee ettt ettt ss s s sen s ssnastesnans | etesessssesenssesssnansanaes 54,628,295 | ...oovveeereeernnd 69,497,934 | ...oooveeeeeern 14,869,639
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveieiciieese et ssssstes e ssaes | evesssssssessesssessessesessssssasssnaand 0 | oo [0 U 0
20. Electronic data processing equipment and SOfWATE............c..cuevirieieeiiireieie et seseies | cvevsesiesesses s sesss e sssessesesad 0 | oo 0 | oo 0
21.  Furniture and equipment, including health care delivery assets...........coccovericeiceiiesicceeis | e 5,476,426 | ...cooveveerirerereiinns 7,164,490 | coovveeeceeeee 1,688,065
22. Net adjustment in assets and liabilities due to foreign exchange rates...........ccoeeveeieiceeieinis | e 0 | oo 0 | oo 0
23. Receivables from parent, subsidiaries and affiliates..........c..cccvurieieirierieiciesie e | e 0 [ oo 0 [ e 0
24. Health care and other amounts rECEIVADIE..............ccuiiiic e siesiessessisnies | erebreinesnsinee s 22,256,199 | ...oovverinrninis 22,443,391 | oo 187,193
25.  Aggregate write-ins for other-than-iNVested @SSELS...........co.vrurinrirrniinrnreesssesssieesnienes | sreesessssssssssssessssssssenens 293,016 | oo 175,084 | oo (117,932)
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 thrOUG 25)..........cvurureiieririeiesinsisessssesisssssssessssssesessssssssssssesssssssssessns 82,755,472
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........ccoveveieviiens | covieireiieieieiessiee e 0
28. TOTALS (LINES 26 AN 27)......ovvrerrernerrerersisessssisssssssssssesssssessssessssessssssessessssssssssssessssssessessssssessns 82,755,472
DETAILS OF WRITE-INS
L OO OO PO L0 SR (0 T 0
T102. oottt | Seeent R (O RO (O R 0
103, R ARttt nn | eeseesebet e ns ettt 0 | v s 0 | s 0
1198. Summary of remaining write-ins for Line 11 from oVerflow Page...........ccveueuririeienrinieeneniens | coeireirsnieiesssesesssessesenees O | v 0 | oo 0
1199. Totals (Lines 1101 through 1103 plus 1198) (LiN€ 11 @D0OVE)......everurerierieireisiesressessisnessssersneens | sersmesssssnssnessesnesssssssssssssssessesad [0 R 0 ] o 0
2501, Prepaid EXPENSES. .......cvvivireireieiieie st b et b st s st sttt ae bbb bes bt s bt saebebnseaesns | sebebesseresisnsebenaebeten e 232,073 | oo 105,000 | coovevrereieereeeennas (127,073)
2502. SUIPIUS NOE ISSUBNCE COSL........ouvvuivieciriieiieietcieise sttt ss bbb bsaesaes | esestessesesssessesssssssssenen 60,943 | oo 70,084 | oo 9,141
2503, oo RSt | eeebeeen et (O OO (O SRR 0
2598. Summary of remaining write-ins for Ling 25 from overflow Page..........cccveeuviveieicieieiecieisies | e 0 | oo 0 | oo 0

2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above)
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NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

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

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

Sunrise Captive Re, LLC (Sunrise), a wholly owned subsidiary of ONLIC, is an Ohio domiciled special purpose financial captive insurance company started
operations during the first quarter of 2019. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Ohio Insurance Department, Sunrise has
applied a prescribed practice that decreased the subsidiary's valuation by $164,187,067 and $0 for December 31, 2019 and 2018, respectively.

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

| SSAP# | F/SPage | FISLine# | 2019 | 2018
NET INCOME
(1)  The Ohio National Life Insurance Company state basis (Page
4, Line 35, Columns 1 & 2) XXX XXX XXX $ (83,815,146) |$ (55,420,091)
(2) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
$ 0 |$ 0
(3) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
$ 0|8 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ (83,815,146) |$ (55,420,091)
SURPLUS
(5) The Ohio National Life Insurance Company state basis (Page
3, Line 38, Columns 1 & 2) XXX XXX XXX $  1,019,862,639 |$ 1,019,073,090
(6) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
Subsidiary Valuation - Sunrise Re Captive, LLC 97 2 8 $  (164,187,067) |$ 0
(7) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
$ 08 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX $  1,184,049,706 |$ 1,019,073,090

Use of Estimates in the Preparation of the Financial Statement

The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make estimates and assumptions that affect
the reported amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities at the date of the financial statements and the
reported amounts of revenue and expenses during the period. Actual results could differ from those estimates.

Accounting Policy

Life premiums are recognized as income over the premium-paying period of the related policies. Annuity considerations are recognized as revenue when
received. Health premiums are earned ratably over the terms of the related insurance and reinsurance contracts or policies. Expenses incurred in connection
with acquiring new insurance business, including acquisition cost such as sales commissions, are charged to operations as incurred.

The amount of dividends to be paid to participating policyholders is determined annually by the Company’s Board of Directors. The aggregate amount of
participating policyholders’ dividends is related to actual interest, mortality, morbidity, and expense experience for the year and judgment as to the appropriate
level of statutory surplus to be retained by the Company.

(1) Basis for Short-Term Investments
Short-term investments are stated at amortized cost.

(2) Basis for Bonds and Amortization Schedule
Bonds not backed by other loans are stated at amortized cost using the modified scientific method.

(3) Basis for Common Stocks
Common Stocks are stated at market except where investments in stocks of wholly owned insurance subsidiaries and affiliates are carried on the equity
basis, in accordance with SSAP No. 97.

(4) Basis for Preferred Stocks
Preferred stocks rated NAIC 1-3 are stated at cost. Preferred stocks rated NAIC 4-6 are stated at the lower of cost or market value.

(5) Basis for Mortgage Loans
Conventional Mortgage loans on real estate are stated at unpaid principal balances less unaccrued discount, not to exceed 80% of appraised value.
Mortgage loans on real estate insured and guaranteed by U.S. Agencies are stated at unpaid principal balances less unaccrued discount.

(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.

(7)  Accounting Policies for Investments in Subsidiaries, Controlled and Affiliated Entities

The Company reports the insurance subsidiaries at statutory equity. The non-insurance companies are reported at audited GAAP equity adjusted for
statutory invested asset valuation rules.
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NOTES TO FINANCIAL STATEMENTS

(8)  Accounting Policies for Investments in Joint Ventures, Partnerships and Limited Liability Entities
The Company has ownership interests in partnerships. The Company carries this interest based on the underlying audited GAAP equity of the investee.

(9) Accounting Policies for Derivatives
Derivative instruments and foreign currency holdings are accounted for at fair value with the changes in fair value recorded as unrealized gains or
unrealized losses. Upon termination of a derivative or foreign currency holding, the gain or loss shall be recognized in income.

Any gains, losses, and expenses on the guaranteed minimum income benefit (GMIB) and guaranteed lifetime withdrawal benefit (GLWB) Hedge
Programs are accounted for under a Funds Withheld (Ceding Company) Reinsurance Arrangement.

(10) Anticipated Investment Income Used in Premium Deficiency Calculation
The Company does not utilize the anticipated investment income as a factor in premium deficiency calculation.

(11) Management's Policies and Methodologies for Estimating Liabilities for Losses and Loss/Claim Adjustment Expenses
(@) Individual Disability Income policies represent 100% of the policies and 100% of the liabilities. Claim Reserves are calculated using the 1985
Commissioner’s Individual Disability Table C or the 1964 Commissioner’s Disability Table with various interest rates depending on the year of claim.
(b) An additional liability is established for any scheduled claim payments that are due but not yet paid as of the statement date.

(c) Incurred but not reported reserves are estimated by applying factors to the total amount of monthly income in-force.

(12) Changes in the Capitalization Policy and Predefined Thresholds from Prior Period
The Company has not modified its capitalization policy from the prior period.

(13) Method Used to Estimate Pharmaceutical Rebate Receivables - Not applicable

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

Note 2 - Accounting Changes and Correction of Errors

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

Increase in aggregate reserves for life and accident and health contracts (P4, L19, C1) $(1,830,904)
Federal and foreign income taxes incurred (excluding taxes on capital gains) (P4, L32, C1) 384.490
Decrease in surplus (P4, L53, C1) $(1,446.414)

The Company's December 31, 2018 financial statements reflect a prior period adjustment relating to the recording of swap interest income. As of December 31, 2017, net
investment income was overstated by $1,982,205. As a result, surplus was overstated by $1,565,942. The events contributing to the adjustment impact surplus as
follows:

Net Investment Income (P4, L3, C2) $(1,982,205)
Federal and foreign income taxes incurred (excluding taxes on capital gains) (P4, L32, C2) 416,263
Decrease in surplus (P4, L53, C2) $(1,565,942)

The Company's December 31, 2018 financial statements reflect a prior period adjustment relating to the recording of net investment income. As of December 31, 2017,
net investment income was understated by $2,236,200. As a result, surplus was understated by $1,766,598. The events contributing to the adjustment impact surplus
as follows:

Increase in aggregate reserves for life and accident and health contracts (P4, L19, C2) $2,236,200
Federal and foreign income taxes incurred (excluding taxes on capital gains) (P4, L32, C2) (469.602)
Increase in surplus (P4, L53, C2) $1,766,598

The Company's December 31, 2018 financial statements reflect a prior period adjustment relating to the recording of assumed BOLI reserves. As of December 31, 2017,
reserves were understated by $1,600,000. As a result, surplus was overstated by $1,264,000. The events contributing to the adjustment impact surplus as follows:

Increase in aggregate reserves for life and accident and health contracts (P4, L19, C2) $(1,600,000)
Federal and foreign income taxes incurred (excluding taxes on capital gains) (P4, L32, C2) 336,000
Decrease in surplus (P4, L53, C2) $(1,264,000)

Note 3 - Business Combinations and Goodwill - Not applicable
Note 4 - Discontinued Operations - NONE

Note 5 - Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

(1) Maximum and Minimum Lending Rates
Farmloans N/A

Residential loans  N/A

Commercial mortgages 3.83% to 5.13%
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(2) The maximum percentage of any one loan to the value of security at the time of the loan, exclusive of insured or guaranteed or purchase money
mortgage was: 75%

(3) Taxes, assessments and any amounts advanced and not included in the mortgage loan total - NONE

(4)  Age Analysis of Mortgage Loans and Identification of Mortgage Loans in which the Insurer is a Participant or Co-Lender in a Mortgage Loan Agreement:

Residential Commercial
Farm Insured | All Other Insured | All Other Mezzanine Total
a.  Current Year
1. Recorded Investment (All)
(@) Current $ 0 |$ 0 |$ 0 |$ 0 |$930,631,556 |$ 0 [$ 930,631,556
(b) 30-59 Days Past
Due $ 0 |$ 0 |8 0% 01$ 0% 018 0
(c) 60-89 Days Past
Due $ 0 |$ 0 |$ 0 |$ 0 |$ 01$ 0 |$ 0
(d) 90-179 Days Past
Due $ 0 |$ 0 |$ 01 0 |$ 0% 0 1% 0
(e) 180+ Days Past Due |$ 0 |$ 0 |$ 0 |$ 0 |$ 01$ 0 |$ 0
2. Accruing Interest 90-179
Days Past Due
(@) Recorded
Investment $ 0 |$ 0 |$ 0 |$ 0 |$ 0% 0 |$ 0
(b) Interest Accrued $ 0 |$ 0 |$ 0 |$ 0 |$ 0|$ 0 |$ 0
3. Accruing Interest 180+
Days Past Due
(@) Recorded
Investment $ 0 |$ 0 |$ 0 |$ 0 |$ 0% 0 |$ 0
(b) Interest Accrued  |$ 0 |$ 0 |$ 0 |$ 0 |$ 0% 0 |$ 0
4. Interest Reduced
(@) Recorded
Investment $ 0 |$ 0 |$ 0 |$ 0 |$ 0% 0 |$ 0
(b)  Number of Loans 0 0 0 0 0 0 0
(c) Percent Reduced 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0%
5. Participant or Co-Lender
in a Mortgage Loan
Agreement
(@) Recorded
Investment $ 0 |$ 0 |$ 0 |$ 0 |$ 01$ 0 |$ 0
b.  Prior Year
1. Recorded Investment (All)
(a) Current $ 0 |$ 0 |$ 0 |$ 0 |$ 857,683,874 |$ 0 |$ 857,683,874
(b) 30-59 Days Past
Due $ 0 |$ 0 |$ 0 |$ 0 |$ 2,146,291 |$ 0 [$ 2,146,291
(c) 60-89 Days Past
Due $ 0 |$ 0 |$ 0 $ 0 |$ 0% 0 |$ 0
(d) 90-179 Days Past
Due $ 0 |$ 0 |$ 0% 01$ 0% 018 0
(e) 180+ Days Past Due |$ 0 |$ 0 |$ 0 |$ 0 |$ 0|$ 0 |$ 0
2. Accruing Interest 90-179
Days Past Due
(@) Recorded
Investment $ 0 |$ 0 |$ 0 |$ 0 |$ 01$ 03 0
(b) Interest Accrued $ 0 |$ 0 |$ 0% 0 |$ 0% 0 |$ 0
3. Accruing Interest 180+
Days Past Due
(@) Recorded
Investment $ 0 |$ 0 |$ 0 |$ 0 |$ 0% 0 |$ 0
(b) Interest Accrued  |$ 0 |$ 0 |$ 0 |$ 0 |$ 0% 0 |$ 0
4. Interest Reduced
(@) Recorded
Investment $ 0 |$ 0 |$ 0 |$ 0 |$ 0|$ 0 |$ 0
(b) Number of Loans 0 0 0 0 0 0 0
(c) Percent Reduced 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0%
5. Participant or Co-Lender
in a Mortgage Loan
Agreement
(@) Recorded
Investment $ 0 |$ 0 |$ 0 |$ 0 |$ 0% 0 |$ 0

(5) Investment in Impaired Loans With or Without Allowance for Credit Losses and Impaired Loans Subject to a Participant or Co-Lender Mortgage Loan
Agreement for which the Reporting Entity is Restricted from Unilaterally Foreclosing on the Mortgage Loan - NONE

(6) Investment in Impaired Loans — Average Recorded Investment, Interest Income Recognized, Recorded Investment on Nonaccrual Status and Amount of
Interest Income Recognized Using a Cash-Basis Method of Accounting - NONE
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NOTES TO FINANCIAL STATEMENTS

(7)  Allowances for Credit Losses - NONE

(8) Mortgage Loans Derecognized as a Result of Foreclosure - NONE

(9) Policy for Recognizing Interest Income on Impaired Loans

The Company recognizes interest income on its impaired loans upon receipt.

Debt Restructuring - NONE
Reverse Mortgages - NONE

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.

Securities with Recognized Other-Than-Temporary Impairment - NONE

Recognized OTTI Securities

1 2 3 4 5 6 7

Book/Adjusted

Carrying Value Recognized

Amortized Cost Present Value of Other-Than- Amortized Cost After Date of Financial

Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
690732 AE 2 |$ 2,992,959 |$ 1,935,000 |$ 1,057,959 |$ 1,935,000 |$ 1,935,000 03/31/2019
21075W BX 2 |$ 200,955 |$ 137,727 |$ 63,228 |$ 137,727 |$ 191,958 06/30/2019
03072S LT 0 |$ 2,180,748 |$ 2,104,167 |$ 76,581 |$ 2,104,167 |$ 2,100,606 12/31/2019
21075W CJ 2 |$ 118,669 |$ 66,690 |$ 51,980 |$ 66,690 |$ 91,980 12/31/2019
65504L AN 7 |$ 3,105,617 |$ 1,545,000 |$ 1,560,617 |$ 1,545,000 |$ 1,545,000 12/31/2019
Total $ 2,810,365

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

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 2,230,571
2. 12 Months or Longer $ 453112
b.  The aggregate related fair value of securities with unrealized losses: 1. Lessthan 12 Months $ 249,049,505
2. 12 Months or Longer $ 40,325,487

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

Cash flow modeling was performed on all of these securities using current and expected market based assumptions which showed that the investor will
receive cash flow the percent of value of which is equal to the adjusted statement value. Therefore, any impairment is considered not
other-than-temporary.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(1)

Policy for Requiring Collateral or Other Security

For Securities Lending Agreements, the Company requires a minimum of 102% and 105% of the fair value of the domestic and foreign securities’ loaned
at the outset of the contract as collateral. If at any time the fair value of collateral declines to less than 102% and 105% of the domestic and foreign
securities purchase price, the counterparty is obligated to provide additional collateral to bring the total collateral held by the Company to at least 102%
and 105% of the securities’ purchase price.

Disclose the Carrying Amount and Classification of Both Assets and Liabilities
The Company has not pledged any of its assets as collateral.

Collateral Received

a.  Aggregate Amount Collateral Received | Fair Value

1. Securities Lending
(a) Open $ 172,503,494
(b) 30 Days or Less 0
(c) 31to60 Days 0
(d) 61 to90 Days 0
(e) Greater Than 90 Days 0
() Sub-Total 172,503,494
(9) Securities Received 0
(h) Total Collateral Received $ 172,503,494

2. Dollar Repurchase Agreement
(@) Open $ 0
(b) 30 Days or Less 0
(c) 31to60 Days 0
(d) 61to 90 Days 0
(e) Greater Than 90 Days 0
()  Sub-Total 0
(9) Securities Received 0
(h) Total Collateral Received $ 0
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[b.  The fair value of that collateral and of the portion of that collateral that it has sold or repledged $ 172,503,494 |

¢. Information about Sources and Uses of Collateral
Cash collateral received from borrowers on the loaned securities is remitted to US Bank for investment in accordance with the Company's
reinvestment guidelines. Cash collateral, if any, is reinvested in short-term investments.

(4) Aggregate Value of the Reinvested Collateral - Not applicable

(5) Collateral Reinvestment

a.  Aggregate Amount Collateral Reinvested I Amortized Cost | Fair Value
1. Securities Lending
(@) Open $ 172,498,326 |$ 172,503,494
(b) 30 Days or Less 0 0
(c) 31to60 Days 0 0
(d) 61 to 90 Days 0 0
(e) 91to 120 Days 0 0
() 121 to 180 Days 0 0
(9) 181 to 365 Days 0 0
(h) 1to2 Years 0 0
()  2to3Years 0 0
() Greater Than 3 Years 0 0
(k) Sub-Total $ 172,498,326 |$ 172,503,494
(I)  Securities Received 0 0
(m) Total Collateral Reinvested $ 172,498,326 |$ 172,503,494
2. Dollar Repurchase Agreement
(a) Open $ 0 1% 0
(b) 30 Days or Less 0 0
(c) 31to60 Days 0 0
(d) 61 to90 Days 0 0
(e) 91to 120 Days 0 0
() 121 to 180 Days 0 0
(g) 181 to 365 Days 0 0
(h) 1to2 Years 0 0
() 2to3 Years 0 0
() Greater Than 3 Years 0 0
(k)  Sub-Total $ 0 |$ 0
(I)  Securities Received 0 0
(m) Total Collateral Reinvested $ 0 |$ 0

b.  Explanation of Additional Sources of Liquidity for Maturity Date Mismatches - NONE

(6) Detail on Collateral Transactions Not Permitted by Contract or Custom to Sell or Repledge
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.

(7) Collateral for Securities Lending Transactions that Extend Beyond One Year from the Reporting Date - Not applicable

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
H. Repurchase Agreements Transactions Accounted for as a Sale - NONE

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale - NONE
J. Real Estate

(

(2) Sold or Classified Real Estate Investments as Held for Sale - NONE

—

) Recognized Impairment Loss - NONE

(3) Changes to a Plan of Sale for an Investment in Real Estate - NONE

(

(5) Real Estate Investments with Participating Mortgage Loan Features - NONE

~

) Retail Land Sales Operations - NONE

K. Low-Income Housing Tax Credits (LIHTC) - NONE
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L. Restricted Assets
(1) Restricted Assets (Including Pledged)

Gross  (Admitted &  Nonadmitted) Restricted

Current Year 6 7
1 2 3 4 5
Total Separate S/A Assets Increase/
Total General G/A Supporting Account (S/A) Supporting G/A Total Total From Prior (Decrease) (5
Restricted Asset Category | Account (G/A) S/A Activity (a) | Restricted Assets Activity (b) (1 plus 3) Year minus 6)

a. Subject to contractual
obligation for which
liability is not shown $ 0 |$ 0 |$ 0 |$ 0 |$ 0 |$ 0 [$ 0

b. Collateral held under
security lending

arrangements 172,498,326 0 0 0 172,498,326 230,313,501 (57,815,175)
¢. Subject to repurchase

agreements 0 0 0 0 0 0 0
d. Subject to reverse

repurchase agreements 0 0 0 0 0 0 0
e. Subject to dollar

repurchase agreements 0 0 0 0 0 0 0
f. Subject to dollar reverse

repurchase agreements 0 0 0 0 0 0 0
g. Placed under option

contracts 0 0 0 0 0 0 0

h. Letter stock or securities
restricted as to sale —

excluding FHLB capital

stock 0 0 0 0 0 0 0
i. FHLB capital stock 41,552,300 0 0 0 41,552,300 36,552,300 5,000,000
j.  On deposit with states 8,574,398 0 0 0 8,574,398 8,707,923 (133,525)
k. On deposit with other

regulatory bodies 0 0 0 0 0 0 0
| Pledged as collateral to

FHLB (including assets

backing funding

agreements) 380,272,571 0 0 0 380,272,571 401,075,444 (20,802,873)

m. Pledged as collateral not
captured in other

categories 0 0 0 0 0 0 0
n. Other restricted assets 35,825,619 0 0 0 35,825,619 0 35,825,619
0. Total Restricted Assets |$ 638,723,214 |$ 0 1% 0% 0 |$ 638,723,214 |$ 676,649,168 |§  (37,925,954)

Current Year
8 9 Percentage
10 11

Gross (Admitted &

Total Admitted Nonadmitted) | Admitted Restricted

Total Nonadmitted Restricted Restricted to Total | to Total Admitted

Restricted Asset Category Restricted (5 minus 8) Assets (c) Assets (d)

a. Subject to contractual
obligation for which
liability is not shown $ 0 |$ 0 0.0% 0.0%

b. Collateral held under
security lending

arrangements 0 172,498,326 0.6% 0.6%
c. Subject to repurchase

agreements 0 0 0.0% 0.0%
d. Subject to reverse

repurchase agreements 0 0 0.0% 0.0%
e. Subject to dollar

repurchase agreements 0 0 0.0% 0.0%
f. Subject to dollar reverse

repurchase agreements 0 0 0.0% 0.0%
g. Placed under option

contracts 0 0 0.0% 0.0%

h. Letter stock or securities
restricted as to sale —
excluding FHLB capital

stock 0 0 0.0% 0.0%
i. FHLB capital stock 0 41,552,300 0.1% 0.1%
j.  On deposit with states 0 8,574,398 0.0% 0.0%
k. On deposit with other

regulatory bodies 0 0 0.0% 0.0%
| Pledged as collateral to

FHLB (including assets

backing funding

agreements) 0 380,272,571 1.3% 1.3%

m. Pledged as collateral not
captured in other

categories 0 0 0.0% 0.0%
n. Other restricted assets 0 35,825,619 0.1% 0.1%
0. Total Restricted Assets  |$ 0 |$ 638,723,214 2.3% 2.3%

(@)  Subset of column 1
(b)  Subset of column 3
()  Column 5 divided by Asset Page, Column 1, Line 28
(d)  Column 9 divided by Asset Page, Column 3, Line 28

(2) Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts that Share Similar Characteristics, Such as Reinsurance and
Derivatives, are Reported in the Aggregate) - NONE
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(3)

Detail of Other Restricted Assets (Contracts that Share Similar Characteristics, such as Reinsurance and Derivatives, are Reported in the Aggregate)

Gross  (Admitted & Nonadmitted) Restricted 8 Percentage
Current Year 6 7 9 10
1 2 3 5
Total Gross
Separate (Admitted & |  Admitted
Total GIA Account | S/A Assets Total Nonadmitted | Restricted to
General | Supporting (SIA) Supporting Increase/ |Current Year| ) Restricted Total
Account | S/A Activity| Restricted | G/A Activity Total Total From | (Decrease) | Admitted to Total Admitted
Description of Assets (GIA) (a) Assets (1plus 3) | Prior Year | (5minus6) | Restricted Assets Assets
Segregated special surplus for
Sunrise Captive Re, LLC. $35,825,619 |$ 0/$ 0 0 [$35825619|% 0 |$35,825,619|$35,825,619 0.1% 0.1%
Total (c) $35,825,619 |$ 0/$ 0 0 [$35,825,619% 0 [$35,825,619|$35,825,619 0.1% 0.1%

Subset of column 1
Subset of column 3

(a)
(b)
)

(c

through 11 respectively.

(4)

Collateral Received and Reflected as Assets Within the Reporting Entity's Financial Statements

Total Line for Columns 1 through 7 should equal 5L(1)n Columns 1 through 7 respectively and Total Line for Columns 8 through 10 should equal 5L(1)n Columns 9

1 2 3 4
% of BACV to Total Assets
Book/Adjusted Carrying (Admitted and % of BACV to Total Admitted
Collateral Assets Value (BACV) Fair Value Nonadmitted)* Assets**
General Account:
a.  Cash, Cash Equivalents and
Short-Term Investments $ 0 |$ 0 0.0% 0.0%
b.  Schedule D, Part 1 380,272,571 394,747,762 4.2% 4.2%
c. Schedule D, Part 2, Sec. 1 0 0 0.0% 0.0%
d.  Schedule D, Part 2, Sec. 2 41,552,300 41,552,300 0.5% 0.5%
e.  Schedule B 0 0 0.0% 0.0%
f.  Schedule A 0 0 0.0% 0.0%
g.  Schedule BA, Part 1 0 0 0.0% 0.0%
h.  Schedule DL, Part 1 172,498,326 173,503,494 1.9% 1.9%
i. Other 44,400,017 45,165,044 0.5% 0.5%
j.  Total Collateral Assets
(atb+c+d+e+f+g+h+) $ 638,723,214 |$ 654,968,600 7.1% 7.1%
Separate Account:
k. Cash, Cash Equivalents $ 0 |$ 0 0.0% 0.0%
and Short-Term
Investments
|.  Schedule D, Part 1 0 0 0.0% 0.0%
m. Schedule D, Part 2, Sec. 1 0 0 0.0% 0.0%
n.  Schedule D, Part 2, Sec. 2 0 0 0.0% 0.0%
0. Schedule B 0 0 0.0% 0.0%
p.  Schedule A 0 0 0.0% 0.0%
g.  Schedule BA, Part 1 0 0 0.0% 0.0%
r.  Schedule DL, Part 1 0 0 0.0% 0.0%
s.  Other 0 0 0.0% 0.0%
t.  Total Collateral Assets $ 0 |$ 0 0.0% 0.0%
(k+l+m+n+o+p+q+rts)
*. j=Column 1 divided by Asset Page, Line 26 (Column 1) t = Column 1 divided by Asset Page, Line 27 (Column 1)
** j=Column 1 divided by Asset Page, Line 26, (Column 3)** t = Column 1 divided by Asset Page, Line 27 (Column 3)
1 2
% of Liability to Total
Amount Liabilities
u.  Recognized Obligation to Return Collateral Asset (General Account) $ 0 0.0%
v.  Recognized Obligation to Return Collateral Asset (Separate Account) $ 0 0.0%
*  u=Column 1 divided by Liability Page, Line 26 (Column 1) v = Column 1 divided by Liability Page, Line 27 (column 1)
M. Working Capital Finance Investments - NONE
N. Offsetting and Netting of Assets and Liabilities - NONE

5GI Securities

Number of 5G| Securities Aggregate BACV Aggregate Fair Value

Investment Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds-AC 2 1 |$ 1,848,085 $ 1,000,000 $ 1,858,060 $ 1,000,000
(2) LB&SS-AC 0 0 0 0 0 0
(3) Preferred Stock — AC 0 0 0 0 0 0
(4) LB&SS-FV 0 0 0 0 0 0
(5) Total (1+2+3+4) 2 1 |$ 1,848,085 $ 1,000,000 $ 1,858,060 $ 1,000,000
AC — Amortized Cost FV - Fair Value

Short Sales - NONE
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Q. Prepayment Penalty and Acceleration Fees
General Account Separate Accounts

(1) Number of CUSIPs 29 0
(2) Aggregate Amount of Investment Income $ 4,482,663 |$ 0

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

A Investments in Joint Ventures, Partnerships and Limited Liability Companies that Exceed 10% of Ownership - NONE

B. Investments in Impaired Joint Ventures, Partnerships and Limited Liability Companies - NONE

Note 7 - Investment Income

A The bases, by category of investment income, for excluding (nonadmitting) any investment income due and accrued:

Bonds - where collection of interest is uncertain, are placed on non-accrual status.

Due and accrued income was excluded from surplus on the following basis: all investment income due and accrued on bonds in default as to principal and

interest.

B. The total amount excluded: $0

Note 8 — Derivative Instruments

A. Derivatives Under SSAP No. 86 — Derivatives

(1)

Market Risk, Credit Risk and Cash Requirements

As of December 31, 2019, the Company holds over-the-counter equity put options in order to hedge the exposure on its variable annuity riders.
Generally speaking, the options increase in value if the underlying equity index goes down. Conversely, if the underlying equity index goes up, the
options decrease in value, but cannot fall by more than the purchase price. The Company has managed its counterparty credit exposure by
diversifying the exposure among several counterparties and fully collateralizing the trades, as specified in its ISDA/CSA agreements. The put
options have been entered into with counterparties that have a credit rating of A-/A3 or higher. The only cash requirement of these options is the
initial purchase price.

As of December 31, 2019, the Company holds a position in exchange-traded futures on various currencies to hedge the downside market currency
risk of the guarantees in its variable annuity contracts. These futures increase in value when the markets go down and decrease in value when the
markets go up. Margin for the change in value is calculated every day and must be posted if there is a deficit and credited if there is a surplus.

Additionally, initial margin is posted by participants on each side of a futures trade. Together, these collateral support mechanisms minimize the
credit risk of futures. There is no premium charge to enter into a future, but cash or Treasury Securities must be posted for initial margin and cash
exchanged each subsequent day for changes in value, as noted above.

As of December 31, 2019, the Company holds over-the-counter options on interest rate swaps in order to provide a macro hedge against falling
interest rates. Generally speaking, the options increase in value if the underlying swap rate goes down. If the underlying swap rate goes up, the
options decrease in value, but cannot fall by more than the purchase price.  The Company has managed its counterparty credit exposure by
diversifying the exposure among several counterparties and fully collateralizing the trades, as specified in its ISDA/CSA agreements. The options
have been entered into with counterparties that have a credit rating of A-/A3 or higher. The only cash requirement of these options is the initial
purchase price.

As of December 31, 2019, the Company holds a position in a cross currency swap converting Euro currency flows to U.S. Dollar flows on a
Euro-denominated bond.

As of December 31, 2019, the Company holds over-the-counter equity call options in order to hedge the exposure of its fixed index annuity
product. The Company has managed its counterparty credit exposure by diversifying the exposure among several counterparties and fully
collateralizing the trades, as specified in its ISDA /CSA agreements. The call options have been entered into with counterparties that have a credit
rating of A-/A3 or higher.

Objectives for Derivative Use

The objective of the Company's use of equity puts, calls, and currency futures is to hedge against a decline in the equity and currency markets.
These instruments are employed as fair value hedges against the Company's obligations. The primary Company obligation is a guaranty of the
investment portfolios held by policyholders.

The objective of the Company's cross currency swap is to exchange Euro currency flows for U.S. Dollar currency flows, which is the primary
currency of the investment portfolio.

The objective of the Company's use of swaptions is to hedge against falling interest rates.
Accounting Policies for Recognition and Measurement
Futures, foreign currency holdings, options, and swaps are accounted for at fair value with the changes in fair value recorded as unrealized gains

or unrealized losses. Upon termination of a derivative or foreign currency holding, the gain or loss shall be recognized in income.

Identification of Whether Derivative Contracts with Financing Premiums
As of December 31, 2019, the Company holds 72 deferred premium put options with deferred premiums due at expiration in 2020.
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(5) Net Gain or Loss Recognized
The Company recognized net unrealized loss of $2,044,523 in futures of which $1,246,200 is funds withheld for the benefit of Sycamore Re (an
affiliate) and $798,323 is funds withheld for the benefit of Sunrise Caprive Re, Inc. (an affiliate) at 12/31/2019.
The Company recognized net unrealized loss of $58,226,294 in put options of which $28,085,686 is Funds Withheld for the benefit of Sycamore Re
(an affiliate) and $28,669,906 is Funds Withheld for the benefit of Sunrise Re (an affiliate) at 12/31/2019.
The Company recognized net unrealized gain of $20,568,348 in call options at 12/31/2019.
The Company recognized net unrealized gain of $31,251,249 in swaptions at 12/31/2019.
(6) Net Gain or Loss Recognized from Derivatives that no Longer Qualify for Hedge Accounting - NONE
(7) Derivatives Accounted for as Cash Flow Hedges - NONE
(8) Total Premium Costs for Contracts
a. Scheduled Amortization Derivative Premium
Fiscal Year Payments Due
1. 2020 $96,031,071
2. 2021 0
3. 2022 0
4. 2023 0
5. Thereafter 0
6. Total Future Settled Premiums $96,031,071
b. Derivative Fair Value with Derivative Fair Value
Undiscounted Future Premium Premium Commitments Excluding Impact of Future Settled
Commitments (Reported on DB) Premiums
1. Prior Year $115,755,029 $57,533,549 $170,922,160
2. Current Year $96,031,071 $(56,755,592) $38,325,513
B. Derivatives under SSAP No. 108 — Derivatives Hedging Variable Annuity Guarantees - Not applicable
Note 9 - Income Taxes
A Deferred Tax Assets/(Liabilities)
1. Components of Net Deferred Tax Asset/(Liability)
2019 2018 Change
1 2 3 4 5 6 7 8 9
(Col 1+2) (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax
assets $226,851,403 |$ 3,385,969 |$230,237,372 |$252,086,716 |$ 6,275,207 |$258,361,923 |$(25,235,313) |$ (2,889,238) |$(28,124,551)
b. Statutory valuation
allowance
adjustment 0 0 0 0 0 0 0 0 0
c. Adjusted gross
deferred tax assets
(1a-1b) $226,851,403 |$ 3,385,969 [$230,237,372 ($252,086,716 |$ 6,275,207 |$258,361,923 |$(25,235,313) |$ (2,889,238) |$(28,124,551)
d. Deferred tax assets
nonadmitted 54,527,928 100,367 | 54,628,295 | 63,375,255 6,122,679 | 69,497,934 (8,847,327) | (6,022,312) | (14,869,639)
e. Subtotal net
admitted deferred
tax asset (1c-1d) $172,323,475 |$ 3,285,602 [$175,609,077 |$188,711,461 |§ 152,528 |$188,863,989 |$(16,387,986) |$ 3,133,074 |$(13,254,912)
Deferred tax
liabilities 54,513,187 0 54,513,187 56,235,399 152,528 56,387,927 (1,722,212) (152,528) | (1,874,740)
g. Netadmitted
deferred tax
assets/(net deferred
tax liability) (1e-1f)  [$117,810,288 |$ 3,285,602 |$121,095,890 |$132,476,062 |$ 0 [$132,476,062 |$(14,665,774) |$ 3,285,602 |$(11,380,172)
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2.

4.

Admission Calculation Components SSAP No. 101

2019

2018

Change

1

Ordinary

2

Capital

(Col 1+2)

Total

4

Ordinary

5

Capital

(Col 4+5) (Col 1-4)

6 7

Total Ordinary

8

(Col 2-5)

Capital

(Col 7+8)
Total

Federal income
taxes paid in prior
years recoverable
through loss

carrybacks $ 0|$

Adjusted gross
deferred tax assets
expected to be
realized (excluding
the amount of
deferred tax assets
from 2(a) above)
after application of
the threshold
limitation. (The
lesser of 2(b)1 and

2(b)2 below: 117,810,288

3,285,602

121,095,890

132,476,062

132,476,062 | (14,665,774)

3,285,602 | (11,380,172)

Adjusted gross
deferred tax assets
expected to be
realized following
the balance sheet
date 117,810,288

3,285,602

121,095,890

133,938,946

133,938,946 | (16,128,658)

3,285,602 | (12,843,056)

Adjusted gross
deferred tax assets
allowed per
limitation threshold

134,776,595

132,476,062

2,300,533

Adjusted gross
deferred tax assets
(excluding the
amount of deferred
tax assets from 2(a)
and 2(b) above)
offset by gross
deferred tax
liabilities 54,513,187

54,513,187

56,235,399

152,528

56,387,927 (1,722,212)

(152,528) |  (1,874,740)

Deferred tax assets
admitted as the
result of application
of SSAP No. 101.
Total
(2(a)+2(b)+2(c)

$172,323,475 |$ 3,285,602

$175,609,077

$188,711,461

-

152,528

$188,863,989 |§ (16,387,986) |$ 3,133,074

$ (13,254,912)

Other Admissibility Criteria

2019

2018

Ratio percentage used to determine recovery period and threshold limitation amount

914.9%

815.1%

limitation in 2(b)2 above

Amount of adjusted capital and surplus used to determine recovery period and threshold

$

1,016,133,093

$

969,647,970

Impact of Tax Planning Strategies

(a)

(b)

Determination of adjusted gross deferred tax assets and net admitted deferred tax assets, by tax character as a percentage.

2019

2018

Change

1

Ordinary

2

Capital

3

Ordinary

4 5

(Col. 1-3)

Capital Ordinary

6
(Col. 2-4)
Capital

1. Adjusted gross DTAs
amount from Note
9A1(c) $

226,851,403

$

3,385,969 |$

252,086,716

$

6,275,207 |§ (25,235,313

$

(2,889,238)

2. Percentage of
adjusted gross DTAs
by tax character
attributable to the
impact of tax planning
strategies

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

3. Net Admitted Adjusted
Gross DTAs amount
from Note 9A1(e) $

172,323,475

$

3,285,602 |$

188,711,461

$

152,528 |§  (16,387,986)

$

3,133,074

4 Percentage of net
admitted adjusted
gross DTAs by tax
character admitted
because of the impact
of tax planning
strategies

0.0%

1.9%

0.0%

0.0%

0.0%

1.9%

Does the company’s tax planning strategies include the use of reinsurance? NO
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B. Deferred Tax Liabilities Not Recognized

1. The types of temporary differences for which a DTL has not been recognized and the types of events that would cause those temporary differences to
become taxable are:

2. The cumulative amount of each type of temporary difference is: - Not applicable

There are no temporary differences for which deferred tax liabilities are not recognized.

3. The amount of the unrecognized DTL for temporary differences related to investments in foreign subsidiaries and foreign corporate joint ventures that are
essentially permanent in duration, if determination of that liability is practicable, or a statement that determination is not practicable are: - Not applicable

4. The amount of the DTL for temporary differences other than those in item (3) above that is not recognized is: - Not applicable

C. Current and Deferred Income Taxes

1. Current Income Tax

1 2 3
(Col 1-2)
2019 2018 Change
a. Federal $ (88,212,530) | $ (9,703,714)|$ (78,508,816)
b. Foreign 0 0 0
c. Subtotal (88,212,530) (9,703,714) (78,508,816)
d. Federal income tax on net capital gains 25,919,841 910,026 25,009,815
e. Utilization of capital loss carry-forwards 0 0 0
f. Other 0 0 0
g. Federal and Foreign income taxes incurred $ (62,292,689)|$ (8,793,688)|$ (53,499,001)
2. Deferred Tax Assets
1 2 3
(Col 1-2)
2019 2018 Change
a. Ordinary:
1. Discounting of unpaid losses $ 0% 0|8 0
2. Unearned premium reserve 0 0 0
3. Policyholder reserves 69,150,712 82,864,891 (13,714,179)
4. Investments 3,610,868 0 3,610,868
5. Deferred acquisition costs 59,239,551 58,979,668 259,883
6. Policyholder dividends accrual 23,071,145 23,561,165 (490,020)
7. Fixed assets 1,150,049 1,504,543 (354,494)
8. Compensation and benefits accrual 16,222,766 13,881,015 2,341,751
9. Pension accrual 0 0 0
10. Receivables - nonadmitted 4,673,802 4,713,112 (39,310)
11. Net operating loss carry-forward 0 11,382,303 (11,382,303)
12. Tax credit carry-forward 38,815,293 39,145,554 (330,261)
13. Other (items <=5% and >5% of total ordinary tax assets) 10,917,217 16,054,465 (5,137,248)
Other (items listed individually >5%of total ordinary tax assets)
Non-admitted assets 317,559 79,596 237,963
Section 807(f) adjustments 8,392,629 13,418,659 (5,026,030)
99. Subtotal $ 226,851,403 |$ 252,086,716 |$ (25,235,313)
b. Statutory valuation allowance adjustment 0 0 0
c. Nonadmitted $ 54,527,928 |$ 63,375,255 |$ (8,847,327)
d. Admitted ordinary deferred tax assets (2a99-2b-2c) $ 172,323,475 |$ 188,711,461 |$ (16,387,986)
e. Capital:
1. Investments $ 3,385,969 |$ 6,275,207 |$ (2,889,238)
2. Net capital loss carry-forward 0 0 0
3. Real estate 0 0 0
4. Other (items <=5% and >5% of total capital tax assets) 0 0 0
Other (items listed individually >5% of total capital tax assets)
0
99. Subtotal $ 3,385,969 |$ 6,275,207 |$ (2,889,238)
f.  Statutory valuation allowance adjustment 0 0 0
g. Nonadmitted 100,367 6,122,679 (6,022,312)
h. Admitted capital deferred tax assets (2e99-2f-2g) 3,285,602 152,528 3,133,074
i. Admitted deferred tax assets (2d+2h) $ 175,609,077 |$ 188,863,989 |$ (13,254,912)
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3. Deferred Tax Liabilities

1 2 3
(Col 1-2)
2019 2018 Change
a. Ordinary:
1. Investments $ 9,661,999 3,164,498 |$ 6,497,501
2. Fixed assets 228,313 371,939 (143,626)
3. Deferred and uncollected premium 18,930,487 17,880,689 1,049,798
4. Policyholder reserves 0 0 0
5. Other (items <=5% and >5% of total ordinary tax liabilities) 25,692,388 34,818,273 (9,125,885)
Other (items listed individually >5% of total ordinary tax liabilities)
Section 807(f) adjustments 7,322,483 13,024,112 (5,701,629)
Section 481(a) adjustment 438,093 876,186 (438,093)
Policyholder reserves - tax reform transition 17,914,734 20,900,523 (2,985,789)
99. Subtotal $ 54,513,187 56,235,399 |$ (1,722,212)
b. Capital:
1. Investments $ 0 152,528 |$ (152,528)
2. Real estate 0 0 0
3. Other (Items <=5% and >5% of total capital tax liabilities) 0 0 0
Other (items listed individually >5% of total capital tax liabilities)
0
99. Subtotal $ 0 152,528 |$ (152,528)
c. Deferred tax liabilities (3a99+3b99) $ 54,513,187 56,387,927 |$ (1,874,740)
4. |Net Deferred Tax Assets (2i — 3c) $ 121,095,890 132,476,062 |$ (11,380,172)

Reconciliation of Federal Income Tax Rate to Actual Effective Rate among the more significant book to tax adjustments were as follows:

| Amount | Effective Tax Rate (%)
Permanent Differences:
Provision computed at statutory rate (36,216,825) 21.0%
Proration of tax exempt investment income 173,598 (0.1)%
Amortization of interest maintenance reserve 3,972,219 (2.3)%
Small company deduction 0 0%
Tax exempt income deduction (578,661) 0.3%
Dividends received deduction (6,164,506) 3.6%
Corporate owned life insurance (25,033) 0%
Disallowed travel and entertainment 36,187 0%
Lobbying expenses disallowed 22,867 0%
Other permanent differences (6,690,189) 3.9%
Temporary Differences:
Total ordinary DTAs 0 0%
Total ordinary DTLs 0 0%
Total capital DTAs 0 0%
Total capital DTLs 0 0%
Other:
Statutory valuation allowance adjustment 0 0%
AMT credit 0 0%
Accrual adjustment — prior year 0 0%
Other 0 0%
Totals $ (45,470,343) 26.1%
Federal and foreign income taxes incurred $ (88,212,530) 0%
Realized capital gains (losses) tax 25,919,841 0%
Change in net deferred income taxes 16,822,346 0%
Total statutory income taxes $ (45,470,343) 0%
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E. Operating Loss Carry Forwards and Income Taxes Available for Recoupment

1.

2.

3.

The amounts, origination dates and expiration dates of operating loss and tax credit carry forwards available for tax purposes:

Description (Operating Loss or Tax Credit Carry Amounts Origination Dates Expiration Dates
Forward)

Foreign tax credit carryforward $4,160,776 December 31, 2013 December 31, 2023
Foreign tax credit carryforward $4,131,768 December 31, 2014 December 31, 2024
Foreign tax credit carryforward $5,465,382 December 31, 2015 December 31, 2025
Foreign tax credit carryforward $5,217,327 December 31, 2016 December 31, 2026
Foreign tax credit carryforward $940,529 December 31, 2017 December 31, 2027
Foreign tax credit carryforward $5,600,723 December 31, 2018 December 31, 2028
General Business tax credit carryforward $1,926,906 December 31, 2012 December 31, 2032
General Business tax credit carryforward $2,540,110 December 31, 2013 December 31, 2033
General Business tax credit carryforward $2,743,924 December 31, 2014 December 31, 2034
General Business tax credit carryforward $3,043,924 December 31, 2015 December 31, 2035
General Business tax credit carryforward $3,043,924 December 31, 2016 December 31, 2036
Total Credits in DTA $38,815,293

Alternative Minimum Tax Credit Carryforward* $6,868,810 December 31, 2013

Alternative Minimum Tax Credit Carryforward* $1,180,259 December 31, 2014

Total Credits held in current federal tax receivable $8,049,069

The following is income tax expense for current year and proceeding years that is available for recoupment in the event of future net losses - NONE

The Company’s aggregate amount of deposits admitted under Section 6603 of the Internal Revenue Service Code is $0.

F. Consolidated Federal Income Tax Return

1.

2.

The Company’s federal income tax return is consolidated with the following entities:
Ohio National Mutual Holdings, Inc.
Ohio National Financial Services, Inc.

ONTech, LLC
Princeton Captive Re, Inc.

Ohio National Life Assurance Corporation
National Security Life and Annuity Company

Kenwood Re, Inc.
Montgomery Re, Inc.
Camargo Re Captive, Inc.

0. N. Equity Sales Company

O. N. Investment Management Company

Ohio National Equities, Inc.
Ohio National Investments, Inc.

Ohio National Insurance Agency, Inc. (Ohio)

Sunrise Captive Re. LLC
Sycamore Re, Ltd.

ON Foreign Holdings, LLC
Financial Way Realty, Inc.
ONFlight, Inc.

Fiduciary Capital Management, Inc.

The manner in which the Board of Directors sets forth for allocating the consolidated federal income tax:

The method of allocation between the companies is subject to written agreement, approved by the Board of Directors. Allocations are based upon

separate return calculations with current credit for net losses. Intercompany tax balances are settled quarterly.

G. Federal or Foreign Federal Income Tax Loss Contingencies:

The Company has no tax loss contingencies for which it is reasonably possible that the total liability will significantly increase within twelve months of the

reporting.

H. Repatriation Transition Tax (RTT) - RTT owed under the TCJA - Not applicable

l. Alternative Minimum Tax Credit
Was the AMT Credit recognized as a current year recoverable or Deferred Tax Asset (DTA)? Recoverable
Gross AMT Credit Recognized as:

1a  Current year recoverable $ 8,049,069
1b  Deferred tax asset (DTA) $ 0
2 Beginning Balance of AMT Credit Carryforward $15,333,814
3 Amounts Recovered $ 7,284,745
4 Adjustments $ 0
5 Ending Balance of AMT Credit Carryforward (5=2-3-4) $ 8,049,069
6 Reduction for Sequestration $ 0
7 Nonadmltted by Reporting Entity $ 0
8 Reporting Entity Ending Balance (8=5-6-7) $ 8,049,069

19.12




Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

A

Nature of the Relationship Involved

The Company is a stock life insurance company whose shares of stock are owned entirely by Ohio National Financial Services, Inc. (ONFS), an intermediate
holding company whose shares of stock are owned entirely by Ohio National Mutual Holdings, Inc. (ONMH), a mutual insurance holding company whose
members are exclusively the life insurance and annuity policyholders of the Company.

OMNH and ONFS have each entered into Pledge and Security Agreements with the Company, whereby the assets of ONMH and ONFS were assigned and
pledged to the Company, and the Company was granted a security interest therein, for purposes of satisfying the claims of the Company’s policyholders in the
event that proceedings involving the Company are ever commenced pursuant to the provisions of Ohio law relating to the supervision, rehabilitation or
liquidation of insurers (Ohio Revised Code Sections 3903.01 to 3903.76).

Ohio National Life Assurance Corporation (ONLA), National Security Life and Annuity Company (NSLA), Montgomery Re, Inc. (MONT), Kenwood Re, Inc.
(KENW), Camargo Re Captive, Inc. (CMGO), Sunrise Captive Re, LLC (SUNR), Ohio National Investments, Inc. (ONII), Ohio National Equities, Inc. (ONEQ)
and The O.N. Equity Sales Company (ONES) are all wholly owned subsidiaries of the Company.

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

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

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

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

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

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

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

The impact of the recapture is shown below:

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

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

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

Guaranteed Principal Protection (GPP) embedded in any GLWB.

The excess or retained claims arising from the GMIB and First Dollar optional GMDB coverage between the Company and Chubb Tempest Life Re.
GMIB riders along with any ARDBR that could only be purchased alongside a GMIB rider issued by ONLIC from April 1, 2008 through April 30, 2010.

All GPP’s not embedded in any GLWB rider.

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

Premiums ceded - reinsurance $ 747,950,018

Premiums ceded — derivative funds withheld $ 12,278,598

Reserves ceded $ 481,500,818
Transactions

During 2019 and 2018, the Company made a captial contribution to its wholly owned subsidiary, Sunrise Captive Re, LLC of $137,154,350 and $250,000,
respectively. Subsequent to the closing of the 2019 ONLIC ledger, it was determined an additional $3,500,000 capital contribution to Sunrise was required at
12/31/2019. The capital contribution was recorded in Sunrise at 12/31/2019 and deferred to the first quarter of 2020 for ONLIC.

During 2019 and 2018, the Company made a captial contribution to its wholly owned subsidiary, Ohio National Equities, Inc. of $0 and $1,100,000,
respectively.

During 2019 and 2018, the Company made a capital contribution of $0 and $5,000,000 to its wholly owned subsidary, Camargo Re Captive, Inc., respectively.
Dividends to the Company's parent, ONFS, were $55,000,000 and $60,000,000 for the years ended December 31, 2019 and 2018, respectively.

The Company's investment income reflects dividends from its wholly owned subsidiaries for the years ended December 31, 2019 and 2018 as follows:

2019 2018
Ohio National Life Assurance Corporation $ 106,000,000 $ 27,000,000
Ohio National Investments, Inc. 6,750,000 4,000,000
O.N. Equity Sales Company 0 924,000
Dividends from subsidiaries $ 112,750,000 $ 31,924,000

Dollar Amounts of Transactions
The Company had no transactions with respect to changes in company arrangements.
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D. Amounts Due From or To Related Parties
For the years ended December 31, 2019 and December 31, 2018, the Company reported a “Receivable from parents, subsidiaries and affiliates” of
$101,368,518 and $17,143,668 and a “Payable to parents, subsidiaries and affiliates” of $202,677,736 and $146,625,281, respectively. Inter-company
balances are settled in cash, generally within thirty days of the respective reporting date.

With the exception of the items mentioned in section “A” above, the company has no guarantees to related parties.

E. Guarantees or Undertakings
The Company does not have guarantees or undertakings for the benefit of an affiliate, which results in a material contingent exposure of the Company’s
assets and liabilities.

F. Material Management or Service Contracts and Cost-Sharing Arrangements
The Company has an agreement to provide personnel, EDP equipment, and supplies to ONLA. This agreement was approved by the Ohio Department of
Insurance. Generally, the apportionment shall be based upon specifically identifying the expense to the incurring entity. Where this is not feasible,
apportionment shall be based upon pertinent factors or ratios. The terms call for a cash settiement at least quarterly. The Company had a payable of
$5,973,842 and $6,999,212 to ONLA as of December 31, 2019 and 2018, respectively. Charges for all services totaled $52,858,796 and $59,927,460 for the
years ended 2019 and 2018, respectively.

ONFS provides services for executive management and EDP equipment placed in service after December 31, 2000, to the Company. For the years ended
2019 and 2018, the Company recorded expenses of $22,003,345 and $21,968,215, respectively for these services.

The Company paid $4,966,199 and $5,406,337 for rent and operating expenses on the home office to ONFS for the years ended 2019 and 2018, respectively.

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

December 31,2019 December 31, 2018

Ohio National Life Assurance Corporation $ 31,920,869 $ 30,067,214
Ohio National Financial Services 12,456,913 19,294,344
Sycamore Re, Ltd 55,873,042 41,270,067
Ohio National Investments, Inc. 6,141,105 7,383,750
Montgomery Re, Inc. 2,114,216 5,683,673
Ohio National Mutual Holdings, Inc. 997,932 747,303
ONFlight Inc. (60,647) 568,942
ON Global Holdings, LLC 0 254
Kenwood Re, Inc 5,968,401 8,125,793
Sunrise Captive Re, LLC (25,889,804) 0
OnTech, LLC 591,003 6,138,937
Financial Way Realty, Inc 441,455 552,023
ON Foreign Holdings, LLC (9,697,319) (18,837)
Camargo Re Captive, Inc. 8,096,817 10,464,776
Fiduciary Capital Management, Inc. 301.861 1,436,032
Total $89,255,844 $131,714,271
G. Nature of the Control Relationship

All outstanding shares of the Company are owned by the parent company, ONFS, an intermediate holding company whose shares of stock are owned entirely
by ONMH, a mutual insurance holding company domiciled in the State of Ohio.

H. Amount Deducted from the Value of Upstream Intermediate Entity or Ultimate Parent Owned
The Company has no investments in upstream affiliates.

Investments in SCA that Exceed 10% of Admitted Assets
There were no other subsidiaries, controlled entities, or affiliates that exceeded 10% of the admitted assets.

J. Investments in Impaired SCAs - NONE
K. Investment in Foreign Insurance Subsidiary - Not applicable
L. Investment in Downstream Noninsurance Holding Company - Not applicable
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M. All SCA Investments
Common stock of unconsolidated nonlife insurance subsidiaries at statutory equity recorded in the statutory statement of admitted assets, liabilities, and
capital and surplus consists of the statutory equity of ONEQ and ONESCO. At December 31, 2019 and December 31, 2018, no subsidiary’s common stock
exceeded 10% of the Company’s admitted assets.

(1) Balance Sheet Value (Admitted and Nonadmitted) All SCAs (Except 8bi Entities)

Percentage of SCA
SCA Entity Ownership Gross Amount Admitted Amount | Nonadmitted Amount
a. SSAP No. 97 8a Entities
0.0%|$ 01$ 0% 0
Total SSAP No. 97 8a Entities XXX $ 0 |$ 0 |[$ 0
b. SSAP No. 97 8h(ii) Entities
ONEQ 100.0% | $ 1,994,230 |$ 1,994,230 |$ 0
ONESCO 100.0% |$ 6,503,625 |$ 6,503,625 |$ 0
Total SSAP No. 97 8b(ii) Entities XXX $ 8,497,855 |$ 8,497,855 |$ 0
c. SSAP No. 97 8b(iii) Entities
0.0%|$ 01$ 0% 0
Total SSAP No. 97 8b(iii) Entities XXX $ 0|$ 0|$ 0
d. SSAP No. 97 8h(iv) Entities
0.0%|$ 01$ 0% 0
Total SSAP No. 97 8b(iv) Entities XXX $ 0 |$ 0 |($ 0
e. Total SSAP No. 97 8b Entities (except 8b(i) entities)
(b+c+d) XXX $ 8,497,855 |$ 8,497,855 |$ 0
f. Aggregate Total (a +e) XXX $ 8,497,855 |$ 8,497,855 |$ 0
(2) NAIC Filing Response Information
NAIC
Disallowed
Entities
NAIC Valuation
SCA Entity Response Method
(Should be the same entities as Type of NAIC | Date of Filing to | NAIC Valuation | Received | Resubmission
shown in M(1) above) Filing* the NAIC Amount YIN Required Y/N | Code**
a. SSAP No. 97 8a Entities
$ 0
Total SSAP No. 97 8a Entities XXX XXX $ 0 XXX XXX XXX
b. SSAP No. 97 8b(ii) Entities
ONEQ S2 09/17/2019 |$§ 1,994,230 Y N I
ONESCO S2 09/17/2019 |$ 6,503,625 Y N I
Total SSAP No. 97 8h(ii) Entities XXX XXX § 8,497,855 XXX XXX XXX
c. SSAP No. 97 8h(iii) Entities
$ 0
Total SSAP No. 97 8h(iii) Entities XXX XXX $ 0 XXX XXX XXX
d. SSAP No. 97 8b(iv) Entities
$ 0
Total SSAP No. 97 8b(iv) Entities XXX XXX $ 0 XXX XXX XXX
e. Total SSAP No. 97 8b Entities (except 8b(i) entities)
(b+c+d) XXX XXX $  8497,855 XXX XXX XXX
f. Aggregate Total (a + €) XXX XXX § 8,497,855 XXX XXX XXX
* 81— Sub-1, S2 - Sub-2 or RDF — Resubmission of Disallowed Filing
** | - Immaterial or M — Material
N. Investment in Insurance SCAs

(1) Accounting Practice that Differs from NAIC Statutory Accounting Practices and Procedures
The Company does not report an investment in an insurance subsidiaries, controlled entities, or affiliates for which the audited statutory equity reflect a
departure from the NAIC statutory accounting practices and procedures.
(2) Monetary Effect on Net Income and Surplus - Not applicable
(3) RBC Regulatory Event Because of Prescribed or Permitted Practice - Not applicable
0. SCA or SSAP 48 Entity Loss Tracking - NONE
Note 11 — Debt
A Debt Including Capital Notes
As of December 31, 2019 and December 31, 2018, the Company had access to $950,000,000 and $1,100,000,000 in credit facilities, respectively. The
Company utilized $110,000,000 and $935,000,000 of these facilities for years ended 2019 and 2018, respectively, to secure a letters of credit for SYRE, with

the Company as the beneficiary, in order to recognize reserve credit. As of December 31, 2019 and December 31, 2018, the Company’s had no outstanding
borrowings against the facilities. Total interest and fees paid in 2019 and 2018 were $0.
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B. FHLB (Federal Home Loan Bank) Agreements

(1)

Information on the Nature of the Agreement

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

()

FHLB Capital Stock

a. Aggregate Totals

1. Current Year
1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ 0 0 |$ 0
(b) Membership Stock — Class B 30,000,000 30,000,000 0
(c) Activity Stock 11,552,300 11,552,300 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $ 41,552,300 41,552,300 |$ 0
(f)  Actual or estimated borrowing capacity as
determined by the insurer 577,615,000 XXX XXX
2. Prior Year-End
1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ 0 0 |$ 0
(b) Membership Stock — Class B 25,000,000 25,000,000 0
(c) Activity Stock 11,552,300 11,552,300 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $ 36,552,300 36,552,300 |$ 0
()  Actual or estimated borrowing capacity as
determined by the insurer 577,615,000 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d).
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d).
b.  Membership Stock (Class A and B) Eligible for Redemption and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Membership Current Year Total Not Eligible for Less than 6 Months to Less 1to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3105 Years
1. ClassA $ 0% 01$ 01$ 0/$ $ 0
2. ClassB $ 30,000,000 |$ 30,000,000 |$ 0% 0% $ 0
11B(2)B1 current year total (column 1) should equal 11B(2)a1(a) total (column 1).
11B(2)B2 current year total (column 1) should equal 11B(2)a1(b) total (column 1).
(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 General and Separate Accounts
Total Collateral Pledged (Lines 2+3) $ 304,747,762 |$ 380,272,571 |$ 350,000,000
2. Current Year General Account
Total Collateral Pledged 394,747,762 380,272,571 350,000,000
3. Current Year Separate Accounts
Total Collateral Pledged 0 0 0
4. Prior Year-End Total General and Separate Accounts
Total Collateral Pledged $ 399,898,836 |$ 401,075,444 |$ 350,000,000

11B(3)a1 (columns 1, 2 and 3) should be equal to or less than 11B(
columns 1, 2 and 3) should be equal to or less than 11B(
columns 1, 2 and 3) should be equal to or less than 11B(
columns 1, 2 and 3) should be equal to or less than 11B(

11B
11B
11B
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(
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(4)

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 Total General and Separate Accounts
Maximum Collateral Pledged (Lines 2+3) $ 400,133,845 |$ 400,031,749 |$ 350,000,000
2. Current Year General Account
Maximum Collateral Pledged 400,133,845 400,031,749 350,000,000
3. Current Year Separate Accounts
Maximum Collateral Pledged 0 0 0
4. Prior Year-End Total General and Separate Accounts
Maximum Collateral Pledged $ 404,638,117 |$ 408,075,273 |$ 350,000,000
Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(@) Debt $ 0 |$ 0 0 XXX
(b) Funding Agreements 350,000,000 350,000,000 0 |$ 349,999,998
(c) Other 0 0 0 XXX
(d) Aggregate Total (a+h+c) |$ 350,000,000 |$ 350,000,000 0 |$ 349,999,998
2. Prior Year-End
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(@) Debt $ 0 |$ 0 0 XXX
(b)  Funding Agreements 350,000,000 350,000,000 0 |$ 349,999,998
(c) Other 0 0 0 XXX
(d) Aggregate Total (ath+c) |$ 350,000,000 |$ 350,000,000 0 |$ 349,999,998
b.  Maximum Amount During Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ 0 |$ 0 |$ 0
2. Funding Agreements 350,000,000 350,000,000 0
3. Other 0 0 0
4. Aggregate Total (Lines 1+2+3) $ 350,000,000 |$ 350,000,000 |$ 0

11B(4)b4 (columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (columns 1, 2 and 3, respectively).

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

Defined Benefit Plan

(1)

Change in Benefit Obligation
The Company sponsors a funded pension plan covering substantially all home office employees hired before January 1, 1998. Retirement benefits are
based on years of service and the highest average earnings in five of the last ten years. The Company currently offers eligible retirees the opportunity to
participate in a health plan. The Company has two post-retirement health plans (other benefits); one offered to home office employees, the other offered
to qualifying agents. Also, a group life benefit is provided for eligible retired home office employees and career agents.

Home Office Plans

Only home office employees hired prior to January 1, 1998 may become eligible for these benefits provided that the employee meets the age and years
of service requirements. An employee becomes eligible for early retirement as follows: age 55 with 20 years of credited service at retirement, age 56
with 18 years of service, age 57 with 16 years of service grading to age 64 with 2 years of service. For participants younger than age 65, the Plan
provides a fixed portion of the health insurance contract premium. For participants age 65 and older, the Plan provides a fixed dollar amount which the
participant must use to independently purchase their own insurance. The portion the Company pays is periodically increased and is a function of
participant service. Effective December 31, 2019, the accrued benefits were frozen in the qualified pension plan.

Agents’ Plans

Only qualifying agents with contracts effective prior to January 1, 1998 are eligible for post-retirement benefits. The Health plan is contributory, with
retirees contributing approximately 50% of premium for coverage. As with all plan participants, the Company reserves the right to change the premium
contribution at renewal.
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A summary of assets, obligations, and assumptions of the Pension and Other Postretirement Benefit Plans are as follows at December 31, 2019 and

2018:
Overfunded Underfunded
2019 2018 2019 2018
a.  Pension Benefits
1. Benefit obligation at beginning of year $ 0 |$ 0% 78,067,000 [$ 99,168,000
2. Service cost 0 0 1,744,000 2,412,000
3. Interest cost 0 0 3,893,000 3,994,000
4. Contribution by plan participants 0 0 0 0
5. Actuarial gain (loss) 0 0 19,988,000 (13,714,000)
6.  Foreign currency exchange rate changes 0 0 0 0
7. Benefits paid 0 0 4,869,000 13,793,000
8.  Plan amendments 0 0 0
9.  Business combinations, divestitures,
curtailments, settlements and special
termination benefits 0 0 11,090,000 0
10. Benefit obligation at end of year $ 0 1% 0($ 87,733,000 |[$ 78,067,000
Overfunded Underfunded
b.  Postretirement Benefits 2019 2018 2019 2018
1. Benefit obligation at beginning of year $ 0 |$ 01$ 6,306,000 |$ 6,764,000
2. Service cost 0 0 25,000 43,000
3. Interest cost 0 0 280,000 261,000
4. Contribution by plan participants 0 0 0 0
5. Actuarial gain (loss) 0 0 1,405,000 556,000
6.  Foreign currency exchange rate changes 0 0 0 0
7. Benefits paid 0 0 457,000 1,318,000
8.  Plan amendments 0 0 0 0
9.  Business combinations, divestitures,
curtailments, settlements and special
termination benefits 0 0 0 0
10. Benefit obligation at end of year $ 0($ 01% 7,559,000 |$ 6,306,000
Overfunded Underfunded
c.  Special or Contractual Benefits per SSAP No. 11 2019 2018 2019 2018
1. Benefit obligation at beginning of year $ 0 |$ 0% 0 |($ 0
2. Service cost 0 0 0 0
3. Interest cost 0 0 0 0
4. Contribution by plan participants 0 0 0 0
5. Actuarial gain (loss) 0 0 0 0
6. Foreign currency exchange rate changes 0 0 0 0
7. Benefits paid 0 0 0 0
8.  Plan amendments 0 0 0 0
9  Business combinations, divestitures,
curtailments, settlements and special
termination benefits 0 0 0 0
10. Benefit obligation at end of year $ 0 |$ 0% 0 |[$ 0
Change in Plan Assets
Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
2019 2018 2019 2018 2019 2018
a.  Fairvalue of plan assets at
beginning of year $ 50,703,000 |§ 66,945,000 |$ 0 $ 0
b.  Actual return on plan assets 10,365,000 (5,687,000) 0 0
c.  Foreign currency exchange
rate changes 0 0 0 0
d.  Reporting entity contribution 0 0 0 0
Plan participants'
contributions 0 0 0 0
f.  Benefits paid 4,459,000 10,555,000 0 0
g.  Business combinations,
divestitures and settlements 0 0 0 0
h.  Fair value of plan assets at
end of year $ 56,609,000 |$ 50,703,000 |$ 0 $ 0
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(3) Funded Status
Pension Benefits Postretirement Benefits
2019 | 2018 2019 | 2018
a. Components
1. Prepaid benefit costs $ 9,458,000 |$ 12,848,000 |$ 01$ 0
2. Overfunded plans assets $ $ 0% 0 $ 0
3. Accrued benefit costs $ (12,479,000 |$ (11,159,000) |$ (5,249,000) |$ (5,315,000)
4.  Liability for pension benefits $ 39,193,000 |$ 29,056,000 |$ 2,310,000 |$ 991,000
b.  Assets and liabilities recognized
1. Assets (nonadmitted) $ 01$ 0% 01$ 0
2.  Liabilities recognized $ 31,124,000 |$ 27,364,000 |$ 7,559,000 |$ 6,306,000
. Unrecognized liabilities $ 39,193,000 |$ 29,056,000 |$ 2,310,000 |$ 991,000
(4) Components of Net Periodic Benefit Cost
Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
2019 2018 2019 2018 2019 2018
a.  Service cost $ 1,744,000 |$ 2,412,000 |$ 25,000 |$ 43,000 |$ 0 |$ 0
b.  Interest cost 3,893,000 3,994,000 280,000 261,000 0 0
c.  Expected return on
plan assets (3,568,000) (4,726,000) 0 0 0 0
d.  Transition asset or
obligation 0 0 0 0 0 0
e. Gains and losses 3,010,000 3,274,000 117,000 57,000 0 0
f.  Prior service cost or
credit 41,000 153,000 (31,000) (13,000) 0 0
g. Gainorloss
recognized due to a
settlement curtailment 0 0 0 0 0 0
h.  Total net periodic
benefit cost $ 5,120,000 |$ 5,107,000 |$ 391,000 |$ 348,000 |$ 0 |$ 0
(5) Amounts in Unassigned Funds (Surplus) Recognized as Components of Net Periodic Benefit Cost
Pension Benefits Postretirement Benefits
2019 2018 2019 2018
a.  Items not yet recognized as a component of net
periodic cost — prior year $ 29,056,000 |$ 35,784,000 |$ 991,000 |$ 470,000
b.  Net transition asset or obligation recognized 0 0
c.  Net prior service cost or credit arising during the
period 0 0
d.  Net prior service cost or credit recognized (41,000) (153,000) 31,000 13,000
e. Netgain and loss arising during the period 13,188,000 (3,301,000) 1,405,000 565,000
. Net gain and loss recognized (3,010,000) (3,274,000) (117,000) (57,000)
g. Items not yet recognized as a component of net
periodic cost — current period $ 39,193,000 |$ 29,056,000 |$ 2,310,000 |$ 991,000
(6) Amounts in Unassigned Funds (Surplus) That Have Not Yet Been Recognized as Components of Net Periodic Benefit Cost
Pension Benefits Postretirement Benefits
2019 2018 2019 2018
a.  Net transition asset or obligation $ 0 |$ 0% 0 |$ 0
b.  Net prior service cost or credit $ 0 |$ 41,000 |$ (342,000) |$ (373,000)
c.  Netrecognized gains and losses $ 28,102,000 |$ 29,015,000 |$ 2,652,000 |$ 1,364,000
(7) Weighted-Average Assumptions Used to Determine Net Periodic Benefit Cost as of December 31
2019 2018
a.  Weighted-average discount rate 4.9% 4.1%
b.  Expected long-term rate of return on plan assets 7.5% 7.5%
c. _ Rate of compensation increase 4.1% 4.1%
d. Interest crediting rates (for cash balance plans and other plans with promised interest crediting
rates) 0.0% 0.0%
Weighted-average assumptions used to determine projected benefit obligations as of December 31
e.  Weighted-average discount rate 3.6% 4.9%
f.  Rate of compensation increase 4.1% 3.6%
g. Interest crediting rates (for cash balance plans and other plans with promised interest crediting
rates) 0.0% 0.0%

For benefit obligation measurement purposes, a 6.90% annual rate of increase in the per capita cost of covered health care benefits for pre-65 costs
and 0.70% for post-65 costs was assumed for 2019. The rate was assumed to decrease gradually to 6.80% at 2023 for pre-65 costs and 0.60% for
post-65 costs and remain at that level thereafter.

Accumulated Benefit Obligation for Defined Benefit Pension Plans

The amount of the accumulated benefit obligation for defined benefit pension plans was $85,217,000 and $67,132,000 as of December 31 2019 and
2018, respectively.
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(9) For Postretirement Benefits Other Than Pensions, the Assumed Health Care Cost Trend Rate(s)
The Company has multiple non-pension post-retirement benefit plans. The health care plans are contributory, with participants’ contributions adjusted
annually; the life insurance plans are noncontributory. On July 1, 2013, the Company amended its home office postretirement health care plans to
provide a fixed dollar amount each year towards eligible medical expenses for those retirees over age 64.

(10) The following estimated future payments, which reflect expected future service, as appropriate, are expected to be paid in the year indicated:

Year(s) Amount
a. 2020 $ 8,714,000
b. 2021 $ 7,400,000
c. 2022 $ 8,837,000
d. 2023 $ 7,880,000
e. 2024 $ 7,646,000
f. 2025 through 2028 $ 31,200,000

(11) Estimate of Contributions Expected to be Paid to the Plan
The Company does not have any regulatory contribution requirements for 2019, and the Company currently intends to make voluntary contributions to
the defined benefit pension plan of $6,000,000 in 2020.

(12) Amounts and Types of Securities Included in Plan Assets
At December 31, 2019 and 2018, the plan assets included approximately $36,170,110 and $28,398,582, respectively, of the Plan assets are funds that
are affiliated with the Company.

During the year, the pension plans purchased $4,020,450 in annuities from the Company to settle the liabilities of retiring participants. The Company
also made a $0 contribution to the Qualified Pension Plan during the year.

(13) Alternative Method Used to Amortize Prior Service Amounts or Net Gains and Losses - Not Applicable
(14) Substantive Comment Used to Account for Benefit Obligation - Not applicable
(15) Cost of Providing Special or Contractual Termination Benefits Recognized - Not applicable

(16) Reasons for Significant Gains/Losses Related to Changes in Defined Benefit Obligation and any Other Significant Change in the Benefit Obligations or
Plan Assets Not Otherwise Apparent - Not applicable

(17) Accumulated Postretirement and Pension Benefit Obligation and Fair Value of Plan Assets for Defined Postretirement and Pension Benefit Plans
See note 12A3 and note 12A5 for information relating to the Company's plans' funded status and surplus impacts.

(18) Full Transition Surplus Impact of SSAP 102
Not applicable.

B. Investment Policies and Strategies
The assets of the Company’s defined benefit pension plan are invested in a group variable annuity contract issued by the Company offering specific
investment choices from various asset classes providing diverse and professionally managed options. The assets are invested in a mix of stocks, bonds and
real estate securities in allocations as determined from time to time by the Pension Plan Committee. The target allocations are designed to balance the
Plan’s short term liquidity needs and its long term liabilities. The target allocations are currently 70% stocks and 30% bonds.

For diversification and risk control purposes, where applicable, each asset class is further divided into sub classes such as large cap, mid cap, small cap,
growth, core and value for equity securities and U.S. domestic, global and high yield for debt securities. To the extent possible, each sub asset class utilizes
multiple fund choices and no single fund contains more than 25% of the Plan assets (exclusive of any short term increases in assets due to any Plan
funding). The Plan performance is measured by a weighted benchmark consisting of equity and debt benchmarks in weights determined by the Plan
committee.

The overall expected long term rate of return on assets is determined by a weighted average return of bond and stock indexes. Bond securities (including
cash) make up 35% of the weighted average return and stocks make up 65% of the weighted average return.

The following table shows the weighted average assets allocation by class of the Company’s qualified pension plan assets as of December 31:

2019 2018
Stocks 70% 65%
Bonds 30% 35%
Total 100% 100%
C. Fair Value of Plan Assets

(1) Fair Value Measurements of Plan Assets at Reporting Date

Description for each class of plan assets (Level 1) (Level 2) (Level 3) Total

Bond $ 19,152,000 |$ 0 |$ 0% 19,152,000
Equity $ 36,316,000 |$ 0 |$ 0% 36,316,000
Real Estate $ 1,141,000 |$ 0 |$ 0% 1,141,000
Total Plan Assets $ 56,609,000 |$ 0 |$ 0 1|$ 56,609,000

(2) Valuation Technique(s) and Inputs Used to Measure Fair Value
The unaudited asset value from the group annuity summary is used.

D. Basis Used to Determine Expected Long-Term Rate-of-Return
The overall expected long term rate of return on assets is determined by a weighted average return of fixed income and equity indexes.
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Defined Contribution Plans

Substantially all home office employees hired after January 1, 1998, are covered under a defined contribution plan. Contributions of 3 percent of each
employee’s compensation are made each year. The expenses for the defined contribution plan were $2,614,784 and $2,890,753 for 2019 and 2018,
respectively. The general agents plan provides benefits based on years of service and average compensation during the final five and ten years of service.

Insurance company employees are covered by a qualified defined contribution profit sharing plan sponsored by the insurance company. Company
contributions to this plan are determined by management. The Company’s contribution for the plan was $6,010,782 and $6,900,000 for 2019 and 2018,
respectively.

Multiemployer Plans
The company does not participate in a multi-employer plan.

Consolidated/Holding Company Plans

The Company participates in a qualified, noncontributory defined benefit pension plan and a nonqualified, noncontributory defined benefit pension plan
sponsored by ONFS, an affiliate. In addition, the Company provides certain other postretirement benefits to retired employees through a plan sponsored by
ONFS. The Company has no legal obligation for benefits under these plans, except for the qualified pension plan. ONFS allocates amounts to the Company
based on salary ratios. The Company's share of net expense for the pension plans was $5,120,000 and $5,107,000 for 2019 and 2018, respectively, and
other postretirement benefit plans was a benefit of $391,000 and $348,000 for 2019 and 2018, respectively.

Postemployment Benefits and Compensated Absences - NONE
Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)

(1) Recognition of the Existence of the Act
The Medicare Prescription Drug, Improvement and Modernization Act of 2003 (the Act) was signed into law in December of 2003. The Act includes the
following two new features to Medicare Part D that could affect the measurement of the Accumulated Post-Retirement Benefit Obligation (APBO) and
Net Periodic Post-Retirement Cost for the Plan:

A federal subsidy (based on 28% of an individual beneficiary's annual prescription drug costs between $250 and $5,000), which is not taxable, to
sponsors of retiree healthcare benefit plans that provide a prescription drug benefit that is at least actuarially equivalent to Medicare Part D and the
opportunity for a retiree to obtain a prescription drug benefit under Medicare.

The post-retirement health plans do not provide benefits which are actuarially equivalent to the Medicare Part D benefits. Therefore, the effects of the
Act on the Accumulated Post-Retirement Benefit Obligation and the Net Periodic Post-Retirement Cost are not reflected in the financial statement or
the accompanying notes.

(2) Effects of the Subsidy in Measuring the Net Postretirement Benefit Cost
The Medicare Prescription Drug, Improvement and Modernization Act of 2003 (the Act) was signed into law in December of 2003. The Act includes the
following two new features to Medicare Part D that could affect the measurement of the accumulated postretirement benefit obligation (APBO) and net
periodic postretirement cost for the Plan:

The federal subsidy (based on 28% of an individual beneficiary’s annual prescription drug costs between $250 and $5,000), which is not taxable, to
sponsors of retiree health care benefit plans that provide a prescription drug benefit that is at least actuarially equivalent to Medicare Part D; and the
opportunity for a retiree to obtain a prescription drug benefit under Medicare.

The effect of the Act was a $0 reduction in the Company's net postretirement benefit cost for the subsidy related to benefits attributed to former
employees. The Act also had the following effects on the net postretirement benefit cost: a $0 decrease as a result of an actuarial gain, a decrease to
the current period service cost, $0 due to the subsidy and $0 decrease to the interest cost.

(3) Disclosure of Gross Benefit Payments
The Company’s gross benefit payments for 2019 did not include estimates of future payments. The Company has no subsidy related to the Medicare
Prescription Drug, Improvement and Modernization Act of 2003 for 2019 and estimates future subsidies to be $0 annually.

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

(1)

(3)

(4)

Number of Share and Par or State Value of Each Class
The Company has 10,000,000 shares authorized, 10,000,000 shares issued, and 10,000,000 outstanding. All shares are Class A shares with a $1 per share
par value.

Dividend Rate, Liquidation Value and Redemption Schedule of Preferred Stock Issues
The Company has no preferred stock outstanding.

Dividend Restrictions

The payment of dividends by the Company to its parent, ONFS, is limited by Ohio insurance Laws. The maximum dividend that may be paid without prior
approval of the Director of Insurance is limited to the greater of statutory net income of the preceding calendar year or 10% of statutory earned surplus as of
the preceding December 31. Therefore, in 2020 dividends of approximately $101,986,264 may be paid by the Company to ONFS without prior approval.

Dates and Amounts of Dividends Paid
Dividends to the Company's parent, ONFS, were $55,000,000 and $60,000,000 for the years ended December 31, 2019 and 2018, respectively.

Profits that may be Paid as Ordinary Dividends to Stockholders
Within the limitation of (3) above, there are no restrictions placed on the portion of Company profits that may be paid as ordinary dividends to stockholders.

Restrictions Placed on Unassigned Funds (Surplus)
The Company has no restrictions on unassigned surplus funds

Amount of Advances to Surplus not Repaid
Not Applicable.
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(12)

(13)

Amount of Stock Held for Special Purposes
The Company held no stock for special purposes.

Reasons for Changes in Balance of Special Surplus Funds from Prior Period
The Company has no special surplus funds

The Portion of Unassigned Funds (Surplus) Represented or Reduced by Unrealized Gains and Losses is: $(40,063,205).

The Reporting Entity Issued the Following Surplus Debentures or Similar Obligations

Par Value Principal and/or Total Principal Unapproved

(Face Amount of | Carrying Value of |  Interest Paid and/or Interest | Principal and/or Date of
Date Issued Interest Rate Notes) Note* Current Period Paid Interest Maturity
05/25/1996 8.5%|$ 50,000,000 |$ 49,858,727 |$ 4,250,000 |$ 99,756,944 |$ 531,250 | 05/15/2026
04/01/2007 5.8%|$ 6,000,000 |$ 5,897,182 |$ 348,000 |$ 4,350,000 |$ 87,000 | 04/01/2027
12/15/2011 5.0%|$ 4,500,000 |$ 4,018,889 |$ 225,000 |$ 1,800,000 |$ 9,375 | 12/15/2031
06/14/2012 6.9%|$ 250,000,000 |$ 250,000,000 |$ 17,187,500 [§ 129,813,368 |$ 716,146 | 06/15/2042

1311999. Total XXX $ 310,500,000 [§ 309,774,798 |$ 22,010,500 |§ 235,720,312 |$ 1,343,771 XXX

*

Total should agree with Page 3, Line 32.

On June 6, 2012 the Company issued $250,000,000 of surplus notes at 6.875%. The notes mature on June 15, 2042. The Company used $50,000,000 of
the net proceeds from this note offering to pay an extraordinary dividend to ONFS, the parent company of the Company. An additional $50,000,000 of the
net proceeds was used to pay off its 7.5% surplus notes issued to ONFS. ONFS used that money plus approximately $50,000,000 of its own cash to
exercise its right to redeem all $150,000,000 of its 6.35% Senior Notes due 2013. Another $100,000,000 of net proceeds from this offering was used to
purchase a surplus note directly from the Company’s Vermont captive reinsurer, MONT at 6.875%. MONT used proceeds from its sale of the surplus note
to purchase assets which were placed in a trust in order to back some or all of the excess or redundant reserves on the Company’s ONLA term policies that
it will coinsure. The remainder of the net proceeds will remain with the Company and will be used for general corporate purposes, including contributions to
the Company’s insurance operating subsidiaries.

The surplus notes have the following repayment conditions and restrictions: any payment of interest on, principal of, or redemption price on the surplus
notes may be made only with the prior approval of the Director of Insurance of the State of Ohio (Director) and only to the extent the Company has sufficient
remaining surplus to make such payment. In addition, no such payment may be made, without prior approval of the Director, unless the surplus remaining
after the payment described above is equal to or greater than the aggregate principal amounts of all surplus notes of the Company then outstanding.

The notes are unsecured debt obligations and issued in accordance with Section 3901.72 of the Ohio Revised Code, which regulates the issuance of,
repayment of principal of, and payments of interest on, surplus notes.

The note is subordinate to the claims of policyholders and to other prior claims as set forth in Section 3903.42 of the Ohio Revised Code (all except
shareholder claims) and ranks pari passu with any other surplus note of the Company, issued before or after this note, and with all other similarly
subordinated claims.

On December 15, 2011, the Company issued a $4,500,000 5.0% surplus note to SML, as payment for the purchase of the additional shares of NSLAC, a
subsidiary. This note matures on December 15, 2031.

On April 1, 2007, the Company issued a $6,000,000 5.8% surplus note to SML, as payment for the additional shares of NSLAC. This note matures on April
1, 2027.

The surplus note has the following repayment conditions and restrictions: each payment of interest on and principal of the surplus notes may be made only
with the prior approval of the Superintendent of Insurance of the State of Ohio and only to the extent the company has sufficient remaining surplus to make
such payment.

The note is not subject to mandatory redemption prior to maturity. Subject to the Superintendent’s prior approval, the note may be prepaid in whole or in
part at any time without penalty.

The surplus note has the following subordination terms: the note is subordinate to the claims of policyholders and to other prior claims as set forth in Section
3903.42 of the Ohio Revised Code (all except shareholder claims) and ranks pari passu with any other surplus note of the Company, issued before or after
this note, and with all other similarly subordinated claims.

The Company has other Surplus Notes outstanding of $50,000,000 at an interest rate of 8.5% maturing May 15, 2026.

These notes are not subject to mandatory or optional redemption prior to maturity. Payment of interest and payment of principal requires the approval of the
Superintendent of Insurance of Ohio.

The impact of any restatement due to prior quasi-reorganizations is as follows:
The Company has not restated surplus due to a quasi-reorganization.

Effective Date of Quasi-Reorganization for a Period of Ten Years Following Reorganization - Not applicable

Note 14 - Liabilities, Contingencies and Assessments

A

Contingent Commitments

(1) Total SSAP No. 97, Investments in Subsidiary, Controlled, and Affiliated Entities, A Replacement of SSAP No. 88, and SSAP No. 48, Joint Ventures,
Partnerships and Limited Liability Company contingent liabilities: $0.

(2) Detail of other contingent commitments

The company has committed to fund mortgage loans in the amount of $18,200,000 and bonds in the amount of $25,364,833 and has no other material
contingent commitments.

19.22



Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

(3) Guarantee Obligations
Not Applicable

B. Assessments

(1)  Assessments Where Amount is Known or Unknown
The Company received no notifications of insolvency during the year that impacted the financial statements.

(2) Assessments

a. Assets recognized from paid and accrued premium tax offsets and policy surcharges prior year-end | $2,421,200
b. Decreases current year:

Premium tax offset applied | 80,893
C. Increases current year:

Increase in accrued fund assessments 585,675
d. Assets recognized from paid and accrued premium tax offsets and policy surcharges current year-end $2,925,982

(3) Guaranty Fund Liabilities and Assets Related to Assessments from Insolvencies for Long-Term Care Contracts - Not applicable

C. Gain Contingencies
The Company has no gain contingencies.

D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits - NONE
E. Joint and Several Liabilities - NONE
F. All Other Contingencies

The Company has no assets that it considers to be impaired.
Note 15 — Leases
A Lessee Operating Lease
(1) Lessee's Leasing Arrangements
a.  Rental Expense
The Company leases office equipment and office space under various non-cancelable operating lease agreements that expire through December
2023. Rental expense was approximately $665,249 and $341,620 for 2019 and 2018, respectively.
The Company leases its home office. On December 30, 2003, ONLIC's parent company (ONFS) purchased the home office from ONLAC, a
subsidiary life insurance company. The Company’s lease of the property was unaffected by this sale. The lease agreement expires in September

2026. Rental expense for 2019 and 2018 was approximately $2,793,444.

b.  Basis on Which Contingent Rental Payments are Determined
Lease agreements

¢.  Existence and Terms of Renewal or Purchase Options and Escalation Clauses - Not applicable
d. Restrictions Imposed by Lease Agreements - Not applicable
e. Identification of Lease Agreements that have been Terminated Early - NONE

(2) Leases with Initial or Remaining Noncancelable Lease Terms in Excess of One Year
a. At December 31, 2019 the minimum aggregate rental commitments are as follows:

Year Ending December 31 Operating Leases
1. 2020 $ 3,500,650
2. 2021 $ 3,445,859
3. 2022 $ 3,252,604
4, 2023 $ 3,145,180
5. 2024 $ 2,793,444
6. Total $ 16,137,737

b.  Total of Minimum Rentals to be Received in the Future under Noncancelable Subleases - NONE
(3) For Sale-Leaseback Transactions
a. Terms of the Sale-Leaseback Transactions - Not applicable
b.  Obligation of Future Minimum Lease Payments and Total of Minimum Sublease Rentals - Not applicable

B. Lessor Leases
Leasing is not a significant part of The Company's business activities in terms of revenue, net income or assets.
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Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

1. The table below summarizes the face amount of the Company's financial instruments with off-balance sheet risk:
The Company is a party to financial instruments with off balance sheet risk in the normal course of business through management of its investment portfolio.
The Company had outstanding commitments to fund mortgage loans and bonds of $43,564,833 and $67,661,499 as of December 31, 2019 and 2018,
respectively. These commitments involve, in varying degrees, elements of credit and market risk in excess of amounts recognized in the statutory financial
statements. The credit risk of all financial instruments, whether on or off balance sheet, is controlled through credit approvals, limits, and monitoring

procedures.
Assets Liabilities
2019 2018 2019 2018

a. Swaps $ 9,038,400 |$ 9,038,400 |$ 0% 0
b.  Futures 53,739,469 275,224,660 215,305,350 265,613,063
c.  Options 2,254,921,930 3,573,120,777 1,587,312,587 0
d. Total $ 2,317,699,799 |$ 3,857,383,837 |$ 1,802,617,937 |$ 265,613,063
See Schedule DB of the Company’s annual statement for additional detail.

2. Nature and Terms of Off-Balance Sheet Risk
See Note 8 - Derivative Instruments

3. Amount of Loss if any Party to the Financial Instrument Failed

See Note 8 - Derivative Instruments

4, Collateral or Other Security Required to Support Financial Instrument

See Note 8 - Derivative Instruments

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

A Transfers of Receivables Reported as Sales - NONE
B. Transfer and Servicing of Financial Assets - NONE
C. Wash Sales

(1)
()

sale date are: - Not applicable

Description of the Objectives Regarding These Transactions - Not applicable

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

A ASO Plans - NONE
B. ASC Plans - NONE
C. Medicare or Similarly Structured Cost Based Reimbursement Contract - NONE

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - NONE

Note 20 - Fair Value Measurements
A. Fair Value Measurements

(1)

Fair Value Measurements at Reporting Date

The details by NAIC designation 3 or below, or unrated of securities sold during the year ended December 31, 2019 and reacquired within 30 days of the

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 $ 265,649,236 |$ 01$ 0 |$ 93,683,191 |§ 359,332,427
Short-Term $ 0|$ 38,066,547 |$ 0 |$ 0% 38,066,547
Securities lending collateral $ 0|$ 172,498,326 |$ 0 1|$ 0§ 172,498,326
Bonds - Industrial and Misc $ 01% 278,128 |$ 0 |$ 0% 278,128
Common stock - Industrial and Misc $ 01($ 41,721,220 |$ 0 |$ 0% 41,721,220
Equity put options $ 01$ 9,409 |$ 0 |$ 0% 9,409
Equity call Options $ 0$ 50224566 |$ 0$ 0$ 50224566
Options on swaps $ 0% 60,211,753 |$ 0 ($ 0 |$ 60,211,753
Swaps $ 0[$ 1,176,700 |$ 0 |$ 0% 1,176,700
Futures contracts $ 98,235 (% 01|$ 0 |$ 01$ 98,235
Separate account assets $19,255,771,388 |$ 01$ 0% 0 |$ 19,255,771,388
Total $19,521,518,859 |$ 364,186,649 |$ 0 |$ 93,683,191 |$ 19,979,388,699
Liabilities at Fair Value
Equity put options $ 01($ 56,755,591 |$ 0 |$ 01$ 56,755,591
Futures contracts $ 2,142,758 |$ 01$ 0% 01% 2,142,758
Total $ 2,142,758 |$ 56,755,591 |$ 0 |$ 0% 58,898,349

()
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(3)

(5)

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

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

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

Fair Value 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.

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

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
Derivatives - The Company enters into long term investments comprised of equity futures, currency futures, equity index put options, equity index call options,
equity swaps and interest rate swaptions to economically hedge liabilities embedded in certain variable annuity and fixed indexed annuity products. The equity
futures and currency futures are exchange traded derivatives and the fair value is based on an active market quotation. The Company has classified the fair
values of the exchange traded derivatives as Level 1. The equity index put options, equity index call options, equity swaps and interest rate swaptions are
valued using pricing models with inputs that are observable in the market or can be derived principally from or corroborated by observable market data. These
derivative assets are classified as Level 2 assets.

C. Fair Value Level
Aggregate Fair Net Asset | Not Practicable

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value (NAV) |(Carrying Value)
Bonds $5,654,920,380  |$5,382,680,680 |$ 10,567,973 |$5,590,437,221 |$ 53,915,186 |$ 0% 0
Cash & cash equivalents $ 359,332,427 |$ 359,332,427 |$ 265,649,236 |$ 0|$ 0($ 93,683,191 |$ 0
Short-term $ 38,066,547 |$ 38,049,668 |$ 0 |[$ 38,066,547 |$ 0/$ 0% 0
Common stock non-affilate ~ [$ 41,721,220 |$ 41,721,220 |$ 0 |$ 41721220 |$ 0% 0% 0
Preferred stock $ 5758960 |$ 5101234 |$ 0 |$ 5758960 |$ 0)$ 0% 0
Mortgage Loan $ 956,015,995 |$ 930,631,556 |$ 0 |$ 0 |$ 956,015,995|% 0% 0
Securities lending collateral  |$ 172,503,494 |$ 172,498,326  |$ 0 |$ 172,503,494 |$ 0l$ 0% 0
Derivatives- equity put options |$ 9,409 |$ 9,409 |$ 0 |$ 9,409 |$ 0l$ 0|$ 0
Derivatives- equity put options |$ (56,755,592) |$ (56,755,592) |$ 0 |$ (56,755,592) |$ 0/$ 0% 0
Derivatives- options on swaps |$ 60,211,753 |[$ 60,211,753 |$ 0 |[$ 60,211,753 |$ 01$ 01$ 0
Derivatives- call options $ 50,224,566 |$ 50,224,566 |$ 0 |$ 50,224,566 |$ 0l$ 0% 0
Derivatives- swaps $ 1,176,700 |$ 1,176,700 |$ 0 |$ 1,176,700 |$ 0l$ 0% 0
Derivatives- futures contracts |$ 98,235 |$ 98,235 |$ 98,235 |$ 0% 0)$ 0% 0
Derivatives- futures contracts |$  (2,142,758) |$ (2,142,758) |$ (2,142,758) |$ 0% 0)$ 0% 0
Separate account assets $19,255,771,388 [$19,255,771,388 [$19,255,771,388 |$ NES 0l$ 0% 0
Separate account liabilites  [$(19,255,771,388) |$(19,255,771,388)|$(19,255,771,388) | $ 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

A Unusual or Infrequent Items - NONE
B. Troubled Debt Restructuring Debtors - NONE
C. Other Disclosures

The Company’s GMIB and GMDB riders issued prior to April 1, 2008 are reinsured with a non-affiliated reinsurer up to a certain level of coverage. Effective
April 1, 2019, The Company has reinsured all amounts in excess of the non-affiliated reinsurance to an affiliate, Sunrise Captive Re, LLC.

Prior to this agreement, The Company had reinsurance agreements in place with an affiliate for reinsurance coverage on the amounts in excess of the
underlying non-affiliated reinsurance which contained a $135,000,000 million deductible that must be covered by the Company before coverage is provided by
this affiliate. In order to provide for this deductible, the Company voluntarily established a reserve of $99,150,638 as of December 31, 2018. This voluntary
reserve has been eliminated based on the reinsurance agreement described above.

D. Business Interruption Insurance Recoveries - NONE

E. State Transferable and Non-Transferable Tax Credits
(1) Carrying Value of Transferable and Non-Transferable State Tax Credits Gross of any Related Tax Liabilities and Total Unused Transferable and
Non-Transferable State Tax Credits by State and in Total
Carrying value of transferable state tax credits gross of any related tax liabilities and total unused transferable state tax credits by state tax credits by
state and in total.

Description of State Transferable and Non-Transferable Tax Credits State Carrying Value Unused Amount
Premium Tax Credit for Guaranty Funds AZ |$ 3,368 $ 3,368
Premium Tax Credit for Guaranty Funds AR $ 5,451 $ 5,451
Premium Tax Credit for Guaranty Funds coO |$ 478 $ 478
Premium Tax Credit for Guaranty Funds CT |$ 108 $ 108
Premium Tax Credit for Guaranty Funds DE |$ 175 $ 175
Premium Tax Credit for Guaranty Funds DC |$ 31 $ 31
Premium Tax Credit for Guaranty Funds FL |$ 10,859 $ 10,859
Premium Tax Credit for Guaranty Funds GA |$ 1,679 $ 1,679
Premium Tax Credit for Guaranty Funds ID $ 84 $ 84
Premium Tax Credit for Guaranty Funds IN $ 5,032 $ 5,032
Premium Tax Credit for Guaranty Funds lo $ 5,142 $ 5,142
Premium Tax Credit for Guaranty Funds KS $ 21,808 $ 21,808
Premium Tax Credit for Guaranty Funds KY $ 1,375 $ 1,375
Premium Tax Credit for Guaranty Funds LA $ 2,384 $ 2,384
Premium Tax Credit for Guaranty Funds ME |$ 596 $ 596
Premium Tax Credit for Guaranty Funds MA | 17 $ 117
Premium Tax Credit for Guaranty Funds MN |$ 200 $ 200
Premium Tax Credit for Guaranty Funds MS |$ 399 $ 399
Premium Tax Credit for Guaranty Funds MO |$ 51,486 $ 51,486
Premium Tax Credit for Guaranty Funds NE |$ 687 $ 687
Premium Tax Credit for Guaranty Funds NV | 373 $ 373
Premium Tax Credit for Guaranty Funds NS |$ 25,253 $ 25,253
Premium Tax Credit for Guaranty Funds NC |$ 495 $ 495
Premium Tax Credit for Guaranty Funds ND |$ 1,000 $ 1,000
Premium Tax Credit for Guaranty Funds OK |$ 3,168 $ 3,168
Premium Tax Credit for Guaranty Funds OR |$ 535 $ 535
Premium Tax Credit for Guaranty Funds PA $ 10,648 $ 10,648
Premium Tax Credit for Guaranty Funds R |$ 998 $ 998
Premium Tax Credit for Guaranty Funds SC |$ 538 $ 538
Premium Tax Credit for Guaranty Funds SD |$ 712 $ 712
Premium Tax Credit for Guaranty Funds TN $ 2,778 $ 2,778
Premium Tax Credit for Guaranty Funds X $ 1,571 $ 1,571
Premium Tax Credit for Guaranty Funds Ur |$ 157 $ 157
Premium Tax Credit for Guaranty Funds VT |$ 716 $ 716
Premium Tax Credit for Guaranty Funds VA $ 18,750 $ 18,750
Premium Tax Credit for Guaranty Funds WA |$ 1,116 $ 1,116
Premium Tax Credit for Guaranty Funds W |$ 631 $ 631
Premium Tax Credit for Guaranty Funds WYy |$§ 403 $ 403
Total $ 181,301 $ 181,301

(2) Method of Estimating Utilization of Remaining Transferable and Non-Transferable State Tax Credits
The Company has $6,840 of transferable state tax credits on December 31, 2019. The Company estimated the utilization of its remaining
non-transferable state tax credits by projecting future premium tax liabilities based on current premiums, credits and tax rates in future years and
comparing the projected tax liabilities against the remaining non-transferable state tax credits.

(3) Impairment Loss
The Company does not have any impairment losses related to the write down of non-transferable state tax credits.
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F.

G.

(4)

State Tax Credits Admitted and Nonadmitted

Total Total
Admitted Nonadmitted

a. Transferable $ 6,840 |$ 0
b.  Non-Transferable $ 174,461 |$

Subprime Mortgage Related Risk Exposure

(1)

®)

(4)

Description of the Subprime-Mortgage-Related Risk Exposure and Related Risk Management Practices

The Company has investments in residential mortgage-backed securities whose underlying collateral includes a significant component of subprime
mortgage exposure. Subprime mortgage pools include mortgage loans that have characteristics such as high loan-to-value ratios on the underlying
loans, borrowers with low credit ratings (FICO scores), loans with limited documentation of the borrowers' income, assets or debt, loans with monthly
payments that start with low monthly payments based on a fixed introductory rate that expires after a short initial period and then adjusts significantly
higher thereafter, and loans that are interest-only or negative amortization loans.

The exposure to subprime mortgage securities is monitored on a periodic basis with regard to market price versus book value, changes in credit ratings
and changes in underlying credit support. The Company's exposure to subprime risk has been mitigated by limiting overall exposure to this asset class,
and by having a portfolio that is composed primarily of older-vintage, senior tranches of subprime residential mortgage-backed securities.

Management utilized external vendor prices to determine fair value of the securities with significant subprime mortgage exposure. If at some point
external vendor prices are not available, broker quotations will be used to determine fair value.

Direct Exposure Through Investments in Subprime Mortgage Loans
The Company had no direct exposure through investments in subprime mortgage loans.

Direct Exposure Through Other Investments

Book/Adjusted Carrying Other-Than-Temporary
Value (Excluding Impairment Losses
Actual Cost Interest) Fair Value Recognized

a.  Residential mortgage-backed securities |$ 18,565,800 |$ 19,095,669 |$ 19,865,308 |$ 0
b.  Commercial mortgage-backed

securities 0 0 0 0

c.  Collateralized debt obligations 0 0 0 0

d.  Structured securities 0 0 0 0

e.  Equity investments in SCAs* 0 0 0 0

f.  Other assets 0 0 0 0

g. Total $ 18,565,800 |$ 19,095,669 |$ 19,865,308 |$ 0

The Company does not have any subsidiary companies.

Underwriting Exposure to Subprime Mortgage Risk Through Mortgage Guaranty or Financial Guaranty Insurance Coverage
The Company had no underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty insurance coverage.

Retained Assets

(1)

Description of How Accounts are Structured and Reporting

To settle life insurance death benefit proceeds in excess of $7,500, the Company uses a Retained Asset Account (RAA) program whereby the
beneficiary(ies) receive a checkbook, allowing the beneficiaries to have immediate access to the proceeds. This is the default method for satisfying life
insurance claims. |If left in the retained asset account, the funds earn interest at the rate of the "Money market, annual yield" rate as listed in the
"Bonds, Rates & Yields" section of the Wall Street Journal on the last business day of the previous month. Interest is compounded daily and posted to
accounts monthly. The only fees assessed against the RAAs are a $15 stopped check fee and a $10 insufficient funds fee. The interest rates credited
during calendar year 2019 are as follows:

January  0.56%
February  0.59%
March 0.61%

April 0.59%
May 0.65%
June 0.72%
July 0.69%

August 0.66%
September 0.72%
October  0.75%
November 0.71%
December 0.57%
The liability for RAAs is reflected on page 3, line 17, "Amounts withheld or retained by company as agent or trustee."
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(2) Retained Assets In Force

In Force In Force
As of End of Current Year As of End of Prior Year
Number Balance Number Balance
a.  Upto and including 12 months 140 |$ 15,116,974 168 |$ 14,394,748
b.  13to 24 months 105 5,519,959 86 6,337,981
c. 25to 36 months 63 4,335,273 78 6,561,000
d. 37 to 48 months 59 5,163,410 54 3,126,806
e. 49to 60 months 48 2,536,938 40 3,409,023
f. Over 60 months 429 20,959,692 454 19,943,937
g. Total 844 |$ 53,632,246 880 |$ 53,773,495
(3) Segregation Between Individual and Group Contracts
Individual Group
Number Balance/Amount Number Balance/Amount

a.  Number/balance of retained asset account at the

beginning of the year 901 |$ 63,660,659 0 |$ 0
b.  Number/amount of retained asset accounts

issued/added during the year 315 15,116,973 0 0
¢. Investment earnings credited to retained asset accounts

during the year N/A 348,019 N/A 0
d.  Fees and other charges assessed to retained asset

accounts during the year N/A 100 N/A 0
e.  Number/amount of retained asset accounts transferred

to state unclaimed property funds during the year 0 0 0 0
f. Number/amount of retained asset accounts

closed/withdrawn during the year 353 3,852 0 0
g.  Number balance of retained asset accounts at the end of

the year g=atb+c-d-e-f 863 |$ 79,121,699 0 |$ 0

Insurance-Linked Securities (ILS) Contracts - NONE

The Amount that Could be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or has Otherwise Obtained Rights to Control the
Policy - Not applicable

Note 22 — Events Subsequent - NONE

Note 23 — Reinsurance

A

Ceded Reinsurance Report

Section 1 - General Interrogatories

(1)

Are any of the reinsurers listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either directly or indirectly, by the company or by
any representative, officer, trustee, or director of the company? Yes[ ] No[X]
If yes, give full details.

Have any policies issued by the company been reinsured with a company chartered in a country other than the United States (excluding U.S. Branches of
such companies) that is owned in excess of 10% or controlled directly or indirectly by an insured, a beneficiary, a creditor or any other person not
primarily engaged in the insurance business? Yes[ ] No[X]

If yes, give full details.

Section 2 - Ceded Reinsurance Report - Part A

(1)

(2

Does the company have any reinsurance agreements in effect under which the reinsurer may unilaterally cancel any reinsurance for reasons other than

for nonpayment of premium or other similar credits? Yes[ ] No[X]

a. If yes, what is the estimated amount of the aggregate reduction in surplus of a unilateral cancellation by the reinsurer as of the date of this
statement, for those agreements in which cancellation results in a net obligation of the reporting entity to the reinsurer, and for which such obligation
is not presently accrued? Where necessary, the reporting entity may consider the current or anticipated experience of the business reinsured in
making this estimate. $0

b.  Whatis the total amount of reinsurance credits taken, whether as an asset or as a reduction of liability, for these agreements in this statement? $0

Does the reporting entity have any reinsurance agreements in effect such that the amount of losses paid or accrued through the statement date may
result in a payment to the reinsurer of amounts that, in aggregate and allowing for offset of mutual credits from other reinsurance agreements with the
same reinsurer, exceed the total direct premium collected under the reinsured policies? Yes[ ] No[X]

If yes, give full details.

Section 3 - Ceded Reinsurance Report - Part B

(1)

()

What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under which the reinsurer may unilaterally cancel
for reasons other than for nonpayment of premium or other similar credits that are reflected in Section 2 above) of termination of ALL reinsurance
agreements, by either party, as of the date of this statement? Where necessary, the company may consider the current or anticipated experience of the
business reinsured in making this estimate. $0

Have any new agreements been executed or existing agreements amended, since January 1 of the year of this statement, to include policies or contracts
that were in force or which had existing reserves established by the company as of the effective date of the agreement? Yes[X] No[ ]
If yes, what is the amount of reinsurance credits, whether an asset or a reduction of liability, taken for such new agreements or amendments?

$2,072.389.262
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G.

Uncollectible Reinsurance
The Company has not written off any reinsurance balances in the current year.

Commutation of Ceded Reinsurance Reflected in Income and Expenses
The Company has not reported in its operations in the current year any commutation of reinsurance with other companies.

Certified Reinsurer Rating Downgraded or Status Subject to Revocation
Not applicable

Reinsurance of variable annuity contracts/certificates with an affiliated captive reinsurer

As described in Note 10, the Company cedes variable annuity riders and the death benefits built into the base contracts to Sunrise on a 100% coinsurance
basis. At December 31, 2019, Sunrise held assumed reserves of $876,787,859 related to these contracts. Sunrise retrocedes on a 100% coinsurance basis
the excess or retained claims arising from the GMIB and First Dollar optional GMDB coverage between ONLIC and Chubb Tempest Life Re and GMIB riders
along with any December 31, 2019, Sunrise ceded reserves of $607,898,839 to SYRE related to these contracts. Sunrise applies a prescribed practice that
allows it to carry its reserve obligations utilizing a reserve methodology that is approved by the Ohio Department of Insurance. Refer to Note 1 for the impact to
the Company’s capital and surplus as a result of the application of this prescribed practice.

Reinsurance Agreement with Affiliated Captive Reinsurer

As of December 31, 2019, the Company recorded a reserve credit of $577,609,555 related to the rider benefits ceded to SYRE. ONFS secured a $110,000,000
letter of credit for SYRE, with ONLIC as the beneficiary in order to recognize the reserve credit. The Company also established a fund withheld account for the
benefit of SYRE that has a carrying value of $492,466,784 and assets held in trust of $7,563,972.

Ceding Entities That Utilize Captive Reinsurers to Assume Reserves Subject to the XXX/AXXX Captive Framework - Not applicable

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

Assets (000’s Omitted)

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

Net deferred tax asset

11.824

Total Impact on Assets $§ (1,571,513)

Liabilities, Capital and Surplus

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

Summary of Operations

Premiums and annuity considerations for life and accident and health contracts $ (1,695,017)
Increase in aggregate reserves for life and accident and health contracts (1,651,944)
Aggregate write-ins for deductions — (pre-tax gain on transaction) (109,964)
Net gain on reinsurance transaction, pre-tax 66.891

Net realized capital gains (losses) less capital gains tax (187)
Federal and foreign income taxes incurred 14,844
Net income impact before recognition of deferred gain 51,860

Deferral of Reinsurance Gain:

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

Capital and Surplus Account

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

The deferred reinsurance gain will be amortized into income as profits on the reinsured blocks emerge. As of December 31, 2019, $5,447,601 and $6,613,266 of the
deferred gain has been amortized into income on the BOLI and SPDA blocks of business, respectively.
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Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination - NONE

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

A

B.

Change in Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2018 were $10,499,494. As of December 31, 2019, $3,304,956 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 $8,626,317. 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.

Information about Significant Changes in Methodologies and Assumptions - NONE

Note 26 — Intercompany Pooling Arrangements - NONE

Note 27 - Structured Settlements - NONE

Note 28 — Health Care Receivables - NONE

Note 29 - Participating Policies

For the year ended December 31, 2019, the Company's participating policies represented 20% of total inforce. The Company accounts for its policyholder dividends
based upon recent experience factors. In 2019, the Company paid dividends in the amount of $112,994,127 to policyholders and did not allocate any additional income to
such policyholders.

Note 30 — Premium Deficiency Reserves

1.

2.

3.

Liability carried for premium deficiency reserve: $14,680.108
Date of most recent evaluation of this liability: December 31, 2019
Was anticipated investment income utilized in the calculation? Yes[ ] No[X]

Note 31 — Reserves for Life Contracts and Annuity Contracts

(1)

Reserve Practices
The Company waives deduction of deferred fractional premiums upon death of insured and returns any portion of the final premiums beyond the date of death.
Surrender values are not promised in excess of the legally computed reserves.

Valuation of Substandard Policies

On current issues, reserves on substandard policies are standard mortality table reserves plus one-half the annual charge for extra mortality during the
premium paying period.

Amount of Insurance Where Gross Premiums are Less than the Net Premiums

As of December 31, 2019, the Company had $6,695,901,543 of Individual Life insurance in force for which the gross premiums are less than the net premiums
according to the standard valuation set by the State of Ohio.

Method Used to Determine Tabular Interest, Reserves Released, and Cost
a. Tabular Interest: Involving Life Contingencies

For deferred annuities we use the interest that is credited to the account value.

For immediate pay-out annuities (on a seriatim basis) the valuation interest rate is applied to the beginning reserve. For new contracts, interest from the date of
issue to the valuation date is calculated using an effective interest rate calculation. Interest is subtracted for interest on each benefit payment from its effective
date to the valuation date.

b. Tabular Cost, and Tabular less Actual Reserves

Releases have been determined by formula as specified in the instructions given T-A+l and .

Method of Determination of Tabular Interest on Funds not Involving Life Contingencies

Tabular interest on immediate cases not involving life contingencies is calculated by applying (on a seriatim basis) the valuation interest rate to the beginning

reserve and for new contracts we calculate interest from the date of issue to the valuation date using an effective interest rate calculation. We subtract interest
for each benefit payment from its effective date to the valuation date.
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(6)

Details for Other Changes

ORDINARY GROUP
Credit Life
Industrial Life Individual Supplementary | Group and Life
ltem Total Life Insurance Annuities Contracts Individual Insurance Annuities
Change in deficiency
reserves and term
recaptures $ (700,715) |$ 0% (700,715) |$ 01% 0 |$ 01$ 0|$ 0
Net reserve transfers
due to annuitizations $ 119,900,581 |$ 0l$ 0 |[$ 119,900,581 |$ 0|$ 01$ 0[$ 0
RGA Transaction for
Fixed annuity $ (849,465,455) |$ 0[$ 0 |$ (849,465,455)|$ 0% 0% 0]$ 0
Transfers to/from
general account $ 28,281,183 |$ 0% 0 |$ 22451977 (% 44917 |$ 01$ 0|$ 5,784,289
Change in Separate
account market value,
AG33 reserve, AG43
reserve, and the change
in voluntary reserve $ (476,860,471) |$ 0|$ 0 |$(476,860,471)|$ 0% 0% 0|$ 0
FIA CARVM adjustment |§ 21,252,738 |$ 0% 0 |$ 21,252,738 |$ 0 $ 0% 0[$ 0
Total $
$(1,157,592,139)|$ 0% (700,715) |(1,162,720,630) |$ 44917 |$ 01]$ 0]$ 5,784,289
Note 32 — Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics
Separate Separate
General Account with Account
A INDIVIDUAL ANNUITIES: Accounts Guarantees Nonguaranteed Total % of Total
1. Subject to Discretionary
Withdrawal:
(@) With market value
adjustment §  1141,779,707 |$ 0 |$ 0 |§ 1,141,779,707 4.9%
(b) At book value less current
surrender charge of 5% or
more 83,850,956 0 0 83,850,956 0.4%
(c) Atfair value 0 0 18,283,596,943 18,283,596,943 79.1%
(d) Total with market value
adjustment or at fair value
(total of a through c) $  1,225630,663 |$ 0 |$ 18,283,596,943 |$ 19,509,227,606 84.4%
(e) Atbook value without
adjustment (minimal or no
charge or adjustment) 1,584,098,411 0 0 1,584,098,411 6.9%
2. Not subject to discretionary
withdrawal 2,021,178,997 0 5,627,646 2,026,806,643 8.8%
3. Total (gross: direct + assumed) 4,830,908,071 0 18,289,224,589 23,120,132,660 100.0%
4.  Reinsurance ceded 3,134,900,483 0 0 3,134,900,483
5.  Total (net)* (3) - (4) $  1,696,007,588 |$ 0 |$ 18,289,224589 |§ 19,985232,177
6. Amount included in A(1)b above
that will move to A(1)e in the year
after the statement date $ 77,967,530 |$ 0 |$ 0 |$ 77,967,530
Separate Separate
General Account with Account
B. GROUP ANNUITIES: Accounts Guarantees Nonguaranteed Total % of Total
1. Subject to Discretionary
Withdrawal:
(@) With market value
adjustment $ 89,030,490 |$ 0 |$ 0o % 89,030,490 8.7%
(b) At book value less current
surrender charge of 5% or
more 0 0 0 0 0.0%
(c) Atfair value 0 0 815,370,996 815,370,996 79.4%
(d) Total with market value
adjustment or at fair value
(total of a through c) $ 89,030,490 |$ 0 |$ 815,370,996 |$ 904,401,486 88.1%
(e) Atbook value without
adjustment (minimal or no
charge or adjustment) 0 0 0 0 0.0%
2. Not subject to discretionary
withdrawal 93,821,785 0 28,099,658 121,921,443 11.9%
3. Total (gross: direct + assumed) 182,852,275 0 843,470,654 1,026,322,929 100.0%
4.  Reinsurance ceded 0 0 0 0
5.  Total (net) (3) - (4) $ 182,852,275 |$ 0 |$ 843,470,654 |$  1,026,322,929
6.  Amount included in B(1)b above
that will move to B(1)e in the year
after the statement date $ 0 |$ 0 |$ 0 |$ 0
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Separate
Account with
Guarantees

Separate
Account
Nonguaranteed

C. DEPOSIT-TYPE CONTRACTS (no life
contingencies)
1. Subject to Discretionary
Withdrawal:
(@) With market value
adjustment $
(b) At book value less current
surrender charge of 5% or
more 0 0 0 0
(c) Atfair value 0 0 0 0
Total with market value
adjustment or at fair value
(total of a through c) $
(e) Atbook value without
adjustment (minimal or no
charge or adjustment)
2. Not subject to discretionary
withdrawal 499,002,164
Total (gross: direct + assumed) 696,909,618
Reinsurance ceded 0
Total (net) (3) - (4) $ 696,909,618 |$
Amount included in C(1)b above
that will move to C(1)e in the
year after the statement date $ 0 [$ 01% 0 |$ 0

General

Accounts Total % of Total

161,968,827 [$ 018 0 |$ 161,968,827 23.2%

0.0%
0.0%

—
o
-

161,968,827 161,968,827 23.2%

35,938,627 0 0 35,938,627 5.2%

499,002,164
696,909,618

0

$ 696,909,618

71.6%
100.0%

o|o|o|o
o|o|o|o

|0 AW

D. Life and Accident & Health Annual Statement:
(1) Exhibit 5, Annuities section, Total (net) $
(2) Exhibit 5, Supplementary contracts with life contingencies section, Total (net)
(3) Exhibit 7, Deposit-type contracts, Line 14, Column 1

(4) Subtotal

1,873,187,953
5,671,910
696,909,618
$ 2,575,769,480

Separate Accounts Statement:

5) Exhibit 3, Line 0299999, Column 2

6) Exhibit 3, Line 0399999, Column 2

) Policyholder dividend and coupon accumulations
) Policyholder premiums

) Guaranteed interest contracts

0) Other contract deposit funds
1

2

$ 19,132,695,243

—

9

olo|lo|lo|o

) Subtotal
) Combined Total

$ 19,132,695,243
$ 21,708,464,723

(
(
(
(8
(
(
(
(

1
1
1

Includes $18,283,596,943 of individual and variable deferred Annuity held in Separate Accounts that are surrenderable at market value less a surrender
charge.

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

A Subject to discretionary withdrawal, surrender values, or policy loans:
General Account Separate Account- Guaranteed and Nonguaranteed
Account Value Cash Value Reserve Account Value Cash Value Reserve
(1) Term Policies with Cash Value |$ 01% 0 |$ 0 |$ 0 |$ 0$ 0
(2) Universal Life § 905,714,795 |$ 905,714,795 |$ 907,921,112 |$ 0 |$ 0% 0
(3) Universal Life with Secondary
Guarantees $ 0% 0 |$ 517,582 |$ 0 |$ 0$ 0
(4) Indexed Universal Life $ 01% 0 |$ 0 |$ 0 |$ 08 0
(5) Indexed Universal Life with
Secondary Guarantees $ 01% 0 |$ 0 |$ 0 |$ 0($ 0
(6) Indexed Life $ 0$ 0 |$ 0 0 [$ 0% 0
(7)  Other Permanent Cash Value
Life Insurance $ 3,392,843,035 |$ 3,392,843,035 |$ 3,984,214910 |$ 0 [$ 0% 0
(8) Variable Life $ 01$ 0% 0 [$ 0 |$ 01$ 0
(9) Variable Universal Life $ 01% 0 |$ 0 |$ 0 |$ 08 0
(10) Miscellaneous Reserves $ 01% 0 |$ 14534915 |$ 0 |$ 01$ 0
B. Not subject to discretionary withdrawal or no cash values:
(1) Term Policies without Cash
Value XXX XXX $ 11,326,390 XXX XXX $ 0
(2) Accidental Death Benefits XXX XXX 0 XXX XXX 0
(3) Disability — Active Lives XXX XXX 26,054,217 XXX XXX 0
(4) Disability — Disabled Lives XXX XXX 10,743,606 XXX XXX 0
(5) Miscellaneous Reserves XXX XXX 1,840,263 XXX XXX 0
C. Total (gross: direct + assumed) $ 4,298,557,830 |$ 4,298,557,830 |$ 4,957,152,995 |$ 0|$ 01$ 0
D. Reinsurance Ceded 760,781,000 760,781,000 951,354,020 0 0 0
E. Total (net) (c) (D) $ 3,537,776,830 |$ 3,537,776,830 |$ 4,005,798,975 |$ 0% 01$ 0
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F. Amount

Life & Accident & Health Annual Statement:

1) $ 3,963,755,274

Exhibit 5, Life Insurance Section, Total (net)

(

(2)  Exhibit 5, Accidental Death Benefits Section, Total (net) 0

(3) Exhibit 5, Disability — Active Lives Section, Total (net) 20,035,072

(4)  Exhibit 5, Disability — Disabled Lives Section, Total (net) 7,328,520

(5) Exhibit 5, Miscellaneous Reserves Section, Total (net) 14,680,108

(6) Subtotal $ 4,005,798,974
Separate Accounts Annual Statement

7)  Exhibit 3, Line 0199999, Column 2 $

8) Exhibit 3, Line 0499999, Column 2

o|o|o|o

(7)
()
(9) Exhibit 3, Line 0599999, Column 2
(10) Subtotal (Lines (7) through (9)) $

(11)

Combined Total ((6) and (10)) $ 4,005,798,974

Note 34 — Premium and Annuity Considerations Deferred and Uncollected

A Deferred and uncollected life insurance premiums and annuity considerations as of end of December 31, 2019 were:
Gross Net of Loading

(1) Industrial $ 0 |$ 0

(2) Ordinary new business 15,503,386 2,831,014

(3) Ordinary renewal 114,398,508 87,461,566

(4) Credit life 0 0

(5) Group life 0 0

(6) Group annuity 0 0

(7) Totals $ 129,901,894 |$ 90,292,580

Note 35 — Separate Accounts

A Separate Account Activity

(1)

(4)

General nature of Separate Account Business
The Company utilizes separate accounts to record and account for assets and liabilities for particular lines of business and/or transactions. For the
current reporting year, the Company reported assets and liabilities from the following products lines/transactions into a separate account:

Variable Individual Annuities
Variable Group Annuities
Variable Immediate Annuities

In accordance with the state of Ohio procedures on approving items within the separate account, the separate account classification of the products are
supported by the Ohio statute 3907.15.

In accordance with the products/transactions recorded within the separate account, some assets are considered legally insulated whereas others are not
legally insulated from the general account. (The legal insulation of the separate account assets prevents such assets from being generally available to
satisfy claims resulting from the general account.)

As of end of December 31, 2019 and 2018 the Company separate account statement included legally insulated assets of $19,255,771,389 and
$18,883,484,727, respectively. The assets legally insulated from the general account as of December 31, 2018 are attributed to the following
products/transactions:

Separate Account Assets
Product/Transaction Legally Insulated Assets (Not Legally Insulated)
Variable Individual Annuities $ 18,406,790,756 |$ 0
Variable Group Annuities $ 815,370,996 |$ 0
Variable Immediate Annuities $ 33,609,637 |$ 0
Total $ 19,255,771,389 |$ 0

In accordance with the products/transaction recorded within the separate account, some separate account liabilities are guaranteed by the general
account. (In accordance with the guarantees provided, if the investment proceeds are insufficient to cover the rate of return guaranteed for the product,
the policyholder proceeds will be remitted by the general account.)

As of December 31, 2019, the general account of the Company had a maximum guarantee for separate account liabilities of $1,610,080.

To compensate the general account for the risk taken, the separate account has paid risk charges as follows for the past five (5) years:

a. 2019 $ 230,542,514
b. 2018 $ 248,184,049
c. 2017 $ 244,227,357
d. 2016 $ 230,771,751
e. 2015 $ 213,086,784

As of December 31, 2019, the general account of the Company had paid $102,470,552 towards separate account guarantees.

Securities Lending Within the Separate Account
The Company does not engage in securities lending transactions within the separate account.
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B. General Nature and Characteristics of Separate Accounts Business

Most separate and variable accounts held by the Company relate to individual variable annuities of a nonguaranteed return nature. The net investment
experience of the separate account is credited directly to the policyholder and can be positive or negative. These variable annuities generally provide an
incidental death benefit of the greater of account value or minimum guaranteed death benefit.

In 2016, the Company began selling a new death benefit rider. This rider is a combo death benefit rider that credits upon death the maximum of a roll-up
benefit and a ratchet benefit. The roll-up for this rider is 6% simple interest through age 80 and then 0% thereafter. Ratchets occur annually if the contract
value is greater than the ratchet benefit at that time. Both the roll-up and ratchet benefits are reduced pro-rata for any withdrawals.

In 2011, the Company began selling new death benefit riders in conjunction with the new GLWB riders. They were called Premium Protection and Premium
Protection Plus. There was a single-life version and a joint-life version of these riders.

In 2010, the Company began selling a GLWB rider that allows the owner to take withdrawals from the contract at a guaranteed percentage of the GLWB base
every year. Such guaranteed withdrawals, which begin at 4%, may start any time after the annuitant reaches age 59%. The guaranteed withdrawal
percentage increases if the annuitant attains a higher age band before the owner starts taking withdrawals. Initially, the GLWB base is set at the amount of
the purchase payments. Itis increased by the amount of any future renewal payments. It also increases ("rolls up") by 8% simple interest every year for the
first ten years, as long as no withdrawal is made. In addition to the roll-up feature, the GLWB rider also provides for a one-time top off of the GLWB base at
the end of the tenth contract year if the owner has not made any withdrawals in the first ten years. The top off is equal to 200% of the first-year purchase
payments. This rider also includes a built-in death benefit that goes down dollar-for-dollar for withdrawals. In 2011, the Company introduced new versions of
the GLWB riders-both single-life and joint-life versions. The only main difference between the 2010 and 2011 riders was that the 2011 versions had higher
rider charges. In some versions of the GLWB riders sold in 2013 and later, there is a guaranteed minimum percentage withdrawal for the first 15 years of the
contract; when the policyholder's account value goes to zero subsequent to the 15-year guarantee period, the percentage withdrawal amount is then
calculated per a specified formula based on the 10 year Treasury rate from the preceding 90 calendar days, with the calculated treasury-linked rate subject to
a specified cap and floor.

Effective December 31, 2009, the Company adopted Actuarial Guideline 43 CARVM for Variable Annuities (AG43). AG43 interprets the standards for the
valuation of reserves for variable annuity and other contracts involving certain guaranteed benefits similar to those offered with variable annuities. The
guideline applies the principles of asset adequacy analysis directly to the risks associated with these products and guarantees.

AG43 is a holistic reserve methodology; thus rider benefit reserves are not determined separately from the base reserve; rather the reserve is determined on
the policy as a whole. Therefore, in the absence of NAIC presentation guidance, the AG43 reserve can be shown in several acceptable ways in the annual
statement. The Company decided to report the AG43 reserve in the general account annual statement as an amount in excess of the Basic Reserve (AG33).
The AG43 reserve in excess of the Basic (AG33) reserve (gross) is held in Exhibit 5, Annuity Reserves section, of the Company’s general account annual
statement as AG43 Reserve. There is a ceded reserve is held in Exhibit 5, Annuity Reserves Section, of the Company’s general account annual statement
as a component of Reinsurance Ceded. The presentation methodology makes it appear as though the direct reserve held is less than the reinsurance
ceded; this is a result of the Basic Adjusted Reserve in AG43 being less than the Basic Reserve (AG33) since the Basic Adjusted Reserve is determined as
the Basic Reserve (AG33) ignoring the free partial withdrawal path.

Certain other separate accounts relate to group annuity contracts that fund defined contribution pension plans of a non-guaranteed nature. The net
investment experience of the separate account is credited directly to the policyholder and can be positive or negative. These group variable annuities
generally provide no guaranteed death benefits of any kind.

In 2003, the Company began selling a GMAB rider that guarantees that the account value on the tenth anniversary will not be less than the remaining initial
premium. In 2004, the company began selling two versions of a guaranteed minimum withdrawal benefit GMWB rider that guarantees in the case of one
version 7%, and in the alternate version 8%, withdrawals of the premium per year for 10 years and at the tenth anniversary the account value will not be less
than the remaining premium. In 2009, the Company began selling a GMAB rider that replaced the 2003 version; it provided the same benefit but had a
higher rider charge. The Company discontinued the sale of its GMWB rider in 2009.

In 2002, the Company began selling a GMIB rider. This rider, which is issued through age 80, provides for a guaranteed minimum fixed income in the form of
a monthly annuity. The monthly income is determined by applying a guaranteed income base to the annuity tables in the rider. The guaranteed income base
is the greater of (a) the premiums increased at 6% per year (4% for rider issue ages 76-80) until age 85, with adjustment for withdrawals on a pro-rata basis
or (b) the highest contract anniversary value prior to age 80. The amount for (b) during a period between contract anniversaries is determined by increasing
the previous anniversary value by additional premiums and adjusting it, on a pro-rata basis, for withdrawals. In 2004, a guaranteed minimum income benefit
rider replaced the 2002 version. The 2004 rider is identical to the 2002 version with the following change: the first 6% of withdrawals are treated on a
dollar-for-dollar basis; further withdrawals are adjusted on a pro-rata basis. In 2006, two riders replaced the 2004 version. They are identical to the 2004
version with the following modifications: the first has an optional annual reset provision and must be issued in conjunction with the annual reset death benefit
rider; the second has an optional five year reset provision. In 2009, five new GMIB riders were issued. The first four versions of the riders were issued from
January 2009 through May of 2009 and replaced the 2006 versions. The 2006 versions had no investment restrictions whereas two of the new versions of
the riders had no investment restrictions and two of the new versions of the riders had investment restrictions. The riders with no investment restrictions had
the same benefits as the 2006 versions; the only difference was a higher rider charge. The riders with investment restrictions had lower rider charges than
the versions without investment restrictions but were the same in every other way. The May 2009 version of the GMIB rider replaced the four versions
offered in January of 2009. It was an annual reset rider with investment restrictions; it was similar to the January 2009 version of the annual reset rider with
investment restrictions, but had a higher rider charge. In January of 2010, a revised GMIB reserve replaced the May 2009 version. This rider was similar to
the May 2009 version, but with lower guaranteed purchase rates. The Company discounted the sale of its GMIB rider in May of 2010. In addition, the
Company assumed an additional GMIB reserve in a 100% coinsurance agreement with NSLAC.

In 2001, the Company began selling enhanced benefits riders. These provide for an additional death benefit to that provided in the contract of at least half

the basis in the contract, up to 40% of contract value, determined before calculating any minimum death benefits provided by the underlying contract or any
other riders (other than this rider), minus the basis in the contract. At no time will the additional death benefit exceed $1 million.
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In 1998, the company began offering a product with a minimum guaranteed death benefit that is adjusted every three years to the account value adjusted for
withdrawals on a pro-rata basis. The company also began offering a product with a minimum guaranteed death benefit that is adjusted every six years to the
account value adjusted for withdrawals on a pro-rata basis. The final new product the Company introduced in 1998 had a minimum guaranteed death benefit
equal to premiums paid less withdrawals. Also in 1998, two death benefit riders were made available for these policies. The first is a one-year ratchet
minimum death benefit that provides for a one-year adjustment to the current account value. The second is an increasing minimum death benefit of 6% per
year with a cap at twice the purchase amount less any withdrawals (pro-rata) prior to death; the increasing percentage switches to 0% after age 80. In 1999
the Company began selling an annuity product with a minimum guaranteed death benefit that is adjusted every eight years to the current account value
adjusted for withdrawals on a pro-rata basis. In 2001, the Company began selling a product with a minimum guaranteed death benefit equal to premiums paid
less withdrawals. In 2004, a rider was made available that replaced the 1998 increasing death benefit rider; the 2004 rider is identical to the 1998 version with
the following change: the first 6% of withdrawals are treated on a dollar-for-dollar basis, and further withdrawals are adjusted on a pro-rata basis. In 2005,
two additional riders were made available. The first rider is a one-year ratchet rider identical to the 1998 version with the following changes: (1) the benefit
can increase to age 85 instead of age 80 and (2) the cap is eliminated. The second rider is an increasing minimum death benefit rider identical to the 2004
version with the following changes: (1) the increasing percentage remains at 6.0% to age 85 instead of age 80 and (2) the cap is eliminated. In 20086, three
new guaranteed minimum death benefit (GMDB) riders were introduced. The first rider replaced the 2004 version and the second replaced the 2005 version.
The benefits of these two riders are the same as the ones they replaced; the only changes were to contract language. The third rider is an annual reset
death benefit rider. This rider must be purchased in conjunction with the (GMIB) annual reset rider (see description two paragraphs below). The policyholder
has the option each year to reset their death benefit amount to the GMIB amount. The assets and liabilities of these accounts are carried at market. In 2009,
five new (GMDB) riders were introduced. The first rider, issued January through May, replaced the 2006 version of the annual reset death benefit rider; the
benefit of the rider was the same as the 2006 version but the rider charge was increased. A second version of the annual reset death benefit rider was rolled
out in May of 2009 and replaced the January 2009 version. Its benefit was the same as the January 2009 version but the rider charge was increased. The
final three riders were issued starting in May of 2009 and replaced the 2006 versions of the rollup death benefit riders as well as the 2005 version of the
annual ratchet death benefit rider; the benefits were the same but the rider charges were increased.

Separate Accounts with Guarantees

Nonindexed Nonindexed
Guarantee Less | Guarantee More Nonguaranteed
Index than/equal to 4% than 4% Separate Accounts Total
(1) Premiums, considerations or deposits for end of
year $ 0|% 0 1$ 0 |$ 155,907,393 |$ 155,907,393
Reserves at end of year
(2) For accounts with assets at:
a. Fairvalue $ 0 |$ 0 |$ 0 |$ 18,976,269,787 |$18,976,269,787
b.  Amortized cost 0 0 0 156,425,457 156,425,457
c. Total reserves* $ 0% 0 |$ 0 [$ 19,132,695,244 |$19,132,695,244

(3) By withdrawal characteristics
a.  Subject to discretionary withdrawal
1. With market value adjustment $ 0% 0 |$ 0 |$ 0% 0
2. Atbook value without market value
adjustment and with current surrender

charge of 5% or more 0 0 0 0 0
3. Atfair value 0 0 0 19,098,968,028 | 19,098,968,028
4. Atbook value without market value
adjustment and with current surrender
charge less than 5% 0 0 0 0 0
5. Subtotal 0 0 0 19,098,968,028 | 19,098,968,028
b.  Not subject to discretionary withdrawal 0 0 0 33,727,216 33,727,216
c. Total $ 01$ 0 |$ 0 |$ 19,132,695,244 |$19,132,695,244
(4) Reserves for asset default risk in lieu or AVR  |$ 0% 0 |$ 0 |3 0% 0
*  Line 2(c) should equal Line 3(h)
Reconciliation of Net Transfers to or (from) Separate Accounts
(1) Transfers as reported in the Summary of Operations of the Separate Accounts Statement:
a. Transfers to Separate Accounts (Page 4, Line 1.4) $ 155,882,873
b.  Transfer from Separate Accounts (Page 4, Line 10) 3,183,815,570
c.  Net transfers to or (from) Separate Accounts (a) - (b) $ (3,027,932,697)
(2) Reconciling adjustments:
Adjustment Amount
Processing Income $ 24,521
(3) Transfers as reported in the Summary of Operations of the Life, Accident & Health Annual Statement
(1c) + (2) = (Page 4, Line 26) $(3,027,908,176)

Note 36 — Loss/Claim Adjustment Expenses

The balance in the liability for unpaid accident and health claim adjustment expenses as of December 31, 2019 and December 31, 2018 was $179,702 and $209,439

respectively.

The Company incurred $8,910 and paid $20,827 of claim adjustment expenses in the current year, of which $19,795 of the paid amount was attributable to insured or
covered events of prior years. The company did not increase or decrease the provision for insured events of prior years.

The Company does not have any provision for salvage or subrogation.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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, 1A and 2.

If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with such regulatory
official of the state of domicile of the principal insurer in the Holding Company System, a registration statement providing disclosure substantially
similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in its Model Insurance Holding Company

System Regulatory Act and model regulations pertaining thereto, or is the reporting entity subject to standards and disclosure requirements
substantially similar to those required by such Act and regulations?

State regulating?  Ohio

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

If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

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:

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?

During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any combination
thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control a substantial part
(more than 20 percent of any major line of business measured on direct premiums) of:

411
412

During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:

4.21

4.22
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?
If the answer is YES, complete and file the merger history data file with the NAIC.

If yes, provide the 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.

sales of new business?

renewals?

sales of new business?

renewals?

Yes[X]

Yes [X]

No[ ]

Yes|[ ]

Nof[ |

NAT |

No[X]

Yes|[ ]

No[X]

12/31/2015

12/31/2015

05/17/2017

Yes| ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]
Yes|[ ]

Yes|[ ]
Yes|[ ]
Yes|[ ]

NIA[X]
NIA[X]

No[X]
No[X]

No[X]
No[X]
No[X]

Name of Entity

2
NAIC
Company
Code

3

State of
Domicile

0

Has the 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:

Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity?
If yes,

7.21 State the percentage of foreign control

Yes|[ ]

Yes|[ ]

No[X]

No[X]

0.0%

7.22  State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or

attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2
Nationality Type of Entity

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 locations (city and state of the main office) of any affiliates regulated by a federal financial
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.

Yes|[ ]

Yes [X]

No[X]

No[ ]

1 2 3
Affiliate Name Location (City, State) FRB

OCC | FDIC

SEC

Ohio National Equities, Inc Cincinnati, OH

YES

The ON Equity Sales Company Cincinnati, OH

YES

What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
KPMG - 191 West Nationwide Blvd., Suite 500 - Columbus, Ohio 43215

Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant requirements
as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state law or regulation?

If the response to 10.1 is yes, provide information related to this exemption:

Has the insurer been granted any exemptions related to other requirements of the Annual Financial Reporting Model Regulation as allowed
for in Section 18A of the Model Regulation, or substantially similar state law or regulation?
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10.5
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12.1

12.2

13.
13.1

13.2
13.3
134
14.1

14.11

14.2
14.21

14.3
14.31

15.1

15.2

201

20.2

211

21.2

22.1

22.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If the response to 10.3 is yes, provide information related to this exemption:

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? Yes[X] No[ ] NA[]
If the response to 10.5 is no or n/a, please explain:
What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting firm)
of the individual providing the statement of actuarial opinion/certification?
Kush Kotecha - Senior Vice President & Chief Corporate Actuary - One Financial Way - Cincinnati, Ohio 45242
Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? Yes[ ] No[X]
12.11  Name of real estate holding company
12.12  Number of parcels involved 0
12.13  Total book/adjusted carrying value 0
If yes, provide explanation
FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?
Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? Yes[ ] No[X]
Have there been any changes made to any of the trust indentures during the year? Yes[ ] No[X]
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? Yes[ ] No[ ] NA[X]
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 14.1 is no, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
If the response to 14.2 is yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 14.3 is yes, provide the nature of any waiver(s).
Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the SVO
Bank List? Yes[ ] No[X]
If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming bank of
the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.
1 2 3 4
American Bankers Association (ABA) Circumstances That Can Trigger
Routing Number Issuing or Confirming Bank Name the Letter of Credit Amount
0 $ 0
BOARD OF DIRECTORS
Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinator committee thereof? Yes[X] Nol[ ]
Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes[X] No[ ]
Has the reporting entity an established procedure for disclosure to its Board of Directors or trustees of any material interest or affiliation on the part
of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such person? Yes[X] Nol[ ]
FINANCIAL
Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)? Yes[ ] No[X]
Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):
20.11  To directors or other officers 0
20.12  To stockholders not officers 0
20.13  Trustees, supreme or grand (Fratermnal only) $ 0
Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
20.21  To directors or other officers $ 0
20.22  To stockholders not officers 0
20.23  Trustees, supreme or grand (Fraternal only) 0
Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such obligation
being reporting in the statement? Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the current year:
21.21  Rented from others $ 0
21.22  Borrowed from others $ 0
21.23  Leased from others $ 0
2124  Other $ 0
Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? Yes[ ] No[X]
If answer is yes:
22.21  Amount paid as losses or risk adjustment 0
22.22  Amount paid as expenses 0
22.23  Other amounts paid 0
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231 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

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

Yes[X] No[ ]
25,728,045

INVESTMENT

24.01  Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control,
in the actual possession of the reporting entity on said date (other than securities lending programs addressed in 24.03)?

24.02  If no, give full and complete information, relating thereto:

24.03  For security lending programs, provide a description of the program including value for collateral and amount of loaned securities, and whether
collateral is carried on or off-balance sheet (an alternative is to reference Note 17 where this information is also provided).
The Company participates in an indemnified securities lending program administered by US Bank in which certain securities are made available for lending.
Cash collateral received from borrowers on the loaned securities is remitted to US Bank for investment in accordance with the Company’'s Reinvestment
quidelines As of December 31, 2019, the Company had loaned securities with a fair value of $167,098,507 and had collateral with a fair value of

Yes[X] Nol[ ]

$172,503.494.
24.04  Does the company’s security lending program meet the requirements for a conforming program as outlined in the Risk-Based Capital Instructions? Yes[X] No[ ] NA[]
24.05  Ifanswer to 24.04 is yes, report amount of collateral for conforming programs. $ 172,498,324
24.06  Ifanswer to 24.04 is no, report amount of collateral for other programs $ 0
24,07  Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the outset

of the contract? Yes[X] No[ ] NAT]
24.08  Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? Yes[X] No[ ] NA[]
24.09. Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities Lending Agreement (MSLA) to

conduct securities lending? Yes[X] No[ ] NAT]
2410  For the reporting entity's security lending program, state the amount of the following as of December 31 of the current year:

24,101 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 172,503,494

24,102 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 172,498,324

24103 Total payable for securities lending reported on the liability page: $ 172,498,326

25.1 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the control
of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is current in force? (Exclude
securities subject to Interrogatory 21.1 and 24.03.)

252 Ifyes, state the amount thereof at December 31 of the current year:

Yes[X] No[ ]

25.21  Subject to repurchase agreements $ 0
2522  Subject to reverse repurchase agreements $ 0
25.23  Subject to dollar repurchase agreements $ 0
25.24  Subject to reverse dollar repurchase agreements $ 0
25.25  Placed under option agreements $ 0
25.26  Letter stock or securities restricted as sale — excluding FHLB Capital Stock $ 0
25.27  FHLB Capital Stock $ 41,552,300
25.28  On deposit with states $ 8,574,398
25.29  On deposit with other regulatory bodies $ 0
25.30  Pledged as collateral — excluding collateral pledged to an FHLB $ 0
25.31  Pledged as collateral to FHLB — including assets backing funding agreements $ 380,272,571
2532 Other $ 0
253  For category (25.26) provide the following:
1 2 3
Nature of Restriction Description Amount
$ 0
26.1 Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
26.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NAT]
If no, attach a description with this statement.
Lines 26.3 through 26.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
26.3  Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a results of interest rate sensitivity? Yes[ ] No[X]
264  Ifthe response to 26.3 is yes, does the reporting entity utilize:
26.41  Special accounting provision of SSAP No. 108 Yes[ ] NoJ[ ]
26.42  Permitted accounting practice Yes[ ] NoJ[ ]
26.43  Other accounting guidance Yes[ ] No[ ]
26.5  Byresponding yes to 26.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the following: Yes[ ] No[ ]
. The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
e Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guidance Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in its
actual day-to-day risk mitigation efforts.
271 Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the issuer,
convertible into equity? Yes[ ] No[X]
272 If yes, state the amount thereof at December 31 of the current year: $ 0

28. 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?

20.2

Yes[X] No[ ]
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291

29.2

29.3

30.

30.4

28.01  For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian's Address
US Bank NA 425 Walnut Street, Cincinnati, OH 45202
Goldman Sachs 200 West St, New York, NY 10282
KeyBank 301 East Fourth St Cincinnati, OH 45202

Fifth Third Bank

511 Walnut St, Cincinnati, OH 45202

Associated Bank

433 Main Street Green Bay, WI 54301

Northern Trust Corp

50 South La Salle St Chicago, IL 60603

Federal Home Loan Bank of Cincinnati

221 E 4th St#600, Cincinnati, OH 45202

28.02

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

Name(s)

2 3
Location(s)

Complete Explanation(s)

28.03  Have there been any changes, including name changes, in the custodian(s) identified in 28.01 during the current year? Yes[ ] No[X]
28.04  Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
28.05 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 |
28.0597 For those firms/individuals listed in the table for Question 28.05, do any firms/individuals unaffiliated with the reporting entity
(i.e. designated with a "U") manage more than 10% of the reporting entity's invested assets? Yes[ ] No[X]
28.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 28.05, does
the total assets under management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
28.06  For those firms or individuals listed in the table for 28.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information
for the table below.
1 2 3 4 5
Investment
Management
Registered | Agreement
Central Registration Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) With (IMA) Filed
Does the reporting entity have any diversified mutual funds reported in Schedule D-Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [Section 5 (b) (1)])? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3
CUSIP Name of Mutual Fund Book/Adjusted Carrying
Value
0
29.2999 TOTAL
For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual Fund’s
Book/Adjusted Carrying
Name of Mutual Fund Name of Significant Holding Value Attributable to the
(from above table) of the Mutual Fund Holding Date of Valuation
$ 0
Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or statement value for fair value.
1 2 3

Excess of Statement over Fair
Value (-), or Fair Value over

Statement (Admitted) Value Fair Value Statement (+)
30.1 Bonds $ 5420,730,346 |$ 5,654,920,338 | $ 234,189,992
30.2 Preferred Stocks $ 5,101,234 |$ 5,758,960 |$ 657,726
30.3 Totals $ 5425,831,580 |$ 5,660,679,298 | $ 234,847,718

Describe the sources or methods utilized in determining the fair values:

Bond pricing through HUB Data, MarkIT pricing service, and Bloomberg were used to obtain fair market value for public issues. _Private issues were priced
using a matrix program based on quality spread over the final current year end Treasury Bond yields.

20.3
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31.3

321
32.2

33.

34.

35.

36.1
36.2

371
37.2

38.1
38.2
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Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D?

If the answer to 31.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic
copy) for all brokers or custodians used as a pricing source?

If the answer to 31.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of
disclosure of fair value for Schedule D:

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 5GlI securities, the reporting entity is certifying the following elements for each self-designation 5Gl security:

a.

b.
c.

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.
Issuer or obligor is current on all contracted interest and principal payments.
The insurer 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 of each self-designated PLGI security:

a.
b.
c.

d.

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

The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as an NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

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?

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated FE fund:
a.
b.
c.

f.

The shares were purchased prior to January 1, 2019.
The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.

The fund only or predominantly holds bonds in its portfolio.

The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?

Yes[X] NoJ ]

Yes[X] NoJ[ ]

Yes[X] Nol[ ]

Yes[X] Nol[ ]

Yes[ ] No[X]

Yes[ ] No[X]

OTHER
Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? 2,610,814
List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to
trade associations, service organizations and statistical or rating bureaus during the period covered by this statement.
1 2
Name Amount Paid
LL Global Inc. 643,691
Amount of payments for legal expenses, if any? 6,380,741
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal
expenses during the period covered by this statement.
1 2
Name Amount Paid
Zeiger Tigges & Little LLP 2,696,491
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? 0
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers or departments of government during the period covered by this statement.
1 2
Name Amount Paid
0
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Life, Accident and Health Companies/Fraternal Benefit Societies:

1.1 Does the reporting entity have any direct Medicare Supplement Insurance in force? Yes[ ] No[X]

1.2 If yes, indicate premium earned on U.S. business only. $ 0

1.3 What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? $ 0
13 Reason for excluding:

14 Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in Item (1.2) above. $ 0

15 Indicate total incurred claims on all Medicare Supplement insurance. $ 0

1.6 Individual policies:

Most current three years:

1.61 Total premium eamed $ 0
1.62 Total incurred claims $ 0
1.63 Number of covered lives $ 0

All years prior to most current three years:

1.64  Total premium eamed $ 0
1.65 Total incurred claims $ 0
1.66 Number of covered lives $ 0

1.7 Group policies:

Most current three years:

1.71 Total premium earned $ 0
1.72 Total incurred claims $ 0
1.73 Number of covered lives $ 0

All years prior to most current three years:

1.74  Total premium eamed $ 0
1.75  Total incurred claims $ 0
1.76  Number of covered lives $ 0
2. Health Test:
1 2
Current Year Prior Year
241 Premium Numerator $ 0 $ 0
22 Premium Denominator $ 272,012,568 $ 1,420,843,815
23 Premium Ratio (2.1/2.2) 0.0% 0.0%
24 Reserve Numerator $ 2,055,672 $ 2,318,704
25 Reserve Denominator $ 5,917,008,296 $ 7,077,322,683
2.6 Reserve Ratio (2.4/2.5) 0.0% 0.0%
3.1 Does the reporting entity have Separate Accounts? Yes[X] No[ ]
32 If yes, has a Separate Accounts statement been filed with this Department Yes[X] No[ ] NA[ ]
33 What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently distributable
from the Separate Accounts to the general account for use by the general account? $ 0
34 State the authority under which Separate Accounts are maintained:
35 Was any of the reporting entity’s Separate Accounts business reinsured as of December 317 Yes[X] No[ ]
36 Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317 Yes[ ] No[X]
37 If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued (net)?” $ 0
4. For reporting entities having sold annuities to another insurer where the insurer purchasing the annuities has obtained a release of liability from the
claimant (payee) as the result of the purchase of an annuity from the reporting entity only:
41 Amount of loss reserves established by these annuities during the current year: $ 0
42 List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.
1 2
P&C Insurance Company Statement Value on
and Purchase Date of Annuities
Location (i.e., Present Value)
0
5.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
5.2 If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
5.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
54 If yes, please provide the balance of the funds administered as of the reporting date. $ 0
6.1 Are any of the captive affiliates reported on Schedule S, Part 3, authorized reinsurers? Yes[X] No[ ] NA[]
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6.2

8.
8.1

GENERAL INTERROGATORIES
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If the answer to 6.1 is yes, please provide the following:

1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Company | Domiciliary Reserve Letters of Trust
Name Code | Jurisdiction Credit Credit Agreements Other

Sunrise Captive Re, LLC 16481 OH $ 461,515,287 |$ 01$ 0% 58,898,349

Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or ceded).

7.4 Direct premiums written $ 777,403,460
7.2 Totalincurred claims $ 63,496,560
7.3 Number of covered lives 101,005

*Ordinary Life Insurance Includes
Term (whether full underwriting, limited underwriting, jet issue, "short form app")
Whole Life (whether full underwriting, limited underwriting, jet issue, "short form app")
Variable Life (with or without secondary guarantee)
Universal Life (with or without secondary guarantee)
Variable Universal Life (with or without secondary guarantee)

Is the reporting entity licensed or charted, registered, qualified, eligible or writing business in at least two states? Yes[X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of the
reporting entity? Yes[ ] No[ ]

Life, Accident and Health Companies Only:

9.1 Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used by
this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity studies)™? Yes[X] No[ ]
9.2 Net reimbursement of such expenses between reporting entities:
9.21 Paid $ 160,440,330
9.22  Received $ 61,859,409
10.1 Does the reporting entity write any guaranteed interest contracts? Yes[X] NoJ[ ]
10.2 If yes, what amount pertaining to these items is included in:
10.21  Page 3, Line 1 $ 511,968,825
10.22  Page 4, Line 1 $ 0
1. For stock reporting entities only:
111 Total amount paid in by stockholders as surplus funds since organization of the reporting entity: $ 283,297,153
12. Total dividends paid stockholders since organization of the reporting entity:
1211 Cash $ 1,078,000,000
1212 Stock $ 0
131 Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: Yes[ ] No[X]
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death benefits of the occupational
illness and accident exposures, but not the employers liability exposures, of business originally written as workers’ compensation insurance.
13.2 If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? Yes[ ] No[X]
13.3 If 13.1 is yes, the amounts of earned premiums and claims incurred in this statement are:
1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained
13.31 Earned premium $ 0 $ 0 $ 0
13.32 Paid claims $ 0 $ 0 $ 0
13.33 Claim liability and reserve (beginning of year) $ 0 $ 0 0
13.34 Claim liability and reserve (end of year) $ 0 $ 0 $ 0
13.35 Incurred claims $ 0 $ 0 $ 0
134 Ifreinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 13.31 and 13.34 for
Column (1) are:
1 2
Attachment Earned Claim Liability
Point Premium and Reserve
13.41  <$25,000 $ 0 $ 0
1342 $25,000— 99,999 $ 0§ 0
13.43  $100,000 — 249,999 $ 0 $ 0
1344 $250,000 — 999,999 $ 09 0
13.45  $1,000,000 or more $ 0 $ 0
13.5  What portion of earned premium reported in 13.31, Column 1 was assumed from pools? $ 0
Fraternal Benefit Societies Only:
14. Is the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? Yes[ ] Nol[ ]
15. How often are meetings of the subordinate branches required to be held?
16. How are the subordinate branches represented in the supreme or governing body?
17. What is the basis of representation in the governing body?
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How often are regular meetings of the governing body held?

When was the last regular meeting of the governing body held?

When and where will the next regular or special meeting of the governing body be held?

How many members of the governing body attended the last regular meeting?
How many of the same were delegates of the subordinate branches?

How are the expenses of the governing body defrayed?

When and by whom are the officers and directors elected?

What are the qualifications for membership?

What are the limiting ages for admission?

What is the minimum and maximum insurance that may be issued on any one life?

Is a medical examination required before issuing a benefit certificate to applicants?

Are applicants admitted to membership without filing an application with and becoming a member of a local branch by ballot and initiation?
Are notices of the payments required sent to the members?

If yes, do the notices state the purpose for which the money is to be used?

What proportion of first and subsequent year's payments may be used for management expenses?

27.11 First Year
27.12 Subsequent Years

Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses?

If so, what amount and for what purpose?

Does the reporting entity pay an old age disability benefit?
If yes, at what age does the benefit commence?
Has the constitution or have the laws of the reporting entity been amended during the year?

If yes, when?

Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and all of the laws, rules and
regulations in force at the present time?

State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying
certificates on account of meeting attained age or membership requirements?

If so, was an additional reserve included in Exhibit 57

If yes, explain

Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year?

If yes, was there any contract agreement, or understanding, written or oral, expressed or implied, by means of which any officer, director,
trustee, or any other person, or firm, corporation, society or association, received or is to receive any fee, commission, emolument, or
compensation of any nature whatsoever in connection with, on an account of such reinsurance, amalgamation, absorption, or transfer of
membership or funds?

Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any claims
of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement?

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

If yes, what is the date of the original lien and the total outstanding balance of liens that remain in surplus?

Date Outstanding Lien Amount

21.2

0

0
Yes[ ] Nol[ ]
Yes[ ] No[ ]
Yes[ ] No[ ] NA[]
Yes[ ] Nol[ ]

0.0%

0.0%
Yes[ ] No[ ]

0
Yes[ ] No[ ]

0
Yes[ ] No[ ]
Yes[ ] No[ ]
Yes[ ] No[ ]
Yes[ ] No[ ] NA[]
Yes[ ] Nol[ ]
Yes[ ] No[ ] NA[]
Yes[ ] No[ ]
Yes[ ] No[ ]



Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e., 17.6.
$000 omitted for amounts of life insurance

-

N e o e

10.
1.
12.
13.

14.
15.1
15.2

16.
171
17.2
18.1
18.2
18.3

19.
20.

21.
22.
23.
23.1
24,
25.
26.
27.
28.

29.

30.
31.

32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.

Life Insurance in Force (Exhibit of Life Insurance)

Ordinary - whole life and endowment (Ling 34, Col. 4)........cocovrrenrermeneenrrninenereeseeseiees
Ordinary - term (Line 21, Col. 4, less Ling 34, COol. 4)......cccvveeverneeeesieesessee e
Credit life (LINE 21, COL B).....uvreerereerrrireirireeiseeeesssssessesssessss e ssessssssessessssssessessesssessesssens
Group, excluding FEGLI/SGLI (Line 21, Col. 9 less Lines 43 & 44, Col. 4)..........ccccevrrrennee
Industrial (LINE 21, €Ol 2)....vueereriercereireiiecereieiseesssteee st ss s essnenns
FEGLI/SGLI (Lines 43 & 44, Col. 4).........cccrvvvrriiriririnerieesisesiseesieseseesssesessessssesssnns

Total (Line 21, Col. 10)

Total in force for which VM-20 deterministic/stochastic reserves are calculated.................

New Business Issued (Exhibit of Life Insurance)

Ordinary - whole life and endowment (Ling 34, Col. 2).........ccoeuvivriererreieieieiesseesieens
Ordinary - term (Line 2, Col. 4, less Ling 34, COL. 2)......ccccoverrriereeieeiiee e
Credit life (LINE 2, COL. B)...uueuereeeeeiireereieiieciseieesstei ettt

Group (Line 2, Col. 9)

Industrial (LINE 2, COL. 2)......uvuveieiiieieieiseeee et

Total (Line 2, Col. 10)

Premium Income - Lines of Business (Exhibit 1-Part 1)
Industrial life (Lin€ 20.4, COL 2).......coieieiirierieieiseiese et

Ordinary life insurance (Line 20.4, Col.. 3)......

Ordinary individual annuities (Line 20.4, Col. 4)......

Credit life (group and individual) (Line 20.4, Col. 5).

Group life insurance (Line 20.4, Col. 6)...............

Group annuities (Line 20.4, Col. 7)......

A&H - group (Line 20.4, Col. 8)....
A&H - credit (group and individual) (Line 20.4, Col. 9)....

A&H - other (Ling 20.4, COl. 10)......criuiiieireirireieieieeie et ssssssesessnees
Aggregate of all other lines of business (Line 20.4, Col. 11)......coccverrrrnrirrenrnrreeeeereeeens

Balance Sheet (Pages 2 and 3)

Total admitted assets excluding Separate Accounts business (Page 2, Line 26, Col. 3)....

Total liabilities excluding Separate Accounts business (Page 3, Line 26).............ccccvueveene

Aggregate life reserves (Page 3, LINE 1)........ccoviveirieiiereieceesss e

Excess VM-20 deterministic/stochastic reserve over NPR related to Line 7.1..........c.ccoou...

Aggregate A&H reserves (Page 3, LiNE 2).......coveveveieiecrieseeseese s

Deposit-type contract funds (Page 3, LiNe 3).......ccvevvveeerereeeseseeseeseeseseee e

Asset valuation reserve (Page 3, Ling 24.01).......ccccueveieriirieieeiecesee e
Capital (Page 3, LiNES 29 & 30)........ccovueverereeereieieeeese st

SUIPIUS (PAGE 3, LINE 37)...eveiieeieicee et

Cash Flow (Page 5)

Net cash from operations (LINE 11)........euerrurrrnrenrenrnsesesssnsessesessssssssessessssssesessssssessenes

Risk-Based Capital Analysis

Total adjusted capital..

Authorized control level risk-based Capital...........ccceevieeiiniineese e

Percentage Distribution of Cash, Cash Equivalents and Invested Assets
(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3) x 100.0

Bonds (Line 1).....

Stocks (Lines 2.1 and 2.2)........ccceevverveeriennnnen.
Mortgage loans on real estate (Lines 3.1 and 3.2)..
Real estate (Line 4.1, 4.2 and 4.3).......
Cash, cash equivalents and short-term investments (Line 5)..
Contract loans (Line 6)....

Derivatives (Line 7).....

Other invested asSets (LINE 8).........cvevevcviieiieesiees et

Receivables for Securities (LINE 9).........cocuiveieiiiinieeeseese et

Securities lending reinvested collateral assets (LINE 10)........cccvvveerrnrnrnrerninensireensenninns

Aggregate write-ins for invested assets (LINE 11)......c.ccvevieierciesieesessee s

Cash, cash equivalents and invested assets (LINE 12)........ccoviveririrerieiesresiessisisseenens

1 2 3 4 5
2019 2018 2017 2016 2015

.......... 28,925,062 | .........25,343,832 | .........23,667,198 | ..........21,538,949 | ..........19,004,338
........ 100,203,650 | ........100,441,224 | ..........95,833,128 | ..........90,012,372 | ..........84,456,409
.......................... 0 | om0 [0 [0 |0
................... 4829 | 8527 | 6,292 | i T044 | TTET
.......................... 0 | om0 [ 0 [0 | iiil0
.......................... (O SOTOOOOOOOOPOR I [POOOROOOOOPOOOOORPPOON | I [PPOOROOORPOORPORPPOOR | I [FOOROPOROOPOROOOON |
........ 129,133,541 | .......125,790,583 | ........119,506,618 | ........111,558,365 | ........103,468,514
.......................... 0 | im0 [0 [k XK ek XK
............ 2,686,283 | ...........2,558,144 | ...........3,045,338 | ...........3,107,876 | ............2,548,507
.......................... 0. 188,246 | .............. 201,247 | ............ 211,798 | ...............238,208
.......................... 0 | im0 [0 [0 | iiil0
.......................... 0 | cvrrierrinnrienen0 [0 [0 0
.......................... (O PO OOPOR 0 I [PSOOOOOOPOOORPPOON 0 [PPOOOOOROOROPOROPOO O I [POOROPOROOROPPROOOO |
............ 2,686,283 | ...........2,746,390 | ............3,246,585 | ...........3,319,674 | ...........2,786,715
.......................... 0 | im0 [0 [0 0

...548,231,865 | ........596,868,038 | ........577,628,540 | ........ 618,521,417 | ........ 558,537,853

..(389,844,059) ........605,703,352 | ........984,468,779 | ..... 1,136,803,946 | ..... 1,718,747,638

.......................... 0| om0 |0 0 |0
........ 272,012,568 | .....1,420,843,815 | .....1,841,232,807 | .....2,180,838,019 | .....2,538,314,849
..... 8,968,986,451 | ...10,200,950,180 | .....8,780,755,052 | .....8,266,508,771 | .....7,725,094,531
..... 7,949,123,812 | ....9,181,877,090 | .....7,679,210,368 | .....7,184,418,171 | .....6,637,875,273
..... 5,884,658,836 | .....7,129,776,448 | .....6,533,013,714 | .....5,869,702,172 | .....5,382,493,630
.......................... 0 | im0 [0 e b XK ek XK
.......... 27,436,788 | ..........28,832,775 | ..........28,749,893 | ..........29,241,901 | ..........27,331,882
........ 696,909,618 | ........700,661,524 | ........686,573,558 | ........718,374,173 | ........712,454,301
.......... 40,774,208 | ...........2,422,054 | ...........5,842,417 | ........32,507,474 | .........33,638,844
.......... 10,000,000 | ..........10,000,000 | ..........10,000,000 | ..........10,000,000 | ..........10,000,000
..... 1,009,862,639 | .....1,009,073,090 | .....1,091,550,106 | .....1,072,090,604 | .....1,077,220,327
........ 949,221,731 | ....1,276,766,157 | ........789,680,171 | ........614,106,897 | ........428,298,777
..... 1,137,228,983 | ....1,102,124,030 | .....1,182,069,069 | .....1,192,950,520 | .....1,191,596,104
........ 111,069,706 | .......118,957,725 | .......111,019,948 | ........104,836,894 | ..........96,332,648




Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
FIVE-YEAR HISTORICAL DATA

(continued)
1 2 3 4 5
2019 2018 2017 2016 2015

Investments in Parent, Subsidiaries and Affiliates
44,  Affiliated bonds (Sch. D Summary, Lin€ 12, Col. 1).....iiiiirrreiernsirrieissessesisssssssssesses | seesessessesssesssesenns [V I [0 I {1 (01 0
45, Affiliated preferred stocks (Sch. D Summary, Ling 18, COl. 1).....ccviieiinieieeirieieieiiens | oo [V (01 I (1 I [0 I 0
46. Affiliated common stocks (Sch. D Summary, Line 24, Col. 1).......cccnremmirmienererneererereeerneens | vevnees 332,689,126 | ........ 361,443,562 | ........ 350,440,630 | ........ 343,862,985 | ........ 348,799,939
47. Affiliated short-term investments (subtotal included in Sch. DA, Verif., Col. 5, Ling 10)...... | ceoeevererrerrirennas [V N [0 I (1 [0 0
48. Affiliated mortgage 10ans ON real ESIAE ..ottt | seeeeseeseneeennsene (V1 I [0 I {1 IR [0 0
49, AlLOther AffilAtE. ... enes | esseesessss s (O I (O I (O PR (O ISR 0
50. Total of above LINES 44 10 49.........ccoorveecereeireceeeeiseeieeei s sesssesssessssssnsns | cesesees 332,689,126 | ........ 361,443,562 | ........ 350,440,630 | ........ 343,862,985 | ........ 348,799,939
51.  Total investment in parent included in Lines 44 t0 49 @DOVE...........covvviriniieinenineininis | cvreessessiessesseenienes [ I [ [P {1 I [ I 0

Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2)........ccc.cruururerrmmrrenermrerneresnmeresenesnens | wveeveons 82,755,472 | .......... 99,484,844 | .......... 82,668,947 | ........ 145,041,262 | ........ 130,179,099
53. Total admitted assets (Page 2, Line 28, COl. 3).......cvererreerereeeeseeisreenseeessseeseeesees ...28,224,757,839 | ...29,084,434,907 | ...31,676,736,483 | ...29,061,741,064 | ...27,589,840,350

Investment Data
54. Net investment income (Exhibit of Net Investment INCOME)..........cocueverviveeeievcriiieieien | v 436,293,319 | ........ 366,751,520 | ........ 338,327,871 | ........ 332,304,937 | ........ 340,223,984
55. Realized capital gains (losses) (Page 4, Line 34, COlUMN 1)......ccovevrrrerirrereerereeeseereeisnens | evveveenne (4,934,889)] ......... (27,776,411 ......... (41,403,606)] ......... (24,349,358) | ......... (15,664,478)
56. Unrealized capital gains (losses) (Page 4, Line 38, COlUMN 1)......ccccvrveerenmrmmecernnerernneens | conenenns 41,436,041 | ............ 4,403,272 | ........... 8,975,420 | .......... (8,708,337) ......... (10,836,354)
57.  Total of above Lines 54, 55 @Nd 56..........cccc.errrrimrrnereinnrieeieemnesessssissessssssessssssnen | conenes 472,794,472 | ........ 343,378,382 | ........ 305,899,685 | ........ 299,247,242 | ....... 313,723,152

Benefits and Reserve Increase (Page 6)
58. Total contract/certificate benefits - life (Lines 10, 11, 12, 13, 14 and 15, Col. 1

minus Lines 10, 11,12, 13, 14 and 15, CoIS. 6, 7 & 8)....cvevvruerrrrrrrininersieissisniseiinnenns | eene 3,534,848,032 | ..... 3,446,554,124 | ..... 2,225,377,412 | ..... 2,043,882,504 | ..... 1,879,857,691
59. Total contract/certificate benefits - A&H (Lines 13 & 14, COl. 6).......cc.vveererrmerennerrneeinens | corrreriinnnns! 617,288 | ............ 1,387,760 | ........... 1,397,102 | ..cocvvvneee 1,369,795 | ..oovcveene. 1,187,354
60. Increase in life reserves - other than group and annuities (Line 19, Col. 2)........cccoeveeveeees | cvveene 454,403,826 | ........ 455,846,381 | ........ 414,386,007 | ........ 440,677,984 | ........ 399,240,576
61. Increase in A&H reserves (LINe 19, COl. B)........uvverrrureiermreerieerieessnesssesisssssssssnenses | oveeeenees (1,395,987) | ..ovvvrcrenne 82,882 | .ovvveenns (492,007) ] ...cvvner 1,910,018 | ..oovvvenn. 782,718
62. Dividends to policyholders and refunds to members (Line 30, COl 1).......coevrvevevereerienes | v 112,994,127 | ........ 116,431,319 | ........ 102,665,087 | .......... 91,946,694 | .......... 80,985,405

Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines 21, 22, & 23 less Line (6)

| (Page 6, Col. 1, Line 1 plus Exhibit 7, Col. 2, Line 2) x 100.00 0.2 | 27 | 205 | 17.6 | o 15.3
64. Lapse percent (ordinary only) [(Exhibit of Life Insurance, Col. 4, Lines 14 & 15)

/1/2 (Exhibit of Life Insurance, Col. 4, Lines 1 & 21)] X 100.00..........couvrerreerermmerrernerrnnine | veeveeerieerescnenns 5.5 | oo B | s 54 | s 5.6 | oo 6.8
65. A&H loss percent (Schedule H, Part 1, Lines 5 & B, COl. 2)........corierierrerernenereieencineessees | coreeeeneenseneens () I 255 | s 146 | oo 49.6 | oo 35.1
66. A&H cost containment percent (Schedule H, Part 1, Line 4, COL. 2).......covvuvevinierineens | cvrvereirsinieeennns A | s 14 | s 0.7 | oo 0.7 | oo 14
67. A&H expense percent excluding cost containment expenses

(Schedule H, Part 1, Ling 10, COL. 2)......cccviveieeieieieesieieeiseeeet et sesssssssesssnns | eveessssssesssenea 60.1 | oo 148 | oo, 137 | oo P20 175

A&H Claim Reserve Adequacy

68. Incurred losses on prior years' claims - group health (Sch. H, Part 3, Line 3.1, Col. 2)... .0
69. Prior years' claim liability and reserve - group health (Sch. H, Part 3, Line 3.2, Col. 2)....... s 0
70. Incurred losses on prior years' claims - health other than group (Sch. H, Part 3,

Ling 3.1, Col. 11888 COL. 2)......cuuiiriireireiiieiieiineiieeneeisesi sttt sstsstnns | soesisenians 9,280,812 | .......... 10,904,975 | .......... 10,924,175 | .......... 10,593,793 | .......... 10,077,664
71.  Prior years' claim liability and reserve - health other than group (Sch. H, Part 3,

Ling 3.2, Col. 118SS COL. 2).....ucvvuriviieiieiieriesiesississies s ssssssssssssssssssssssssssssssens | snsssnnes 10,471,964 | .......... 10,345,111 | .......... 10,836,569 | .......... 10,222,343 | .......... 10,838,756

Net Gains From Operations After Dividends to Policyholders/Members'

Refunds and Federal Income Taxes by Lines of Business

(Page 6.x, Line 33)
72.  Industrial life (Page 6.1, COL. 2)........ovrrirriririreirinriseisssiesissisessesssssesssssssssssssssssssssessesssnss | sosssesssssesssssessanens [V (01 I {1 [0 0
73.  Ordinary - life (Page 6.1, Col. 11ess Cols. 2, 10 @Nd 12)......cccvrururnrineirnrreneineineeseesieinns | oreeeeenns 9,557,966 | ......... (22,742,562)| .......... 20,468,529 | ............ 6,829,971 | ..cvvvues 4,210,898
74, Ordinary - individual annuities (Page 6, COl. 4).........ccceerrnrineiierseiiessssssssssssesssssssens | cvveens (104,344,192) | .......... 34,503,408 | ....... 110,232,508 | .......... 54,031,181 | .......... 65,179,266
75.  Ordinary - supplementary CONTACES...........ccoveieriieieieieisieieessssiese e sssssssesesns | evsenaes )00, SO ISR 243414 | ............. (920,903) | .....cvoeee. (506,521) | ..oevevverrean 218,378
76.  Credit life (Page 6.1, Col. 10 plus Page 6.2, COl. 7).....c.ovurerreririinrireeecneeseessesneeseessssesenees | veeeesnsessesesessnnens [V I (01 I (1 (01 0
77. Group life (Page 6.2, Col. 1 1ess Col. 71685 COl. 9).....ocuriuriiiieinrineineineirneieesseiseens | eeveeeennens 166,521 | .oooovvvvnvne. 170,048 | .ooovivnnee 286,189 | ..ccoovvrenee 208,787 | .o 220,637
78.  Group annuities (Page B, COL 5).........c.ovirirriieneineineeeieeiseeise st ssssssens | nsssnnenns 2,922,151 | ooveeeee. 1,033,623 | ...ccoounnen. (400,432) | .ovovrveene 98,165 | ............ 8,008,203
79.  A&H - group (Page 6.5, COL 3)....cviiriirieieirisieeiseiesee sttt sssssssssenss | svsesssssssessessssessenns [V [0 I (1 I (01 I 0
80. A&H - credit (Page 6.5, COl. 10)......ciuirrirririreieireississese e ssessstsssesssssssssessesssssesss | snsssessessesssssessenens [V I (01 I {1 I (01 0
81.  A&H - other (Page 6.5, Col. 11ess Cols. 3 aNd 10).......ccucureriermiieiirisrieiseiseinesieniens | rereersenennens 9,519 | oo 1,334,827 | ............ 1,252,973 | oo 115,010 | oo 491,591
82. Aggregate of all other lines of business (Page 6, Col. 8)...........ccoevruverrierevireieiieeeeieiees | cveienae 12,807,777 | ......... (42,186,437) | ......... (18,500,683) | ...coevevrerrrerae (01 0
83.  Frateral (PAge B, COL 7).....c.cvivrieieiieesieteetees e ssstes s sesas st ssessessssssessssans | svsessssssesssssssesseses [ [ [ [P (] [ [ 0
84.  Total (Page B, COL 1).. . ittt snnns | cesneans (78,880,257) | ......... (27,643,679)] ........ 112,418,181 | ... 60,776,593 | .......... 78,328,973

NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction of Errors? Yes[ ] No[ ]

If no, please explain:

23
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EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

T4

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9 Total
Number Amount Number Amount Number of Amount 7 8 Amount Amount
of of of of Individual Policies and of of of
Policies Insurance Policies Insurance Group Certificates Insurance Policies Certificates Insurance Insurance
1. Inforce end of prior year. 125,785,056 125,790,583
2. 1SSUEA AUIING YEAN.....ciiieieieieieiseiese et 2,686,283 2,686,283
3. ReinSUrance asSUMEM.........c.cocovrrurereeneereeneieeeneeneeessnesneeseesssesssessessessnnens | sessesssssessessssssessesessnesnsd | coneneennesennsnsesessnnsnnennsd | vnnnennessnsnennennnn 10,712 | i 8,072,204 8,072,204
4. ReVIVEd AUMNG YBAI........cocveveeeeirieeeieeeseete e s sssesssssesens | sevssesessssssessssesesssssserssQ | vevevensereessnssssnssseressnnensQ | cververessssieessnsssssssnerers0 | veveesiseseesessseesnnn 0 ...0
5. Increased during year (net ...42,019 ..42,019
6. Subtotals, LINES 210 5......cvveeceeiceeeeeceeeeee et ....10,800,506
7. Additions by dividends during year.
8.  Aggregate write-ins for increases
9. Totals (Lines 1and 610 8).......cvvvuererrerrireieierneies et seesssenenns
Deductions during year:
10.

11, Maturity
12. Disability

0

13.  Expiry.

T4, SUMTENAET ..ot ssssessssssessessessssens | ensessssesesssssssessesssssnsens0 | svenvsssiesssssiensesesssssnsnsQ | eovevenienseseisnnenenendh D33 | o 1,771,681 | o0 [0 |0 | e 18 468 | 1,772,149
15. ...5,184,275 .5,184,275
16. 91,794 91,794
17. Decreased (net) (23,656) (23,556)
18. Reinsurance 259,383 259,383

19.  Aggregate write-ins for decreases

20. Totals (Lines 10 to 19) 7,456,850 7,457,548
21. Inforce end of year (b) (Line 9 minus Line 20) 129,128,712 129,133,541
22. Reinsurance ceded end of year. ..101,892,935 ..101,892,935
23, Lin€ 21 MINUS LINE 22........coieieeeeeseeeretieteee ettt 27,235,777 27,240,606

DETAILS OF WRITE-INS

0898. Summary of remaining write-ins for Line 8 from overflow page
0899. Totals (Lines 0801 through 0803 plus 0898) (Line 8 above)........ccowrvereuence

1901, s

1903, ottt sens | Srestensessess st s entenea [0 [0 [0 R (01 O [0 S L0 L0 (0 [0 0
1998. Summary of remaining write-ins for Line 19 from overflow page
1999. Totals (Lines 1901 through 1903 plus 1998) (Line 19 above)......c.coerrunnens

Life Accident and Health Companies Only:
(@) Group§$.......... 0; Individual §.......... 0.

Fraternal Benefit Societies Only:
(b)  Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates.......... 0,amount, §.......... 0.
Additional accidental death benefits included in life certificates were in amount §.......... 0. Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates? Yes[ | No[ ]
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EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance) (Continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Industrial Ordinary
1 2 3 4
Number of Policies Amount of Insurance Number of Policies Amount of Insurance
24, Additions by diVIdENdS..........c.evererrenrerririnrreeisensireens | cereeereieeneeees )0 O U TR [0 XXX oeteeveeeseeviens | e 3,970,948
25, Other paid-Up INSUIANCE. .........ccuevueiiirrieieieissieieseississies | cevnsesseissssssese s sssssssessenns 0 | e 0 | oo 8,058 | .ooveeeree s 271,631
26. Debit ordinary iNSUraNCe. .......ccovivrrerisnrsisinnssneisesees | cessesnseessensenees D0, R ISR XXX oeerermenmrnensinnenes | oersessessssnsnsessssnssesesssesssssssnssend 0 | o 0

ADDITIONAL INFORMATION ON ORDINARY INSURANCE

Term Insurance Excluding Extended Term Insurance

In Force End of Year (Included in Line 21)

Issued During Year (Included in Line 2)
1 2

Number of Policies

Amount of Insurance

3
Number of Policies

4
Amount of Insurance

27.
28.
29.
30.
31

Term policies-decreasing................

Term policies-other

Other term insurance-decreasing..

Other term insurance.......................
Totals (Lines 27 t0 30)........ccovvee..

Reconciliation to Lines 2 and 21:

43.

Federal Employees' Group Life Insurance

included in Line 21

32, Term additions........cccoeveurinierireeeesseeessssseneenes | veeeeresiesnennnns XXX oeivirrinrieneineinns | ceveensinsinssseessssssse s (01 [P XXX orivinrinieensinsens | e s 0
33. Totals, extended term iNSUraNCe..........coeveeeveeevereveeeeies | eeeeeeeeeeees XXX oo | e XXX e | et 1,322 | e 195,351
34. Totals, whole life and endOWMENt..........ccovervrrrinrnriiens | corsressiissessssssrsssssesessenes 6,278 | .o 2,686,283 | .o 107,402 | oo 28,925,062
35. Totals (LINES 3110 34)....cuuiireieiieeiieieieeiceiesissisiessienes | crsesisisssssssssssessessssssssaneas 8,278 | oo 2,686,283 | ..cooiveereieeieiereseiaa 245,755 | oo, 129,128,713
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year (Included in Line 2) In Force End of Year (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
36, INAUSHHAL......cviiieeiicc e essrssses | oerevese e eaes 0 | oo s 0 | oo 0 | oo 0
37, OrAINAIY....cooivecieeeee s siesssssens | evsssssesessessssssssesssssssesssnssessennsQ. | evveseesiesiesinssesssssensness20080,283 | tvvvcvcieiiesiieiesiennne 102,624,109
38. Credit Life (Group and INdividual).............ccccceeevererreries | covreerrerisreieseesiesesesieseeseerenen0 [ eveeveeieiceeeesseeeseesieieneens0 | e 0
39.
40. Totals (LINES 36 10 39).......ccruerrereeeiererescreesesessessssssnes | cvrensensensssnssnssnsssnssnssnssesssnssnsenssld | sonvesrsenssesssnssnssesssnsensens2yD80,288 | coverersessesmssrsnssasenns 102,624,109
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual Policies Amount Number Amount
and Group Certificates of Insurance of Certificates of Insurance

41, Amount of insurance included in Line 2

ceded to Other COmMPANIES..........c.ccevrvcveveeeieriiereseereiens | e XXX ooietieevereieenins | e (01 I XXX ooietirereeiieeins | e 0
42. Number in force end of year if the number

under shared groups is counted on a pro-rata basis........ | ...ccceveeieeiieeieeeesieenad (01 IO XXX oeviiveveieiieieniens | e (0] [P XXX oo

44, Servicemen's Group Life Insurance included
INLINE 271ttt stessesas | evassses e sies s es e bbb enes L0 OO L0 OO 0 [ e 0
45. Group Permanent Insurance included in Lin€ 21........cce. [ covverivieiiisresessesssesseisnenenad 0 o 0 | oo 0 | oo 0
ADDITIONAL ACCIDENTAL DEATH BENEFITS
| 46. Amount of additional accidental death benefits in force end of year under Ordinary POLCIES. .. ... .ovrueiririirirei s sessss s sss e sns s ns s ens s sns st snssessansanes | essessssssessensenssnssssssnssnsssssas 58,849 \
BASIS OF CALCULATION OF ORDINARY TERM INSURANCE
47. State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on wife and
children under Family, Parent and Children, etc., policies and riders included above.
471
472
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of Amount of Number of Amount of Number of Amount of Number of Amount of
Disability Provision Policies Insurance Policies Insurance Policies Insurance Certificates Insurance\
48. Waiver of Premilim..........c.cocoeveeeecueeieieeeeiceseseeieseseens | ceveessenieeion (018 0. 61,696 | ......... 27,719,462 | ................. (018 O (018 (01 IO 0
49. Disability INCOME.........cevveerrieerricteeece e | v [0 IR (0 I [0 I (0 I 0 [ e (0 I 0 [ e 0
50. Extended BENEits.......ccocvcveerererceresieieseenesessenienens | evvenveveieneens0 | cveeeesiieieinneennd0 [t XX e, XXX........

51.
52.

0

(@).....27,719,462

(a) See the Annual Audited Financial Reports section of the Annual Statement Instructions.




Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME PAYABLE

AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY CONTRACTS,

ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS
Ordinary

1 2 3
Involving Life Not Involving Life Involving Life
Contingencies Contingencies Contingencies

Group

4
Not Involving Life
Contingencies

In force end of prior year..................
Issued during year.........cccoovveeneenne
Reinsurance assumed......................
Increased during year (net)..............
5. Total (Lines 10 4)....coovrerrrrerrenen.
Deductions during year:
6. Decreased (Net)......cocrvreerereureneenns
7. Reinsurance ceded..........c.ccocuviuenee
8. Totals (Lines6and 7)........ccccevereuneee
9. Inforce end of year..........cccoeurvuunecn.
10.  Amount on deposit........cccoverrereence.
11. Income now payable...........cccoveence.
12. Amount of income payable

Bl

ANNUITIES
Ordinary

1 2 3
Immediate Deferred Contracts

Certificates

In force end of prior year..................
Issued during year..........ccccovveennenes
Reinsurance assumed.....................
Increased during year (net)..............
5. Total (Lines 110 4)...cccovrrrrrrrreenn.
Deductions during year:
6. Decreased (Net)....cccocvvrerrrrrrrnrens
7. Reinsurance ceded........c.ccccocvirnnne.
8. Totals (Lines 6 and 7)
9. Inforce end of year..........ccccveuvrennn.
Income now payable:
10.  Amount of income payable...............
Deferred fully paid:
11, Account balance...........cccooevvereinenne
Deferred not fully paid:
12, Account balance.......ccccoerrininnnninns

o~

ACCIDENT AND HEALTH INSURANCE

Group Credit Other

1 2
Certificates Premiums in force

3
Policies

4
Premiums in force

5 6
Policies Premiums in force

In force end of prior year..................
Issued during year.........c.ccoeevvvernne
Reinsurance assumed......................

1
2
3.
4. Increased during year (net)..............

5. Total (Lines 110 4)...ccocvvvrrvrrrrern.

Deductions during year:

6. COnVersions..........cccoeevevrevrerereerens
Decreased (Net).......ccccovevvveveiennne.
Reinsurance ceded.............ccccuevneeee.

~

Totals (Lines 610 8).......ccceveevverrirenee

In force end of year..........cooevvvnnnn

DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS

1 2
Deposit Funds Dividend Accumulations
Contracts Contracts

1. INTOrCE N OF PHIOE YN ... rvuierererriieeieieie ittt ettt es
2. lIssued during year.
3. Reinsurance assumed
4. Increased during year (net)...
5. Total (Lines 1to 4)
Deductions during year:
DECIEASEA (MEL)....e-rereeeeeereiseeie ettt sttt s e s nen
REINSUFANCE CEABM. ......cvuviieieieiec ettt bbb a bbb naen
TOAIS (LINES B AN 7)...ceuerieeeeeeiieeiete ettt st s bbbt
In force end of year,
. Amount of account balance

(a) See the Annual Audited Financial Reports section of the Annual Statement Instructions.
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Annual Statement for the year 2019 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS (b)

Allocated by States and Territories
1

Direct Business Only
4

Life Contracts 6 7
Accident and Health
Active Insurance Premiums, Total
Status | Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | bership and Other Fees | Considerations 2 through 5 Contracts
1. Alabama.......cccoocevincieninenessenenenessesensesessensssssesseenAL L [ 0000000.9,343,916 | oo 406,993 ..o 161,939 1......2,118,230 | .......... 12,021,078
2. Alaska.... 0. s
3. Arizona...
4. Arkansas
5. California....
6.  Colorado....
7 ;
8. Delaware............
9.  District of Columb -
10.  Florida......c.ccocvvenee ..65,358,026
11.  Georgia.. ..13,441,182
12.  Hawaii....
13.  Idaho......
14.  llinois.....
15.
16.  lowa.......
17.
18.
19.
20. Maine.....
21.  Maryland........
22.
23.
24.
25.  Mississippi.
26.  Missouri..
27.
28.
29. Nevada.......
30.  New Hampshire.
31.  New Jersey....
32. i
33.  New York........
34.
35. .
36. Ohio........... ..83 320,870
37. 11,848,779
38.  Oregon....... ....4,441 371
39. . ..45,625,655
40. Rhode Island .
41.  South Carolina...
42, South Dakota.
43.  Tennessee.
44,
45,
468, VermONt.......ccoeeenrereeneereereeseeneeneesensneesesssessesnsssssssssensenes V| eelvin | eiineeennn257,398 | otk 71131 | i00.6,166 | .o 27,081 | e
47.
48, WaShiNGtON........covuererieencreeeesetseese ettt
49.  West Virginia..
50.  Wisconsin..
51.
52.  American Samoa..........ccocveereneeneernenreneeneinenneneesnesnsneenendAS | e dNucii | 0 | 0 |0 | 0 | e
53.
54.
55.
56.
57.
58.  Aggregate Other Alien
59, SUBIOAL.c..oeeecectee s
90. Reporting entity contributions for employee benefit plans........ | . XXX... | oo | eveiiieiiencn0 |0 |0 | 0
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES. ... s XXX | 106,087,778 | o0 |0 | 0 | 1 106,087,778 | e
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOQ..........c.cuevverererirerieseiseiese s D XXX | (0 IO (01 OO (01 IO (0] I (01 IO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.............ccoveueverrerreverennens CXKXX | e 1,402,679 | ........ 11,334,118 | o000 298,298 | ool | 13,035,095 | ..ooviveiiinn 0
94.  Aggregate other amounts not allocable by State... CXKXX 6,658,765 | ..ovvverecriina vereeieeeen 149,677 | o 0
95.  Totals (Direct Business)..... L XXX | 771,276,846 | ........ 78,866,714 |...................11,648,167 | ..107,851,991 | ........ 969,643,718 | ..119,312,897
96.  Plus reinsurance assumed. LXK | 102,476,418 | .......... 2,999,716 | ..oovvcinnrneininnnenenn0 | [ 105,476,134 | .ooooviviernnnnd
97.  Totals (All Business).......... L XXX s 873,753,264 | ........ 81,866,430 |...................11,648,167 | ..107,851,991 | ..... 1,075,119,852 | ..119,312,897
98.  Less reinsurance ceded.........cocoverereininnee . 0.0 331,648,012 | ...... 471,710,360 |...c.ccooor0rerr.5,883,268 [ o0 | 809,241,640 | ..o
99. Totals (All Business) less reinsurance ceded...........c.covvunnen. LXXX 542,105,252 | ..... (389,843,930 | (c)................5,764,899 | ..107,851,991 | ........ 265,878,211 | ..119,312,897
DETAILS OF WRITE-INS
58001. Oher @lIEN.......ccocuureeeieeeeeireeee ettt nes L XXX | 147,824 | oo 0 0
58002. XXX... 0 .0
58003. XXX 0 .0
58998. Summ. of remaining write-ins for line 58 from overflow page... | ..XXX... .0 .0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).... | ...XXX... L0 .0
9401. Dividends accums used to purchase paid-up additions............ XXX .0 .0
9402. Div accums applied as prem in states that do not allow div ded|...XXX... .0 .0
9403. Dividends accums used to shorten endow or prem pay........... XXX .0 .0
9498. Summ. of remaining write-ins for line 94 from overflow page... |..XXX... .0 .0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above).......... XXX 0 0
(@) Active Status Counts:
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG............ccccovvvvvvnrnnes 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............co.coueeeneeeneeenens 0
N - None of the above - Not allowed to write business in the state...... 6

(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations.
All premiums are allocated to the address of record of the premium payor at the time of premium payment entry.

(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Cols. 8, 9, and 10, or with Schedule H, Part 1, Column 1, Line 1. Indicate which:

Exhibit 1, Lines 6.4, 10.4 and 16.4, Cols. 8, 9 and 10
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

All subsidiaries are 100% owned except as noted

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

1
Ohio National Financial Services, Inc. (ONFS)

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

The Ohio National Life Insurance Company

Sycamore Re, Ltd (SYRE) Financial Way Realty, Inc. ON Eliaht | ONFL {OMNLI) Fiduciary Capital Management, Inc. Princeton Captive Re, Inc.
(Insurer — Cayman Islands) ONTech, LLC. (ONTE) (FWRI) i |\I|g ’31”%;4349 ) (Insurer — OH) (FCMI) (PRIN)
All No. AA-D056843 FEI No. 46-5464819 FEI No. 26-4812790 0.3l FEI No. 31-0397080 FEI No. 06-1187459 FEI No. 82-2868171
MAIC Group Code 0704
Montgomery Re, Inc. (MONT) : ; ’ ; ~
(Captive Insurer — VT) Ohio National Life Assurance Corporation (ONLA)
FEI No. 26-3791519 (Insurer — OH)
_ _ NAIC No. 13575 FEI No. 31-0962495
ON F0r8|g_n Holdings, LLC (ONFH) NAIC Group Code 0704 MNAIC No. 89206
(Holding Company — DE) NAIC Group Code 0704 J
FEI No. 46-3873878 4 Kenwaod Re, Inc. (KENW) A
(Captive Insurer —VT) Mational Security Life and Annuity Company \
FEI No. 80-0955278
(NSLA)
NAIC No. 15363 (Insurer - NY)
\_ NAIC Group Code 0704 Y, EEI No. 13-2740556 / \
(~ Camargo Re Captive, Inc. (CMGO) NAIC No. 85472
ON Netherlands Holdings B.V. (ONNH) (Captive Insurer — OH) NAIC Group Code 0704 J Sponsored mutual funds
(Holding Company — Dutch) FEI No_ 47-4249160 N adveitly D Raliosl
Investments, Inc.:
NAIgAéC NO-C1 5{?53?04 | Chio National Investments, Inc. (ONII)
\ e 4 FEI No. 31-1454693 -Ohio National Fund, Inc.
(~  Sunrise Captive Re, LLC. (SUNR) ) J Maryland 1980
(Captive Insurer — OH)
FEI No. 83-2532656 ( A
NAIC No. 16481 Ohio National Equities, Inc. (ONEQ) \
s ~ \_ NAIC Group Code 0704 J FEI No. 31-1454699 /
ON Global Holdings, SMLLC (ONGH) ~ -
(HEEH\?O?STE?S;G_GEE) Ohio National Seguros de Vida S.A. O.N. International do Brasil ' ™
: ) (ONSP) Participacfes Ltda. (OHIO) The O.N. Equity Sales Company (ONES)
I ~ {Insurance Company - Peru) (Holding Company - Brazil) FEI No. 31-0742113
Ohio Mational Sudamerica S.A. 50% owner of Centaurc-ON — Brazilian Insurance Co. \ )
(ONSA) I
{Holding Company — Chile) y
; - | |
i i i O.N. Investment Management Compan
Ot Bieioeil Sogtaos e Ve B4 Ohio National Insurance Agency, Inc. (ONIA) ONIMg il
g FEI No. 32-0071428 ( )
{Insurance Company - Chile) - FEI No. 31-0784369




2019 ALPHABETICAL INDEX
LIFE ANNUAL STATEMENT BLANK

Analysis of Increase in Reserves During The Year 7 | Schedule D - Part 2 - Section 2 E12
Analysis of Operations By Lines of Business 6 | Schedule D-Part 3 E13
Asset Valuation Reserve Default Component 30 | Schedule D - Part 4 E14
Asset Valuation Reserve Equity 32 | Schedule D - Part 5 E15
Asset Valuation Reserve Replications (Synthetic) Assets 35 | Schedule D - Part 6 — Section 1 E16
Asset Valuation Reserve 29 | Schedule D — Part 6 — Section 2 E16
Assets 2 | Schedule D - Summary By Country S104
Cash Flow 5 | Schedule D - Verification Between Years SI03
Exhibit 1 - Part 1 — Premiums and Annuity Considerations for Life 9 | Schedule DA - Part 1 E17
and Accident and Health Contracts
Exhibit 1 — Part 2 — Dividends and Coupons Applied, Reinsurance 10 | Schedule DA - Verification Between Years SI10
Commissions and Expense
Exhibit 2 — General Expenses 11 | Schedule DB - Part A — Section 1 E18
Exhibit 3 - Taxes, Licenses and Fees (Excluding Federal Income 11 | Schedule DB - Part A — Section 2 E19
Taxes
Exhibiz 4 - Dividends or Refunds 11 | Schedule DB - Part A - Verification Between Years SI11
Exhibit 5 — Aggregate Reserve for Life Contracts 12 | Schedule DB - Part B - Section 1 E20
Exhibit 5 - Interrogatories 13 | Schedule DB — Part B — Section 2 E21
Exhibit 5A — Changes in Bases of Valuation During The Year 13 | Schedule DB - Part B - Verification Between Years SI11
Exhibit 6 — Aggregate Reserves for Accident and Health Contracts 14 | Schedule DB - Part C - Section 1 Sl12
Exhibit 7 — Deposit-Type Contracts 15 | Schedule DB - Part C — Section 2 SI13
Exhibit 8 — Claims for Life and Accident and Health Contracts — 16 | Schedule DB - Part D — Section 1 E22
Part 1
Exhibit 8 — Claims for Life and Accident and Health Contracts — 17 | Schedule DB — Part D - Section 2 E23
Part 2
Exhibit of Capital Gains (Losses) 8 | Schedule DB —Part E E24
Exhibit of Life Insurance 25 | Schedule DB - Verification Sl14
Exhibit of Net Investment Income 8 | Schedule DL — Part 1 E25
Exhibit of Nonadmitted Assets 18 | Schedule DL - Part 2 E26
Exhibit of Number of Policies, Contracts, Certificates, Income 27 | Schedule E - Part 1 - Cash E27
Payable and Account Values
Five-Year Historical Data 22 | Schedule E - Part 2 — Cash Equivalents E28
Form for Calculating the Interest Maintenance Reserve (IMR) 28 | Schedule E - Verification Between Years SI15
General Interrogatories 20 | Schedule E — Part 3 — Special Deposits E29
Jurat Page 1 | Schedule F 36
Liabilities, Surplus and Other Funds 3 | Schedule H - Accident and Health Exhibit — Part 1 37
Life Insurance (State Page) 24 | Schedule H - Part 2, Part 3 and Part 4 38
Notes To Financial Statements 19 | Schedule H - Part 5 - Health Claims 39
Overflow Page For Write-ins 55 | Schedule S — Part 1 — Section 1 40
Schedule A - Part 1 EO1 | Schedule S —Part 1 — Section 2 41
Schedule A - Part 2 E02 | Schedule S - Part 2 42
Schedule A - Part 3 EO3 | Schedule S - Part 3 — Section 1 43
Schedule A - Verification Between Years S102 | Schedule S - Part 3 — Section 2 44
Schedule B - Part 1 E04 | Schedule S - Part 4 45
Schedule B - Part 2 EO05 | Schedule S —Part 5 46
Schedule B - Part 3 E06 | Schedule S —Part 6 47
Schedule B - Verification Between Years S102 | Schedule S - Part 7 48
Schedule BA - Part 1 EO7 | Schedule T - Part 2 Interstate Compact 50
Schedule BA - Part 2 EO08 | Schedule T — Premiums and Annuity Considerations 49
Schedule BA - Part 3 E09 | Schedule Y — Information Concerning Activities of Insurer 51
Members of a Holding Company Group
Schedule BA - Verification Between Years SI03 | Schedule Y - Part 1A — Detail of Insurance Holding Company 52
System
Schedule D — Part 1 E10 Sghedule Y — Part 2 - Summary of Insurer’s Transactions With 53
Any Affiliates
Schedule D - Part 1A — Section 1 SI05 | Summary Investment Schedule SI01
Schedule D — Part 1A — Section 2 SI108 | Summary of Operations 4
Schedule D - Part 2 — Section 1 E11 | Supplemental Exhibits and Schedules Interrogatories 54

INDEX




	JURAT PAGE
	ASSETS
	ASSETS WRITE-INS
	LIABILITIES, SURPLUS AND OTHER FUNDS
	LIABILITIES, SURPLUS AND OTHER FUNDS WRITE-INS
	SUMMARY OF OPERATIONS
	SUMMARY OF OPERATIONS WRITE-INS
	CASH FLOW
	ANALYSIS OF OPERATIONS BY LINES OF BUSINESS-SUMMARY
	ANALYSIS OF OPERATIONS BY LINES OF BUSINESS-SUMMARY WRITE-INS
	ANALYSIS OF OPERATIONS BY LINES OF BUSINESS-INDIVIDUAL LIFE INSURANCE
	ANALYSIS OF OPERATIONS BY LINES OF BUSINESS-INDIVIDUAL LIFE INSURANCE FOOTNOTE
	ANALYSIS OF OPERATIONS BY LINES OF BUSINESS-INDIVIDUAL LIFE INSURANCE WRITE-INS
	ANALYSIS OF OPERATIONS BY LINES OF BUSINESS-GROUP LIFE INSURANCE
	ANALYSIS OF OPERATIONS BY LINES OF BUSINESS-GROUP LIFE INSURANCE FOOTNOTE
	ANALYSIS OF OPERATIONS BY LINES OF BUSINESS-GROUP LIFE INSURANCE WRITE-INS
	ANALYSIS OF OPERATIONS BY LINES OF BUSINESS-INDIVIDUAL ANNUITIES
	ANALYSIS OF OPERATIONS BY LINES OF BUSINESS-INDIVIDUAL ANNUITIES FOOTNOTE
	ANALYSIS OF OPERATIONS BY LINES OF BUSINESS-INDIVIDUAL ANNUITIES WRITE-INS
	ANALYSIS OF OPERATIONS BY LINES OF BUSINESS-GROUP ANNUITIES
	ANALYSIS OF OPERATIONS BY LINES OF BUSINESS-GROUP ANNUITIES FOOTNOTE
	ANALYSIS OF OPERATIONS BY LINES OF BUSINESS-GROUP ANNUITIES WRITE-INS
	ANALYSIS OF OPERATIONS BY LINES OF BUSINESS-A&H
	ANALYSIS OF OPERATIONS BY LINES OF BUSINESS-A&H WRITE-INS
	ANALYSIS OF INCREASE IN RESERVES-INDIVIDUAL LIFE INSURANCE
	ANALYSIS OF INCREASE IN RESERVES-INDIVIDUAL LIFE INSURANCE FOOTNOTE
	ANALYSIS OF INCREASE IN RESERVES-GROUP LIFE INSURANCE
	ANALYSIS OF INCREASE IN RESERVES-GROUP LIFE INSURANCE FOOTNOTE
	ANALYSIS OF INCREASE IN RESERVES-INDIVIDUAL ANNUITIES
	ANALYSIS OF INCREASE IN RESERVES-INDIVIDUAL ANNUITIES FOOTNOTE
	ANALYSIS OF INCREASE IN RESERVES-GROUP ANNUITIES
	ANALYSIS OF INCREASE IN RESERVES-GROUP ANNUITIES FOOTNOTE
	EXHIBIT OF NET INVESTMENT INCOME
	EXHIBIT OF NET INVESTMENT INCOME FOOTNOTE
	EXHIBIT OF NET INVESTMENT INCOME WRITE-INS
	EXHIBIT OF CAPITAL GAINS
	EXHIBIT OF CAPITAL GAINS WRITE-INS
	EXHIBIT 1 - PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS
	EXHIBIT 1 - PART 2 - DIVIDENDS AND COUPONS APPLIED
	EXHIBIT 2 - GENERAL EXPENSES
	EXHIBIT 2 - GENERAL EXPENSES FOOTNOTE
	EXHIBIT 2 - GENERAL EXPENSES WRITE-INS
	EXHIBIT 3 - TAXES, LICENSES AND FEES
	EXHIBIT 4 - DIVIDENDS OR REFUNDS
	EXHIBIT 4 - DIVIDENDS OR REFUNDS WRITE-INS
	EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
	EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
	EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
	EXHIBIT 5 - INTERROGATORIES
	EXHIBIT 6 - AGGREGATE RESERVES FOR A&H CONTRACTS
	EXHIBIT 6 - AGGREGATE RESERVES FOR A&H CONTRACTS FOOTNOTE
	EXHIBIT 6 - AGGREGATE RESERVES FOR A&H CONTRACTS WRITE-INS
	EXHIBIT 7 - DEPOSIT-TYPE CONTRACTS
	EXHIBIT 8 - CLAIMS FOR LIFE AND A&H CONTRACTS - PART 1 - LIABILITY
	EXHIBIT 8 - CLAIMS FOR LIFE AND A&H CONTRACTS - PART 1 - LIABILITY FOOTNOTE
	EXHIBIT 8 - CLAIMS FOR LIFE AND A&H CONTRACTS - PART 2 - INCURRED
	EXHIBIT 8 - CLAIMS FOR LIFE AND A&H CONTRACTS - PART 2 - INCURRED FOOTNOTE
	EXHIBIT OF NONADMITTED ASSETS
	EXHIBIT OF NONADMITTED ASSETS WRITE-INS
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	GENERAL INTERROGATORIES - PART 1
	GENERAL INTERROGATORIES - PART 1
	GENERAL INTERROGATORIES - PART 1
	GENERAL INTERROGATORIES - PART 1
	GENERAL INTERROGATORIES - PART 1
	GENERAL INTERROGATORIES - PART 2
	GENERAL INTERROGATORIES - PART 2
	GENERAL INTERROGATORIES - PART 2
	FIVE-YEAR HISTORICAL DATA
	FIVE-YEAR HISTORICAL DATA
	FIVE-YEAR HISTORICAL DATA FOOTNOTE
	EXHIBIT OF LIFE INSURANCE
	EXHIBIT OF LIFE INSURANCE FOOTNOTE
	EXHIBIT OF LIFE INSURANCE WRITE-INS
	EXHIBIT OF LIFE INSURANCE PT. 2
	EXHIBIT OF LIFE INSURANCE PT. 3
	EXHIBIT OF LIFE INSURANCE PT. 4
	EXHIBIT OF LIFE INSURANCE PT. 5
	EXHIBIT OF LIFE INSURANCE PT. 6
	EXHIBIT OF LIFE INSURANCE PT. 7
	EXHIBIT OF LIFE INSURANCE - POLICIES WITH DISABILITY PROVISION
	EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES - ANNUITIES
	EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES - A&H
	EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES - DEPOSIT AND DIVIDEND
	EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES - SUPPLEMENTARY CONTRACTS
	SCHEDULE T
	SCHEDULE T FOOTNOTE
	SCHEDULE T WRITE-INS
	SCHEDULE Y-PART 1
	INDEX

