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Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONAS. oot | seresseennia 5,482,454,331 | c.ovvvierre e {1 [ I 5482,454,331 | ............. 5,382,680,680
2. Stocks:
2.1 PrEferred SIOCKS. ...ttt et sssessntes | srestenenessessenens 5,101,234 | oo {1 I 5,101,234 | oo 5,101,234
2.2 COMMON SOCKS. .. ..eeurerrerrereeisessssesesessssssessssessssssesssssssssessesssssssssessessssssessesssnssessessanssns | ssssssessessanes 365,370,987 | oo (1] 365,370,987 | ...cooveernne 374,410,345
3. Mortgage loans on real estate:
31 FIISEENS et | ceeeiennennens 919,631,912 | oo {1 [ 919,631,912 | cevveene 930,631,556
3.2 Other than fIrSEHENS.........cuuicicrrcrc bbb enes | feestesieeeneb s eneeees (0 RO (01 O (O SRR 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUIMDIANCES)..... e ereerereeeeeeseeseeesetsees et sssesent s e st ess e st st ssess et s essesssessessensnns | sesessasssssssssastssssessassnnens (0 [0 0 | oo 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES).......vvveveieiecisciseee ettt bbbt senans | sevsesansssesans 25,501,840 | oovovrceecreeeee {1 [ 25,501,840 | ..oveverrnee. 25,758,289
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......vvoeeeereireeeieiseenseseesesenenees | eeeeeeesessesssessessesssssnsean [0 [0 N 0 | oo 0
5. Cash ($....311,109,905), cash equivalents ($.....292,563,277)
and short-term investments ($.....30,637,904)............ourreurrrrermmeeerneressneesssneesssssessssnesesans | seeesssssesenns 634,311,086 | ...ooovcvercereerieeeiennns (VN I 634,311,086 | .....coovvenne 397,382,095
6. Contract loans (including §.......... 0 Premium NOLES)........cvvvererciereieresessie st | evessssessenns 782,843,107 | .covovivevercrae 292,354 | ..o 782,550,753 | ..cvvvvrrene 744,592,647
7o DEIIVALIVES......oooveeerereei ittt esssnes | eeesseeetanens 315,159,761 | ..oevereeceiereeerienens (VN I 315,159,761 | ...oovvvvenne 111,720,663
8. Other iNVESIEA @SSELS..........cvumiiciiciiiii e | eesiresieniens 255,044,382 | ..o (V18 O 255,044,382 | ......ccooeuue. 251,658,666
9. ReCeiVabIES fOr SECUMHIES. .......c.uuverierriiriiriiiiecierieres bbb | sesiesiesiesiens 3,032,827 | oo (V18 TR 3,032,827 | oo 528,314
10.  Securities lending reinvested collateral @SSEtS..........cuviriuririeesieieeseese e sesienes | eveseensiennes 112,623,215 | oo (1] 112,623,215 | oo 172,498,326
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [V [P 26,000,000
12.  Subtotals, cash and invested assets (LINES 110 11).....ccvivreeeeieieeseeessieseeiesiens | cvreeeinnens 8,901,074,681 | ...ooevovvererrne. 292,354 | ... 8,900,782,327 | .....co... 8,422,962,816
13. Title plants less §.......... 0 charged off (for Title iNSUETS ONIY)........ccveviueieeieieseieieeiseeieiees | e [0 N (0 R L0 RN 0
14.  Investment income due and @CCTUEH............ccuriuriiniiiniieiieie e esiessenies | s 53,443,815 | ..o 0
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corerrerrirennns 14,173,909 | oo {1 14,173,909 | oo 18,300,147
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccoceerrereniins | covvrerreenniennnd 68,386,523 | ..ovveieeieenniias [0 I 68,386,523 | ....coovirrinne 71,992,432
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ittt ettt nnts | sressess ettt (0 RO 0
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........ccoevevevereeerieeieeceeeeeeeessesessesessesssesssseneees | ceevesssesesnans 28,788,265 | .....coovevevrennn 350,000 | .coovovrevrene. 28,438,265 | .....coovuve. 51,623,928
16.2 Funds held by or deposited with reinsured COMPANIES............ccovuiveeviereiieieeieieeisieins | e [0 TN (0 R (01 IO 2,142,758
16.3 Other amounts receivable under reinSUrance CONTaCES............ccceveveeeiieerieereeceesine | ceverereseseessinnns TTB,773 | oo [ IO TT8,773 | oo, 772,940
17. Amounts receivable relating to UniNSUrEd PIANS............c.ccuvveieiiinieeicee e | cvereessiese st anes [0 IO 0 [ oo 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccocveeiverees | coveieiveininnnnd 6,007,365 | ..ccovvvreeceeeeee {0 IO 6,007,365 | .cooveereeeeeeee e 0
18.2 Net deferred taX @SSEL...........vrruriiierierisses st sess s ssssssssns | eessseesssnenens 166,646,824 | ........cocccenne. 46,100,772 | ..ocovrevernnes 120,546,052 | ...t 121,095,890
19.  Guaranty funds receivable or 0N AEPOSIL............cccuiuieiieeiiiiieieee et | eerereseaenienans 2,044,492 | ..o (1] I 2,044,492 | ... 2,256,953
20. Electronic data processing equipment and SOfWATE............cccueuerriereiiiseieiesieseie s | everessssesesenns 248,965 | ..cooeeieeea [0 248,965 | ...cooovevrerrine 256,115
21, Furniture and equipment, including health care delivery assets ($.......... (1) IR UURRRITN IDSTOTRRRRRO 5,130,788 | ..coovriireinns 5,130,788 | .o L0 TR 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........occevcvieieveins | covveieieiesesieeenad [0 N (1 N L0 RN 0
23. Receivables from parent, subsidiaries and affiliates............cccovuereverieiieiceiseeeseieeees | e 30,848,814 | ...oovveeee {1 I 30,848,814 | ....coveuve 101,368,518
24. Health care ($.......... 0) and other amounts receivable.............ocvveerrereieiesieeeseeeees | ererieiesieins 21,720,439 | .ooovviernn 21,720,439 | oo L0 R 0
25.  Aggregate write-ins for other than invested asSets...........ccvirieiinieieieseeiee s | erieissiesienas 130,104,151 | v 163,657 | cooovevriereas 129,940,494 | ....ccovune 127,344,368
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........vururerienrereisiiesineieesssseeeesssessssesssessssssssssssessssesns | seesssessenns 9,429,395,803 | .....ocvvvveneen. 73,758,011 | v 9,355,637,792 | ...ccvvnvne 8,968,986,451
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........cocvcees | ceveiniee 15,743,174 479 | oo (1] 15,743,174,479 | ........... 19,255,771,388
28, Total (LINES 26 GNA 27).......cuvereririreeineieessieeseeessesssessessessssssessesssssssssessessssssessssssssssssassansans | sssesesens 25,172,570,282 | ..ovvvverrrnnn. 73,758,011 | ........... 25,098,812,271 | ........... 28,224,757,839
DETAILS OF WRITE-INS
1101. Receivable fOr COIGIENAL............ocviiririieiei bbb snssne | fresiessssinssnssnes s [0 0
1102, oottt | eestees ettt (U IO 0
1103, ettt | eeeEe et (U RN (0 O (O RN 0
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 :@DOVE).......cceurverireesimernrieserrsneeesenssssnsses | seeeessesssssssssesssssesssenas [0 IR 0 | e [ I 26,000,000
2501. Annuity rider charges reCEIVADIE...............covuiveireieieieie et ssntens | evesssssaenans 114,329,288 | ....oovveeeeeeeere {1 I 114,329,288 | ................ 111,342,963
2502, KEYMAN INSUFANCE.......ovvrvereeerarsseesesenseessesissestse s sss s sess st ssssssessssentsssssnns | sossesssnessssnens 10,000,789 | ovovvrerrirerirerrieeennne [V IR 10,000,789 | ...oorvvrrrrennn. 9,359,061
2503. FUN FeVENUE FECEIVADIE. ...ttt sese st e s s enenenenennes | eertsesssssessinina 5,205,560 | .oovoveeireeeeeeeeeen () I 5,205,560 | ...coovrrerenn 5,768,383
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccoeeiveieieinesieniens | cveeeiseiesesienens 568,514 | .cvovvvieereiinns 163,657 | covovvereerriias 404,857 | oo 873,961
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).........ccweivrrrrereressinessnssensssssessnnes | conensseseenns 130,104,151 | .o 163,657 | oooovvceenenes 129,940,494 | ..., 127,344,368




Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....5,984,750,448 less §......... 0
included in Line 6.3 (including $.....449,030,522 MOUCO RESEIVE)..........c.vveveerereerieississssessssssssss s ssessssssssssssssessssssssss s ssssssssssssnses ...5,984,750,448 5,884,658,836
2. Aggregate reserve for accident and health contracts (including $ ....21,716,690 ..27,436,788
3. Liability for deposit-type contracts (including $ 781,981,092 ....696,909,618
4. Contract claims:
41 ...24,544 677
4.2 Accident and health 107,974
5. Policyholders' dividends/refunds to members $.....4,659,724 and coupons §.......... 0 due and UnPaid..........cccoeveeverrirercisieeieieiseieieieees | ceveiesssssseesessean 4,659,724
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1  Policyholder's dividends/refunds to members apportioned for payment (including §.......... 0 MOACO)...eorererererireereieieereeeeens | eereeeseeneeeeeneens 111,705,275
6.2  Policyholder's dividends/refunds to members not yet apportioned (including §$.......... LUV oTo (010 ) OO ]
6.3 Coupons and similar benefits (including $.......... 0 ModCO)....eevmerernrereennes 0
7. Amount provisionally held for deferred dividend policies not included in Line 6 .0
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....68,283 accident and health PremiUmS...............coc.evuecuerueeceeeeeeeeeeeeeeeeeeeeeeeeeesseeseenseesseesessseses | eeveeessessseessensennes 2,899,827
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONIACES............cccveviiieeiieictscteie ettt ettt ss s ssnsans | siesssesaesssessessessbessessesassand 0 | e 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...........ocvcuriririereirnirineieinenees | coreeeeineiseiesseeeesesseeseeeees [0 O 0
9.3 Other amounts payable on reinsurance, including $.....31,340,424 assumed and $.....(5,202,616) ceded...........cc.coovrrrererrennnnc. ....26,137,807 26,784,783
9.4 Interest MANtENANCE RESEIVE. ..........c.cvcviveiieceeicetete ettt et s ettt ettt ae bt s et s s sttt es e et es st n et es s eassanastesanenen ....21,363,337 20,019,714
10. Commissions to agents due or accrued - life and annuity contracts $.....2,550,611, accident and health $.....347,811
and deposit-type contract funds §.......... 0ttt ettt b bbb s bbbttt bbb n st | ensebiesetenten et tenes 2,898,421
11. Commissions and expense allowances payable on reinsurance assumed.
12, General EXPENSES AUE OF ACCTUEH............cvuiviveieeieteiees ettt b st b st b bbbt s bbbt et en s st n s ssesnsants | absessesssensessesnsnes 8,916,957 11,007,885
13. Transfers to Separate Accounts due or accrued (net) (including $.....(156,535,592) accrued for expense
allowances recognized in reserves, net of reinSUred AlIOWANCES)..........c.cuiueireicieiiie ettt saeses (156,535,592) | ...oecvverrrrirnnes (123,076,144)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 266,438 | .o 2,112,488
15.1 Current federal and foreign income taxes, including $ .0 ...4,072,315
15.2 Net deferred tax liability .0
16, UNEarmned INVESIMENT INCOME. ......c.uiuiecieeisiiiei ittt s bbb bbb bbbttt enba | ebsenbesbaebestensasbanes 9,132,386 ....8,530,784
17. Amounts withheld or retained by reporting entity as agent or trustee 120,424,879 ....119,584,482
18.  Amounts held for agents' account, including $.....4,929,488 agents' credit balances.. ..5,020,817 ...4,811,338
19.  Remittances and items not allocated 5,518,641
20. Net adjustment in assets and liabilities due to foreign exchange rates .0
21. Liability for benefits for employees and agents if not included above.
22.  Borrowed money §.......... 0 and interest thereon §......... O
23.  Dividends to stockholders declared and UNPAI.............ccoueieiiiniieieiiieieie sttt
24.  Miscellaneous liabilities:
24,01 ASSEE VAIUBHION FESEIVE. ......euvieiecesiseteieis ittt bbb
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers ..470,028,983 492,466,784
24.04 Payable to parent, subsidiaries and affiliates 208,466,449
24,05 Drafts OUESTANGING.......v.cvivieeisiesiieiieiieisieie ettt s bbb s sttt en st .0
24,06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance 201,052,717 34,784,220
24.08 Derivatives 58,898,349
24.09 Payable for securities ....4,555,589
24,10 Payable for SECUMHES IBNAING.......c.ccieviiireieiite sttt b bbb ae bbbt s s b bbb s b b saebenes
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
25. Aggregate write-ins for liabilities .
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) ...8,316,143,711 .7,949,123,812
27. From Separate Accounts statement 15,743,174 479 19,255,771,388
28. Total liabilities (Lines 26 and 27) .24,059,318,190 27,204,895,200
29. Common capital stock 10,000,000 10,000,000
30. Preferred capital stock (]
31.  Aggregate write-ins for other-than-special surplus funds (]
32, SUIMIUS NOLES......ouevveiecece ettt s s e s et s s bbb s e s s s st st b bt ses e et s s st st n ettt s e naes 309,793,870 ....309,774,797
33, Gross paid in and CONTDULEA SUIPIUS............evuevirereere ettt sttt bt s s b st b s s s st tess s b neenen 283,297,154 ....283,297,153
34.  Aggregate write-ins for special surplus funds.. ....35,825,619 ..35,825,619
35, UNQSSIGNEA fUNAS (SUIMDIUS). ... vvorererrrrerriseesesissiseissesssessesess st ssess s st ess s ssesssssses st et sses s sses st st s bbb s st 400,577,438
36. Less treasury stock, at cost;
36.1 .. 0.000 shares common (value included in Line 29 §.......... 0] PO .0
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) ettt .0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $ 1,029,494,081 1,009,862,639
38. Totals of Lines 29, 30 and 37 ...1,039,494,081 .1,019,862,639
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 25,098,812,271 ...28,224,757,839
2501, Liability fOr CASN COIBETAL...........c.ivieeveciee ettt sttt s st aesse st estes s bntenes | eebsssssessessssnean 267,600,000 | .cooovvervrrererirnns 78,280,000
2502. Liability for plan benefits ....20,389,250 20,953,909
2503. Unclaimed funds ..1,989,212 1,568,186
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... ruruueurareeuseesssessessessseseessssessssssesssessssseesessssssessessesssessessenssssssssssssssssssssssnsssees
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)
3401. Segregated special surplus for Sunrise Captive Re, LLC
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above) ....35,825,619
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Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health contracts 108,910,209 | .............. 117,923,386 ....2712,012,568
2. Considerations for supplementary contracts with life CONINGENCIES...........cvviviieieeiieieceseeseeesese e | eersseneniennnnee 19,328 | v 102,619 889,923
3. Netinvestment income ....94,846,945 ....436,293,319
4. Amortization of Interest Maintenance Reserve (IMR) ..1,196,233
5. Separate Accounts net gain from operations excluding unrealized gains or losses.
6. Commissions and expense allowances on reinsurance ceded ....12,023,944
7. Reserve adjustments on reinsurance ceded ....37,749,283 ....150,628,216
8. Miscellaneous Income:

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

from Separate Accounts ....59,546,916 ....243,928,084

8.2 Charges and fees for deposit-type contracts

8.3 Aggregate write-ins for miscellaneous income
9. Totals (LiNeS 110 8.3)...c.cvvvreirirrrrereieiereins
10. Death benefits
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13. Disability benefits and benefits under accident and health CONtracts.............ccccevieeiiicreieeeses e
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..............cccevieeiiicrecicee e
18. Payments on supplementary contracts with life contingencies ....163,477 ...562,183
19. Increase in aggregate reserves for life and accident and health contracts. 118 539,580 ,800, ....639,895,223
20. TotalS (LINES 1010 19)....ruiueeireiiieseieiiesisiesiesisess sttt s bbb 774,575,993 | ........... 1,582,818,013 | ........... 4,193,737,405
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ...41,259,508 182,101,742
22. Commissions and expense allowances on reinSurance assUMEd...........cceveevieveveeererssiesesseesesesesessnns ....978,870 4,440,772
23. General insurance expenses and fraternal eXpenses...........c..ccoeuee. ...37,944 837 142,460,492
24. Insurance taxes, licenses and fees, excluding federal income taxes.. . 19,850,921
25. Increase in loading on deferred and uncollected premiums............ (4 398,062)| .. 458,091
26. Net transfers to or (from) Separate Accounts net of reinsurance ..(1,221,586,642)| .. 3,027,908,176)
27. Aggregate write-ins for deductions............cccoceveveerrereierieinenns ..58,974,838 | .................. 6,238,520 | ................ 31,301,929
28. Totals (Lines 20 to 27)............ .315 870,233 454,122,664 | .. 1,547, 443,176
29. Net gain from operations before dividends to policyholders and federal income taxes (| ...69,897,267 ..(60,851,862) | .. .(54,098,661)
30. Dividends to policyholders and refunds to MEMDETS.............coeviiiviieeiieiceeee ettt nan 26,903,466 27,506,325 | ....coo.ee. 112,994,127
31. Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 minus Line 30) 42,993,801 | oovovveenes (88,358,187) | ...ovvvnvenee (167,092,787)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 12,845,621 | ..oovviens (1,994,196) | ..vvovrennenee (88,212,530)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (10sses) (Ling 31 MINUS LINE 32).......c.euerrrureneinierrerniinseneisiseessseseessssssessessssessssssssssssssssssns | ssessssssnssnnes 30,148,180 | ...ccoovvnvnne (86,363,991) | ..ovvvneneen. (78,880,257)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

35.

36.
. Netincome (Line 35)........ccrvurnne.
Change in net unrealized capital gains (losses) less capital gains tax of
Change in net unrealized foreign exchange capital gain (loss)
. Change in net deferred income tax
41.
42.

38.
39.

45.

47.
48.
. Cumulative effect of changes in accounting principles...
50.

51.

tax of §.....426,504 (excluding taxes of $.....558,379 transferred to the IMR).

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, December 31,

PriOr Year.....ccvveeveriecrnans

Change in nonadmitted @SSets............ccccevevereeniieiesiee e

Change in liability for reinsurance in unauthorized and certified companies..........
. Change in reserve on account of change in valuation basis, (increase) or decrease.
44,

Change in asset valuation rESEIVE...........c.cceriiveiiciesiee e

Change in treasury StOCK...........cccovvvvererieniieeseeeecee s
. Surplus (contributed to) withdrawn from Separate Accounts during perlod
Other changes in surplus in Separate Accounts Statement

Change in surplus notes................

Capital changes:
50.1 Paidin

50.2 Transferred from surplus (Stock Dividend)....

50.3  TranSTErTEA t0 SUMPIUS......uurerieeririseiieiissise ettt

Surplus adjustment:

BT PAIG MMt R

51.2 Transferred to capital (Stock
51.3 Transferred from capital

51.4 Change in surplus as a result of reinsurance

Dividend)

(4,945,095) | ....

.(3,985,120) | ..

...(4,934,889)

25,203,085

............... (90,349,111)

1,019,862,639
25,203,085 | ....
(50,499,922)] ..

..12,155,044 | ...
8,751,130) | ....

(

(16,822,346)
16,729,372

52. DiVIENdS t0 STOCKNOIABTS. ......ccuvuiieieeiciiii et (10,000,000) | ...vorervnne

53. Aggregate write-ins for gains and losses in surplus ..45418,013 | ... .

54. Net change in capital and surplus (Lines 37 through 53) 19,631,441 | ............. (116,193,077)

55. Capital and surplus as of statement date (LINES 36 + 54).........ccccervirririviieiieieieeee ettt ssssssaens | evissines 1,039,494,080 | .............. 902,880,013

DETAILS OF WRITE-INS

08.301.  PONCY CRAIGES......courveiiscieeiicieie sttt ettt bbbttt 57,304,799 ....53,053,083

08.302. Feeincome.........cccoovuvennes ...15,912,957 16,761,415

08.303. Miscellaneous gainS/(I0SSES)........evrererrreirerriinireieisessieneesenns 2,563,539

08.398.  Summary of remaining write-ins for Line 8.3 from OVErfloW PAGE........ccceueviiieiiccicee et sssevenns | ereresieae s esese s 0

08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... ...75,781,295
2701.  Adjustment to separate account variable annuity reserves... ...50,895,348
2702.  Funds withheld miscellaneous expense...............ccoevvnees 5,128,822 ..20,656,423
2703.  Miscellaneous EXPENSE..........ccovcvevevreverricrersesereisse e 2,298,193 7,466,464
2798.  Summary of remaining write-ins for Line 27 from overflow page.. ....652,475 3,179,042
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... ...58,974,838 ..31,301,929
5301.  Change in separate account variable annuity reserve valuation... ..50,895,348 | ..o [ 0
5302.  Benefit plan adjustment. 729,488 .808,061 | .. ..(366,442)
5303, VOIUNAIY TESEIVE.......veevceieeietctese ettt sttt bbb s sttt s b b st b ssesses s sastessnsansnes | eesessessssnsessessnsstesseses 0 (365,826) | .. ..97,567,181
5398.  Summary of remaining write-ins for Line 53 from overflow page.. 6,206,823) | ...ovvrrerererereieiean 0 ..39,337,221
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)..........cceveeveriieieieiiiisieseiesieiesessestesssssssssasssssssssssesssensens | svesssssssesens 45418,013 | .o 442235 | ... ....136,537,960
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Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance ....164,059,455 ...166,023,567 | .ovovernnnne 783,336,978
2. Netinvestment income... ..76,611,860 92,273,741 .441,010,164
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et 84,809,712 71,479,184 | oo 304,071,729
4. Total (LINES T HIOUGN 3)...eoeeierieieieseie ettt sttt sentnen | snesessessnnens 325,481,026 | ..coovvenvnne 329,776,491 | ............ 1,528,418,871
5. Benefit and 10SS related PAYMENLS.........cciuiiiieiiieiie ettt sntensenne | sressesnnsenies 547,616,818 | ............ 1,323,923,763 | ............ 3,253,819,725
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........c.cvevcueveevevcrriesieieens | cvereininns (565,946,521) | ........... (1,230,320,591) | ........... (3,078,812,217)
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 96,708,499 | ............... 175,881,998 | ..coovvvvneee 389,800,612
8. Dividends paid to POIICYNOIAETS. .........veurueriecereeiie ettt st enen 24,657,170 24,940,227 | ....oovune. 115,392,417
9.  Federal and foreign income taxes paid (recovered) net of $.....2,537,016 tax on capital gains (losses). ..48,845,142 ....34,439 (101,003,396)
10. Total (Lines 5 through 9) ..151,881,109 | ..o 294,459,835 | ..........c.. 579,197,140
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccueviviiriieiiieiiceeiee et esae s ssnnaens | evesisessesens 173,599,918 | ....ccevenee. 35,316,656 | ...ccvvueene 949,221,731
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... eoiereeceite ittt bbbttt | sriestnstnnes 215,507,730 | .ccovvenenee 202,374,899 | ...cocvvunee 753,191,577
12.2 Stocks 6,432,453 | ..ovvviriene 16,952,203
12,3 MOMQAGE I0BNS......euieieeiieiieireiei ettt ssesssssssssessessessestessssssessessssssessessenssnns | cunessssessenens 10799 1,301 | vivriiiennnnnn 26,620,263 | oo 107,995,718
12,4 REAIESIAE. ...ttt | et (0 RO (01 OO 0
12,5 ONEr INVESIEA @SSELS........ucvuieiecieiicie ettt bbbttt nnes | Sbtbebsess st s see st enes (0 (0 R 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............cc.ocuvivevevceveesicseereeeeiees | e [0 T [0 I (21,347)
12.7  MISCEIIANEOUS PrOCEEAS. .......cucveiveiiiieieciii ittt ettt st es s nse s s sensens | dessesssssssensas 26,000,000 | ....ccoevuvee. 37,099,386 | ...cooovrerean 3,127,597
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvcveriiivcicrceieeeteetese et ssse s ssssssenaes | evessssssanns 259,859,031 | .covvvverenn 272,527,001 | .covvrernn 881,245,748
13.  Cost of investments acquired (long-term only):
1311 BONAS.....veoieeieiiie ittt | srenssnstenes 318,737,726 | ..o 128,221,838 | ............ 1,010,788,300
1312 SHOCKS .ottt | Senesenseneseees 2,000,000 | ..ovrerrerriirenne 250,000 | .ooovierrennns 7,533,605
13,3 MOMGAGE I0BNS......euiererireiseictsesii sttt b st n st stensnes | sbesssessessantnes 7,750,000 | .ooovvorrrnenes 19,322,082 | covvvrerrenne 181,512,204
134 REAIESIAE. ...ttt | bbbt (0 O [V T 381,658
13.5  Other iNVESIEA @SSELS........cvucvceeieciceceie ettt ettt s s ss s nsnns | esseseesssesseses 3,500,000 | ..oorreriinns 524,389 | .o 60,534,728
13.6 Miscellaneous applications 13,486,224 7,816,026 | ....ccoovrnnne. 5,049,230
13.7 Total investments acquired (Lines 13.1 to 13.6)... 345,473,950 156,134,335 ...1,265,799,725
14.  Netincrease or (decrease) in contract loans and premium notes 38,148,922 25,578,396 | .covrriene 105,791,089
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoorrrrrnrrrnerreenere e eeseeseessssenens | eeveesseennes (123,763,842) | .....ovvevvnes 90,814,271 | vvveeeenne (490,345,066)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOLES. ......eureuiecercireireieceei ittt ettt b sttt | feebebsessant s ssssest et eees [(0) 1 [T [(0) 1 [T 1
16.2 Capital and paid in SUrplUs, 1SS treaSUNY SLOCK...........cccceiiieiiicieieccesecee et sesesees | evssssessssesessssesesessesened 0 [ e 0 [ e 0
163 BOITOWED FUNGS ...ttt bbbttt ebis | Sbetebsessantessee st st enes (0 (0 O 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities 79,557,822 3,287,667 | ......coone... (25,915,279)
16.5 Dividends to stockholders 10,000,000 25,000,000 | cooovererenes 55,000,000
16.6  Other cash provided (APPHEA).......c..cvuuererririiiiiie ittt | ersensssssenes 117,535,093 | ....cccoceee. (228,735,880) | .....cocuvven. (308,009,699)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccccovvuevnes 187,092,915 | .............. (250,448,213) | .............. (388,924,978)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......ccccovevvveree | covrverrirennes 236,928,991 | ...cocvev (124,317,286) | ..........c..... 69,951,687
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......ovveiieeiieiieieiesesiss et s bbb bbbt enssns | sbsnsssnssanses 397,382,096 | ...oooverenne 327,430,409 | ..covenvee 327,430,409
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiiriiiieiiieiieiireiiecieeiie sttt sttt ssssntnns | srnssnssnness 634,311,086 | ...cccooveenee 203,113,123 | oo 397,382,096
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Change in securities lending collateral 59,875,111 | oo (22,482,184) | ..o 57,806,586
20.0002  Funds held under fixed indexed annuity reinsurance agreement, net 8,495517 | ...cccvnv. (487,533,387) | ..coovvrrnna 40,410,617
20.0003  Amortization of deferred gain On reiNSUrANCE AQrEEMENLS..........oververrrrererernireresesessesssssseesssssssssssessessessesssssns | esssessessessnens 6,206,823 | ...ovovrvveriereneinnend0 [ (12,060,867)
20.0004  Capital contribution to Sunrise Captive Re, LLC.........cccovvevrrirrrnnn. .(62,599,498) | .....ovvvererereiereeennn0 | ...(80,000,000)
20.0005 Sycamore Re / Sunrise Captive Re, LLC reinsurance agreements, Net..........cccccvevviererrereeeieveesesieneesesesiens | sveveesssssseseesssssisseeneens0 | vevveveseeesississeeeeinnnnnnc0 [ e ..378,975,723
20.0006  RGA coinsurance reinSUranCce agrEEIMENL. ... .. . ewereseresresrserssssssssssssssssssessesssssssssssssnsssssesssnsnssessessansssssessssssssnes | nssessasssssssssssssnssssssssssld | sonnessessssssssnssnssnssnssnensd | cossessens 1,694,933,564
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Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer:t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIALTITE. ...ttt | frsbsee bbbt L0 RO 0 | e 0
2. Ordinary life INSUFANCE.........cvveurverereicrieriseei it ent s sensiens | essssessssessssessesesens 170,689,768 | .....ccvorrerrrrierrins 167,714,643 | oo 777,403,460
3. Ordinary iNdividual @NNUILIES.............cvrvivieeeiciieieie et seesssssssene | serssssesessessessesessessssaens 17,590,913 | oo 25,717,337 | oo 78,866,585
4. Credit life (Group and iNAIVIAUAI)...........ccvrireireiiirieiesssee s sssssssesses | essessesssssssessessssssessesssssssassessesnns (0 RO (O U URRTRRN 0
5. GrOUP lifE INSUIANCE. ... .eurvrerrerereiriteissiseesseeesesestesess st sss st sessessnssessessassnssesss | sesessossssssmssossssssessessnsssessessnssnssn (0 U 0 | oo 0
8. GrOUD @NNUIIES. ....vvvevverreeeeririeieieesisesi st ssnt s | reesssssssnenssennseseseens 31,278,335 | oo 35,233,076 | coeoovverceercrrieniinns 107,851,991
7o AH = GrOUD.....ceeeeecc ettt sttt bbb bbbt nsa | saessesses st ess et e bbb ns st 0 | oo 0 | oo 0
8. A&H - credit (Group and iNIVIAUA)...........c..ceuivreiiieisiceeeee e sssesene | eviesesssessesessesessssssessssesesssesesanad 0 [ oo s 0 [ oo 0
0. ABH = OlNBI ..ot | eess et 2,679,837 | covooeeeeriereerieeennne 2,889,165 | oooooreceieieeienens 11,656,039
10.  Aggregate of all other iNES Of DUSINESS........c.ccviuciiicieice e sseiens | cresssssresesseaesssssessnseressnsesessnaesened 0 | oot 0 | oo 0
11, Subtotal (LiNes 1 through 10)..........reueerirririeieriersecessesesssenssesssssssessssesssseses | ceessesssessssesssssssnens 222,238,853 | ..o 231,554,221 | ..ooorvveerieninnns 975,778,075
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY)........c.cvcviieiieeiciieeeieeeeeece et | convresesssseses s sessesse e ssssssessssnead [0 U [0 U 0
13, Subtotal (LINes 11 roUG 12)..........cceeivirririrricriesesse s sesssssssenes | ceessesssesssesssesssnens 222,238,853 | ..o 231,554,221 | .oooonvcieninnn, 975,778,075
14, DepPOSIt-yPE COMIACES.......cuevirireiiietsiseteteicte sttt benns | sbensesessnsessssssesansnsenas 106,745,194 | ..o 41,015,033 | oo 119,312,897
15, Total (LINES 13 8N 14)......ccuuiriirircrieirirecieerisecieesi e ssesi s sesessesssesessssssensssesses | aeesssesssnessssesssnesessnens 328,984,047 | ...ovvrevrerrcrincnens 272,569,254 | .....vvvervrris 1,095,090,972
DETAILS OF WRITE-INS
F00 T, ARt R ettt nntens | Eetsessesne st st ettt ettt s e (0 U RN (0 RN 0
1002, oottt | fhbsee b (O RSN LU RSN 0
1003, oot eetee ettt nnnn | ehbseee st L N (O 0
1098. Summary of remaining write-ins for Line 10 from overflow Page..........cocvveieenenieieiniinies | o [0 TN 0 | oo 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LIN 10 @DOVE).....cvurruieireurisrrereeisissrissessissessssssnsnsss | sesesssssssesssssssssessssssssssssssssssssssesns [0 O 0 ] e 0
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Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

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

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

Sunrise Captive Re, LLC (Sunrise), a wholly owned subsidiary of ONLIC, is an Ohio domiciled special purpose financial captive insurance company 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 increased the subsidiary's valuation by $415,160,355 and decreased the subsidiary's valuation by $164,187,067 for March 31,
2020 and December 31, 2019, 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:

F/S F/S March 31, December 31,
SSAP # Page Line # 2020 2019
NET INCOME
(1) OHIO NATIONAL LIFE INSURANCE COMPANY Company state basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |$ 25203085 |$ (83,815,146)
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
I I B 0 [s 0
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP
$ 0 |$ 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 25,203,085 |$ (83,815,146)
SURPLUS
(5) OHIO NATIONAL LIFE INSURANCE COMPANY Company state basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX 1$1,039,494,081 |$ 1,019,862,639
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
Subsidiary Valuation - Sunrise Re Captive, LLC | 97 | 2 | 8 [$415160,355 |$ (164,187,067)
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP
$ 0|8 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 624,333,726 |$ 1,184,049,706

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 eamed 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.

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

(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan-backed securities are stated at amortized cost. The retrospective adjustment methodology is used for asset-backed, CMO, and Mortgage-backed
securities.

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

During the year, the Company changed the valuation method for reserves on variable annuity products in order to comply with the valuation method specified under
VM-21 in the 2020 NAIC Valuation Manual. The impact of the change relating to the reserves as of December 31, 2019 and prior was $63,050,392 million as a decrease
in reserves and an increase in surplus.

Note 3 — Business Combinations and Goodwill
No significant changes

Note 4 - Discontinued Operations
No significant changes

Note 5 - Investments

D.

Loan-Backed Securities

(1) Description of Sources Used to Determine Prepayment Assumptions
Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from broker dealer survey values or internal
estimates.

(2) Securities with Recognized Other-Than-Temporary Impairments - NONE
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Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(3) Recognized OTTI securities

1 2 3 4 5 6 7

Book/Adjusted

Carrying Value Recognized

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

Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
12489W GE 8 |$ 792,755 |$ 585,026 |$ 207,729 |$ 585,026 |$ 775,948 03/31/2020
759950 CU 0 |$ 3,890,347 |$ 3,709,345 |$ 181,002 |$ 3,709,345 |$ 3,877,470 03/31/2020
92922F JJ 8 |$ 361,307 |$ 207,508 |$ 153,799 |$ 207,508 |$ 347,420 03/31/2020
65504L AN 7 |$ 1,545,000 |$ 330,000 |$ 1,215,000 |$ 330,000 |$ 330,000 03/31/2020
893830 AF 6 |$ 5422370 |$ 1,274,250 |$ 4,148,120 |$ 1,274,250 |§ 1,274,250 03/31/2020
Total $ 5,905,651

(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in 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 $ 64,447,130
2. 12 Months or Longer $ 138,215
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 816,824,724
2. 12 Months or Longer $ 5,215,708

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
Cash flow modeling was performed on all of these securities using current and expected market based assumptions which showed that the investor will

receive cash flow the percent of value of which is equal to the adjusted statement value.

other-than-temporary.

Dollar Repurchase Agreements and/or Securities Lending Transactions

@)

b.  The fair value of that collateral and of the portion of that collateral that it has sold or repledged

Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE

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

Real Estate
No significant changes

Low-Income Housing Tax Credits (LIHTC)
No significant changes

Restricted Assets
No significant changes

Working Capital Finance Investments - NONE
Offsetting and Netting of Assets and Liabilities - NONE

5GI Securities
No significant changes

Short Sales
No significant changes

Prepayment Penalty and Acceleration Fees
No significant changes

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
No significant changes

Note 7 — Investment Income
No significant changes
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Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 8 — Derivative Instruments

A. Derivatives Under SSAP No. 86 — Derivatives
(8) Total Premium Costs for Contracts
a. Scheduled Amortization Derivative Premium
Fiscal Year Payments Due
1. 2020 $ 79,032,137
2. 2021 39,030,511
3. 2022 0
4. 2023 0
5. Thereafter 0
6. Total Future Settled Premiums |$ 118,062,648
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 $ 96,031,071 |$ (56,755,592) |$ 38,325,513
2. Current Year to Date $ 39,030,511 |$ 182,821,621 |$ 289,692,484
B. Derivatives under SSAP No. 108 — Derivatives Hedging Variable Annuity Guarantees - Not applicable

Note 9 — Income Taxes
No significant changes

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

B. Transactions
The Company's investment income reflects dividends from its wholly owned subsidiary, Ohio National Investments, Inc., of $2,150,000 for the period ended
March 31, 2020.

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

March 31, 2020

Dividends declared and unpaid (P3, L23,C1) $ 0

Dividends paid in cash (P5, L16.5, C1) 10,000,000

Dividends declared and unpaid (prior year) (P3, L23, C2) 0

Dividends to stockholders (P4, L52, C1) $ 10,000,000
F. Material Management or Service Contracts and Cost-Sharing Arrangements

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. ("ONMH") and most of its direct and indirect subsidiaries whereby ONLIC
shall maintain a cash pooling agreement. It is ONLIC's duty to maintain sufficient funds to meet the reasonable needs of each party on demand. ONLIC must
account for the balances of each party daily. Such funds are deemed to be held in escrow by ONLIC for the other parties (e.g. ONLA). Settlement is made
daily for each party's needs from or to the concentration account. It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term
highly liquid investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or charge interest on
any negative balances. The parties agree to indemnify one another for any losses of any nature relating to a party's breach of its duties under the terms of the
agreement. At March 31, 2020, ONLIC held the following balances for the participating entities in Page 3 Line 24.04 payable to parent, subsidiaries and
affiliates in the general account as of the quarterly statement:

March 31, 2020

Ohio National Life Assurance Corporation $1,323,859
Ohio National Financial Services (6,548,746)
Sycamore Re, Ltd 48,173,452
Ohio National Investments, Inc. 5,934,899
Montgomery Re, Inc. 1,579,605
Ohio National Mutual Holdings, Inc. 1,096,503
ONFlight Inc. 115,278
Kenwood Re, Inc 7,232,732
Sunrise Captive Re, LLC 58,381,353
OnTech, LLC (197,396)
Financial Way Realty, Inc 1,889,535
ON Foreign Holdings, LLC (10,140,196)
Camargo Re Captive, Inc. 5,544,344
Fiduciary Capital Management, Inc. 99,534
Total $114,484,756

Note 11 — Debt

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

The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, and by purchasing FHLB stock, the
Company can enter into deposit contracts. The Company had outstanding deposit contracts of $450,000,000 as of March 31, 2020 and 350,000,000
December 31, 2019, 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.
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)

FHLB Capital Stock

a.  Aggregate Totals
1. Current Year to Date

1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ 01$ 0% 0
(b) Membership Stock — Class B 30,000,000 30,000,000 0
(c) Activity Stock 13,552,300 13,552,300 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $ 43,552,300 |$ 43,552,300 |$ 0
() Actual or estimated borrowing capacity as
determined by the insurer 677,615,000 XXX XXX
2. Prior Year
1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ 0 |$ 0 |$ 0
(b) Membership Stock — Class B 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
() Actual or estimated borrowing capacity as
determined by the insurer 577,615,000 XXX XXX
b.  Membership Stock (Class A and B) Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year to
Membership Date Total Not Eligible for Less than 6 Months to Less 1 to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3to5 Years
1. Class A $ 0% 01$ 0% 0/$ 0% 0
2. ClassB $ 30,000,000 |$ 30,000,000 |$ 01$ 0]$ 01$ 0
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year to Date Total General and Separate
Accounts
Total Collateral Pledged (Lines 2+3) $ 513,088,108 |$ 483,283,320 |$ 450,000,000
2. Current Year to Date General Account
Total Collateral Pledged 513,088,108 483,283,320 450,000,000
3. Current Year to Date Separate Accounts
Total Collateral Pledged 0 0 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 394,747,762 |$ 380,272,571 |$ 350,000,000
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
1. Current Year to Date Total General and Separate
Accounts
Total Collateral Pledged (Lines 2+3) $ 513,088,108 |$ 483,283,320 |$ 450,000,000
2. Current Year to Date General Account
Total Collateral Pledged 513,088,108 483,283,320 450,000,000
3. Current Year to Date Separate Accounts
Total Collateral Pledged 0 0 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 400,133,848 |$ 400,031,749 |$ 350,000,000
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year to Date
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(@) Debt $ 0|$ 0% 0 XXX
(b) Funding Agreements 450,000,000 450,000,000 0% 450,000,021
(c) Other 0 0 0 XXX
(d) Aggregate Total (atb+c) |[$ 450,000,000 |$ 450,000,000 |$ 0% 450,000,021
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2. Prior Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ 0% 0 |$ 0 XXX
(b) Funding Agreements 350,000,000 350,000,000 0% 349,999,998
(c) Other 0 0 0 XXX
(d) Aggregate Total (atb+c) |$ 350,000,000 |$ 350,000,000 |$ 0% 349,999,998
b.  Maximum Amount During Reporting Period (Current Year to Date)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt 0 0 0
2. Funding Agreements 450,000,000 450,000,000 0
3. Other 0 0 0
4. Aggregate Total (Lines 1+2+3) 450,000,000 450,000,000 0
c.  FHLB - Prepayment Obligations
Does the Company have
Prepayment Obligations under
the Following Arrangements
(YESINO)
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
(4) Components of Net Periodic Benefit Cost
Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
Current Year to Current Year to Current Year to
Date 2019 Date 2019 Date 2019
a.  Service cost $ 175,000 |$ 1,744,000 |$ 9,000 |$ 25,000 |$ 0 |$ 0
b. Interest cost 799,000 3,893,000 65,000 280,000 0 0
c.  Expected return on plan
assets (1,024,000) (3,568,000) 0 0 0 0
d.  Transition asset or
obligation 0 0 0 0 0 0
e. Gains and losses 667,000 3,010,000 75,000 117,000 0 0
f.  Prior service cost or
credit 0 41,000 (12,000) (31,000) 0 0
g.  Gain or loss recognized
due to a settlement
curtailment 0 0 0 0 0 0
h.  Total net periodic
benefit cost $ 617,000 |[$ 5,120,000 |$ 137,000 |$ 391,000 |$ 0 |$ 0

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

No significant changes

Note 14 - Liabilities, Contingencies and Assessments

No significant changes

Note 15 — Leases
No significant changes

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

No significant changes

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

B. Transfer and Servicing of Financial Assets

)
(4)

C. Wash Sales - NONE

Servicing Assets and Servicing Liabilities - NONE

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

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

No significant changes

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

No significant changes
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Note 20 - Fair Value Measurements

A Fair Value Measurements
(1) Fair Value Measurements at Reporting Date

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total

Assets at Fair Value

Cash & Cash equivalents $ 311,109,905 |$ 0|$ 0 |$ 292563277 $ 603,673,182

Short-Term $ 0 |$ 30,663,033 |$ 0 |[$ 0 |$ 30663033

Securities lending collateral $ 0 |$ 112,528,229 |$ 0 |$ 0 $ 112,528,229

Bonds - Industrial and Misc $ 0 |($ 232,132 |$ 0 |$ 0 |$ 232,132

Common stock - Industrial and Misc $ 0 |$ 43648519 |$ 0 |$ 0 |$ 43648519

Equity put options $ 0 |$ 182,929,837 |$ 0 |[$ 0 |$ 182,929,837

Equity call Options $ 0 |$ 16,258,756 |$ 0 |$ 0 $ 16,258,756

Options on swaps $ 0 |$ 106,404,580 |$ 0 |$ 0 |$ 106,404,580

Swaps $ 0 |$ 1,372,700 |$ 0 1|$ 0 $ 1,372,700

Futures contracts $ 8,193,888 |$ 01% 0 |$ 0 $ 8,193,888

Separate account assets $15,743,174,479 |$ 0% 0 |$ 0 |$15,743,174,479

Total $16,062,478,272 |$ 494,037,786 |$ 0 |$ 292563277 |$16,849,079,335
Liabilities at Fair Value

$ 0 |$ 01$ 0 0 |$ 0

Total $ 0% 0 |$ 0 |$ 0o |$ 0

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

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

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
Included in various investment related line items in the statutory financial statements are certain financial instruments carried at fair value. Other financial
instruments are periodically measured at fair value, such as when impaired, or for certain bonds and preferred stock when carried at the lower of cost or
market.

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

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

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

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

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

(5) Fair Value Disclosures for Derivative Assets and Liabilities
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.
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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 § 5540,346,424 |$ 5482,454,331 |§ 10,980,980 |$5,481,118,411 |§ 48,247,034 |3 0]$ 0
Cash & cash equivalents $ 603,673,182 |$ 603,673,182 |$ 311,109,905 |$ 01|$ 0($ 292,563,277|% 0
Short-term $ 30,663,033 |$ 30,637,904 |$ 0 |$ 30,663,033 |$ 0|$ 0]$ 0
Common stock non-affilate ~ |$ 43,648,519 |$ 43,648,519 |$ 0 |$ 43648519 |$ 0% 0]$ 0
Preferred stock $ 5,126,560 |$§ 5,101,234 |$ 0 |$ 5126560 |$ 0% 0]$ 0
Mortgage Loan $§ 944716,318 |$ 919,631,912 |$ 0 |$ 0 |$ 944,716,318 |$ 0|$ 0
Securities lending collateral  |$ 112,528,229 |$ 112,623,215 |$ 0 |$ 112,528,229 |$ 0% 0/$ 0
Derivatives- equity put options [$ 182,929,837 |$ 182,929,837 |$ 0 |$ 182,929,837 |$ 0% 0]$ 0
Derivatives- options on swaps |$ 106,404,580 |$ 106,404,580 |$ 0 |$ 106,404,580 |$ 0% 0% 0
Derivatives- call options $ 16,258,756 |$§ 16,258,756 |$ 0 |$ 16,258,756 |$ 0% 0/$ 0
Derivatives- swaps $ 1,372,700 |$ 1,372,700 |$ 0 |$ 1,372,700 |$ 0l$ 0/$ 0
Derivatives- futures contracts |$ 8,193,888 |$ 8,193,888 |$ 8,193,888 |$ 01% 0|% 0% 0
Separate account assets $15,743,174,479 |$15,743,174,479 |$15,743,174,479 |$ 0($ 0% 0($ 0
Separate account liabilities  |$(15,743,174,479) |$(15,743,174,479)($(15,743,174,479) |$ 0% 0]$ 0[$ 0

D. Not Practicable to Estimate Fair Value - NONE

E. NAV Practical Expedient Investments - NONE

Note 21 - Other ltems
No significant changes

Note 22 — Events Subsequent
No significant changes

Note 23 — Reinsurance
No significant changes

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

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

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A Change in Incurred Losses and Loss Adjustment Expenses
Reserves and Loss Adjustment Expenses as of December 31, 2019 were $9,081,171. As of March 31, 2019, $(1,549,053) 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
$8,259,989. The decrease is generally the result of the natural progression of a block of disability income claims and the increase or decrease in original
estimates as additional information becomes known regarding individual claims.

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

Note 26 — Intercompany Pooling Arrangements - NONE

Note 27 - Structured Settlements - NONE

Note 28 — Health Care Receivables - NONE

Note 29 - Participating Policies
No significant changes

Note 30 - Premium Deficiency Reserves
No significant changes

Note 31 — Reserves for Life Contracts and Deposit-Type Contracts
No significant changes

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

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No significant changes

Note 34 - Premium and Annuity Considerations Deferred and Uncollected
No significant changes

Note 35 — Separate Accounts
No significant changes

Note 36 — Loss/Claim Adjustment Expenses
No significant changes
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12
2.1

22
3.1

3.2
3.3

34
35
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

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

as required by the Model Act?

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

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

reporting entity?

If yes, date of change:

GENERAL

Yes|[ ]
Yes|[ ]

Yes|[ ]

No[X]
No[ ]

No[X]

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

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

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

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

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

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

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

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

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

result of the merger or consolidation.

Yes [X]

Yes|[ ]

Yes|[ ]

No[ ]

No[X]

No[X]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

State of
Domicile

3

0

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

If yes, attach an explanation.

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

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

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

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

By what department or departments?

The Ohio Department of Insurance

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

with Departments?

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

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

If yes, give full information:

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

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

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

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

1

Yes[ ] No[X]

2/31/2015

NAT ]

1

2/31/2015

05/17/2017

Yes|[ ]
Yes| ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes[X]

NIA[X]
NIA[X]

No[X]

No[X]

No[ ]

1

Affiliate Name

Location (City, State)

2

FRB

0CC

FDIC

SEC

Ohio National Equities, Inc

Cincinnati, OH

YES

The O.N. Equity Sales Company

Cincinnati, OH

YES

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

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

a

)
b)

o

(
(
(
(d

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

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

) Compliance with applicable governmental laws, rules and regulations;
)

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

Qo8

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

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

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

Yes [X]

Yes|[ ]

No[ ]

No[X]
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9.3 Have

10.2 Ifyes,

11.2 Ifyes,

12.  Amou
13.  Amou

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

17.2

17.3
174

any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
indicate any amounts receivable from parent included in the Page 2 amount: $ 14,422,029
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
give full and complete information relating thereto:
nt of real estate and mortgages held in other invested assets in Schedule BA: $ 0
nt of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
Bonds $ 0 $ 0
Preferred Stock 0 0
Common Stock 332,689,126 321,722,469
Short-Term Investments 0 0
Mortgage Loans on Real Estate 0 0
All Other 0 174,810,270
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 332,689,126 $ 496,532,739
Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NA[]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 112,528,229
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 112,623,216
16.3 Total payable for securities lending reported on the liability page: $ 112,623,215
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
US Bank NA 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, W1 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
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
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17.5

17.6

18.1
18.2

20.

21.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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 I
Nick Trivett !
17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer orobligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] Nol[ ]

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

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.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  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.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting 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.

f. 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[ ] No[X]

Q08.2



Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
32
3.3
34

41

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

Long-term mortgages in good standing Amount

111 Farm mortgages G 0
1.12  Residential mortgages... G 0
1.13  Commercial mortgages 919,631,912
1.14  Total mortgages in good standing 919,631,912
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FESIUCIUIE TEIMS...........ceieieiirieice et bttt bbbttt G 0
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAQES. ....o.cveecveecieciieiiee sttt ettt e et bt s b s b s s e bR s bR b4 A s Aebsee b see b eesse b e b ebse b seb e baes e s e es b sbanbes G 0
1.32  Residential mortgages B 0
1.33  Commercial mortgages 3OO 0
1.34  Total mortgages with interest overdue more than thre MONNS. ...ttt s et nnreen e 0
Long-term mortgage loans in process of foreclosure

141 FAIM MOMGAQES. ..vecveeveeieeieeeeeeeeteeseeeeeeeseeessesssees s eessees e s ee e e e e aeessee s s s s s st e st s s st s e e s s bs e s e s s s s s s s e st s st es st en s es e st es s s s saee s s e s s sen e e 0
L S 10 a1 11100 oLt TO OO G 0
143 COMMEICIAI MOMGAGES. .......coveeveeeeereeeeeeeeeseeee e seee e st s e s ss e be e ss s s ss s s st ess s st s st es s es s es s ee s s ee s s s s e s st s et s s sene e s e e e st e ss s enrean 3OO 0
1.44  Total MOrtgages in ProCESS O fOrECIOSUE. ..........cvuiveieeiciiites ettt ettt bttt bbb s e bbb sttt s bbbt a st en st anen G e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt s B, 919,631,912
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

181 FAIM MOMGAQES. ...e.cvecvecieeieeeeeeeetee et eeeeeeesaees e s ee st ees e e s s s s s s s s s s s st s et s e be e s e s s s s s s s e st s st ses st en s et s s s s s s e s s sen e e 0
1,62 RESIABNIAI MOMGAGES. .......oeervecveieeeicres ettt sttt st s s s s s e s s s s es s s s s e s s et es e sttt s s ee s be s st ee e s st e s s st s s en st bses bt s st n s st en s ten G e 0
1,63 COMMEICIAI MOMGAGES. .......cvveevveeeierieeciessesseeeseee ettt bs e bs e bs e ss s s s s st es s st ses s st s e bbb b s bbbttt bbb e b e et s e s sann s et 0
1.64  Total mortgages foreclosed and transferred t0 rBAl BSTAE...........c..cceveiveiei ettt ss et s s bbbt een G e 0
Operating Percentages:

2.1 A8Hloss percent...........

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses....

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 8 TEPOTHING BNEEY 2.ttt ettt s b8 s e84 s s 88 e 8RR Rt en Yes[ ] No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

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

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

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

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ ] No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Outstanding Lien Amount
................................................................ 0

Qo9



statement as of March 31, 2020 ofthe OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
NAIC Effective Date of
Company Domiciliary Type of Reinsurance Certified Reinsurer Certified Reinsurer
Code ID Number Effective Date Name of Reinsurer Jurisdiction Ceded Type of Business Ceded|  Type of Reinsurer Rating (1 through 6) Rating

00

NONE




Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

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

1. AIADAMAL......cocc
2. Alaska.....
3. Arizona....
4. Arkansas.
5. California.
6.  Colorado.....
7. CONNECHCUL......ccvucveiecieicicte ettt
8. DEIAWAIE......oecvieeecetee e
9.  District of Columbia.
10.  Florida......cccc......
11.  Georgia...
12.
13.
14. 11,343,752 | ...
15. 3,315,545 | ...
16. 2,514,564 |...
17. 4,612,044 | ...
18.  Kentucky. .3,349,955
19.  Louisiana.
20. Maine......
21.  Maryland.....
22. Massachusetts
23.  Michigan......
24.  Minnesota
25, MiISSISSIPPI....cvuevreercrcresesieresseseseesiessssesesessesssssesesensssssssnsenser MO | vl oo 782,073 | oo eeeel TAT6 | e 19777 | e
26.  Missouri..
27.  Montana..
28. Nebraska
29, Nevada.......cccooveveereeieeeeeeeeesesseseesesesiesesssessssessesssseneen e NV | il L0 739,793 | 16,631 [ 019,669 | e
30. New Hampshire.. . 148 .
310 NEW JETSEY oottt nens NJT...... Lol 8,127,130 | ..............415,278 | ................36,969 | ............ 299,318
32, NEW MEXICO......oveiirrieieieiisie et NM{...... Lo coerireernen 151,057 | 255,786 [ oo 3,586 | o 0
33, NEW YOTK...ioeceieccce ettt NY]...... N...
34.  North Carolina. .NC]|...... L.
35.  North Dakota... .ND|...... L.
36, ON0...ucececicecce st OHJ...... L.
37, OKIANOMAL.......oucviieriecieeee e OK]...... L.
38.  Oregon........ OR|..... L.
39. Pennsylvania... WPAY...... L.
40. Rhode Island... ~RI...... L.
41, South Carolina.... SC|..... L.
42.  South Dakota.. SDJ...... Loofiiinnn542,368 | oo 13,300 | v 1,747 [
43.  Tennessee.. JIN L. 792,778 | ...
44, Texas...... JIX L. 477,967 ...
45, Utah....... LUTH L.
46.  Vermont.. AV I L.
A7, VITGINIB. oottt sttt VA]...... L.
48, WaShINGION......coevieceereicecese e WAI...... L....
49.  West Virginia... WV ... L.
50, WISCONSIN......cveirririireresiesie e siesssssse sttt ssessnsans WI...... L.
51, WYOMING. ..ottt WY ...... L.
52.  American Samoa. LAS ... N...
53.  Guam.............. GU]...... N...
54. Puerto Rico...... .PR].... L.
55, US Virgin ISIands...........ccovvuiurereieiieeiieiesssise e sens VI...... N...
56.  Northern Mariana ISIands..........cccoveverernereinrnensenesssesseneens MP{...... N...
57. Canada.......ccccoourmirvernne
58.  Aggregate Other Alien
59.  SUBOtAL.....eceeeecce s | XXX
90. Reporting entity contributions for employee benefit plans.............. L XXX..
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........ccceveveerereieieeeee e XXX 022,723,266 | o0 | 0 | 0 [ 100000 22,723,266 |
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........wererurrrrererresresnsssseeesesessessssessessessnenns I, 0.0, I (U] IS (U] IS (0] IS (0 (U] I 0
93.  Premium or annuity considerations waived under disability
or other contract ProviSIONS..........c..c.cveuiveveiierereeeeese e XXX 461,776 | .......... 1,445,859 | ............58,455 [ ...covvririiiennn 0 | 1,966,090
94.  Aggregate other amounts not allocable by State. XXX .2,786,994
95.  Totals (Direct BUSINESS)........cccovvrveererirereirinns XXX .234,969,677
96. Plus Reinsurance Assumed XXX ] e 26,187,201 ....26,935,381
97. Totals (All Business)........ XXX 209,560,526 .261,905,058
98. Less Reinsurance Ceded..........c.ccoververerrrennns XXX e 83,177,506 v 140,264,025 | i 0
99. Totals (All Business) less Reinsurance Ceded.........c..cocovverrerrunncen. XXX e 126,383,020 31,278,335 | ......... 121,641,034 | ..106,745,194
DETAILS OF WR
58001. Other @lieN.......ccoevvreeieierseieiesss ettt XXX.. 0 23
58002. 0 0
58003. XXX.. 0 0
58998. Summary of remaining write-ins for line 58 from overflow page.....| . XXX.. 0 0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... L0 .. .23
9401. Dividends accums used to purchase paid-up additions.................. XXX.. N 0
9402. Divaccums 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. Summary of remaining write-ins for line 94 from overflow page.....| .XXX.. (01 PSRN | I ISR 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX.. 0 2,786,994 | oo 0
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..........cc.cccovevvvriiirinnranes 51 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer.................ccoo........ 0
N - None of the above - Not allowed to write business in the state 6

Q11
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statement as of March 31, 2020 of e OHIO NATIONAL LIFE INSURANCE COMPANY

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

All subsidiaries are 100% ocwned except as noted

(- Chio Mational Mutual Holdings, Inc. ! A
[Top Holding Company —OH)
FEl No. 31-1814085
. {OMMH) J
-
d Chio Mational Financial Services, Inc.
(Intermediate Holding Compamy — OH)
FEI No. 31-181408T
| {OMFS) )
[ p— 1 | |
Sycamore Bs. Lid ONTech, SMLLC. O Fight, Inc. Financial Way Balty, Ine. The Chic ““‘f‘ Lit= '"E‘JH'?"“E Corrpany F”‘%"E‘I?“ Captive R%}_I"."*"
{Insurer — CIj [Technology Company — DE) {Flight Company — OH} {Realty Company — CH) FEf Niwg-ESEF-:IJEﬂ L FEE'NN-I': merﬂ:’?-z&ﬂﬂ_P’ Il
FEI No. 98-DE02068 FEI Mo, 46-5484513 FEl No. 31-1684340 FEI Mo. 264812700 MAIC No. 87173 NAKC Mo m .
(SYRE] [OMTE) {OMFL) [FWRI it ooz
{OMLE) (PRI
i O Foreign Holdings, LLG ™ COhic Naﬁm;_:_i‘fe Assqag'l_'c;e Corporation %
(Heading Company — DE) - o oy Re, Inc. =, {Insurer —
FEI No. 463373678 g g ok g
L (ONFH) ) FEI No. 26-3791519 (ONLA) )
MAIC No. 13675 -
" [MCNT) ;
i ™y ( Mational Security Life and Annuity Company ™
M Netherands Holdngs BV, - Kemwood Re, e, B FE|I'EUT;:-1$’55&
{Hiiding Q%mﬁ?r—ﬂrm:l (Captwe Insurer —VT) HAIC Mo EI54?2
: : FEME’ mﬁga . [NSLA) 5 Sponsored mutual funds
o v e IR advised by Chio National
KENW i
\ { 1 i Investments, Inc.:
s =
i b Ohio Matonal Inwestrments, Inc. e
(~ TCamargo Rz Capiive. Inc. ™) FEI No. 31-1454803 R
{Captive Insurer — OH) (I )
s 3 A QM. Intemational do Brasi FEI Miz. 472242130 .
Gﬁﬁ: Emﬁgﬁc Ohio National Seguros de Vida 5.4 Particpagdes Lida NAIC No. 15855
FEI Mo, 39-1702840 [Peruvian hﬁﬁmn_e Company) laﬁﬂﬂ_“- Holding Co.) . [CMGD) y, - e Caa e y
! (ONSP) (OHIC) , TR
L (DMGH) [P B T P Sy s S . = FEI Mo, 31-1454680
(" Sunrise Capéive Re, LLC. {ONET)
[Captive insurer — OH) b -
. ™ FHEl Mo. B3-2532655
. B ; MAIC No. 15481 - =)
Ohio Nabonal Sudamenca 5.4.7 »* :
{Hoiding Company — Chile) L (SUNR) , e GFNE}': E@“g&?& f&”"a‘“
(IIMSA) ;
. I A . el A
' [ "
(Cihio Mational Segurs de Vida 543
{Chilean Insurance Company)

FEl Mo. 22-007 1428 FEI No. 31-0754358

{ONS -
\_ . Chio Mational Insurance Agency, Inc. 0.M. Investment Management Company
{OMEA) [ONIM)




statement as of March 31, 2020 of e OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULEY

Group
Code

Group
Name

NAIC
Company|
Code

ID
Number

Federal
RSSD

CIK

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

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

Names of
Parent, Subsidiaries
or Affiliates

Domiciliary

Location

Relationship
to Reporting
Entity

Directly Controlled by
(Name of Entity/Person)

12
Type of
Control
(Ownership
Board,
Management,

Attorney-in-Fact,
Influence, Other)

13

If Control is
Ownership
Provide
Percentage

Ultimate Controlling
Entity(ies)/Person(s)

15

Is an
SCA
Filing
Required?
(YIN)

16

Members

€10

0704

0704

0704

0704

0704

0704

0704

0704

0704

0704

Ohio National Mutual Holdings, Inc...

Ohio National Mutual Holdings, Inc...

Ohio National Mutual Holdings, Inc...

Ohio National Mutual Holdings, Inc...

Ohio National Mutual Holdings, Inc...

Ohio National Mutual Holdings, Inc...

Ohio National Mutual Holdings, Inc...

Ohio National Mutual Holdings, Inc...

Ohio National Mutual Holdings, Inc...

Ohio National Mutual Holdings, Inc...

31-1614095.

31-1614097.

AA-0056843

46-3873878.

31-1702660.

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

Ohio National Financial Sevices, Inc................

Sycamore Re, Ltd.......cccovvvvenieieinieenes

Ohio National Foreign Holdings, LLC...............

ON Netherlands Holdings B.V...........ccccccevunee

ON Global Holdings, SMLLC...........cc.ccoeverinnne

Ohio National Sudamerica S.A............ccccevunee.

Ohio National Seguros de Vida S.A.................

Ohio National Seguros de Vida S.A.................

O.N. International do Brasil Participagdes Ltda.

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

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

Sycamore Re LTD.

Ohio National Foreign Holdings, LLC.............

ON Netherlands Holdings B.V.........cccccocne..

ON Global Holding, SMLLC...........ccccccovvunee.

Ohio National Sudamerica S.A...........cccoouee.

ON Netherlands Holdings B.V...........ccccc......

ON Netherlands Holdings B.V...........c.ccc...

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

....... 0.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

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

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

Ohio National Mutual Holdings, Inc.

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

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

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

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

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

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




statement as of March 31, 2020 of e OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

Group
Code

Group
Name

NAIC
Company
Code

ID
Number

Federal
RSSD

CIK

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

PART 1A - DETAIL OF INSURA
8 9

Names of

Parent, Subsidiaries

or Affiliates

Domiciliary
Location

Rel

10

ationship

to Reporting

Entity

1

Directly Controlled by
(Name of Entity/Person)

12
Type of
Control
(Ownership
Board,
Management,

Attorney-in-Fact,
Influence, Other)

13

If Control is
Ownership
Provide
Percentage

Ultimate Controlling
Entity(ies)/Person(s)

15

Isan
SCA
Filing

Required?

(Y/N)

L'€10

0704

0704

0704

0704

0704

0704

0704

0704

0704

Ohio National Mutual Holdings, Inc....

Ohio National Mutual Holdings, Inc....

Ohio National Mutual Holdings, Inc....

Ohio National Mutual Holdings, Inc....

Ohio National Mutual Holdings, Inc....

Ohio National Mutual Holdings, Inc....

Ohio National Mutual Holdings, Inc....

Ohio National Mutual Holdings, Inc....

Ohio National Mutual Holdings, Inc....

82-2868171.

31-0397080.

31-0962495.

13-2740556.

26-3791519.

80-0955278.

47-4249160.

83-2532656.

31-1454693.

Princeton Captive Re, Inc

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

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

National Security Life and Annuity Company....

Montgomery Re, Inc

Kenwood Re, Inc

Camargo Re Captive, Inc.

Sunrise Captive Re, LLC

Ohio National Investments, Inc

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

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

The Ohio National Life Insurance Company...

The Ohio National Life Insurance Company...

The Ohio National Life Insurance Company...

. | The Ohio National Life Insurance Company...

The Ohio National Life Insurance Company...

The Ohio National Life Insurance Company...

The Ohio National Life Insurance Company...

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

...100.000

....100.000

...100.000

....100.000

....100.000

....100.000

....100.000

....100.000

....100.000

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc.

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc




statement as of March 31, 2020 of e OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan

if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *

A4 19)

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.... | 0........... 31-1454699. | ............. (V1 I [0 Ohio National Equities, INC.........cccovrvverrrrereinn OH........... NIA .o The Ohio National Life Insurance Company... | Management ....100.000 | Ohio National Mutual Holdings, InC.......c..cccccoue. | crveee Yoo [0S

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.... | 0........... 31-0742113. | oo (U I [0 The O.N. Equity Sales Company........c..cccreuene OH........... NIA ..o The Ohio National Life Insurance Company... | Management ....100.000 | Ohio National Mutual Holdings, InC.......c..cccccoue. | crveee Yoo [0S

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.... | 0........... 32-0071428. | ............. (V1 I [0 Ohio National Insurance Agency, Inc................ OH........... NIA ..o The O.N. Equity Sales Company...........c....... Management ....100.000 | Ohio National Mutual Holdings, InC.........cccccoue. | vonve. [\ [0S

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.... |0........... 31-0784369. | ............. L0 [0 O.N. Investment Management Company.......... OH........... NIA.....ccoone The O.N. Equity Sales Company.................... Management ....100.000 |Ohio National Mutual Holdings, Inc..........ccccce. | e N...... [0

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.... |0........... 31-1684349. | ............. L0 [0 T ON Flight, INC...covvcrircrceeescceceee e OH........... NIA.....ccoone Ohio National Financial Services, Inc............. Management ....100.000 |Ohio National Mutual Holdings, Inc..........ccccce. | e N...... [0

Ownership,
Board of
Directors,

0704 | Ohio National Mutual Holdings, Inc.... |0........... 26-4812790. | ..o L0 0 Financial Way Realty, InC...........ccccoevrvcverennnee. OH........... NIA.....cccone Ohio National Financial Services, Inc............. Management ....100.000 |Ohio National Mutual Holdings, Inc.........ccccees | e N...... [0

Ownership,
Board of
Directors,
0704 | Ohio National Mutual Holdings, Inc.... [0........... 46-5464819. | ............. (V1 I [0 ON Tech, LLC....coveeereeeeeie e DE....... NIA....ccinne Ohio National Financial Services, Inc............. Management ....100.000 | Ohio National Mutual Holdings, InC........ccccceees | cvvee. N [0S




Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

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

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

© N O ok WD

Bar Code:

AT 0RO RCTR O AR ATR AR A 0000 0O AR ARARC
* 6 717 2 2 02 04 9000O0O0O0 1T = * 6 717 2 2 02 0447 00O0O0 1 *
AT TR AU AR ATR AR A0 R AR AR AR
* 6 717 2 2 020 3 6500001 = * 6 717 2 2 02 0448000 O0 1 *
KT UR AR RACTR O AT AR A 00RO AR AR
* 6 717 2 2 02 04450000 1 =* * 6 7172 2 02 044 900O0O0 1 =*
AT TR RACAR R CRARATR AR AR

* 6 717 2 2 02 0446 000O00O0 1 *
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Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. State taxes FECOVEIADIE..........c.ccveveeeieceec et ettt sentenes | svsesssssssesaesssenes 214,712
2505. Goodwill | .138,692
2506. Pension fee iNCOME FECOVETADIE..............cvevcvieieeicieeeete ettt ssesns | esteseesssessssaesessaes 31,453
2507. NSCC AEPOSIL......ervrercercereereiseiseesesse sttt ettt ssnes | enbsestsesssesssnesensses 20,000

2508. Prepaid expenses......

.105,000

....0

2509. Surplus note issuance costs.. | ...58,657 | .. ...58,657 | ..
2597. Summary of remaining Write-ing for LiNE 25.........oivirisieiniisisrsnessessssssessessseensssessnssnssnesenses | cossesssssssssessesnees 568,514 | oo 163,657 | covovrrerrinianenas 404,857
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

2704,  Health SUITENAET DENEFILS..........ccveeveeiciiteiece et bbbt an
2705.  IMR adjustment
2797.  Summary of remaining write-ins for Line 27
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
5304.  Prior period adjustment. (1,446,414)
5305. Deferred coinsurance gain (loss) ..40,783,635
5397.  Summary of remaining Write-inS fOr LINE 53.........ccceiiiiiriieiieiectess st stes st esssassss st sssessssssessesssssssssssssenans (6,206,823) 39,337,221
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Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......c ittt snsens | essessessssastesessstessesesnes 25,758,290 | covveveeieieiereeeisninan 26,406,596
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation 1,029,964
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8) ....25,758,290
10.  Deduct total nOnadmitted @MOUNES.............cciviveieeicicieie ettt bbb
11. Statement value at end of current period (Line 9 minUS LINE 10)..........cccvviveiiieiiiieicceeiere et nnsenens
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.ccuvvvieereiivriieiie e | evereiesissie e 930,631,557 | ovvveverereeeie e 859,830,166
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals. .0
7. Deduct amounts received on disposals 110,717,521
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. .0 1,015
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12, Total valuation @IIOWANCE..........cevieeeeiceteieices ettt a s sa et s st s s s s s st ssnsesessssesesnsesessnnessnns | sesessssesessnsessssssessnseressssnsessnerensnsesl | eresseresssssessssssessnsesessssessssnsesansnsans
13. Subtotal (Line 11 plus Line 12)..
14. Deduct total nonadmitted amounts............c.ceveereereeerenrersineeneennes
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT.......c.ccciviiieiicreieteiee et b st sssssseaes | sesssassesssesesssaes s st sanes 251,658,666 | ...ccevvvereriereeceines 76,569,917
2. Cost of acquired:
2.1 Actual cost at time of acquisition 250,000
2.2 Additional investment made after acquisition 140,284,728
3. Capitalized deferred interest and other. (]
4. Accrual of discount .0
5. Unrealized valuation increase (decrease) ....34,554,021
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals (]
8. Deduct amortization of premium and depreciation .0
9. Total foreign exchange change in book/adjusted carrying value (]
10. Deduct current year's other-than-temporary impairment recognized .0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 251,658,666
12. Deduct total NONadMItted AMOUNES..........c.civiieieicieie ettt bbb
13. Statement value at end of current period (Ling 11 MINUS LINE 12).....ueuereiuiiiresseisssssessesssssssssesessssssssssssssssssssssssssssssssessasesses
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 5,762,192,261 7,436,284,874
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 320,737,726 1,018,321,905
3. Accrual of discount 646,574 | ..o 3,627,381
4. Unrealized valuation increase (decrease) (11,051,162) | ..voveererereree e (30,005,268)
5. Total gain (loss) on disposals 3,534,617 133,710,869
6. Deduct consideration for bonds and stocks disposed of. 216,065,956 ..2,194,114,112
7. Deduct amortization of premium 1,666,758 | oo 7,148,886
8. Total foreign exchange change in book/adjusted CarrYiNg VAIUE. ..ottt ssssesssssssesns | eessssssesssssasssssessasssessessassssssessanes 0 ....(156,800)
9. Deduct current year's other-than-temporary impairment recognized.... .5,905,651 2,810,365
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. ....504,903 4,482,663
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... ..5,852,926,555 5,762,192,261
12. Deduct total NONAAMILEA AMOUNES..........c.ccveviiiiieicicee ettt et b s bbbt ns s ets | ebsetsstssses et st en s s bt et stensss st s aenas 0 | o 0
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......c.ciueiiieiciiiiieiesessctesesesiesiesesssssssssssssesssessessssssenes | srssesisssssessesessssssses 5,852,926,555 5,762,192,261




statement as of March 31, 2020 of e OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

20ISO

BooklAdjus:ed Carrying Acquisitions Dispoiitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8):vvvevermeermernseeeseeessesesssesseesssessssesssssssesssesssssenssssessssssssssesssns | sasesssessssssssssenns 3,392,634,930 | ..o 218,811,518 | ..o 162,551,084 | ..ovvorcercrircennne (106,608,661) | ....ceoovvrerrennens 3,342,288,703 | ....coooeeererererirrenreeessnsiseesnes | creseseeses s nentns | aeestesenenesseas 3,392,634,930
20 NAIC 2 ().t ns et | sernesenne e 1,882,851,204 | ....ooccovcrrrrrinns 108,074,957 | .oovvvrverrriecieenns 55,686,482 | ...ooovveririrriiienens 86,195,646 | ....covvvvrrririnnnne 2,021,435,325 | ...cveeeiirericriennienesesniesiies | s | seesiese s 1,882,851,204
NAIC 3 (8)-vererreveeirerirerisersiesssessi s esesssess s sessssessesessesssessssssnsnns | coesisssssesssssssnenes 115,791,494 | ..o 11,851,250 | coooovvvreenricriins 15,159,709 | ..oovvvrriirrireriins 16,366,681 | ....covvvvrrrririanne 128,849,716 | ..ovvvervirrrierieriincrieesienisens | crereiseesiesessesssessessssessensseens | sersseeseesesseenees 115,791,494
NAIC 4 (8)-vovrevereerrerereeesessseessssssssesssessssssssssssssssssssssssssssssssssssassssssssns | sossssssssssessssassssnsens 14,441,641 | oo (O OO 63,965 | ..orvrrreerrrineirenens (1,195,149) | oo 13,182,527 | covorveererneeiseeiseessnssesssssssssesns | weressssnssssssssssssssssssssssssssssssns | soseesssassssesssssesssennes 14,441,641
NAIC 5 (8)-vrvvvvereersaeeeseessseesseessseesssessseesssessssssssssssssssssssssssssssssssassssssssns | osessssssssnssssassssneens 14,653,506 | ...oovereerneereeeeserereeeesseeenn (1 5,923,159 | ovvorveerererrenrrenennne (N | T — 7,003,593 | ..oveomeereeereereessssessnessnesssnes | sreeessessseessessssssssssssssssssssnnes | sesesssessssssnsssssenns 14,653,506
357,563
TOtAl BONGS. ... st senessenesenes | eesesnesnenssanesoncs 5,420,730,338 | .....cooviieiriniiis 338,737,725 | ..o 239,411,436 | ..cooovvririnrininns (6,964,401) | .oovvveoiriiiiinns 5,513,092,226 | .....ccocoriniriririnininnieniinneens 0 | O I 5,420,730,338
PREFERRED STOCK
NAIC 1 eeoeeeereeseees st ees sttt sees | wtseesssanesssess s st st nsssneed 0 | oererreeereeereeeeeeessese e L0 O OO 0 [ e 0 [ reereeerseeseeesseesssseessessssessnees | soeesssess st nees | seeess ettt 0
NAIC 2.ttt e | eessess st 101,234 | oo (O O OO (U SN 101,234 | oveeeeereceeeeeeeiseeiseessesssnnes | creeessesissss et sness s nens | et et nnees 101,234
10, NAIC 3ottt esssnens | coseesinsesi st 5,000,000 | ...cvormcrernererenireeeienieeeeeens LU R O SN (U R 5,000,000 | ..ucvvvurvmmreenrrirerenereseesiesesens | e | s 5,000,000
110 NAIC 4ttt | s LU RO LU PR O RO LU RN 0 [ [ e | e 0
12 NAIC Bttt eness | renes st LU RN LU R O RN LU N 0 [ [ et | e 0
13, NAIC B seess st ses st snnsss | srsssssss sttt 0 | e O R 0 | v 0 | s 0 | o enss s | seees s st | sttt 0
14, Total Preferred SHOCK.........vvuurverreeerireeireseeeeseeeeeniseesssesssseesssnessnsens | cossrsssssssssssssssssssseens 5,101,234 | .o 0 | s 0 | i (O 5,101,234 | ..o 0 | ! (O 5,101,234
15, Total Bonds and Preferred StOCK..........cuuwrrimmisniresisnensnensesesessssenes | soveesenssessessseens 5,425,831,572 | ..o 338,737,725 | ..o 239,411,436 | ..o (6,964,401) | ..oovvveviriiciinns 5,518,193,460 | .....covvrnireririnirinnninsrinenens 0 ]! (O [P 5,425,831,572

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....25,999,896; NAIC 2§....4,638,005; NAIC38§............ 0; NAIC4S..... 0; NAIC5S......... 0; NAIC6S......... 0.




Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ciuiririrrerrterinns | et 30,637,903 |....cocvvrirennee ), 9,0 OO VRPN 30,702,960 | ...oooovvrrrirrrrireeinne 17,625 | oo 0

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........cuorurireiereireiiecineisiecissesessese et sessessssssesssssssssssenses | stssssessessassssssesssssssssnssessans 38,049,667 | ...ovovreeieiereeeee e
2. Cost of short-term iNVEStMENS ACUINET. .........c.ovucveiiiieiicrs et sssssenns | essssssessssssessssesessnsesesnsenas 20,000,000 | ..oovrererecreeieeeen 67,380,111
3. ACCTUAL OF QISCOUNL. ...ttt ettt ettt s e e e st et ee et et eeetes et et st sesesssesesese st st ss st sssnsnenenenennenenenenenenenenens | suetessssssssesesssesesesessesssse et ensnenenns 2,319 | e 6,370
4. Unrealized valuation INCrEASE (ECIEASE)........cucvuevreiieeieeieisetes ettt sttt s sss s saessss st ssaessesstessesansans | sesbissesssssssssssssesssssssesses e sassessesessensand 0 [ e
5. Total gain (I0SS) ON QISPOSAIS.........c..eviuiieiictcieiiiicicisste ettt ettt bbb s bbbt et n s bbb s s ssenss | ebsesssssssessesastesses b s b s sse s s s nsesses et 0 | e (21,347
6. Deduct consideration reCeIiVEd ON QISPOSAIS..........cucuiviuireiiireieiiie sttt a s b bbb s s s s s basseses | tessssesessssesessssesessnsesesnsenns 27,385,000 | ..oovvrererieceeeeses 29,265,000
7. Deduct amortization Of PIEMIUM.........c.cviiieiieie ettt sttt ssessesaes | setessesssssnsasses et ssbenses b b s saes 29,083 | oo 50,468
8. Total foreign exchange change in book/adjusted CaITYiNG VAIUE.............curiverrerirniierieieesssissiesssssssesessessssssessesssssssssnsss | sssssssesssssssssssessessssssessasssssessassnssnses 0 | oo
9. Deduct current year's other-than-temporary impairment FECOGNIZEA..........c.cuiveireieiiirieieieisee et ssbenes | ersesssssssessssssesses bt essessessnssnsensessnean 0 ] e
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........cccceurererierrierieeeiseseeeiseresieis | cvevissessesee s sesss e sesssssenes 30,637,903 | .ooeeee s 38,049,667
11. Deduct total nONadMItIEd @MOUNTS...........ccuriiieiiiie bbb | fbitib bbb 0 [ o
12. Statement value at end of current period (Line 10 MINUS LINE 11).......oiiiriieiieiiiieieiciessiesessetsstesessessesesssssssssssnsensnass | avsesssssssesssssssssssssssssssssenses 30,637,903 | ..o 38,049,667

QSI103




Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY

10.
1.
12.

31

3.2

33
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PHIOK YEAI)..........cueviurireiieieisiiesseietsstes et sss sttt bt bbb st enas 54,866,835
Cost paid/(consideration reCEIVEA) ON AATIIONS...........cvcereririrerieireissseeie st ssss st e st E e £ 26,876,197
Unrealized Valuation INCIEASE/(UECIEASE). .........cvueuiiiieireieieieie ettt sttt s bbb s st b 88888 s R bR bbbttt 252,952,575
SSAP NO. 108 AUJUSIMENTS. ..o reueeieeerrereessiesseseesesssseeeseessseseesessessssesessesssessessesssssessessssssessassssssessessasssessessassssssessassssssessessssssessasssssessesssssessesssssnssessassessessassssssnssassnsnns 0
Total gain (10SS) ON tErMINAION FECOGNIZEM. .........eieiiieiieieieisie ettt b st s s s st R s bR s bbbttt (2,860,894)
Considerations received/(Paid) ON tEIMINAHONS. ...........ovrurrirererrieeriereeeiseeesseseiseesss s sses st se e st ss e sse st ees e s eE s E a8 E st es e en s 25,064,841
AAMOTHIZATION. ...t 8 18£SRt 0
Adjustment to the book/adjusted carrying Valug Of NEAGE IHEIM............. et sttt een 0
Total foreign exchange change in bOOK/adjUSIEA CAMTYING VAIUE...........ciuiieiieiiicisie sttt bbbt 196,000
Book/adjusted carrying value at end of current period (LINeS 1+ 2+ 3+ 4 +5 -8+ 7 + 8+ 9)...uiiiiiiiiinerieseee ettt 306,965,872
DEAUCE NONAAMILEA BSSEIS........eurvuerrieisciseeitireri ettt 0
Statement value at end of current period (LINE 10 MINUS LINE 11)........iuru ittt ettt bbbttt s 306,965,872
Futures Contracts

Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI). ... rurerererereseesesessaseesssesessssessssssessessssssessessassssssessassssssessessssssessessssssessesssssessassassssssessons (2,044,523)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COUMN).........c.cccovvueieieieinieeeseesee s 10,238,411
Add:

Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus............cc.coeureenee 0
3.12 Section 1, Column 15, PriOF YEAI........ccvirrerieieireissreieieessessseeenns 0 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevnene 8,193,888
3.14 Section 1, Column 18, PriOr YEar........ccovveerereeereeeerereereieereeiseieenns (2,044,523) 10,238,411 10,238,411
Add:

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

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............cccccevvnenee 8,193,888
3.24 Section 1, ColumN 19, PriOr YEAI..........ccrvveeeererereerersrs e (2,044,523)
3.25 SSAP No. 108 adjuStMENtS..........c.ecuvrirrirrierieeieeeieeiseeieeeeeeeees 0 10,238,411 10,238,411
SUDLOAL (LINE 3.1 MINUS LINE 3.2).....uuvuvriererrieiieseseiessesssseseessssssssesessessss s ssessssssessessssssssessessasssessessassssssessssssssessessasssessesssssnssasssnssesssssnssessessanssessessasssessessnssnssessessanens (1)
Cumulative variation margin on terminated contracts during the Year...........cccocvveevieieieiesieiesennens (241,690)
Less:
4.21 Amount used to adjust basis of hedged item...........cccocovvvrieireirennen 0
4.22  AMOUNE FECOGNIZE. ... vvveerieerireieieiee e naes (241,689)
4.23 SSAP No. 108 adjuStmeNts...........oocueurercineeiciicieeeierieeieseeeens 0 (241,689)
SUDLOAL (LINE 4.1 MINUS LINE 4.2).....c.cuurieieceeireiieeeseietseessseseeesssssseesessessss e ssessas s s sse s se st es s s 8o s a8 e84 2848428428 R 24888 R en s s st (1)
Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINALONS IN PIIOF YEAN.........c.riuiuiuriaieeeereeseeeeeeseesseeess st ee st es s s s e s bbb bbb bbbt 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOT YEAI..........coveiiiiirieieee et en 0
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 - 5.1 = 5.2)...uiuiuiiiereree ettt 8,193,888
DEAUCE NONAAMILEA BSSEES.......ceuevuerrieeisciseeietiesi ittt 0
Statement value at end of current Period (LINE 6 MINUS LINE 7).........cueiuiururiuiereeeiseeereiseiseessseeessssssessesessess st ss st s s bbb bbb s s bbbt baen 8,193,888
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Sch.DB -Pt.C -Sn. 1
NONE

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

QsSI05, QSI06



Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COIUMN T4 ... 306,965,874
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccovuervirisieneiriererrennns 8,193,888
3. TOtAI (LINE 1 PIUS LINE 2)...euuvereeeeueiiscieseiseesisseseeesseses sttt 315,159,762
4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 315,159,760
5. Part D, SECtON 1, COIUMN B.........ouiiiiiiiiiiii s 0
6. Total (LIne 3 MINUS LINE 4 MINUS LINE 5)....ouvueiiiiieieieieiie ettt ettt s8R sttt s 2
Fair Value Check
7. Part A, SECHON 1, COUMN 16........coiiiiiiiiiiiii bbb s 306,965,874
8. Part B, SECHON 1, COUMN 13.........oiiieieiiriiceieesiei st 8,193,888
9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st 315,159,762
10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 315,159,760
11, Part D, SECON 1, COIUMN O....coueviiiireiricrieeieeese et 0
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)......vuereeereirerirsisresesesseseessssssssessessessessessessssssessessssssessessasssessessassssssessassssssessessssssessessasssessessssssssessossssssessasssssessessnssnssassons 2

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 97,101
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 6,399,000
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 6,496,101
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane (0)
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Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

. Total foreign exchange change in book/ adjusted carrying value.....

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoevervrrererverrrsrernnnns

1
Year To Date
............................................ 93,683,190
.......................................... 576,454,164
............................................................ 0
............................................................ 0

.......................................... 112,628,030

.......................................... 812,099,861

................................................. 305,225

.......................................... 377,574,078 | ... 831,337,066
............................................................ 0 [ e 12,860
............................................................ L OO SORO |
............................................................ 0 | o0
.......................................... 292,563,276 | ...ooovvvrncrnrrinrinnirinninnn. 93,683,190
............................................................ O O OO PROPOOON |

............................................ 93,683,190

QSI108




1030

statement as of March 31, 2020 of e OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE A - PART 2

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

NONE




statement as of March 31, 2020 of e OHIO NATIONAL LIFE INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
2326137 STERLING HEIGHTS.......oviuiieerieriseeescesseis ettt M 02/28/2020.... | ccooovverreriirinirnennn 4125 | 2,600,000 | ooovereieeiee s 0 ... 5,290,000
2326134 ROYAL OAK ...ttt M 03/13/2020.... | ccvooererrrrersriennnn 4125 |, 1,000,000 | .oovoonireiiirieiieisies i 0. 2,900,000
3626132... VANDALIA......coooiveriritieriesieesiesieseseeens 03/12/2020.... | ccvoovvvrerrerinrirenennn3.807 | e 2,500,000 0. 3,590,000
4426135... SAN ANTONIO. ...ttt st 03/23/2020.... | .coovreinernnrinserinnnnnn8.000 | e 1,650,000 0| 2,870,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All Ofher..........iiiiiiiiiisiiss e s | cooen XKerrnene | eonrnsnsnene s XK eirvenssninnns [ vonniens 7,750,000 0 14,650,000
0899999. Total - Mortgages in Good Standing... 7,750,000 0 14,650,000
3399999, TOtAl MOMGAGES.........covuriiiieiiiiiiiciiciiei bbb sssssnnsiennins | inninnsiensinssnnnnsnnnninnsnnnnnnn | e KKK | e XK s [ 7,750,000 0 14,650,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
D Investment Excludiﬂg Valuation Curreqt Ygar's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreivgn Exchange| Realized Gain )
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
|'|1 Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal
o Mortgages Closed by Repayment
1025653.......coevvrrriereceiens TAMPA. ..ot FLorirrirrnee [ 10/11/2013.... [ 03/06/2020.... | ..coovrernvenecn 2,591,814 0 0 0 0 0 ...2,533,834 | .....co.. 2,533,834 0 0
5325494 SEDALIA...... MO..coooovicen | s 04/07/2011.... | 01/16/2020.... | ...coovovcrinriinnns 492,601 0 0 0 0 0 ...475,352 0 0
0199999. Total - Mortgages Closed by REPAYMENL..........c.iiiriiiiritiiiiiie e srerssesssenseenas ..3,084,415 0 0 0 0 0 .3,009,186 0 0
Mortgages With Partial Repayments
0024739 CHILLUM. ..cooiiiceee e MD..oooiven [ v 08/18/1997.... | ... ..1,100,143 0 0 0 0 0 0 0 0
0024944........ovveerrirrerins HEMPSTEAD. NY .o [ 10/04/2002.... | ... . 460,386 0 0 0 0 0 0 0 0
0024953 TROUTVILLE. ...t VA s | e 11/08/2002.... [ cooovervvinriieien | e 523,045 0 0 0 0 0 0 0 0
0024957 .....ovooverrinerirerins BOYLSTON MA i [ 11/26/2002.... | ... 946,935 0 0 0 0 0 0 0 0
0024958 OGDEN UTeoees e 11/26/2002.... | ... ..1,225,529 0 0 0 0 0 0 0 0
0024965... ..| CALUMET CITY......... 1L | e 12/19/2002.... | ... 659,113 0 0 0 0 0 0 0 0
0024966 .. |AMARILLO..... .[12/19/2002.. ..1,123,435 0 0 0 0 0 0 0 0
0024970... | BEVERLY HILLS......coooiiiciniiniisrisnicssienivenisnieniesniens | CAuiiiiiciiis [ 12/23/2002.... | ... ..2,088,425 0 0 0 0 0 0 0 0
0024971...ccoovereriserirerinns VISALIA.....oviivieriresrnirnerierieeesensssnsensensesessessssssnenes | CAuevinciinens | v 12/23/2002.... | ... ..1,866,995 0 0 0 0 0 0 0 0
0125516 HUNTSVILLE .107/20/2011.. ..1,614,880 0 0 0 0 0 0 0 0
0125539.....coerivieriicicinis TUSCALOOSA......ccrvviririnrrerinninsirerssisssssississssssnessssnese | Alvviiiciiin | v 11/30/2011.... | ... .1,421,395 0 0 0 0 0 0 0 0
0125617 GREENVILLE.........coooieinerirnrineenennneeserissninsnnennsnesennnees | Al | cevveens 05/02/2013.... | ... 796,503 0 0 0 0 0 0 0 0
0125814... .. | BIRMINGHAM... .101/29/2016.. ..2,367,514 0 0 0 0 0 0 0 0
0125841... L | BIRMINGHAM........oovvvierimrrneniirenerinerinsseniseesssnesssnenines. | Al [ 07/08/2016.... | ... .4,418,822 0 0 0 0 0 0 0 0
0325410 TUCSON...cooiirrireirerisrineeneesseisensssessssensssssssssessssnsnss | Auvciscesseins | coveeens 08/29/2008.... | ... ..1,896,661 0 0 0 0 0 0 0 0
0325424 TUCSON .1 10/30/2008.. ..1,586,709 0 0 0 0 0 0 0 0
0325559 PHOENIX. c..c.cvveirerierineeineniseesersssnssssssensenssseessenssssssensnes | AZviisiiiseiines [ v 05/22/2012.... | ... 544,977 0 0 0 0 0 0 0 0
0325730 TUCSON......coiririirnnieineieerneiessssssisssesssssssenessssenss | A | veerenen 12/22/2014..... | ... ..2,335,045 0 0 0 0 0 0 0 0
0325796 TUCSON...cooivirieenerierrnerieeiseesensssssesnsensesssssnsssssesenss | Auvciseenseins | coveeens 10/29/2015.... | ... . ..5,751,522 0 0 0 0 0 0 0 0
0325808........coueemerrerierins TEMPE........oooiimeiernneinnensrisssissssnesssnsssesssssssssssnenonne | Aovciiseenseins | e 12123/2015.... [ ovveeeieeineins | e 2,209,723 0 (V1 O 0 0 0 0 0 0 0
0325813 TUCSON...oooivirieirierineresieressneisessssssensenesssssssensnes | Auviiiniinsni | coveeens 01/19/2016.... | coveereerirerinnes | v 1,842,950 0 (V1 S 0 0 0 0 0 0 0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1'2030

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

0325939... ..| TUSCON AZ B 08/30/2017.... 1,084,725 0 0 0 0 0 0 0 0
0325955... o [PHOENIX ..o AZ N I 11/09/2017..... 2,073,105 0 0 0 0 0 0 0 0
0325987 ... PHOENIX. ...t AZ N 03/29/2018.... 4,091,626 0 0 0 0 0 0 0 0
0326000... wJOROVALLEY. ... AZ B 05/23/2018.... 3,214,673 0 0 0 0 0 0 0 0
0326069... .| TUCSON AZ B 04/22/2019.... 1,723,122 0 0 0 0 0 0 0 0
0326073 L5 S R 05/02/2019.... 3,152,035 0 0 0 0 0 0 0 0
0326083... AZ B 06/21/2019.... 2,215,377 0 0 0 0 0 0 0 0
0326088... . AZ N 07/23/2019.... 1,979,735 0 0 0 0 0 0 0 0
0326122.......coririrriiniins TUCSON AZ B [ 12/16/2019.... 4,000,000 0 0 0 0 0 0 0 0
0425874... ..|SPRINGDALE...........ccccoeuunuc L3 S IO 12/21/2016.... 3,382,749 0 0 0 0 0 0 0 0
0426093... | BENTON.....ooiiiccs s L5 S R 07/31/2019.... 4,242,204 0 0 0 0 0 0 0 0
0426094..........ooovrirrirniins JONESBORO........coiiiiiiisissiessssissisenses AR s | e 07/31/2019.... 2,495,992 0 0 0 0 0 0 0 0
0426095... ..| SPRINGDALE.... AR [ 07/31/2019.... 2,910,346 0 0 0 0 0 0 0 0
0426096... W [FAYETTEVILLE........coooiiiiriniiiniicciiecincisnisnsissiesiiennnns [ AR s | 07/31/2019.... 5,302,752 0 0 0 0 0 0.. . 0 0
0426097.......coooririerirniis FORT SMITH.....covoviviniinrineiinnneisnissiseivesenisseensennes | AR [ 07/31/2019.... 2,910,346 0 0 0 0 0 LV I 30,113 0 0
0524998... . |SANTAROSA.......cooimvriniicsnisniinsisciscsnssssnsssssnnis | A | v 05/15/2003.... | ... .655,380 0 0 0 0 0 0 5,873 0 0
0525147... A TEMECULA. ..o | CAuiiciics | s 06/15/2006.... | ... o 468,047 0 0 0 0 0 (V1 12,247 | ... 0 0
05625175......cccervvnrierirnrinns [HAYWARD....ccnesicsscsnsnsnisssinnns | G | s 09/30/2005.... | ..oovvevnriiirnies | e, 188,237 0 (V1 O 0 0 0 0 [V 55,604 | ..ocovviriniins 0 0 0
0625238..........cococemvvnviiniians [ONTARIO oo | CAuiiciics | e, 05/25/2006.... | ccooovvvrrirriinns [ e 274,762 0 0 0 0 0 0 0
0525346... [CLOVIS.....oiiiiiisinsiceissiscsienississsessisessesnsnienns. | CAuiiiiiciiies | e 09/14/2007.... 1,217,109 0 0 0 0 0 0 0
0525441... ..|MONTEREY PARK [O7 NSRRI I 12/29/2009.... 2,090,956 0 0 0 0 0 0 0
0525498 ..| COSTA MESA .| 04/26/2011.... 2,076,315 0 0 0 0 0 0 0
0525527... ..| GLENDALE.... . 09/28/2011.... 1,114,853 0 0 0 0 0 0 0
0525530... [ YUCCAVALLEY ..o CA.ovvvcvvs [ i 10/18/2011.... 1,526,299 0 0 0 0 0 0 0
0525557 .. |HUNTINGTON BEACH CA .| 05/17/2012.... 4,764,585 0 0 0 0 0 0 0
0525574... « | BAKERSFIELD........covvinrirncinrinninsiscisiissisnisssisninnnes | CAuiiiiciies | e 09/25/2012.... 1,063,713 0 0 0 0 0 0 0
0525580... | CAMARILLO......ccvviiriririiniinniieiiesisnisssicssiseiseseneenns | CAuiiiiiciins | e 10/23/2012.... 1,486,315 0 0 0 0 0 . 0 0
0525588 .. | BERMUDA DUNES .[12/03/2012.... o 694,915 0 0 0 0 0 .74,184 0 0
0525598... ..| SAN PEDRO SRR | 07 WOROITEN IO 01/29/2013.... 2,148,138 0 0 0 0 0 ..36,703 0 0
0525639... o | CARLSBAD........oetvvrriirriinrrinerinssnisssnsssssssssssssssnsnns | CAuievvieenis | vvvvins 08/01/2013.... 2,391,968 0 0 0 0 0 32,167 0 0
0525661 ..| SACRAMENTO, . .| 11/06/2013.... 4,721,191 0 0 0 0 0 0 0
0525690... ..| CARDIFF BY THE SEA........... CA oo [ v 07/15/2014.... 3,068,763 0 0 0 0 0 0 0
0525765... .| DOWNEY... [O7 VR I 06/10/2015.... 4,239,236 0 0 0 0 0 0 0
0525790... CA.ovvvcvns [ 09/11/2015.... 2,182,005 0 0 0 0 0 0 0
0525801 CA.ovvvennies [ v 11/20/2015.... 2,505,210 0 (V8 [N 0 0 0 0 0 0 0
0525811... oo [HOMEWOOD........cooiiriniinririisississsssisssssssisssiens [O7 VSRR I 01/05/2016.... 4,850,340 0 0 0 0 0 0 0 0
0525884... ..|SCOTTS VALLEY.. CA.ovvvenies [ 01/2712017.... 3,270,915 0 0 0 0 0 0 0 0
0525895........commimriiniiniiis LOS ANGELES.......c.cccoovviurri CA.oovvvvis [ 03/22/2017.... 1,050,269 0 0 0 0 0 0 0 0
0525900... . CA.oorvcvnies [ 04/06/2017.... 8,219,764 0 0 0 0 0 0 0 0
0525972... ..| CUPERTINO.. CA o | e 01/11/2018.... 6,821,359 0 0]. 0 0 0 0 0 0
0525980........c0mieriiiiiniins LYNWOOD.......orimiirinicinisississcssisesssssisssssees (07 VRS I 03/08/2018.... 2,296,371 0 (V1 0 0 0 0 0 0 0
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

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

0525988... | SANDIEGO.......coooimmriinnriiinriisnriisneiisnniisseiisnsisssniisnnnes | CAuiciiiiici | v 04/06/2018.... 6,839,115 0 0 0 0 0 0 0 0
0526016... |LOS ALAMITOS.......coovvicriinninricniinniicsisnississsissisennenes | CAuciiiciiiiis | e, 07/31/2018.... 5,827,179 0 0 0 0 0 0 0 0
0526021 LEMON GROVE........ccccomurrmrrmrinrissninnirerierinesensesninenns | CAuiviivciiies | e 08/14/2018.... 3,598,365 0 0 0 0 0 0 0 0
0526033... A OTAY MESA.......ooiriiniisrineiscisnisnsssisssinssnssnsennss | G | e 11/02/2018.... 2,859,869 0 0 0 0 0 0 0 0
0526054... .|NEWPORT BEACH........ CA.oovvcvies [ v 02/25/2019.... 3,504,914 0 0 0 0 0 0 0 0
0526066...........ccoourrveriiniinns CARLSBAD........cccoovmirrinriniinnns [O7 VR I 04/16/2019.... 1,371,558 0 0 0 0 0 0 0 0
0526119... | BEAUMONT ..ot CA.ovvvcvvis [ 11/26/2019.... 7,200,000 0 0 0 0 0 0 0 0
0526123... . CA.ovvvennes [ v 12M1972019.... [ oo | e 17,000,000 0 0 0 0 0 0. . 0 0
0625177 ..o AURORA........ccoovnrnriiniins COuvvvvvee [ 09/30/2006.... 1,809,139 0 0 0 0 0 (V1 72,815 0 0
0625310... .. | COLORADO SPRINGS CO.vvvenee [ v 03/19/2007.... 2,005,290 0 0 0 0 0 0 ..53,639 0 0
0625990... | LAKEWOOD.........ccomverincinrinniinsinnisinnisrissssssssssinsennes | GO | o 04/26/2018.... 2,043,531 0 0 0 0 0 0. 17,547 0 0
0825978.......ooririnriieiis NEWARK......coooiirinririisiisniinnississiesssssessessssensennss | DB | e 02/15/2018.... 3,619,263 0 0 0 0 0 (V18 51,622 0 0
0R24396... | WHITMORE LAKE........ccooovirverrmrnriinnnnirerirnrisnniesninenens | Ml | s 08/26/1999.... 1,466,915 0 0 0 0 0 (V1 65,329 0 0
0R24431... . | WHITMORE LAKE...... RSN O 08/26/1999.... | coooovverririiinns [ e 131,870 0 0 0 0 0 0 5,871 0 0
o 1025390......0cmrveriicririrns PENSACOLA BEACH........cooniiicriirisrisnicesieesineas FLooiiiiiiies [ 04/11/2008.... | covooverririiinns [ e 619,945 0 0 0 0 0 (V1 13,324 | o 0 0 0
m 1025400... ..|ODESSA.... FLooorrirerions [ e 06/09/2008.... 1,964,050 0 0 0 0 0 0 0 0
o 1025520... .| ORLANDO. FLooiiiiiiins [ 08/09/2011.... 2,796,480 0 0 0 0 0 0 0 0
IN)| 1025541........i JACKSONVILLE.........oviriiireiceieseisssssenenniins FLoiiiiins [ 12/20/2011.... 1,448,558 0 (V1 O 0 0 0 0 0 0 0
i\, 1025549... APOPKA.....cc s FLoiiiiiiins [ 03/28/2012.... | covooverririnns [ e 605,984 0 0 0 0 0 0 0
1025653... FLooiriiriiines [ v 10/11/2013.... 2,591,814 0 0 0 0 0 0 0
1025668... 12116/2013.... [ oo | s 885,537 0 0 0 0 0 0 0
1025734 .101/06/2015.... 2,098,995 0 0 0 0 0 0 0
1025748... . 04/14/2015.... 4,205,738 0 0 0 0 0 0 0
1025772... ..|ROCKLEDGE 06/30/2015.... | covooeverririiinns [ e, 971,121 0 0 0 0 0 0 0
1025777 .. | JACKSONVILLE.... " .1 07/16/2015.... 1,728,832 0 0 0 0 0 0 0
1025800... ..| TALLAHASSEE FLioorrreriens [ e 11/19/2015.... 1,934,843 0 0 0 0 0 0 0
1025810... W THALEAH. s FLooiiiiiiiies [ 01/06/2016.... 5,059,150 0 0 0 0 0 0 0
1025854 ..| CAPE CANAVERAL FL .109/19/2016.... 6,423,182 0 0 0 0 0 0 0
1025855... ..| CAPE CANAVERAL... FLoiirieriines [ 09/19/2016.... | covooverririinns [ e 229,730 0 0 0 0 0 0 0
1025872... A RIVERVIEW. ..ot senens FLooiiieiiies v 12/19/2016.... 1,135,642 0 0 0 0 0 0 0
1025880 FL .101/18/2017.... 3,628,627 0 0 0 0 0 0 0
1025920... . FLooiiiiiiies [ 07/06/2017.... 5,681,367 0 0 0 0 0 0 0
1025925... .. [POMPANO BEACH.........ooviiriinciriinsicieccssiniians FLooiiiiins [ 07/13/2017.... 1,110,317 0 0 0 0 0 0 0
1025934.... .| PANAMA CITY BEACH L | e 08/10/2017.... 1,483,079 0 0 0 0 0. 13,736 0 0
1025935........ovvvericrierirens WHARTON. .....vviriiiiriiiie it N [ 08/11/2017.... 1,272,922 0 (V1 N 0 0 0 0 (V1 49,749 | ..o, 0 0 0
1026044.... | CORAL GABLE.........ccccvvmririnriinrinniincnnisnissssssiinsennns | Pl | s 12/19/2018.... 3,306,273 0 0 0 0 0 0 0 0
1026084... FLooiiiiiies [ 06/26/2019.... 1,029,699 0 0 0 0 0 0 0 0
1026086 FLororiieriins [ v 06/27/2019.... 3,178,910 0 0 0 0 0 0 0 0
1026102... FLooiriieriies [ v 09/05/2019.... 1,489,164 0 0 0 0 0 0 0 0
1026108... A LARGO. ... s FLoiiiiins [ 09/27/2019.... | oo | s 16,112,992 0 0 0 0 0 0 0 0
1125701, LAWRENCEVILLE........ccovvmriiririnninissisescininnien [C7 NN R 09/18/2014.... 2,676,884 0 (V1 O 0 0 0 0 0 0 0
1125929......ccvviicicis MACON ) GA [ 07/20/2017.... 1,019,031 0 (V1 O 0 0 0 0 0 0 0
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1126014... ..| FORT OGLETHORPE.... [C7. N I 07/31/2018.... | oo | e, 750,682 0 0 0 0 0 0 0
1126020... .| ROSWELL [C7. RN B 08/13/2018.... 4,328,980 0 0 0 0 0 0 0
1126127 oo, MABLETON.....c.covverirerirnnns [C72 ORI R 12/20/2019.... 4,000,000 0 0 0 0 0 0 0
1326752... o [MERIDIAN. .....ooviriiiiiisssc s 1055 I 05/01/2015.... | covooveririinns [ e, 923,268 0 0 0 0 0 0 0
1326091... .| CALDWELL..... D | s 07/30/2019.... 2,573,579 0 0 0 0 0 0 0
1425512.....cviricc, WAUKEGAN............... /OSSR S 06/30/2011.... 1,361,278 0 0 0 0 0 0 0
1425518... ..| WOODRIVER /SOOI 071271201 | oo [ e 647,018 0 0 0 0 0 0 0
1425562... .| CHICAGO HEIGHTS [OOSR PP 06/28/2012.... 2,780,202 0 0 0 0 0 0 0
1425580.........ccovviciin, BUFFALO GROVE........c..coociiirininiisicssisisiissins [OOSR I 12112/2012.... 5,315,419 0 0 0 0 0 0 0
1425821... oo | v 03/30/2016.... 1,052,060 0 0 0 0 0 0 0
1425882... [OOSR 01/19/2017.... 1,038,689 0 0 0 0 0 0 0
1425919 I | e 06/29/2017.... 1,128,671 0 0 0 0 0 0 0
1425921.. . [ EOSPOORPORTORN IPPO 07/07/2017.... 1,441,842 0 0 0 0 0 0 0
1425998... WHEELING.......ociccss /SOOI 05/14/2018.... 2,805,999 0 0 0 0 0 0 0
o 1426056..........ccocovvveriirnns WHEELING........ooviiiiiiricccsss s /SOOI PP 03/07/2019.... | covooeverriiinns [ e, 979,629 0 0 0 0 0 0 0
m 1526339... o[ INDIANAPOLIS.........coovvmririnrinriiniinnieninceisnisnsssssenies [ e | s 08/15/2007..... | covvoverrerreinns [ e 806,273 0 0 0 0 0 0 0
o 1525470... .| INDIANAPOLIS.. [N 10/28/2010.... 1,359,123 0 0 0 0 0 0 0
N 1525497 ... INDIANAPOLIS........oovorrirrienrisssisesesesesenniens N | s 04/19/2011.... 1,460,061 0 (V1 O 0 0 0 0 0 0
.OO 1525500... ..|CARMEL.... NG | e 04/28/2011.... 1,573,817 0 0 0 0 0 0
1525586... ..|FISHERS.... . ING | s 1297201200 [ oo | e 976,373 0 0 0 0 0 0
1526593... o [ INDIANAPOLIS.......oooiiiriiririniisiecssssisecees IN.... 12/21/2012.... 1,304,290 0 0 0 0 0 0
1525642 .| WEST LAFAYETTE .|IN .| 08/07/2013.... 1,093,822 0 0 0 0 0 0
1525663... W |FISHERS........oooiiririninicniinvecnsnsississsssnnnnns | Nec | TMM3/2013.0. | s | i 919,698 0 0 0 0 0 0
1525684.. o[ INDIANAPOLIS.........ccovvimriiniirinriiniinnicniississisniessinnses [ Neiiiiii | e 0412912014... | covoovrriinns [ e 707,519 0 0 0 0 0 0
1525791 .. | BROWNSBURG. .1 09/22/2015.... 1,069,730 0 0 0 0 0 0
1526829... o[ INDIANAPOLIS.........coovvmrririnriiniinnieninnesnisssssssenies [ Neciic | s 05/04/2016.... 4,374,782 0 0 0 0 0 0
1525832... + | INDIANAPOLIS.........ccovvmriniiirinrinniinnieniseninssisnienseennes [ Neiciciiii | e 06/02/2016.... | covooverririinns [ e 879,752 0 0 0 0 . 0 0
1525837 .| INDIANAPOLIS.. .1 06/29/2016.... 2,444,633 0 0 0 0 ..51,833 0 0
1526856.........ccvvveverinrienns | FISHERS e [N [ 09/19/2016.... 9,667,766 0 0 0 0 230,393 0 0
1525897......coovvvvevreriereennes | INDIANAPOLIS......ocvvviernnierersriseicesieenieniseesnne | N [ 03/29/2017.... 2,312,456 0 0 0 0 (V1 35,270 0 0
1525910 .1 06/02/2017.... .715,934 0 0 0 0 0 9,286 0 0
1525918......coccvvvviverisricens | FORT WAYNE .o | N [ 06/29/2017.... 3,527,915 0 0 0 0 (V1 51,924 0 0
1525930........cccvvvvvincisriennes | BATESVILLE ... [N [ 07/2712017.... 2,440,832 0 0 0 0 0 35,224 0 0
1525958... . e | s 11/116/2017..... 2,947,337 0 0 0 0 0 26,648 0 0
1625524.........ccooericriins WEST DES MOINES A | s 09/26/2011.... 1,058,636 0 (V1 N 0 0 0 0 (V1 16,000 | oo 0 0 0
1726064.... [ WITCHITA s | K | s 04/09/2019.... 4,472,419 0 0 0 0 0 0 33,961 0 0
1825386... LOUISVILLE. ... | KY e | s 03/14/2008.... | covoocverririinns [ e 842,716 0 0 0 0 0 0 27,431 0 0
1825479.....cvrviiis LOUISVILLE.........cooovviirriianniienniiinniisnnisnnisnnisnniinnniinne | KY i [ 12/14/2010.... 1,717,710 0 0 0 0 0 [V 87,086 | ..ooovvierireiirnns 0 0 0
1825608... o [LOUISVILLE........coooiiniiiniinrinriinicnninniicnsnisnsessissiennes | KY i | e 03/19/2013.... 1,197,885 0 0 0 0 0 0 0 0
1825624... A LEXINGTON.....occriisnriennisneisnnisssisnsssnnsesnnnns | KY v | s 05/17/2013.... 1,326,697 0 0 0 0 0 0 0 0
1825635.........oovereiis LOUISVILLE........oonvrririinrnrinnisnisniinssnssnssssisninnses | KY v | e 06/27/2013.... 1,267,685 0 (V1 O 0 0 0 0 0 0 0
1825709......cccvierierierins LEXINGTON.......covvveririnricnnicnnieirenisniensiessisesensneenns | KY v | e 10/10/2014.... 1,492,400 0 (V1 O 0 0 0 0 0 0 0
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1826723... | LEXINGTON.....oovirricnniineiienniissnisnnisnniesnsiesnnsennns | KY e | e 12/16/2014.... 2,709,647 0 0 0 0 0 0 ..21,749 0 0
1825793... «[RICHMOND.......ccovirinrinniinniiniieninnisniessississsenesnienns | KY v | e 10/01/2015.... 1,430,676 0 0 0 0 0 0. .15,785 0 0
1825866..........c0verrierirrires LEXINGTON......oovvverinrinrinrnnierrersnensesnnsenenensnennns | KY v | o 11/21/2016.... 4,478,975 0 0 0 0 0 (V1 46,295 0 0
1825913... . |[CRESTWOOD........ocoevvriiririniinnisnirnessnissinsssniennnns | KY v | e 06/13/2017.... 2,422,493 0 0 0 0 0 0 35,962 0 0
1825956... LOUISVILLE......ooviiiicirisricnsicneiccserisnscssissiinnene. | KY e | s 11110/2017..... 2,073,047 0 0 0 0 0 0 0 0
1826051 HEBRON.......coooirinrninniniiniinnsnesnssnissssnsnssnsnns | KY i [ 02/20/2019.... 1,622,270 0 0 0 0 0 0 0 0
1926392... o [LAFAYETTE ... | B | e 05/01/2008.... | coooovverririinns [ e 511,157 0 0 0 0 0 0 0 0
2025968... .. |LEWISTON.... ceevrernneensnnenesnnsnesees. | MEr | v 12/20/2017.... 1,444,949 0 0 0 0 0 0 0 0
2125457 ... GAITHERSBURG..........cccovvvnnnc MD...ovviies [ e 06/10/2010.... 2,151,121 0 0 0 0 0 0 0 0
2125601... | BETHESDA........coviinrinniccinrisciisnicsnissiessisessesisnienns. | MDocciiiciicis | e 01/30/2013.... 2,259,489 0 0 0 0 0 0 0 0
2125731... w[FULTON....oooniinrerecscssisnssssesssnssssnsssssnnses | MDovciicciiis | e 12/22/2014.... 1,201,033 0 0 0 0 0 0 0 0
2125769......coiiciinis HYATTSVILLE........ccooivviirins MD..vvcies [ 06/23/2015.... 1,392,589 0 0 0 0 0 0 0 0
2125949... w | BELTSVILLE......ciirieiierierieeiseiseiisssienssensseissssssssssensies | MDovriieciineis | cevivs 10/13/2017.... 6,586,804 0 0 0 0 0 0 0 0
2126062... .| ANNAPOLIS. MDD | 03/29/2019.... 1,925,645 0 0 0 0 0 0.. . 0 0
2225747 SPENCER........cccoiniirinirvciecnsencsnissisesesisnsesnennes | MAiiiis | e 04/07/2015.... | covoocveeririenns [ e 787,627 0 0 0 0 0 (V1 96,671 0 0
2225971... | SPENCER........ooorrriiniersncsnsnisniisnsnisnssninnes | MAG | s 01/04/2018.... | cooooverirrinns [ e 952,785 0 0 0 0 0 0 4,273 0 0
2325533... .| WYOMING. Ml i 10/26/2011.... 1,129,706 0 0 0 0 0 (V18 33,685 | ... 0 0
2325544 KALAMAZQO.. M s 02/09/2012.... | oo | e, 744,183 0 (V1 O 0 0 0 0 [V 53,066 | ...oocovvieriieiirnns 0 0 0
2325609... . |CLARKSTON......cooirvriinniiniinnnnisneissisnissssssssssnssennes | Ml | 03/28/2013.... | covooveririinns [ e 943,833 0 0 0 0 0 0
2325619... ..|EAST LANSING. . IO 05/07/2013.... 1,101,038 0 0 0 0 0 0
2325620... o | SOUTHFIELD.......cooviiiriniinnisicessesssssissssssnieniens 05/07/2013.... 2,923,034 0 0 0 0 0 0
2325678 .. | INDEPENDENCE TWP .1 03/07/2014.... 2,806,790 0 0 0 0 0 0
2325681... ..|LANSING 04/16/2014.... 2,139,515 0 0 0 0 0 0
2325743... ..| SHELBY TOWNSHIP. 03/26/2015.... 2,309,324 0 0 0 0 0 0
2325815 ..|EASTPOINTE.... .102/01/2016.... 2,575,019 0 0 0 0 0 0
2325844... ..[NovI 07/26/2016.... 4,139,420 0 0 0 0 0 0
2325899... .. |CLINTON TOWNSHIP.........coovveririnriinicnnicciienenienienns [ Ml e 04/04/2017.... 1,788,310 0 0 0 0 0 0
2325954 .. |LAKE ORION..... .| 11/09/2017.... o .936,239 0 0 0 0 0 0
2325985... ..|MADISON HEIGHTS. IO [ 03/29/2018.... 3,951,770 0 0 0 0 0 0
2326009... ..| SHELBY TOWNSHIP......... SOOI 07/12/2018.... 2,603,483 0 0 0 0 0 0
2326012 ..| SHELBY TOWNSHIP. .1 07/25/2018.... 3,188,350 0 0 0 0 0 0
2326032... ..|SOUTHGATE.......... v | e 10/30/2018.... 1,351,529 0 0 0 0 0 0
2425314... .. |[VADNAIS HEIGHTS.........ccoccoviriinrnriinrinninniinciseisnnenns [ MNG | 04/09/2007.... 1,371,654 0 0 0 0 0 0
2425517... . |EDEN PRAIRIE.......cooomrrerriennrnerieriesecsseeseresnssessessiesseeses | MN e | e 07/21/2011.... 2,510,527 0 0 0 0 0 0
2425578.......cooevrieririiins ST CLOUD......coovvvvieririnriniinerirerierisssiesnisssisesienesensenns | MNuoiiiis | e 10/15/2012.... 1,442,913 0 (V1 O 0 0 0 0 0 0
2425638...  [MINNETONKA........coooiriiniinninrininnisniinssnissssnssnienns | MN G 07/16/2013.... 1,868,139 0 0 0 0 0 0 0
2425766... +. |BLOOMINGTON......cocoorivirrinricrinnincninnisninsiienninsssnennnne | MNuoiiiii | e 06/12/2015.... 1,776,945 0 0 0 0 0 0 0
2425858..........ovvrrriiias VADNAIS HEIGHTS.........coovviinmrinnrinnnisnnisnniisnniiennenens | MNc | s 09/29/2016.... | ..ooovvvrrriiiinis | e 742,189 0 0 0 0 0 0 0
2525927... . |OLIVE BRANCH........ccoimriiiiinninninniinnissisenisnisniissinnes | MSiiiiiiiiiis e 07/14/2017.... 1,225,276 0 0 0 0 0 0 0
2625625... [ STLOUIS....oviieeieresseessiseisssiesisssssnisssssssssensss | MOuviiciiisii | cevvvs 05/24/2013.... 1,948,689 0 0]. 0 0 0 0 0
2725476.......coerinriinis KALISPELL........ccooirviiriiriininniincscisnisnsisninsisnssnienns | MT i | s 11/23/2010.... 1,560,323 0 (V1 0 0 0 0 0 0
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2925245... [LAS VEGAS......oovvivirrnrinienirnsrineinnsinssnensssisssssesenssens | Voot | e 06/20/2008.... | ...cvvvorrierrnies | e 374,864 0 0 0 0 0 0 0 0
2925798... L LASVEGAS.......oooiicinriinisicicsnissicssississssssissiessennes | NVeiiiciins s 11/18/2015.... 2,215,136 0 0 0 0 0 0 0 0
2925950........cmririierirniis LAS VEGAS.........coovmrivmrimrnernnrnrinesinsnnenssnississsensons | Ve | e 10/24/2017.... 3,898,781 0 0 0 0 0 0 0 0
2925951... LASVEGAS.......oooeereerieresnesseiesnsisssisssissssssssssssssssssiness | NV | o 10/24/2017.... 1,949,390 0 0 0 0 0 0 0 0
3125306........ccovveeriecrrenrens | OAKLAND ... | Nd s | s 03/01/2007..... | coveocverririicnns [ e 691,879 0 0 0 0 0 0 0 0
3125658..........cocveevieciiecran [ WILLIAMSTOWN. ... | Nd i | s 05/18/2012.... 1,308,303 0 0 0 0 0 0 0 0
3125603... . B - 02/13/2013.... 2,221,882 0 0 0 0 0 0 0 0
3125654... ..|OLD BRIDGE N 10/22/2013.... [ oo | e 730,235 0 0 0 0 0 0 0 0
3125862........coriiiicis WILLINGBORO........ccooonvinriiniinrinriinisnissiesssnisnssennsennies | Ndiisiicciiins | e, 10/12/2016.... 1,335,986 0 0 0 0 0 0 0 0
3125889... ..|BARRINGTON B R 02/28/2017.... 2,285,154 0 0 0 0 0 0 0 0
3125996... .| WILLINGBORO B - 05/11/2018.... 5,242,443 0 0 0 0 0 0 0 0
3225788..........coceeeevcnervcnnans [ALBUQUERQUE.......ooooiiciiinicnnicciiccecenicsscsnees | NMec | 09/03/2015.... 3,294,998 0 0 0 0 0 0 0 0
3325219....ccivvrivnrnnriveninen | CLAY coicncnenvesenssnsssisenssessssneenes | NY v | s 12/01/2010.... 1,192,148 0 0 0 0 0 0. 0 0
3325638........cooovienrinciieinan [ LATHAM s | NY i |, 11/28/2011.... 1,809,803 0 0 0 0 0 0.. 26,832 0 0
332574 .......ooovvivernerrernans [WESTISLIP e | NY i | s 10/14/2015.... 1,781,178 0 0 0 0 0 (V1 67,568 0 0
3326070... . cerrrnnssssnnssssnssns | NY e | v 04/23/2019.... | ... .982,508 0 0 0 0 0 0 7,650 0 0
3425105... .. [MATTHEWS....... NC.ovvviiees [ 11/08/2004.... | ... o .394,019 0 0 0 0 0 (V1 16,940 | ... 0 0
3425106........conrirririiniins WINSTON-SALEM.............. NG | e 11/08/2004.... | oo | s 405,017 0 (V1 O 0 0 0 0 [V 17,308 | oo 0 0 0
3425474... . |\ (O R 11117/2010.... 1,207,343 0 0 0 0 0 0 0
3425482... +. | CARRBORO........iiiiiiiieiinsisissis e NC..ovvvviees [ 12/20/2010.... 2,573,903 0 0 0 0 0 0 0
34255629... ..| GREENSBORO............. |\ (ORI R 0972912011 | oo [ e 648,133 0 0 0 0 0 0 0
3425579 ..| DURHAM .[10/19/2012.... 1,636,776 0 0 0 0 0 0 0
3425584... .| INDIAN TRAIL 11/27/2012.... 2,164,500 0 0 0 0 0 0 0
3425501... . 12/18/2012.... 1,193,537 0 0 0 0 0 . 0 0
3425594 ..| MOORESVILLE .[1212172012.... 2,072,505 0 0 0 0 0 ..28,497 0 0
3425643... .. |HILLSBOROUGH....... |\ (ORI 08/07/2013.... 3,114,565 0 0 0 0 0 ..37,450 0 0
3425751... W [FAYETTEVILLE........ccoovvviinniiniinnivcinnniisnieniesniscsnennnns [ NG e 05/01/2015.... 1,142,921 0 0 0 0 0 113,714 0 0
3425754 ..| CONCORD .1 06/07/2015.... 3,370,228 0 0 0 0 0 ..51,608 0 0
3425768... . |[KERNERSVILLE........ccoooonriiniinrinrnniinniisniinsisnisnsssniennes [ NG e 06/18/2015.... 3,129,304 0 0 0 0 0 0 0
3425875... |RALEIGH. ......ovviviiiiriniierineiversrisnieeniesnsnenienisniennes | NGt | v 1212212016.... | oo | v 745,414 0 0 0 0 0 0 0
3426078 ..| SUNSET BEACH .1 06/06/2019.... 1,258,236 0 0 0 0 0 0 0
3426080... o [WILMINGTON....cccevvvnrinricnrnniicnisninnissiessisssiennsnien. | NGt e 06/13/2019.... 5,233,118 0 0 0 0 0 0 0
3426081... o |FAYETTEVILLE........ccoovviririinninniincincisnisnsiesniinsinnnnns [ NG s 06/20/2019.... 1,001,012 0 0 0 0 0 0 0
3625130... .| VANDALIA. N 08/29/2005.... | cooooverririinns [ e 106,827 0 0 0 0 0 0 0
3625201 PLAIN CITY..oovvvivirinniverinnisenienissisesisssisessensssessnsennes | OHuvviiniiiii [ 12/29/2005.... [ cooveerrcviivei | v 555,639 0 (V1 N 0 0 0 0 0 0 0
3625443... o [MARYSVILLE........cooirinriiniinrisrisnnsnissiinnsnisnssssiennes | OHeiiicis | 02/18/2010.... | covvoverrirriinns [ e 291,595 0 0 0 0 0 0 0 0
3625445... o [WADSWORTH.......oovvvirinrinriicnenienisrisniessissisenisenennnes | OHuniccciiis | e 03/09/2010.... 1,043,698 0 0 0 0 0 0 0 0
3625484.........ovririiis WESTLAKE........oomimnninrnnisnnssieninnsnssnssssssnsenses | O | s 12/27/2010.... 1,069,091 0 0 0 0 0 0 0 0
3625547... .. |LIBERTY TOWNSHIP.................. OH..ovvvvivee [ 02/29/2012.... 2,135,787 0 0 0 0 0 0 0 0
3625566... | COLUMBUS........cooirirnicissessissssnsneiis (0] PR IR 07/13/2012.... 1,013,838 0 0 0 0 0 0 0 0
3625605.........crvriiiniis BROADVIEW HEIGHTS 0], ISR R 03/14/2013.... 2,770,390 0 (V1 O 0 0 0 0 0 0 0
3625626..........ccorieiiiins WESTLAKE. ...t OH..oovvvvvre [ v 05/29/2013.... 1,367,527 0 (V1 O 0 0 0 0 0 0 0
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3625671... ..| MONTGOMERY 12/26/2013.... | oo | e 22,481,869 0 0 0 0 0 0 198,641 0 0
3625680... .|HUDSON 03/21/2014.... 1,222,873 0 0 0 0 0 0. 17,978 0 0
3625688 06/09/2014.... 1,685,193 0 0 0 0 0 (V1 34,977 0 0
3625764... 06/10/2015.... 2,982,958 0 0 0 0 0 0 56,904 0 0
3625773... 07/09/2015.... 1,774,217 0 0 0 0 0 0 33,292 0 0
3625786 08/27/2015.... 1,840,967 0 0 0 0 0 0 0 0
3625835... . 06/17/2016.... | covooeverririinns [ e 965,767 0 0 0 0 0 0 0 0
3625845... .. | WELLINGTON... 08/02/2016.... 4,678,057 0 0 0 0 0 0 0 0
3625850.........cruriiinii MORAINE.........ccooinriininriiniiens 09/09/2016.... 1,158,652 0 0 0 0 0 0 0 0
3625851... ..|SPRINGBORO.........cccooeeuuuues 09/09/2016.... 1,158,552 0 0 0 0 0 0 0 0
3625883... ..| CINCINNATI 01/19/2017.... 1,966,927 0 0 0 0 0 0 0 0
3625886..........riiiiis MENTOR 02/07/2017.... 3,086,039 0 0 0 0 0 0 0 0
3625909... .| COLUMBUS 05/16/2017.... | ... 943,502 0 0 0 0 0 0 0 0
3625922... . 07/07/2017.... | ... 20,820,854 0 0 0 0 0 0 0 0
o 3625933........mrerinris GAHANNA.............. 08/08/2017.... 1,785,563 0 0 0 0 0 0 0 0
m 3625961... .. |HILLIARD... 11/29/2017..... 3,456,032 0 0 0 0 0 0 0 0
o 3625986... .|HILLIARD... 03/29/2018.... 4,922,153 0 0 0 0 0 0 0 0
N 3625992 MENTOR 05/02/2018.... 1,907,724 0 (V1 O 0 0 0 0 [V 16,041 | oo 0 0 0
b’ 3626018... ..|ELYRIA 08/07/2018.... 7,024,949 0 0 0 0 0 0
3626019... ..|ELYRIA . . 08/07/2018.... | covooverririinns [ e 899,702 0 0 0 0 0 0
3626024... .. | WORTHINGTON... 0], ISVRURRR IR 08/31/2018.... 2,768,881 0 0 0 0 0 0
3626037 ..| VANDALIA. .| 12/06/2018.... 4,182,352 0 0 0 0 0 0
3626040... A MIAMISBURG.......coovvrireieiseisssiesissnissisesssssssesssssssenes | OHuveciveiiiens | o 12/13/2018.... 4,181,705 0 0 0 0 0 0
3626041........cooovveerieriininans [LORAIN s | OHlccciccii | 12/14/2018.... 1,650,187 0 0 0 0 . 0 0
3626045 .| 12/20/2018.... 2,873,430 0 0 0 0 ..35,525 0 0
3626059... . [FAIRBORN........ooeviimrinrinninrinnisniinnisnisneissisnssnssnnnnns | OHeiicicins | s 03/2112019.... | covvovvririnns [ e 707,690 0 0 0 0 8,557 0 0
3626125... o [COLUMBUS........oooiiiciiseiciisisiss i OH..oovvvvini [ 12/20/2019.... 1,800,000 0 0 0 0 .14,654 0 0
3725792 .| TULSA.... . OK .1 09/29/2015.... 2,518,351 0 0 0 0 ..18,592 0 0
3725834... ..| OKLAHOMA CITY.......... [O] GO IR 06/15/2016.... | covooverririinns [ e 775,076 0 0 0 0 0 0
3726011... o [DUNCAN.....ocviririnrinniienisrisninesisnsinesienisnsssssenssnnnns | O | e 07/24/2018.... 3,073,028 0 0 0 0 0 0
3825455 ..| SPRINGFIELD .107/01/2010.... .923,135 0 0 0 0 0 0
3825521... o [MCMINNVILLE.......ccoiireerimrineineiserineriesenenisneseesenennes | ORuiiiviiicins | e 08/17/2011.... 3,577,471 0 0 0 0 0 0
3825692... [ SALEM.....oooicecseiessesiessssssisssssssssssssssssssssssenns. | ORuvoniiesies | cevvinns 07/25/2014.... 1,291,064 0 0 0 0 0 0
3825787... . |[FLORENGCE..........oocimerrmrinerinrinernerinesinenssniseesenssssinnenins | ORuciisiiineiins | v 08/31/2015... | covooviririinns [ e 623,124 0 0 0 0 0 0
3825842.......cieiiniis TUALATIN.cccoovriiiererisnienninenienssesssssnisessenenenes. | QR | v, 07/14/2016.... 2,868,740 0 (V8 [N 0 0 0 0 0 0 0
3825869... [ SALEM.....oooicsrnissesessninssssissssnnenns. | ORuciniiicies | e 12/02/2016.... 1,491,681 0 0 0 0 0 0 0 0
3825915... [ MCMINNVILLE........oovvorrvinerisneeienreissneissssisnesisssessnnnees | OR s | v 06/23/2017.... 2,417,132 0 0 0 0 0 0 0 0
3825967 ... PORTLAND.......coconrinninninriinninnisnsisnisnssnssenssnssnnsnnns | ORucciiiciini [ 12/20/2017.... 1,357,666 0 0 0 0 0 0 0 0
3826039... o [PORTLAND........ooovvimmiinrinrisnicnninsiissienisssssssessiessinnes | ORuiniicicies e 12/12/2018.... 1,914,525 0 0 0 0 0 0 0 0
3925757... o [LANGHORNE.........c.coevvmiriiriirinerirnrinenienienessnensssnnennes | PPuciiiciinii | e 05/15/2015.... | ..o | e 630,961 0 0 0 0 0 0 0 0
3925776......ovririiiiniins MERCER........cccoimirniinnisniisssninscssisnissssssssnennns | PRuiiciini | s 07/15/2015.... 1,118,528 0 (V1 0 0 0 0 0 0 0
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3925908... ..| ASTON TOWNSHIP......... 05/12/2017.... 1,782,994 0 0 0 0 0 0 0 0
3925926... o [DOYLESTOWN.......oiiiiniiniicsissisiesisiesisisisssiinns 07/14/2017.... 1,238,528 0 0 0 0 0 0 0 0
3925976.......covririeririris CRANBERRY TOWNSHIP.........cooivirinirinrieiieeisiieiiens PA oo i 02/01/2018.... 6,033,785 0 0 0 0 0 0 0 0
3926013... o [PITTSBURGH.........coosviiriiniicinniinnisniieciscississsissienens | PAuii | 07/26/2018.... 5,471,041 0 0 0 0 0 0 0 0
3926079... .. |BLOOMSBURG.........coovmeiieririiniinsiseiiiesienisniiissiensieenns | PAuiiiiciiniis | e 06/13/2019.... 1,961,887 0 0 0 0 0 0 0 0
3926107, PITTSBURGH........coconriminrisnincsrisnissisnisessnissssnnes | PAuiiciis [ 08/28/2019.... 3,285,145 0 0 0 0 0 0 0 0
4124976... o [LEXINGTON. ... [ SCuiiiiiiniins | e 01/1412003.... | covooveririinns [ e 350,581 0 0 0 0 0 0 0 0
4125556... o [ROCK HILL...coooiiciierinenisrineiceninsesenisnisnissssinnies | SCriniiiveiiins | e 05/17/2012.... 3,509,136 0 0 0 0 0 0 0 0
A125576.......coii SPARTANBURG........cocuriniiniinniiniiscisnisnsisnsississnins | S | v 10/05/2012.... 1,711,520 0 0 0 0 0 0 0 0
4125712... o [ROCK HILL...covoierineireiseiseiieniesesensssisesssssinnnses | SCriniiineiiies | vevvrens 10/23/2014.... 1,323,201 0 0 0 0 0 0 0 0
4125782... A FLORENCE.........oooirerieeissessiessisssisssssssssssssssssssensinns | SChmiveviienns | cvvenens 07/30/2015.... 4,101,724 0 0 0 0 0 0 0 0
4125797 LEXINGTON.......cooviiririnriinrinsiiniienissiensississiessnienes | SCuiiiiiiniiins | e 072015, [ oo | s 871,555 0 0 0 0 0 0 0 0
412589%... +. |PAWLEY'S ISLAND........cccrvvirrrinrimninenienierinsiinnisnsnennes | SCriviiiveriies | cevviens 03/29/2017.... 1,005,904 0 0 0 0 0 0 0 0
4125979... | PAWLEYS ISLAND........cooovviimiinrinniiniinniiessnisniensinniens | SCiiiiiiiiiiis | o 02/26/2018.... 6,599,734 0 0 0 0 0 (V1 59,694 0 0
o 4324986 SEVIERVILLE......coooiiiiiniinciieinniseniisnisnicesssieesiennnes | TN | e 03/21/2003.... | covoocverrirriiinns [ e 399,967 0 0 0 0 0 (V1 26,883 | ..o, 0 0 0
m 4325577... .. |CHATTANOOGA........coovvimrinrisnrisnisniinsenisnsssnissinnses | TN | e 10/09/2012.... 1,465,029 0 0 0 0 0 0 0 0
o 4325739... [ NASHVILLE. .....iirveienreneneenneeennesenseeensesesnnssenesesnnes | TN | v 02/25/2015.... 1,429,789 0 0 0 0 0 0 0 0
N 4325820........cccevvirriirris KNOXVILLE.........ooiiviiimniiinniineiisnnisseisssiisnsisnniesnneens | TNeoiiciiiicis [ 03/23/2016.... | ..oovvverriiicnis | e 473,145 0 (V1 O 0 0 0 0 [V 16,631 | covvciecinnad 0 0 0
'\‘ 4326090... [COLUMBIA.........coviieiiririinisrisiscisnisnssssisnisnsssnennes | TN | e 07/30/2019.... | ... 17,869,349 0 0 0 0 0 0 0
4425173... [ELPASO....c.ooiiiinnicciinnicessississiessisssiesississienns | D | o 09/28/2005.... | ... . 199,959 0 0 0 0 0 0 0
4425277.... o | SAN ANTONIO.....cooomririririiniinnieriscsssisnissssssinsns | Wi | v 11/2172006.... [ ..o | s 856,699 0 0 0 0 0 0 0
4425327 .|AUSTIN .| 06/11/2007.... 1,649,308 0 0 0 0 0 0 0
4425405..........coocovreniieiians [HOUSTON. ... | T o | e 07/10/2008.... | ..oovveorriiirnies | e, 711,758 0 0 0 0 0 0 0
4425421... o [HOUSTON......ooiiirinniiniririnsssississinssssssssssisnsses | D | v 10/15/2008.... 5,917,279 0 0 0 0 0 . 0 0
4425456 ..| CORPUS CHRISTI .107/01/2010.. .163,704 0 0 0 0 0 ..69,501 0 0
4425463... w|ELPASO......oiinininrrscssnsssississsnsnsnn | i | oo 09/16/2010.... | ... .994,602 0 0 0 0 0 ..35,894 0 0
4425464... | SAN ANTONIO.....cooeviiiirisrinninienisesississiesissiesnies | T | e 10/05/2010.... 1,563,016 0 0 0 0 0 123,549 0 0
4425478 ..|EL PASO. .112/06/2010.... 1,429,353 0 0 0 0 0 ..49,445 0 0
4425567 ... .. |FREDERICKSBURG.........cccosmimiimrininninnisniinnisniienens | T | e 07/16/2012.... 2,434,138 0 0 0 0 0 0 0
4425611... o | SAN ANTONIO.....cooerirriiriirineiieninseienienissiiesissinennes | Tuveriieriinens | covvieens 04/11/2013.... 1,082,896 0 0 0 0 0 0 0
4425633 .. | KATY.. .1 06/26/2013.... 1,631,503 0 0 0 0 0 0 0
4425652... |CONROE........ccooiiiniinniiciienscenscssisiesssissiessisnies | T | v 09/30/2013.... | covooviririinns [ e 837,754 0 0 0 0 0 0 0
4425660... w|ELPASO......oiiininierecssisnsssississssinsnnn. | DR | cenieens 10/31/2013.... 1,309,502 0 0 0 0 0 0 0
4425667 ... | SAN ANTONIO.......ooorereieeieeresseseseeesessessiesssneenenes | Tumvierinniins | v 12/11/2013.... 5,168,816 0 0 0 0 0 0 0
4425670 CARROLLTON......otviiimniierienirernninnieniesienessssisninnns | Duvveriveninens | covviens 12/23/2013.... 3,166,723 0 (V8 [N 0 0 0 0 0 0 0
4425686... . |GRAND PRAIRIE.........cooirinrinniiniinnsnisseissiniinsisnenes | T | e 05/23/2014.... 2,396,595 0 0 0 0 0 0 0 0
4425713... o [KERRVILLE........iiiiiiiricniceiieresnssissiseniesiesienns | T | e 10/127/2014.... 3,256,721 0 0 0 0 0 0 0 0
A425T79....cooviiriniis AUSTIN. ..o | D o | o 07/2712015.... | oo | e 892,098 0 0 0 0 0 0 0 0
4425799... o [HOUSTON......oiiiriiiiiciieniscisnississiesssisnsississienses | T | e 9201500, [ o | s 969,842 0 0 0 0 0 0 0 0
4425804... | ALAMO HEIGHTS.......cooooiivviinniinniiinniissnissniisnnisnniisnnes | T | v 12/04/2015.... 1,502,284 0 0 0 0 0 0 0 0
4425833........oii SAN ANTONIO.......omiiririinisnisnisseesesnisssssssnsns | D | cenieens 06/09/2016.... 1,816,693 0 (V1 O 0 0 0 0 0 0 0
4425840..........ovveriii SAN ANTONIO......ooeiiriirininnicinsiceiesissisesessieesnes | T | e 07/08/2016.... 2,000,488 0 (0 [ 0 0 0 0 0 0 0




statement as of March 31, 2020 of e OHIO NATIONAL LIFE INSURANCE COMPANY

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

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

4425847 ... ..|LAREDO.... L%, GO 08/24/2016.... 4,078,543 0 0 0 0 0 0 0
4425857.... ..|HUMBLE.... L. S I 09/28/2016.... | covooverririinns [ e 877,443 0 0 0 0 0 0 0
4425868..........cooerierirniins KINGSVILLE............. L. SR B 11/30/2016.... 3,399,072 0 0 0 0 0 0 0
4425892... ..| SAN ANTONIO L%, G I 03/09/2017.... 1,111,772 0 0 0 0 0 0 0
4425893... o JAUSTIN s L. S B 03/15/2017.... 3,188,956 0 0 0 0 0 0 0
4425906..........corvrrriniins SAN ANTONIO. L%, G 05/11/2017.... 2,662,284 0 0 0 0 0 0 0
4425912... .| CORPUS CHRISTI L, SO R 06/09/2017.... 1,591,918 0 0 0 0 0 0 0
4425948... L. S B 10/10/2017.... 6,321,295 0 0 0 0 0 0 0
4425973 L. G I 01/18/2018.... 1,088,866 0 0 0 0 0 0 0
4425993... . L. S B 05/08/2018.... 1,526,129 0 0 0 0 0 0 0
4425995... ..| CORPUS CHRISTI L. S B 05/10/2018.... 3,142,369 0 0 0 0 0 0 0
4426002..........ocoeririiinis HOUSTON.....ccoovrvriinricciis L. S B 06/20/2018.... 2,962,321 0 0 0 0 0 0 0
4426007 ... o [PLANO . ...t | Tuvveriieniinens | covveens 07/11/2018.... 1,897,291 0 0 0 0 0 0 0
4426035... .| EL PASO. SRR IR 11/29/2018.... 7,751,749 0 0 0 0 0 0 0
o 4426047 SAN ANTONIO. L. SR B 01/24/2019.... 3,705,649 0 0 0 0 0 0 0
m 4426048... ..| SAN ANTONIO L%, G 02/14/2019.... 4,344,762 0 0 0 0 0 0 0
o 4426052... ..| SAN ANTONIO!. L. S B 02/21/2019.... 1,934,913 0 0 0 0 0 0 0
IND| 4426071.......corcri DALLAS........cccoouveee. L%, GO 04/26/2019.... 1,347,979 0 (V1 O 0 0 0 0 0 0
'm 4426105... .| SAN ANTONIO. L. G I 09/18/2019.... 1,735,897 0 0 0 0 0 0
4426107 ......coovvecrceerverrans [ BOERNE s | T | s 09/24/2019.... 1,904,396 0 0 0 0 0 0
4426114........oovvcvceiieeinans [ELPAS s | T e | e 11/05/2019.... 5,450,000 0 0 0 0 0 0
4426120 .[12/10/2019.... 2,275,000 0 0 0 0 0 0
4525762... W [MURRAY. ... | UT o | s 05/29/2015.... | .oovvenriieeis | e 929,478 0 0 0 0 ..39,443 0 0
4526004... | ST.GEORGE.......cccosvmrinriiniinnicniinnisrisniessissssnssisnennes | UT e | i 06/22/2018.... 2,201,229 0 0 0 0 (V1 I 109,425 0 0
4526113 ..|LINDON .110/28/2019.. .998,054 0 0 0 0 0 5,876 0 0
4625460... | BARRE........oiiriienieesiesiesesssissssssisssessssssssssssssssssensies | Voo | cevvenns 08/26/2010.... | ... . .534,598 0 0 0 0 (V18 I 104,897 0 0
4725354... | DALE CITY .o | VA | e 10/29/2007.... [ oo | s 782,790 0 0 0 0 19,118 0 0
4725492 ..|WOODBRIDGE.. .| 04/06/2011.... 1,060,845 0 0 0 0 ..21,665 0 0
4725501... . |CHARLOTTESVILLE..........coovorinrinninniinincisniissicssiennns | VA | e 05/05/2011.... 3,457,117 0 0 0 0 0 0
4725563... o [RICHMOND......ovviririeinrinnnenisrinnississsisenienesneennes | VA | o 06/28/2012.... 2,237,149 0 0 0 0 0 0
4725662 ..| WILLIAMSBURG .| 11/08/2013.... 2,938,547 0 0 0 0 0 0
4725693... | GREAT FALLS.....cooveviiinniinicniiciecscienicssiesissnenenns | VA | 07/29/2014.... 3,540,960 0 0 0 0 0 0
4725702... o [RICHMOND.......coooiririniinninniinnisnisnissienisinsssnesnsenns | VA | e 09/18/2014.... 2,442,884 0 0 0 0 0 0
4725705... « [RICHMOND.......coviiiiriniinniiniienisninnicssississssnisnienns | VA | e 09/30/2014... | covoovriricnns [ e 708,541 0 0 0 0 0 0
4725733 FALLS CHURCH......c..cotvvvinrivcrinriineinsnisnissiensisesnennnne | VA [ 12/31/2014.... 2,077,267 0 (V8 [N 0 0 0 0 0 0
4725865... A RICHMOND........oocvrininicnincscisnisssninsessssniennies | VA | s 11/21/2016.... 1,158,289 0 0 0 0 0 0 0
4726006............occoevemerrerrans | CHESTER ..o | VA | s 06/28/2018.... 4,747,527 0 0 0 0 0 0 0
4726075........ccovvveriecirnrrans [HAMPTONL ... | VA | s 05/03/2019.... 3,790,587 0 0 0 0 0 0 0
4726121... o [INORFOLK.....ccoooivirinnicinniciscisrisnicssississssisnienns | VA | e 12/10/2019.... 3,355,000 0 0 0 0 0 0 0
4825448... | SNOHOMISH.......oovvviirriiriirrcrisneissnnissneissnessnnees | WA | 05/28/2010.... 2,200,709 0 0 0 0 0 0 0
4825636..........crverininiins VANCOUVER.........cccosrvinrnniiniinrsninnesnisniisssnsnnnenns | WA | 06/2712013... | covooveriricnns | e 956,415 0 (V1 0 0 0 0 0 0
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SCHEDULE B - PART 3

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

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

4825710... ..|NEWCASTLE.............. WA o | e 10/21/2014.... 4,100,881 0 0 0 0 0 0 32,930 0 0
4825717... ..|RENTON WA e | e 11/114/2014.... 2,402,710 0 0 0 0 0 0 0 0
4825760.........ovverreriririns SPOKANE WA | 05/21/2015.... 4,549,837 0 0 0 0 0 0 0 0
4825825... .. | BELLINGHAM..... WA | e 04/28/2016.... 1,564,917 0 0 0 0 0 0 0 0
4825826... ..|VANCOUVER.... WA e | e 04/28/2016.... | covoocverririicnns [ e 782,658 0 0 0 0 0 0 0 0
4826118.......oii KIRKLAND........ooomiinriniiccis s WA o | e 11/21/2019.... 1,350,000 0 0 0 0 0 0 0 0
4926038... + | BRIDGEPORT......ccooouiiiriniiniisnisiisisisssssssssiseas WV | e 12/10/2018.... 3,739,295 0 0 0 0 0 0 . 0 0
5025877... .. | MILWAUKEE....... Wi [ s 12/28/2016.... 2,333,086 0 0 0 0 0 0. ..37,988 0 0
5025947 ... VARIOUS........... Wl e 10/05/2017.... 9,126,763 0 0 0 0 0 0| s 207,162 | oo 0 0 0
5025994... .. MILWAUKEE....... Wi e 05/10/2018.... 9,914,572 0 0 0 0 0 0 0 0
5325336... .. |MT PLEASANT. SCvvvveeris [ e 08/03/2007..... | covvoverrerreinns [ cevriinriineinins 427,085 0 0 0 0 0 0 0 0
5325494 ... SEDALIA........ccoovevianes MO..ooiviis v 0410712011 | oo [ e 492,601 0 0 0 0 0 0 0 0
5325587... o | TURNERSVILLE. ...covioiirririieeiiesseseessesssseessseeees N v /3072012 [ oo | e 679,735 0 0 0 0 0 0 0 0
5325613... ..|MANCHESTER ANHeis s 04/1712013.... 1,454,420 0 0 0 0 0 0.. 44,458 0 0
D 5325965.......cnririiiriiis LUBBOCK.......cccovvrirrirens L. SR B 12/19/2017.... 5,941,010 0 0 0 0 0 (V1 57,456 0 0
m 5326017... .. IMILLEDGEVILLE.........cccccvvvvunnee. [C7 VR 08/06/2018.... 4,991,398 0 0 0 0 0 0 ..91,001 0 0
o 5326116... ..| VIRGINIA BEACH VA | e 312019, [ o | i 10,465,000 0 0 0 0 0 0].. 129,730 0 0
IN)|5326128.........ccccvecricniians COLUMBIA........ooviiniiiiniiisnii s [SIO [ 12/20/2019.... 5,500,000 0 0 0 0 0 [0 78,043 | .o, 0 0 0
; 0299999. Total - Mortgages With Partial Repayments......... 930,631,556 0 0 0 0 0 0 ...15,742,660 0 0
[ 0599999. Total Mortgage 933,715,971 0 0 0 0 [V . 3,009,186 ...18,751,846 0 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

€030

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
86773# 10 0] SUNRISE CAPTIVE RE, LLC....cooiiiiiieiiitiiiriniisissssi e ssnssnes CINCINNATL ..o 12/31/2018.... 0 0 [ 3,500,000
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f COMMON SEOCKS = AfIIATEA. ..ottt oottt ettt e8 o210 E o018 2 8828408 £ 0828428401 E 428088 E 484 E 1S E A4 e 08 E e ettt et 0] e 3,500,000
4999999. Subtotal - Affiliated 0 3,500,000
5099999, TOAIS...........ovvvervevoeeeroeeioeceeee e s s ess | eessiseesss et eeesiseee e 0. 3,500,000
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) / Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

NON




statement as of March 31, 2020 of e OHIO NATIONAL LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S. States, Territories and P:
040654 YD 1 |ARIZONA ST TRANSPRTN BRD HIGHW TRANSPORT .. | 01/10/2020........ J P Morgan & Co 6,500,000 | ...oooeeriiirreiiireinieeead 6,500,000 0 [1FE
38611T CR 6 | GRAND PARKWAY TRANSPRTN CORP T TRANSPORT.. .. | 02/12/2020. Bank of America . 5,000,000 .......5,000,000 0 [1FE
38611T DL 8 | GRAND PARKWAY TRANSPRTN CORP T 3.236% .. | 02/12/2020........ Bank of America... . 5,000,000 | ..oovveuiiiieieniiians 5,000,000 0 |1FE
47659%  AA 9 |JERSEY CITY, NEW JERSEY CTL 3.600% 09/.. .. | 02/10/2020........ Waterway Securities.................. 8,071,200 | ..o 8,000,000 0|12
490728  C3 4 |KENT OH ST UNIV REVENUES HIGHER EDUCATIO .. | 01/16/2020. J P Morgan & Co 8,015,000 .......8,015,000 0 [1FE
663903  JR 4 |NORTHEAST OH REGL SWR DIST WATER  3.300......ccc0ivmrriererieinnreessisernenenns .. 1 01/23/2020........ Bank of AMETiCa........o.vvverrireieriseeieinns 7,000,000 | ..o 7,000,000 0 [1FE
67760H NB 3 | OHIO ST TURNPIKE COMMISSION TRANSPORTATI .. | 01/29/2020........ Citi Global Markets Inc. . 5,000,000 | ...oorevrriiniereeeenis 5,000,000 0 [1FE
67760H NH 0 | OHIO ST TURNPIKE COMMISSION TRANSPORTATI .. | 01/29/2020........ Citi Global Markets Inc. . 5,000,000 | ..o 5,000,000 |.. . 0 |1FE
709224 2R 9 | PENNSYLVANIA ST TURNPIKE COMMI TRANSPORT........ccvevniieiirrienierniineiens | covrereninnnes 01/16/2020........ Morgan Stanley Dean WItter............c.cocveuvinrnrneriniserersinene . 10,000,000 | .eovovvereerieririreeeieis 10,000,000 | ..cvvveuenee 0 |1FE
709224  2S 7 |PENNSYLVANIA ST TURNPIKE COMMI TRANSPORT........covuiierirrireriniicererirerinnins .. | 01/16/2020........ Morgan Stanley Dean Witter. 7,000,000 ..7,000,000 0 |1FE
756872  LE 5 |RED RIVER TX EDU FIN CORP EDU HIGHER EDU........ccccosevrivinrirniinnes .. | 01/16/2020........ Jeffries & Co. . 7,000,000 ..7,000,000 0 |1FE
88283K  BL 1 | TEXAS ST TRANSPRTN COMMISSION 3.029% 0 (R [ 02/21/2020........ JEfffieS & CO.uuvrrrriiec e 9,500,000 | ..o 9,500,000 0 |1FE
914119 3H 3 |UNIV OF CINCINNATI OH RECPTS HIGHER EDUC .. | 03/04/2020........ Morgan Stanley Dean Witter. 5,000,000 | ..o 5,000,000 0 |1FE
914437  US 5 |UNIV OF MASSACHUSETTS MA BLDG HIGHER EDU... e .. | 01/09/2020........ Citi Global Markets Inc. . 6,750,000 | ... 6,750,000 | .. . 0 [1FE
956704 D7 2 | WEST VIRGINIA ST UNIV REVENUES HIGHER ED e | 02/27/2020........ Bank of AMETiCa.......ooviviiririinisissnssries 5,000,000 | ..o 5,000,000 | ..covrrinnes 0 |1FE
1799999. Total - Bonds - U.S. States, Territories & Possessions......... - OO OO OO OO PO PO P PP - 99,836,200 | ..oooivriiinriisnnisnnins 99,765,000 | ...ccoovvvenne 0 DA%, S
Bonds - U.S. Special e and Special A
3132M U4 2 |FHLMC 2463 Z 6.000% 06/15/32......0.cuirinieirsseisisssisisnssssessssssesessssssssssssensssseses | ................ | 03/15/2020........ Interest Capitalization............... 295 | oo 295 [ 0 [
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES. . ... . uuieiuirreuser i teste st seieeitiae  eerettesesarssesesasesesessseseseesseeeseeee1eEseese 8 o088 £E 428481801 £ 048408481 £E£8 L8 S8 E 4084088284204 8 £ E 18428 b e h et ee sttt anren et ens anseraseacs 295 | i 295 | 0 XXX oo
Bonds - Industrial and Miscell:
o 00180A  AC 3 |AMSR TRUST 2020-SFR1C 2.419% 04/17/25.... . SO [ 03/04/2020........ Goldman Sachs & Co 1,499,931 | oo 1,500,000 |.......cc...... 0 |1FE
D 00206R  BH 4 |AT&TINC 4.300% 12/15/42 .. | 02/03/2020........ Susquehanna Intl Group 1,102,130 | oo 1,000,000
00910G  A* 4 |AMAZON SAN BERNARDINO CA CTL PASS-THRU T... e .. | 01/09/2020........ Mesirow Financial 2,738,044 | ...coooiiiiice 2,738,044
00914A  AG 7 |AIRLEASE CORP  3.000% 02/01/30........cccevurmrerrrirrrrrirerieninsiressssesesensserseseseennnins | coeneeesenerenes 01/07/2020........ Bank of AMerica..........couvevveeernrneeeeceine 979,040 | .o 1,000,000
025537 AP 6 | AMERICAN ELECTRIC POWER CO 3.250% 03/0. .. | 03/03/2020........ J P Morgan & Co 5,490,595 | ....ccoooiiiniiinienns 5,500,000
025932 AP 9 | AMERICAN FINANCIAL GROUP 5.250% 04/02/.... e .. | 03/26/2020........ J P Morgan & Co 2,958,750 | .o 3,000,000
060505 FQ 2 |BANK OF AMERICA CORP  4.300% Perpet.........cccocmiuevuiririreiniierniisienirersnineeens | coveeresinsines 01/27/2020........ Citi Global Markets INC..........c.cocevrinieerinircinrirenns 2,996,250 | ..o 3,000,000
06051G  JA 8 |BANK OF AMERICA 4.083% 03/20/51 .. | 03/25/2020........ Bank of America 2,105,180 | .o 2,000,000 1FE...
1248EP  CE 1 |CCO HLDGS LLC/CAP CORP 144A 4.500% 08/ e .. | 03/05/2020........ Citi Global Markets Inc. 1,545,000 | .ooovvorrieeereeeeres 1,500,000
12510H  AE 0 [CAPITAL AUTOMOTIVE REIT 2020-1A A5 3.4......oioiiiiicineierenissiesieissieneninis .. | 01/15/2020........ Credit Suisse . 1,999,188 ..2,000,000 1FE
172967 MK 4 |CITIGROUP INC 4.700% Perpet .. | 01/15/2020. Citi Global Markets Inc. 1,000,000 ..1,000,000
172967 ML 2 |CITIGROUP INC 2.666% 01/29/31........... .. | 01/22/2020........ Citi Global Markets Inc. . 5,000,000 5,000,000
209111 FC 2 |CONSOLIDATED EDISON CONY INC 3.950% 0 .. | 01/28/2020........ US Bancorp 1,129,790 ..1,000,000
247109 BT 7 |DELMARVA PWR & LIGHT CO 4.150% 05/15/4, .. | 02/05/2020. Mesirow Financial 1,866,720 ..1,600,000
254687  FR 2 | WALT DISNEY COMPANY (THE) 4.625% 03/23........ccooviirirmrniirerinirininsisersnieenenns .. 1 03/19/2020........ Citi Global Markets INC..........ccccevvrvrerirnirciniienns 1,995,340 ..2,000,000
26443C  AQ 6 |DUKE UNIVERSITY HEALTH 3.162% 06/01/42. .. | 01/07/2020........ J P Morgan & Co 6,000,000 6,000,000
29364W  BD 9 |ENTERGY LOUISIANA LLC 2.900% 03/15/51 .. | 03/03/2020. Mitsubishi UFJ Securitie: 2,992,650 ......3,000,000
29379V BZ 5 |ENTERPRISE PRODUCTS OPERATING 3.950% O.. .. | 01/06/2020........ Citi Global Markets INC..........c.cocevvrvrrernrrneveiririnenns 4,968,000 | ..oooovieiicees 5,000,000
30040W  AH 1 |EVERSOURCE ENERGY 3.450% 01/15/50 .. | 01/07/2020........ Barclays........ccouuue . 14,972,100 | wovovvrererereeees 15,000,000
30212P AR 6 |EXPEDIAINC 3.250% 02/15/30 I .. 1 03/27/2020........ Tax Free Exchange.........cccccevivveivcrncinicicininns 2,966,296 | ...ooovviiiniicae 3,000,000
30231G BF 8 | EXXON MOBIL CORP  4.227% 03/19/40..........ccovrrirernrieriniieriesisernissiserssissiesinns | seeverissinnenes 03/17/2020........ Citi Global Markets INC..........c.cccvevvvvieerirerriniirenes 1,500,000 | oo 1,500,000
337932 AM 9 |FIRSTENERGY CORP 3.400% 03/01/50. .. | 02/18/2020........ Morgan Stanley Dean WItter............ccoceviniirnireiinircreinen 2,995,470 | ..o 3,000,000
35671D CE 3 |FREEPORT-MCMORAN COPPER & GOLD 4.125%. .. | 02/19/2020........ J P Morgan & Co 3,000,000 | ..o 3,000,000
36258F AA 7 | GS MORTGAGE-BACKED SECURITIES 2020-PJ1 A....ccoouvivirieiieniereeieeneiersnienes | eereesesinenes 01/16/2020........ Goldman Sachs & Co 4,078,125 | oo 4,000,000 TFE s
36258F AH 2 | GS MORTGAGE-BACKED SECURITIES 2020-PJ1 A. .. | 01/16/2020........ Goldman Sachs & Co 3,097,859 | ..o 3,000,000 AFE i
373334 KN 0 | GEORGIA POWER CO 3.700% 01/30/50 .| 01/08/2020........ Barclays........ccovuue 1,993,480 | ..o 2,000,000 1FE
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38141G  XG 4 | GOLDMAN SACHS GROUP INC  2.600% 02/07/3.........cocovorermrnerrerirererineirernninserenes | coneererinennes 02/05/2020........ Goldman Sachs & Co 2,998,950 | ..o 3,000,000 | ..oovrrerenee 0 |1FE

44891A  BG 1 |HYUNDAI CAPITAL SERVICES 144A 3.000% O........ .. | 02/05/2020........ Mitsubishi UFJ Securities. 1,993,980 | ..o 2,000,000 0 |2FE

458140 BQ 2 |[INTEL CORP 3.750% 03/25/27 .. | 03/20/2020. J P Morgan & Co 998,050 .......1,000,000 0 [1FE

48128B  AG 6 |JPMORGAN CHASE & CO 4.600% Perpet .. | 01/15/2020........ J P Morgan & Co 3,000,000 | ..o 3,000,000 0 |2FE

494550  BK 1 |KINDER MORGAN ENERGY PARTNERS 5.625% 0. .. | 01/22/2020........ Seaport Group........ 5,966,850 | ..coveerreririieeieieens 5,000,000 11,719 | 2FE e
521865 BB 0 |LEAR CORP 3.500% 05/30/30.... .. | 02/20/2020. Bank of America 3,092,994 <er3,100,000 0 |2FE

55354G  AK 6 |MSCIINC 144A 3.625% 09/01/30... .. | 02/28/2020........ Morgan Stanley Dean Witter. 753,750 | oo 750,000 0 [3FE

58013M  FK 5 | MCDONALDS CORPORATION 3.625% 09/01/49.. .. | 03/03/2020........ Wells Fargo SeCUrties............o.vuvierererernrirerenieeenes 5,411,350 | oo 5,000,000 2FE e
58013M  FQ 2 |MCDONALDS CORPORATION 3.600% 07/01/30.. .| 03/25/2020........ J P Morgan & Co 992,660 | ..oovvvornreerns 1,000,000 2FE

58013M  FR 0 | MCDONALDS CORPORATION 4.200% 04/01/50..........cccocvveermrmririrrirniiersiirereiinnins 03/25/2020........ J P Morgan & Co 988,550 | ..o 1,000,000 |.....cccene.. 0 |2FE

615369 AS 4 |MOODYS CORPORATION 3.750% 03/24/25..........ccovvorirernririrnrineirerissesessirernnenes .. | 03/20/2020........ Bank of America 998,870 | ..o 1,000,000 0 |2FE

668138  AA 8 |NORTHWESTERN MUTUAL LIFE 144A 3.850% 0 .| 01/14/2020........ Morgan Stanley Dean Witter. 5,449,450 | ....oovvvviis 5,000,000 56,681 | 1FE.

682680 BC 6 |ONEOKINC 4.500% 03/15/50........ccccuerrereiererrnrieimimineiersemeesessssisessesissssessessessseses | coeresessessnes 03/05/2020........ Barclays........ccouuue 2,995,560 | ..o 3,000,000 | ..oovovrenenee 0 |2FE

68902V  AB 3 |OTIS WORLDWIDE CORP  3.362% 02/15/50 .. 1 02/19/2020........ Citi Global Markets INC..........c.ocrvvrnivnvirniirererincines 3,999,280 | oo 4,000,000 0 |2FE

69144A  AA 7 |OXFORD FINANCE FUNDING TRUST 2020-1A A2... . 01/28/2020........ Barclays........ccoouuu. 4,000,000 | oo 4,000,000 0 |1FE

693684 AM 4 |PSMC 2018-1 TRUST 2020-1 A12 3.500% O1.....ccvurvrrerriiererirercisiresierssineeesineens | coveererinsnnes 01/24/2020........ Wells Fargo SECUMtIES.........c.vwurumerirircierirereinsirererincenes 10,430,335 | oo 10,000,000 | ......... 28,194 | 1FE

713448 ET 1 |PEPSICOINC 3.500% 03/19/40 .. | 03/17/2020........ Bank of America... 1,984,640 ..2,000,000 1FE

718172 AU 3 | PHILIP MORRIS INTERNATIONAL 3.875% 08/. . 03/12/2020........ Bank of America... 1,537,425 ..1,500,000 TFE s
74273@ AD 5 |PRIT CORE REALTY HLDGS LLC  3.070% 02/1......ouiveveeirerreiirirnsierssiseesesssisssnnes | aeeeressnnenes 02/12/2020........ Bank of AMETiCa. ..o 3,000,000 | ...oovviiinis ,000,000 | .ooverercenne 0122

74340  AM 6 |PROLOGIS TGTD US LOGISTICS FD SERIES 202.... .. | 01/07/2020........ Wells Fargo Securities............ouvvireinrirniniieienienenes 2,000,000 | ..o 2,000,000 0 |1PL

743674 BE 2 |PROTECTIVE LIFE CORP 144A 3.400% 01/15...... .| 01/14/2020........ Ambherst Securities. 1,649,888 | ...oovoiecee 1,600,000

750731 AA 9 |LAS VEGAS RAIDERS LEASE-COLLATERALIZED P......ccccvvvemiriirinrirnrirerierinininnns | ceverrinerienes 02/20/2020........ Mesirow Financial 6,250,000 | ..o 6,250,000

81748K  AA 0 | SEQUOIA MORTGAGE TRUST 2020-2 A1 3.500.........cuveireerinrererireireinererinnerenenes .. | 02/13/2020........ Morgan Stanley Dean Witter. 512,344 | oo 500,000 972 |1FE

824348  BM 7 | SHERWIN-WILLIAMS CO 3.300% 05/15/50 .| 03/03/2020........ Citi Global Markets Inc. 2,994,690 | ..oooiiiieee 3,000,000 0 |2FE

83546D AG 3 | SONIC CAPITAL LLC 2020-1A A2l 3.845% 0......ccoverreeiieeririireieeierseineierssiseesenes | seeeriesincenes 01/15/2020........ Barclays........ccouuue 2,000,000 | .o 2,000,000 | ..oovvrenrenee 0 |2FE

844741 BF 4 |SOUTHWEST AIR 2.625% 02/10/30 .. | 02/11/2020........ VAIOUS ...t 3,002,940 | ..o 3,000,000 438 | 2FE

857477  BF 9 | STATE STREET CORP 3.031% 11/01/34... .| 01/21/2020........ J P Morgan & Co 3,059,070 | oo 3,000,000 | .. 20,712 |1FE

87612B  BP 6 | TARGA RESOURCES PARTNERS 144A  5.500% O0........cvovvvmreeereriiiieinniciiscererines 02/05/2020........ RBC Capital Markets...........cccriueeimimereineiernincessenceeenenenes 1,033,750 | oo 1,000,000 | oo 10,694 [3FE.....cccovviireririn
88104L  AG 8 | TERRAFORM POWER OPERATING 144A 4.750%... .. | 02/28/2020........ Citi Global Markets INC..........c.coevervrvrriirireiririneines 1,548,750 | oo 1,500,000 27,115 | 3FE
88641W  AE 9 | TIDEWATER AUTO RECEIVABLES TRU 2020-AAD.. .. | 03/06/2020........ KeyBanc Capital Markets BT3UTTA | e 3,733,000

89832Q AB 5 |TRUIST FIN CORP 5.050% Perpet .. | 01/08/2020........ J P Morgan & Co 3,003,750 | oo 3,000,000

907818 FK 9 [UNION PACIFIC CORP 3.250% 02/05/50... .. | 01/28/2020. Morgan Stanley Dean Witter.... 999,610 .......1,000,000

911365 BN 3 |UNITED RENTALS NORTH AM 4.000% 07/15/3 .. | 02/28/2020........ Deutsche Bank Securities 972,500 | oo 1,000,000

91412N  BD 1 |UNIVERSITY OF CHICAGO 2.761% 04/01/45... .. 1 03/10/2020........ RBC Capital Markets...........coouviveinereierrieiiseessssissseenes 4,000,000 | ..ooocrieiierees 4,000,000 0 [1FE
92047W  AD 3 | VALVOLINE INC 144A 4.250% 02/15/30.... .. | 02/28/2020. Goldman Sachs & Co 987,500 .......1,000,000 944 | 3FE

92343V FD 1 |VERIZON COMMUNICATIONS 4.000% 03/22/50...... .. | 03/17/2020........ Citi Global Markets INC..........c.ocvvnivreirniierenineines 1,000,000 | oo 1,000,000 0 |2FE

958667 AB 3 | WESTERN MIDSTREAM OPERAT 3.100% 02/01/.... .. | 01/09/2020........ Barclays.... 1,999,240 ..2,000,000 0 [3FE

958667 AC 1 |WESTERN MIDSTREAM OPERAT 4.050% 02/01/ .. | 01/09/2020. Barclays 1,998,000 ..2,000,000 0 |3FE

96042K  AE 3 | WESTLAKE AUTOMOBILE RECEIVABLE 2020-1A..... .1 03/11/2020........ J P Morgan & Co 4,999,358 ..5,000,000 0 |1FE

97064F  AA 3 | WILLIS ENGINE SECURITIZATION T 2020-A A.....oovvriviiiierniireeerinsiesinsienssninenens | eeveeesenenenes 02/18/2020........ Bank of America 2,999,958 | ... 3,000,000 0 |1FE

01626P  AM 8 | ALIMENTATION COUCHE-TARD 144A 2.950% 0. A 01/22/2020........ Wells Fargo Securities.. 3,495,800 | ...covvvriis 3,500,000 0 |2FE

683720 AA 4 |OPEN TEXT CORP 144A 4.125% 02/15/30................. A 02/05/2020........ Citi Global Markets INC............ccvvuvirvvinrirerenniines 1,010,000 | oo 1,000,000 |.....cccenv.. 0 |3FE

184494  A# 9 | CLEANAWAY WASTE MGMT LTD SENIOR NOTES........cccovvmirieriieineiceineieisinnins D... 02/11/2020........ MUFG Securiites............ 5,000,000 | ..ooorevrririniieeis 5,000,000 0|2z

86709L  AA 4 |PROJECT SUNBIRD 2020-1A A 3.671% 02/1 D.... 02/14/2020........ Citi Global Markets INC..........ccoevrrnivrriirirereriniines 7,999,677 | oo 8,000,000 0 [1FE

92917N_ AQ 1 [VOYACLOLTD 2019-1A C2R  3.460% 04/15/......cciviniiirniicinsienisersnissesenissienisnnes | DI 02/07/2020........ JEffrieS & GO 7,000,000 | .o 7,000,000 | ..ooovrrenes 0 |1FE

3899999. Total - BONdS - INAUSEIAI GNA MISCRIIANEOUS..............c.ovoveiveieiieeieieeiieeteterceeeeee et ee et etetesee aetareeeessaeseseseseeseeseseses s aseessseeesesesasess s seseseseesseesaeseaetessssssasns et et s sesesassnseess s snsesas s seees s sesesasenesaasnsetessassnssnsnsesesasans | eaesessssssesasnsssssssssssesassssssasssnsesasnssnsss | steseressssesesesisssesasrssses 218,901,231 | oo 215,771,044 | ... 364,248 XXX oo,
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8399997. Total - Bonds - Part 3... .315,536,339 364,248 XXX...
8399999.  Total - BONGS.......cvuiiieiriniiiitinisieisii s .315,536,339 364,248 XXX...
Common Stocks - Industrial and Mi: (Unaffliated) Other
000000 00 0 | FEDERAL HOME LOAN BANK = CINTI.....cottiiiiirinninsrsnsssisenssssseensssessssnsssessnsssens | sossessnssssanes | 03/24/2020........ DIFECE. .ttt | et 20,000.000 2,000,000 XXX e 0
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other......... 2,000,000 XXX 0
9799997. Total - Common Stocks - Part 3.............cccccocueeeeee. 2,000,000 XXX 0
9799999, TOtAl = COMIMON SEOCKS..........vuiveiieieeiieiiit ittt sttt ettt ss s es s s sesassess | essebssssssesssssesassessesssesesesses e b ssessebs e e s sseesess et ensess e s e s s s eesesse b st ebsesse e e s eeses e s et esse s e s e s ensessebsss st ebssssebessessesssssnsesesssnsans | avsessssnsan 2,000,000 XXX 0
9899999. Total - Preferred and Common Stocks... 2,000,000 XXX 0
9999999. Total - BoNds, Preferred aNd COMMON SIOCKS. ..........c.cviuiveiieiieiiiiie ettt saesieses etsetsssssessessesssessesssesssesses e sassesses s s e s esaesse s et es s e s s s s eesees e s e s st e s s s e s sasee s e s see s e e s s s s et e s se s e b et ea s e b s s et e s s e s ebeesessebsesnsans | absesssssssessessesassassesasssssessessesassansesansns | sessesssssssssassessesnsssnses 320,737,726 XXX 364,248
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Bonds - U.S. Government
36194N LU 1 [GNAU1239 2.850% 07/01/33......ccoermmrirericrinceseirneni .. | 03/01/2020. | Paydown 0 (279) 07/01/2033.
36194S PD 4 |GN AU4920 GN AU4920 3.020% 09/15/41.......cccoevvvnrrenee .. | 03/15/2020. | Paydown 0 (590) 09/15/2041.
361970 ZL 2 | GOVERNMENT NATIONAL MTG ASSOC GN AZ6147...... .. | 03/01/2020. | Paydown 0 (1,171) 03/15/2037.
36230M  FL 6 |GN 752871 3.850% 07/15/36.........ccocvurieririiiirirriiniiis .. | 03/01/2020. | Paydown . 0 (1,350) 07/15/2036.
36235 AB 7 |CANTON LEASE FINANCE TRUST-GSA US GOVT L .| 03/15/2020. | Redemption ~ 100.0000.. | .....coervrererrernnene 0 0 06/15/2030.
38373M  2F 6 | GNMA 2008-80 10 1.554% 04/16/50 .. | 03/01/2020. | Paydown 0 (1,052) 04/16/2050.
38373V M3 1 |GNMA 2002-87 Z 5.500% 11/20/32... .. | 03/01/2020. | Paydown 0 1,864 11/20/2032.
38373X L2 0 |GNMA 2002-55 PE 6.000% 07/20/32 <o | . [ 03/01/2020. | Paydown 0 (426) 07/20/2032.
38375C BD 1 |GNMA2012-57 DA 5.402% 04/20/42.............cccocvvreverrnnee .. | 03/01/2020. | Paydown 98,199 | ..........98,199 | ........ 107,467 | ...........102,014 | ...cccocceinl0 | (3,815) 0 (3,815) 04/20/2042.
38376G 2H 2 |GNMA2011-92C 3.841% 04/16/52 .. | 03/01/2020. | Paydown 60,255 420 0 420 04/16/2052.
38376G A7 5 |GNMA2011-10 AC 3.637% 11/16/44.... .. 1 03/01/2020. | PaYdOWN.......coovvrerereirane [ cererierieriseeiineins | e 757,232 | .......757,232 | .........822,484 | ............809,974 | ....c.cce0..0 | s (YA L) — (V1N I (52,742) 11/16/2044.
383766 S2 7 |GNMA2011-67 CA 3.935% 12/16/51.... .. | 03/01/2020. | Paydown 27,308 (540) 0 (540) 12/16/2051.
38376G U2 4 |GNMA2011-77D 4.177% 10/16/45. .. 1 03/01/2020. | PaYdOWN........couvvrerirrirnens [ v | cenerins 42,726 42726 | ... 42,489 88 0 88 10/16/2045.
38377G  S7 5 |GNMA2010-89 PD 4.000% 07/20/40.... .. | 03/01/2020. | Paydown 228,039 228,039 | ......... 240,866 | ............231,576 | ..o [ (3,537) 0 (3,537) 07/20/2040.
D 38377X AL 6 |GNMA2011-100 PX 4.000% 12/20/3 .. 1 03/01/2020. | PaydOWN.........ovvvrereririins [ e | e 181,872 181,872 (589) 0 (589) 12/20/2039.
IT] 38378N KA 0 |GNMA2013-173VB 3.500% 10/16/33... .. | 03/01/2020. | Paydown 34,864 | ........... 34,864 0 0 0 10/16/2033.
©) 38378X 6B 2 |GNMA2015-5KV 3.250% 05/16/42.. . 103/01/2020. | Paydown.........ovrererinnins oo | e 47,900 | .o 47,900 (191) 0 (191) 05/16/2042. | 1....cccovvvnevne
O 0599999, Total - BONAS = U.S. GOVEIMMENE. ....vviveiresiesersssssssessesesees s eesssssses sttt ensenees | svsae 2,048,563 | ... 2,048,563 | ......2,148,388 | .......2, 112,473 | .0 [ (63,910) [ cooovvvnrnna (V)] I (63,910) XXX XXX
Bonds - U.S. States, Territories and P: ions
01170R EF 5 |ALASKA ST HSG FIN CORP MTG REV SERIES A. .. | 03/01/2020. | Redemption ~ 100.0000.. 0 20 0 20 0 12/01/2037.
130333 CA 3 |CALIFORNIA HOUSING 2013 SERIES A 2.900.... .. | 03/01/2020. | Redemption ~ 100.0000.. .0 0 0 0 0 02/01/2042.
13034P UH 8 |CALIFORNIA ST HSG FIN AGY REV 3.650% O.... .. | 02/06/2020. | Redemption ~ 100.0000.. 460,000 | ......... 460,000 | ......... 460,000 .0 0 0 0 0 08/01/2025.
196479 XM 6 |COLORADO HSG &FIN AUTH 3.193% 11/01/2... .| 03/01/2020. | Redemption  100.0000.. 50,000 | .cooooneen 50,000 | ... 50,000 .0 0 0 0 0 11/01/2027.
19647P BQ 5 |COLORADO ST HSG FIN AUTH MF HS  3.400%.. .| 03/01/2020. | Redemption  100.0000.. | ......cccvorererrrievnirs | cerrneas 489,146 | ......... 489,146 | ......... 489,146 489,146 .0 0 0 0 0 11/01/2045.
19647P BS 1 |COLORADO ST HSG FIN AUTH MF HS  3.850%.. .. | 03/01/2020. | Redemption ~ 100.0000.. | .. 9,640 ...9,640 0 0 0 0 07/01/2057.
25477P  NF 8 |DIST OF COLUMBIA HSG FIN AGY 2014-A A .. | 03/15/2020. | Redemption  100.0000.. 60,964 0 0 0 0 06/15/2045.
34074M HW 4 |FLORIDA ST HSG FIN CORP REV 2011 SERIES.. .| 01/01/2020. | Redemption  100.0000.. 45,000 0 0 0 0 01/01/2030.
34074M ND 9 |FLORIDA ST HSG FIN CORP REV 2016 Series .. | 03/01/2020. | Redemption  100.0000.. 61,047 0 0 0 0 07/01/2037.
419818 HM 4 |HAWAII HOUSING 2013 SERIES A 2.600% 07. .. | 03/01/2020. | Redemption  100.0000.. 44,242 8 0 8 0 07/01/2037.
49130T PS 9 |KENTUCKY ST HSG CORP HSG REV 2013 SERIES .. | 03/01/2020. | Redemption ~ 100.0000.. 100,000 | ......... 100,000 | ......... 100,000 | ... 100,000 0 0 0 0 11/01/2041.
57419R L7 8 |MARYLAND ST CMNTY DEV ADMIN DE 4.416%........... .1 02/13/2020. | Redemption ~ 100.0000.. | ....cooererrernvrenneens | cereeens 395,000 | ......... 395,000 | ......... 395,000 | .cooorerne 395,000 0 0 0 0 09/01/2037.
57419R L8 6 |MARYLAND ST CMNTY DEV ADMIN DE 3.242%.... .. | 02/01/2020. | Redemption ~ 100.0000.. | .. 200,000 200,000 | ........ 200,000 .200,000 0 0 0 0 09/01/2048.
57419R M2 8 |MARYLAND ST CMNTY DEV ADMIN DE  3.750%........... |.. | 03/01/2020. | Redemption  100.0000.. | .. 7,767 7,767 0 0 0 0 03/01/2059.
57563R JN 0 [MASSACHUSETTS EDL ING AUTH ED LN REV SER....... ..101/01/2020. | Redemption ~ 100.0000.. | ....cvererreervrrvreres | vrvvverns 100,000 | ......... 100,000 0 0 0 0 07/01/2026.
57563R KF 5 |MASSACHUSETTS EDL ING AUTH ED LN REV SER....... .| 01/01/2020. | Redemption ~ 100.0000.. 0 0 0 0 07/01/2028.
60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIESE............... .1 01/01/2020. | Redemption ~ 100.0000.. | .....ccovvrerermrerneins | wreerereni 20,000 | ..........20,000 | ...........20,000 | ....ccc..ee...20,000 | covooiirinncn 0 0 0 0 0 07/01/2031.
60416Q GV 0 |MINNESOTA ST HSG FIN AGY 3.200% 06/01/ .. | 03/01/2020. | Redemption  100.0000.. 0 0 0 0 06/01/2047.
60416Q HR 8 |MINNESOTA ST HSG FIN AGY SINGLE FAMILY H... .. | 03/01/2020. | Redemption ~ 100.0000.. 0 0 0 0 08/01/2049.
60637B CN 8 |MISSOURIHOUSING 2013 SERIES A 2.650%.... .| 03/01/2020. | Redemption  100.0000.. 0 0 0 0 11/01/2040.
60637B CP 3 |MISSOURI HOUSING 2013 SERIESB 2.650%.... .. | 03/01/2020. | Redemption ~ 100.0000.. \ 0 0 0 0 11/01/2041.
60637B CR 9 |MISSOURIHOUSING 2013 SERIESD 2.550%............... .. 1 03/01/2020. | Redemption  100.0000.. | ....ceuverevverevenrines | cevrerinen 29,045 | ........... 29,045 | ........... 26,045 | ..coovvrenee 26,717 | v 0 10 0 10 0 10/01/2034.
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644690 B5 9 |NEW HAMPSHIRE HOUSING 4.077% 01/01/34... .| 02/01/2020. | Redemption ~ 100.0000.. | ......ccccrevervevvrrres | wrveerre.85,000 | ..........85,000 | ........... 85,000 ...85,000 0 0 0 01/01/2034.
64469D B6 7 |NEW HAMPSHIRE HOUSING 3.220% 01/01/40... .| 03/01/2020. | Redemption ~ 100.0000.. | .....cocrvrerersersnrens | wrvenerrnn90,000 | ...........90,000 | ........... 90,000 ...90,000 0 0 0 01/01/2040.
644690 US 8 |NEW HAMPSHIRE HOUSING 2013 SERIESA 3. .| 03/01/2020. | Redemption ~ 100.0000.. | ......ccccocvruruvrves | w0 105,000 | ........105,000 | ......... 109,988 106,888 | ...cccovvreen0 | o (69) 0 (69) 07/01/2034.
646080 MY 4 |NEW JERSEY ST HIGHER ED ASSIST 2011-1 ... |..101/01/2020. | Redemption ~ 100.0000.. | .....oeverrerrrrrrerires | wrrernnnd0,000 | ...........40,000 | ........... 42,185 | ... 0 0 0 12/01/2027.
646080 NC 1 |NEW JERSEY ST HIGHER ED ASSIST 2011-1................. .| 01/01/2020. | Redemption ~ 100.0000.. | .....ccocoorerrsereriens | wrvrner.80,000 | ...........80,000 | ........... 79,011 | oo 79,336 | .ovvrrerinnens 0 0 0 12/01/2029.
647200 5U 4 |NEW MEXICO ST MTGE FIN AUTH 2.980% 08/ .| 03/01/2020. | Redemption ~ 100.0000.. | .....cocvrmrervrvvrrr | crreennn59,168 | ...........59,168 | ........... 59,168 ...59,168 0 0 0 08/01/2038.
647200 W8 3 |NEW MEXICO ST MTGE FIN AUTH 2012B-3 3 .| 03/01/2020. | Redemption ~ 100.0000.. | .....covvvrerersersnrens | wrreernn20,000 | ...........20,000 | ........... 20,000 ...20,000 0 0 0 09/01/2032.
658207 PA 7 |NORTH CAROLINA HSG FIN AGY 2012 SERIES 3. .. 1 03/01/2020. | Redemption ~ 100.0000.. | ....ccoervvrrerivrrvrer | w0 100,000 | .........100,000 | ......... 100,000 0 0 0 01/01/2029.
677377 2M 4 |OHIO ST HSG FIN AGY SF MTGE 2013 SERIES... .| 03/01/2020. | Redemption ~ 100.0000.. | .....cocvervverserrrerns | wrvreerr.60,000 | ...........60,000 | ........... 60,000 0 0 0 11/01/2041.
677555 UT 9 | STATE OF OHIO 144A OHIO ENTERPRISE BOND........... ..103/01/2020. | Redemption ~ 100.0000.. | ....cveverrerervrrriirer | vrvvrerns 160,000 | ......... 160,000 | ......... 160,000 0 0 0 06/01/2020.
762323 AL 7 |RHODE ISLAND ST STUDENT LOAN A 4.283%............. .. | 01/01/2020. | Redemption  100.0000.. | .. 285,000 285,000 | ........ 285,000 0 0 0 0 12/01/2034.
83712D UH 7 |SOUTH CAROLINA HOUSING 2015 SERIES A2 TA......... .| 01/01/2020. | Redemption ~ 100.0000.. | ....cooererrervrenneens | cereeens 125,000 | ......... 125,000 | ......... 129,716 0 0 0 0 07/01/2025.
83712T DA 6 |SOUTH CAROLINA ST HOUSING FIN 2013-1 2 ..101/01/2020. | Redemption ~ 100.0000.. | ...vvrervvrervervrres | crrer 1,525,000 | ...... 1,625,000 | ...... 1,525,000 0 0 0 0 01/01/2041.
83756C MM 4 |SOUTH DAKOTA HSG DEV AUTH MTGE 2.700%.......... | .. | 02/01/2020. | Redemption  100.0000.. 220,000 | ......... 220,000 | ......... 220,000 0 0 0 0 11/01/2036.
843375 ZG 4 | SOUTHERN MINNESOTA MUNICIPAL POWER AGENC.. | .. | 01/01/2020. | Maturity..........cccoccouvverirenes | covrerinriiensicsniiens [ e 1,790,000 | ...... 1,790,000 | ...... 1,790,000 0 0 0 0 01/01/2020.
o 882750 MZ 2 | TEXAS ST DEPT HSG & CMNTY SERIES 2011B .. | 03/01/2020. | Redemption  100.0000.. .45,000 45,000 45,119 0 (1) 0 01/01/2030.
g 88275F NX 3 |TXDEPT OF HSG & COMM AFFAIRS 3.180% O.. .| 03/01/2020. | Redemption ~ 100.0000.. | .....ccocvrererserarres | wreeerrnr90,000 | ...........90,000 | ........... 90,000 0 0 0 03/01/2039.
(4, 92812U K5 6 [VIRGINIA HOUSING DEV AUTH 2013 SERIES B... .. | 03/25/2020. | Redemption ~ 100.0000.. | ....covververerrvrrerirns | vvrrnenn 17,682 | 117,682 | e 17,682 0 0 0 04/25/2042.
'_\ 92812U Q5 0 |VIRGINIA HOUSING DEV AUTH 2015 Series A. .. | 03/25/2020. | Redemption ~ 100.0000.. 93,469 | .........93,469 | ... 93,469 0 0 0 06/25/2042.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH 3.125% 11/25/. . | 03/25/2020. | Redemption  100.0000.. | ....ccooververiinrianns | onrienns 64,358 | .........64,358 | .......... 64,358 0 0 0 11/25/2039.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..........veuirarreiieiesiarieiines eeasieeseessesssesseesessssesseesesasssssssesssssssesesssssssssess | eesee 7,940,078 | ......7,940,078 | ...... 7,935,285 0 (32) 0 XXX
Bonds - U.S. Special Revenue and Special A t
30293M AJ 3 |FRESB 2015-SB6 A10 2015-SB6 A10 3.220%.. .. 1 03/01/2020. | PaydOwN.........cvereevereririns [ e | e 15,908 | ..........15,908 | .......... 15,908 0 14 0 08/25/2035.
313399 EK 9 |FHLMC 2348 ZK 6.000% 08/15/31 .. | 03/01/2020. | Paydown 26,395 | ..........26,395 | .......... 26,620 0 7 0 08/15/2031.
31339D 7A 0 |FHLMC 2417 KZ 6.000% 02/15/32.... .. | 03/01/2020. | Paydown 39,030 | ..........39,030 | ... 38,196 0 339 0 02/15/2032.
313396 JU 6 |FHLMC 2367 ZK 6.000% 10/15/31 .. | 03/01/2020. | Paydown 20,329 20,414 0 27 0 10/15/2031.
31339M FE 3 |FHLMC 2389 ZB 6.000% 12/15/31... .. 1 03/01/2020. | PaydOWN.........cvvrerreerirees [ i | e 13,066 0 123 0 12/15/2031.
31339N 5V 4 |FHLMC 2403 DZ 5.500% 01/15/32.... .. | 03/01/2020. | Paydown 7,317 0 230 0 01/15/2032.
31339W  XR 2 |FHLMC 2439 EZ 6.000% 04/15/32... .. | 03/01/2020. | Paydown 31,385 0 216 0 04/15/2032.
313372 DL 1 |FHLMC REMIC 1642 PJ 6.000% 11/15/23.... .1 03/01/2020. [ PaYOWN........cvrervrirrieres | corvrinrirernsiisinnnes | cveeniens 19,008 0 273 0 11/15/2023.
3133TH TM 9 |FHLMC 2116 ZA 6.000% 01/15/29. ... | .. [ 03/01/2020. | Paydown 30,856 0 369 0 01/15/2029.
3133TJ) HS 5 |FHLMC 2125JZ 6.000% 02/15/29.......cccvvvvmrinerrreirnei .. | 03/01/2020. | Paydown 24,359 0 275 0 02/15/2029.
31359F AM 0 |FNMA REMIC 1993-208 K 6.500% 11/25/23 .. 1 03/01/2020. | PaydOwN.........cvereererererens [ v | v 10,023 0 113 0 11/25/2023.
31359G B8 8 |FNMA REMIC 1994-30 K 6.500% 02/25/24 .. | 03/01/2020. | Paydown 24,960 0 255 0 02/25/2024.
3136A1 NZ 4 |FANNIE MAE 2011-96 NB 4.000% 09/25/40 .. | 03/01/2020. | Paydown 303,052 0 (968) 0 09/25/2040.
3136A8 DP 2 |FANNIE MAE 2012-104 V 3.500% 02/25/38 ... | .. [ 03/01/2020. | Paydown 58,404 0 (1) 0 02/25/2038.
3136AA 3R 4 |FANNIE MAE 2012-149 LV 3.000% 03/25/36................... .. | 03/01/2020. | Paydown 58,115 0 (473) 0 03/25/2036.
3136AA MC 6 |FANNIE MAE 2012-139 WV 3.000% 02/25/36... .. | 03/01/2020. | Paydown 21,922 , 0 204 0 02/25/2036.
3136AE  TT 4 |FANNIE MAE 2013-54 BA 3.000% 06/25/43 .. 1 03/01/2020. | PaydOWN........oocvererereernes [ e | e 103,346 | .........103,346 | ......... 106,931 105,209 0 (1,864) 0 06/25/2043.
3136AG HV 7 |FANNIE MAE 2013-94 CV 3.500% 07/25/33. .. | 03/01/2020. | Paydown 54,749 | ......54,749 | ... 54,404 ...54,566 0 182 0 07/25/2033.
3137A2 NL 1 |FHR 3756 PC 4.000% 11/15/40 .. | 03/01/2020. | Paydown 98,650 0 (1,020) 0 11/15/2040.
3137A8 UG 1 |FHR 3837 DB 4.500% 04/15/41.........cccoovvevriniiicrrcrirens .1 03/01/2020. | Paydown 6,980 0 (200) 0 04/15/2041. | 1.......cevveeee
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3137AF X3 1 |FHR3944LM 3.000% 10/15/26.... .. | 01/27/2020. | Bank of AMENCa.........ccvvve | oorrvnrienrirerirenins | e 8,243,891 | ...... 8,048,648 | ...... 8,542,885 ...8,196,366 0 0 (1,713) 0 8,194,653 10/15/2026.
3137AF X3 1 |FHR3944LM 3.000% 10/15/26.... .| 01/01/2020. | Paydown 285,279 285,279 | ......... 302,797 | ... 290,515 0 0 (5,236) (V1 IO 285,279 10/15/2026.
3137AR - WS 1 |FHR 4073 HC 3.500% 03/15/35.......cccvverermmrirernricirinienins .1 03/01/2020. [ PaYdOWN.........cvrevererrieres | crvreeirerinerisinnnes | e 45,962 | ........... 45,962 | ........... 49,725 | i 46,858 | ...ccvinnnd 0 0 (896) 0 [ s 45,962 03/15/2035.
3137AV. 6P 7 |FHR 4121 MV 3.000% 12/15/35.... .. | 01/27/2020. | Bank of AMEMCA.........vvvve | woverererrerireririeens | s 5,865,082 | ...... 5,681,972 | ...... 5,986,490 5,773,735 0 (1,155) 0 5,772,580 12/15/2035.
3137AV. 6P 7 |FHR 4121 MV 3.000% 12/15/35.... .| 01/01/2020. | Paydown 23,248 | ........... 23,248 | ........... 24,494 | ... ...23,624 0 (375) (V1N I 23,248 12/15/2035.
3137B1 U7 5 |FHLMC MULTIFAM STRU PASS THRU KSO1 A2............. .| 01/21/2020. | Bank of AMErica..........cco... | covevvverrrrnrinrennns | 203,906,361 | ...... 3,861,710 | ...... 3,938,863 | .......... 3,879,767 0 (612) 0 3,879,155 01/25/2023.
3137B1 U7 5 |FHLMC MULTIFAM STRU PASS THRU KSO1 A2 .| 01/01/2020. | Paydown ..10,469 .10,678 ...10,518 0 (49) 0 ....10,469 01/25/2023.
3137B3 4W 5 |FHR4215LV 3.500% 04/15/33 .. | 03/01/2020. | Paydown 77,09 | .. 76,771 0 174 0 04/15/2033.
3137G1  AA 5 |FREDDIE MAC WHOLE LOAN SECUR 2015-SC01 1 .. 1 03/01/2020. | Paydown.........ccermeverneenins | wovrermerirenirseinenns | e 183,071 | i, 183,071 | ..oooce. 186,103 0 (1,135) 0 05/25/2045.
3138L2 V4 6 |FANNIE MAE AM2434 3.050% 05/01/27.. .. | 03/01/2020. | Paydown .13,072 0 (301) 0 05/01/2027.
3138L4 EQ 2 |FANNIE MAE AM3742 3.150% 09/01/25.. .. | 03/02/2020. | Paydown 0 7 0 09/01/2025.
3138L4 J3 8 |FANNIE MAE AM3881 3.830% 08/01/25.. .. | 03/25/2020. | Paydown 0 2 0 08/01/2025.
313920 SU 5 |FNMA 2001-35ZG 6.500% 08/25/31 .. | 03/01/2020. | Paydown 9,337 0 107 0 08/25/2031.
31392E H6 0 |FNMA2002-69Z 5.500% 10/25/32... .. 1 03/01/2020. | PaydOWN.......ooevvreerirerirnens [ e | cereriens 19,601 | coovvennee 19,601 0 352 0 10/25/2032.
31392K  HM 1 |FHLMC 2445 0Z 6.500% 05/15/32.... .. | 03/01/2020. | Paydown 36,434 | .o 36,434 0 283 0 05/15/2032.
31392M U4 2 |FHLMC 2463 Z 6.000% 06/15/32. .. | 03/15/2020. | Paydown 6,286 6,286 0 57 0 06/15/2032.
31392M U5 9 |FHLMC 2463 ZB 6.500% 06/15/32... .. 1 03/01/2020. | PaydOWN.......coucvvrerrieririees [ i | ceveriens 14,040 | ..oooveeeee 14,040 0 51 0 06/15/2032.
31392P HP 3 |FHLMC 2459 LZ 6.500% 06/15/32.... .. | 03/01/2020. | Paydown 21,243 21,243 0 241 0 06/15/2032.
31392P RL 1 |FHLMC 2484 Z 6.000% 07/15/32.. .. | 03/01/2020. | Paydown 35,562 ..35,562 0 1,005 0 07/15/2032.
31392R  RJ 2 |FHLMC 2468 ZA 6.000% 07/15/32.. .. | 03/01/2020. | Paydown 91,297 0 983 0 07/15/2032.
31392R WT 4 |FHLMC 2492Z 5.500% 08/15/32.. .. | 03/01/2020. | Paydown 24,405 0 684 0 08/15/2032.
313920 EE 0 |FHLMC 2504 Z 6.000% 09/15/32.. .. 1 03/01/2020. | PaYdOWN......coocvvrerrererirees [ i | ceveeiens 16,850 0 157 (V18 I . 09/15/2032.
313920 JL 9 |FHLMC 2499 VZ 6.000% 09/15/32........cooovrveerimrrrcirnnnns .| 03/01/2020. | Paydown 28,902 0 235 (VN IO 28,902 | .o (VI I (U IO (V1N I 189 | 09/15/2032.
31392W JU 5 |FHLMC 2509 ZQ 5.500% 10/15/32 .. | 03/01/2020. | Paydown 22,516 . 0 235 0 ....22,516 10/15/2032.
31393A VK 0 |FNMA 2003-30 HY 5.500% 04/25/33.... .. | 03/01/2020. | Paydown 29,565 . .28,022 0 681 0 ....29,565 04/25/2033.
31393C  LX 9 |FNMA2003-48 GH 5.500% 06/25/33.........0rvvermeermrircrinns . [ 03/01/2020. [ PaydOwN...........ovveuerirerene | vevvrrinerierireninees | cevieees 164,810 | .........164,810 | ........ 160,999 0 1,593 (V1 IO 64,810 06/25/2033.
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33 .. | 03/01/2020. | Paydown 29,601 | ...........29,601 | ..cc....c.. 29,772 | ... ....29,607 0 (6) 0 ....29,601 03/15/2033.
31393y W2 7 |FANNIEMAE WHOLE LOAN 2004-W6 1A2 5.500 .. 1 03/01/2020. | Paydown..........cvemerenerinns [ e | e 510,038 | .........510,038 | ......... 496,101 | ... ..507,412 0 2,627 0]......510,038 07/25/2034.
31397S  SJ 4 |FANNIE MAE 2011-24 GY 4.500% 04/25/41.........ccevvvenee . | 03/25/2020. | Paydown 266,501 266,501 | ......... 276,734 | oo 271,720 0 (5,219) (V1 IO 266,501 04/25/2041.
313970 YM 5 [FNR2011-68 CB 3.000% 07/25/26... .. 1 01/27/2020. | Wells Fargo Securities...... | .ovurrmrrverevirneres | cvees 3,683,133 | ...... 3,607,599 | ...... 3,818,136 ...3,654,876 0 (412) 0 3,654,464 07/25/2026.
31397U YM 5 |FNR2011-68 CB 3.000% 07/25/26... .. | 01/01/2020. | PaydOWN.......coovvvrererceiins [ e | e 141,835 | ......... 141,835 | ......... 150,113 143,694 0 (1,859) (V1 IO 141,835 07/25/2026.
31398N Y2 4 |FANNIE MAE 2010-123 PM 4.000% 07/25/40.................. . [ 03/25/2020. | Paydown............ccvuerieeens | cevrnrimerineriieninees | cevienes 165,029 | ......... 165,029 | ......... 156,571 0 2,819 (V1 IO 165,029 07/25/2040.
31398R  NW 1 |FANNIE MAE 2010-59 BP 5.000% 06/25/40.... .. | 03/25/2020. | Paydown 392,056 392,056 | ......... 421,499 | oo 07,111 | 0 | e (15,055) | o (VN (15,055) | .vvvvverene 0 ..392,056 06/25/2040.
314006 GP 6 |FNMA P/T POOL BM2005 4.000% 12/01/47.... .. 1 03/01/2020. | PaYdOWN........oovererereernns [ e | e 547,309 | ......... 547,309 | ......... 562,958 0 (9,763) 0 .......547,309 12/01/2047.
3140Q9 UA 9 |FANNIE MAE POOL CA2376 4.000% 09/01/48................ . 103/01/2020. | Paydown..........covevverneires [ ovrrverieinnirersnnnes | e 759,682 | ......... 759,682 | ......... 763,006 0 (3,213) 0 [ v 759,682 09/01/2048.
31418C XN 9 |FANNIE MAE POOL MA3384 4.000% 06/01/48 .. | 03/01/2020. | Paydown . 682,950 | ......... 682,950 | ......... 682,416 0 566 0 06/01/2048.
33803W AA 7 |FISHERS LANE ASSOC LLC US GOVT LEASE BAC .. | 03/05/2020. | Redemption  100.0000.. | ......cccorurwrmurenures | cores 118,116 | ......... 118,116 | ......... 120,388 0 (12) (V1 IO 08/05/2030.
35563P HF 9 |Freddie Mac - SCRT 2018-4 MA  3.500% 11......ccccvvernecn. . [ 03/01/2020. [ Paydown............cveeerererens | cevevriverirerireninees | cevieees 142,268 | ......... 142,268 | ....... 138,984 0 2,881 0 | s 142,268 11/25/2057.
46637Q AA 4 |JP MORGAN TAX EXPT PASS THR TR 2012-AMT1......... . [ 03/01/2020. [ PaydOwN...........ocvuverirerens | cevrneinerierieninees | cevieees 156,836 | ......... 156,836 | ......... 160,617 0 (1,203) 0 ..156,836 01/27/2038.
48730P AB 6 |KEENAN DEV ASSOC OF TN 144A TAX LEASERE.......... . 1 01/15/2020. | Various 350,671 | ......... 350,671 | ......... 350,671 0 07/15/2028.
911551  AA 7 |US ARMY HOSP CASH MGMT FUND SENIOR SECUR... | .. | 03/01/2020. | VAIOUS........coovesreremmnninns | cormmerssmsssnessnsnnnes | seressseens 41,803 | .o 41,803 | .o 41,803 0 0 05/01/2032. [ 1....ccvvrennes
3199999. Total - Bonds - U.S. Special Revenue and Special A LT OO OO PO OO PO PP YOYPPPRPOPPPRPORS) PO 28,163,508 |..... 27,664,970 8,815,385 .0 ....196,016 | ...... 196,016 | ....155,764 XXX XXX
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Bonds - Industrial and Miscellaneous
001055 AJ 1 |AFLACINC 4.000% 02/15/22........ccovvereeririseirerinninnens .1 01/10/2020. | Call  104.2571......coovvvee | v | s 1,042,571 | ...... 1,000,000 | ...... 1,025,940 | .......... 1,006,427 | .ooovvvreeeen0 | o (71) 0 (71) (V10 IO 1,006,356 02/15/2022. | 1FE............
00182@ AA 6 |AZ ROMULUS MILANDLORD LLC 3.497% 10/3............. .. | 03/31/2020. | Redemption  100.0000.. | ...eveurerervervenriras | cevrerines 39T | 39,17 | v 39,117 | oo 39,17 | s 0 0 0 0 [ s 39,117 10/31/2038. | ...
00184* AA 6 |AZ RANDALL OH LANDLORD LLC 3.610% 03/3 .. | 03/31/2020. | Redemption ~ 100.0000.. 0 0 0 ....38,141 03/31/2039.
00184@ AA 4 |AMZN (Euclid OH) CTL Pass-Thru CTL - LEA .. | 03/31/2020. | Redemption  100.0000.. 0 0 0 07/31/2039.
00191# AA 3 |AMZN (Tucson AZ) CTL Pass-Thru CTL - LEA..........c.c...... .. | 03/31/2020. | Redemption ~ 100.0000.. | .....covrvrererrernnene 0 0 0 08/31/2039.
00228# AA 0 |AVCINGULARLLC CTL - CINGULAR WIRELESS... .. | 03/15/2020. | Redemption ~ 100.0000.. | ....covrrvrererrernnnns 0 (53) 0 08/15/2021.
004375 AN 1 |ACCREDITED MORT LOAN TRUST 2003-2 A1 4... .. | 03/01/2020. | Paydown 39,682 | ..o 39,682 0 4,907 0 10/25/2033.
008414 AA 2 | AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1. .. | 03/01/2020. | Paydown . 34,990 ..34,990 0 2 0 07/25/2043.
023778 AB 2 |AMERICAN AIRLINES 2015-2 AA  3.600% 03/. .. | 03/22/2020. | Redemption  100.0000.. ..71,064 0 0 0 09/22/2027.
02377L  AA 2 |AMER AIRLINE 19-1AAPTT 3.150% 08/15/3 .. | 02/15/2020. | Redemption ~ 100.0000.. .46,190 | .. 46,190 0 0 0 02/15/2032.
02660T BU 6 |AMERICAN HOME MORTGAGE INV TR 2004-3 6A5 .. | 03/01/2020. | Paydown 281,825 | ......... 233,576 | cooeerrni233,576 | o0 [ i 48,248 | .......cco.... (V1N IO 48,248 | ......oceennnc 0 10/25/2034.
02666A AA 6 |AMERICAN HOMES 4 RENT 2015-SFR1 A 3.46. .. | 03/01/2020. | Paydown 13,462 6 0 6 0 04/17/2045.
03066D AF 3 |AMERICREDIT AUTOMOBILE REC 2016-2C 2.. .. | 03/08/2020. | PaydOWN.........cvveerirerernees [ v | s 1,356,497 46 0 46 0 11/08/2021.
030728 LT 0 |AMERIQUEST MORTGAGE SECURITIES 2003-11A........ .. 1 02/01/2020. | Paydown.........ccooucveeriiens [ v | i 40,947 25 0 25 0 01/25/2034.
o 030728 P9 0 |AMERIQUEST MORTGAGE SECURITIES 2005-R9.......... | .. | 02/01/2020. | Paydown 5,003 5,003 0 0 0 0 11/25/2035.
g 03076C AE 6 |AMERIPRISE FINANCIAL INC 5.300% 03/15/...........c..... .. | 03/15/2020. | Maturity... ceeviereseeneinsnnns | e 4,750,000 | ...... 4,750,000 | ......4,795,568 | ........4, 751,167 | cccovvicreen0 | s (1,167) 0 (1,167) 0 03/15/2020.
(4, 031162 BG 4 |AMGEN INC 4.100% 06/15/21 ..103/22/2020. [ Call ~ 102.9520........ccccrer | corvrrrrermrrrerivinrres | cvens 1,029,520 | ...... 1,000,000 | ......1,001,070 | ..........1,000,182 | ...cccoeceeecl0 | v (27) 0 (27) 0 06/15/2021.
.00 03215P EQ 8 |AMRESCO RESIDENTIAL SEC CORP 1998-2 A5. .. | 03/01/2020. | Paydown 69,845 ..69,282 12 0 12 0 02/25/2028.
034620 AB 0 |ANGEL OAK MORTGAGE TRUST 2017-1 A2 3.0... .. | 03/01/2020. | Paydown 82,107 .82,107 | .. .82,106 142 0 142 0 01/25/2047.
038370 AA 0 |AQUA FINANCE TRUST 2019A A 3.140% 07/1.. .. | 03/15/2020. | Paydown 167,985 | ......... 167,985 | ......... 167,959 23 0 23 0 07/16/2040.
03837P AA 5 |AQUA FINANCE TRUST 2017-AA  3.720% 11/... .. | 03/15/2020. | Paydown 385,291 | ......... 385,291 | ......... 385,244 34 0 34 0 11/15/2035.
04542B MS 8 |ASSET BACKED FUNDING CERT 2005-AQ1 Ad4.............. .. | 03/01/2020. | Paydown 98,042 | ........... 98,042 | ........... 97,803 | .oovirerereen 97,753 | o0 [ i (1) 0 (1) 0 06/25/2035.
05377R BV 5 |AESOP FUNDING II LLC 2014-1A A 2.500%... .. | 02/20/2020. | Paydown ceeveereseenensennes | e 1,000,000 | ...... 1,000,000 | ......... 999,755 5 0 5 0 02/20/2020.
05590# AA 9 |BPHQ 2017 CTL Pass-Through Tru CTL 3.5.... .. 1 03/15/2020. | Redemption  100.0000.. | ...eveurerevververnriras | cevrerians 44,010 | .oovvene 44,010 | oo 44,010 0 0 0 0 11/15/2032.
05606U AA 8 |BXG RECEIVABLES NOTE TRUST 2012-AA 2.......cccc..u. .. | 03/02/2020. | Paydown 25,732 0 0 0 0 12/02/2027.
05606V AA 6 |BXG RECEIVABLES NOTE TRUST 2013-AA .. | 03/04/2020. | Paydown 2 0 2 0 12/04/2028.
05606X AA 2 |BXG RECEIVABLES NOTE TRUST 2015-AA 2. .| .| 03/02/2020. | Paydown .103,491 0 0 0 0 05/02/2030.
05607B AA 9 |BXG RECEIVABLES NOTE TRUST 2017-AA 2.............. .. | 03/02/2020. | Paydown 55,997 0 0 0 0 10/04/2032.
05607B AB 7 |BXG RECEIVABLES NOTE TRUST 2017-AB .. | 03/02/2020. | Paydown 90,149 0 0 0 0 10/04/2032.
05607U AB 5 |BXG RECEIVABLES NOTE TRUST 2018-AB 3. .|| 03/02/2020. | PAYOWN........oovvmrrmcrireres [ rerereerseiserienies | v 104,780 15 0 15 0 02/02/2034.
05607U AC 3 |BXG RECEIVABLES NOTE TRUST 2018-AC 4.............. .. 1 03/02/2020. | PaydOWN.........cvvererneernne [ e | e 100,565 17 0 17 0 02/02/2034.
073879 ED 6 |BEAR STERNS ASSET BACKED SEC 2004-AC4 A4. .. | 03/01/2020. | Paydown 65,890 0 0 0 0 ....62,122 08/25/2034.
09228Y AB 8 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AA 4 .| .. | 03/15/2020. | Paydown 54,688 1 0 1 0 ....54,688 12/16/2041.
09228Y AC 6 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AB 5............... .. | 03/15/2020. | Paydown . 23,438 1 0 1 0 12/16/2041.
097023 BP 9 |BOEING CO 2.600% 10/30/25. .. | 03/04/2020. | Citi Global Markets INC...... | ..ccovrvrerrererneenns | e 2,078,520 383 0 383 0 10/30/2025.
11042T AA 1 |BRITISH AIR 18-1 AAPTT 144A 3.800% 09 .. | 03/20/2020. | Redemption ~ 100.0000.. | .. 86,592 0 0 0 0 09/20/2031.
11043X  AA 1 |BRITISH AIR 19-1 AAPTT 144A 3.300% 12.....ccoevvevrrenee .| 03/15/2020. | Redemption ~ 100.0000.. | .. 1,856 0 0 0 0 12/15/2032.
124860 CB 1 |C-BASSLLC 1999-3 A 6.370% 01/01/29 .. | 03/01/2020. | Paydown 7,285 . 6,523 | o722 | (2) 0 720 0 . 01/01/2029.
12489W GE 8 |C-BASS 2002-CB6 M2F 4.788% 01/25/33.... .. | 03/01/2020. | Paydown 9,424 9,424 | .. ..8,241 ..8,241 0 0 0 0f.. ..8,241 01/25/2033.
12502Y AP 8 |CCR INC MT100 PYMT RIGHTS MAST 2012-CA C.. .. | 03/10/2020. | Paydown ISP ISR 107,143 | ......... 107,143 | ... 107,143 107,143 0 0 0 (V1 IO 107,143 07/11/2022.
125523 AN 0 |CIGNA CORP 144A 4.000% 02/15/22.. .1 03/19/2020. | Redemption ~ 105.0340.. | .....ccoovvevrvvcrvens | v 2,100,680 ,000,000 ...2,002,649 (249) 0 (249) 0 2,002,400 02/15/2022.
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125634 AN 5 |CLIFUNDING LLC 2014-1 A 3.290% 06/18/.... .. | 03/18/2020. | Paydown 65,697 ..65,697 X ....65,682 0 1 0 1 0 ....65,683 06/18/2029. | 1FE....
12563L AJ 6 |CLIFUNDINGLLC 2018-1A A 4.030% 04/18... .. | 03/18/2020. | Paydown 80,093 ..80,093 79,894 | ... ...79,923 0 170 0 170 0........80,093 04/18/2043. | 1FE....
12563L AL 1 |CLIFUNDING LLC 2019-1A A 3.710% 05/18..........cccc0euc. .. | 03/18/2020. | Paydown..........ccccouevunivcnns [ v | s 163,520 | ......... 163,520 | ......... 163,519 | oo 163,518 | oo 0 2 0 2 (V1 I 163,520 05/18/2044.
12591R  AY 6 |COMM MORTGAGE TRUST 2014-CCRE A-SB 3.5 .. | 03/01/2020. | Paydown 139,147 | ... 139,147 | ......... 143,316 | ... 140,264 | .ooivien0 | (1,117) 0 (1,117) 0 ..139,147 02/10/2047.
12594T AC 7 |CPSAUTO TRUST 2017-AC 3.310% 12/15/2 .. | 03/15/2020. | Paydown rnnn 818,820 | i 818,820 | ......... 818,665 0 68 0].......818820 12/15/2022.
12637F AC 6 |CPSAUTO TRUST 2016-DC 2.900% 01/17/2................ .. | 03/15/2020. | Paydown.........cvvmerernivicnns [ v | e 986,774 | ......... 986,774 0 68 0 | v 986,774 01/17/2023.
12646W AH 7 |CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A.......... .. | 03/01/2020. | Paydown 96,795 | ..oooceenn. 96,795 0 (669) 0 ....96,795 04/25/2043.
12646X AJ 1 |CREDIT SUISSE COMM MORT TRUST 2013-IVR3.......... .1 03/01/2020. [ PaydOWN........ceverrrrrierns | cerverivirnniseriniscnes | vvivvin 146,932 | ......... 146,932 0 (2) 0 05/25/2043.
12667F R5 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2........ .. | 03/01/2020. | Paydown 141,430 | ... 143,161 0 20 0 02/25/2035.
12667F Y3 3 |COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A....... | .. | 03/01/2020. | Paydown 171,859 197,557 0 0 0 03/25/2035.
12667F YF 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB 1........ .. 1 03/01/2020. | Paydown..........cccmeverneennns | wevmrrverrerirseeinnnns | e 210,829 | i, 210,829 0 812 0 01/25/2035.
12668A MN 2 | COUNTRYWIDE ALTERNATIVE LOAN 2005-49CBA....... .. | 03/01/2020. | Paydown 1,369 0 0 0 11/25/2035.
126694 CV 8 |COUNTRYWIDE HOME LOANS 2005-21 A17 5. .. | 03/01/2020. | Paydown 8,265 0 1 0 10/25/2035.
12669G C8 2 |COUNTRYWIDE HOME LOANS 2005-13 A8 5.50... .. 1 03/01/2020. | Paydown.........evemeeerneernns | coverrrerirseinsriinnins | everneennn 36,329 | v 36,440 31,722 0 14 0 06/25/2035.
14855M AA 6 |Castlelake Aircraft Securitiza 2019-1A A. .. | 03/15/2020. | Paydown 253,242 253,242 253,241 0 2 0 04/15/2039.
16159G AC 3 |Chase Mortgage Finance Corpora 2019-ATR2 .. | 03/01/2020. | Paydown 262,771 262,771 265,728 0 (47) 0 07/25/2049.
16164A AC 9 |Chase Mortgage Finance Corpora 2016-2 M2.... .. 1 03/01/2020. | PaydOWN........ooverererneirnne [ e | e 150,449 | ......... 150,449 154,332 0 (2,271) 0 02/25/2044.
172973 2R 9 |CITICORP MORTGAGE SECURITIES 2005-6 1A5... .. | 03/01/2020. | Paydown 474 473 0 0 0 09/25/2035.
172973 5F 2 |CITICORP MORTGAGE SECURITIES 2006-1 2A1 .. | 03/01/2020. | Paydown 639 639 0 0 0 02/25/2021.
17312D AC 2 | CITICORP MORTGAGE SECURITIES 2007-8 1A3... .. | 03/01/2020. | Paydown 6,478 6,478 0 0 0 09/25/2037.
17321L 7 | CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A.. .. | 03/01/2020. | Paydown 89,343 | ........... 89,343 0 1,061 0 10/25/2043.
17323M  AA 3 |CITIGROUP MRTGE LOAN TRUST INC 2015-A A1.......... | .. | 03/01/2020. [ PaydOWN..........ccveemerenrene | cerrmermnrierieeinens | cevieees 111,008 | ......... 111,008 0 (482) 0 06/25/2058.
17328B 2 | CITIGROUP MORTGAGE LOAN TRUST 2019-IMC1......... .. 1 03/01/2020. | Paydown..........cvvmerernirinns [ v | e 114,939 | ......... 114,939 0 78 0 07/25/2049.
18469P A* 1 | CLEARBRIDGE ENERGY MLP OPP FND 3.270%.. . | 02/07/2020. | MAEUIEY. .....ocvvvrerrereirnrins [ e | s 2,742,038 | ... 2,742,038 0 0 0 02/07/2020.
19260M AA 4 [COINSTAR FUNDING, LLC 2017-1A A2 5.216 .| .. 1 01/25/2020. | Paydown 7,500 7,500 0 0 0 04/25/2047.
194204 AB 9 |COLLEGE AVE STUDENT LOANS 2017-AA2 3.............. .. | 03/25/2020. | Paydown 96,332 | ........... 96,332 0 30 0 11/26/2046.
19421U AB 0 |COLLEGE AVE STUDENT LOANS 2019-AA2 3 .. 1 03/25/2020. | Paydown..........coomeveeeennne | covrrrmerierreeirinnns | e 119,923 | i, 119,923 0 42 0 12/28/2048.
194230 AB 6 |COLLEGE AVE STUDENT LOANS 2018-A A2 4 .. | 03/25/2020. | Paydown.........cccovevenevnnns [ wovnrrverrerrnciennns | v 145,974 1 145,974 0 57 0 12/26/2047.
20267T AA 0 |COMMONBOND STUDENT LOAN TRUST 2016-A A1...... .. 1 03/25/2020. | Paydown.........cccomereneenens [ covmrrnerierirseinenns | e 114,903 | i, 114,903 0 5 0 05/25/2040.
20267U AA 7 [COMMONBOND STUDENT LOAN TRUST 2016-B A1...... .| 03/25/2020. [ Paydown..........coccvvevrereres | corvererrenverisnnenes | v 101,398 | Lo, 101,398 0 18 0 10/25/2040.
20267V AC 1 |COMMONBOND STUDENT LOAN TRUST 2017-AGS B... | .. | 03/25/2020. | Paydown 218,209 | 218,209 0 10 0 05/25/2041.
20268M AA 4 |COMMONBOND STUDENT LOAN TRUST 2018-BGS A... | .. | 03/25/2020. [ PaydOWN...........ccoocrmmrvemens | covvermnriinerirnnniinns | cvvies 193,070 | ..cooeee 193,070 0 37 0 09/25/2045.
21075W BX 2 |CONTI MTGE HOME EQUITY 1995-4 A9 2.118.. .. | 03/01/2020. | Paydown 6,700 6,700 0 0 0 03/15/2027.
21075W CJ 2 |CONTI MTGE HOME EQUITY 1996-1 A7 6.728.. .| .| 03/01/2020. | Paydown 522 522 0 0 0 03/15/2027.
225458 AY 4 |CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A........ .. | 03/01/2020. | Paydown e | e 46,422 | ........... 46,422 0 0 0 [ s 45,629 02/25/2035.
22970 AA 8 |BGS BNSF CTL - Series 2015-1 PT 4.070% .. | 03/15/2020. | Redemption ~ 100.0000.. ...14,450 ..14,450 0 0 0 ....14,450 05/15/2034.
23389@ AA 9 |DAIRYLAND POWER COOPERATIVE 3.420% 03/. .| .. | 03/31/2020. | Redemption  100.0000.. ceiennnn25,000 ..25,000 0 0 0 ....25,000 03/30/2043.
24736X AA 6 |DELTA AIRLINES 2015-1 AA  3.625% 07/30/.........crvverece .| 01/30/2020. | Redemption ~ 100.0000.. | ....covvveerererernrens | crrrerernas 87,663 | ........... 87,663 | ...........89,520 | ..cccceee89,145 | 0 | i 0 (17) 0 07/30/2027.
24736Y AA 4 |DELTA AIRLINES 2015-1 A 3.875% 07/30/2 .| 01/30/2020. | Redemption ~ 100.0000.. | ....cooererrermmernenns | cereeens 175,328 | ......... 175,328 | oo 77,720 | i 177,344 | 0 | 0 (20) 0 07/30/2027.
252722 AB 9 |DIAMOND RESORTS OWNER TRUST 2019-1AB .. | 03/20/2020. | Paydown 51,302 | oo 51,302 | oo 51,293 9 0 9 0 02/20/2032.
252722 AC 7 |DIAMOND RESORTS OWNER TRUST 2019-1AC... .. | 03/20/2020. | PaydOWN........oovvvrerererrins [ e | e 153,906 | ......... 153,906 | ......... 153,870 35 0 35 0 02/20/2032.
252724 AB 5 |DIAMOND RESORTS OWNER TRUST 2018-1B 4. .| 03/20/2020. | Paydown 295,142 295,142 295123 18 0 18 0 01/21/2031.
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25272X AA 3 |DIAMOND RESORTS OWNER TRUST 2017-1AA... .. | 03/20/2020. | Paydown . 66,718 ..66,718 ....66,707 0 11 0 11 0 .n...66,718 10/22/2029. | 1FE....

25272X AB 1 |DIAMOND RESORTS OWNER TRUST 2017-1AB... .. | 03/20/2020. | Paydown . 50,039 ..50,039 ....50,033 0 6 0 6 0....50,039 10/22/2029.

25755T AK 6 |DOMINOS PIZZA MASTER ISSUER 2018-1A A2IL............ .. | 01/25/2020. | Paydown e | 12,500 | ..ooonee. 12,500 0 0 0 0 [ s 12,500 07/25/2048.

25755T AL 4 |DOMINOS PIZZA MASTER ISSUER 2019-1A 3 .. | 01/25/2020. | Paydown 12,500 | oo 12,500 0 0 0 0| 12,500 10/25/2049.

26208C AN 8 |DRIVE AUTO RECEIVABLES TRUST 2017-AAD .| .| 03/15/2020. | Paydown . 315,239 | i 315,239 23 0 23 0 ..315,239 05/15/2024.

26208E AG 9 |DRIVE AUTO RECEIVABLES TRUST 2017-1D....c.ceeveveee .. | 03/15/2020. | Paydown ceerereennenies | e 757,578 | ......... 757,578 41 0 41 0 03/15/2023.

26208L AE 8 |DRIVEN BRANDS FUNDING, LLC 2019-2A A2. .. | 01/20/2020. | Paydown . 8,750 8,750 0 0 0 0 10/20/2049.

26224H AE 7 [DRUG ROYALTY IIl LP 12017-1A A2 3.600.... . 1 01/15/2020. | Paydown et | 455,086 | ......... 455,086 27 0 27 0 04/15/2027.

Morgan Stanley Dean

26444G AC 7 |DUKE ENERGY FL PROJ FIN 2.538% 09/01/2................ .| 01/22/2020. | Witter [ | 6,150,840 | ...... 6,000,000 | ...... 5,999,760 | .......... 6,000,008 | ....ccoccovnene 0 0 0 0 0| o 6,000,008 09/01/2029.

26857E AA 6 |ELFI GRADUATE LOAN PROGRAM 2019-AA 2............. .. | 03/25/2020. | Paydown et | i 193,531 | ..cooeee 193,531 | ... 193,491 | oo 193,492 39 0 39 0 | v 193,531 03/25/2044.

268602 AA 7 |ELMTRUST 2016-1A A2 4.163% 06/20/25.. .. | 03/20/2020. | Paydown . 204,918 204,918 | ......... 204,913 | ... ..204,912 6 0 6 0 .ennn.204,918 06/20/2025.

27034M  AB 0 |Earnest Student Loan Program L 2016-D A2.. . | .. | 03/25/2020. | Paydown et | i 149,609 | ........ 149,609 | ......... 149,562 | ... ..149,583 27 0 27 0 ... 149,609 01/25/2041.

284157 AA 2 |ELARAHGV TIMESHARE ISSUER 2014-AA 2........c...... .. | 03/25/2020. | Paydown creveereseeessennes | e 46,743 | .......... 46,743 | ........... 46,742 0 0 0 (V1 I 46,743 02/25/2027.

284157 AB 0 |ELARAHGV TIMESHARE ISSUER 2014-AB 3... .. | 03/25/2020. | Paydown LABTA3 | 46,743 | ...ooue 46,736 1 0 1 0f.. ...46,743 02/25/2027.

28416D AB 6 |ELARAHGV TIMESHARE ISSUER 2017-AB 2... .. | 03/25/2020. | Paydown . v 175,940 | 175,940 | ......... 175,888 36 0 36 0 .. 175,940 03/25/2030.

29348Q AB 8 |ENOGEXLLC 144A 6.250% 03/15/20..........cconvvrrrrrrrennes .. | 03/15/2020. | Various v | e 3,000,000 | ...... 3,000,000 | ...... 3,153,300 | .........3,004,966 | .........ccc.e..0 | v (4,966) 0 (4,966) (V10 IO 3,000,000 03/15/2020.

294751 EV 0 |EQUITY ONE ABS INC 2004-3 AF5 4.423% 0 .. | 03/01/2020. | Paydown . 270,825 | ......... 270,825 | ......... 259,621 44 0 44 0. ..267,661 07/25/2034.

29977 AB 2 |EVERBANK MTGE LOAN TRUST 2013-1A2 2.5 .. | 03/01/2020. | Paydown . 38,435 | ..o 38,435 | oo 38,663 | .o 38,515 | o0 | (80) 0 (80) 0 .. 38,435 03/25/2043.

29977K  AA 1 |EVERBANK MTGE LOAN TRUST 2013-2A 3.00............. .. | 03/01/2020. | Paydown . 61,927 | ..ccoeen 61,927 | ... 61,316 448 0 448 0 [ v 61,927 06/25/2043.

29978C AA 8 |EverBank Mortgage Loan Trust 2018-1 A1 .. | 03/01/2020. | Paydown et | e 197,194 | ......... 197,194 | ........ 194,975 | ........... 195349 | ..ciiin0 | 1,845 0 1,845 0 | v 197,194 02/25/2048.

30040W AH 1 |EVERSOURCE ENERGY 3.450% 01/15/50. . | .. | 01/16/2020. | Mitsubishi UFJ Securities.. | ......ccoccerrermerveres | covnee 5,007,300 | ...... 5,000,000 | ...... 4,990,700 | ... 4 0 4 0 ,990,704 01/15/2050.

30212P  AQ 8 |EXPEDIA INC 144A 3.250% 02/15/30.........ccovvveerererins .. | 03/27/2020. | Tax Free Exchange.......... | ccovevrrverrererneenns | e 2,977,671 | ...... 3,000,000 | ...... 2,976,750 | .......... 2,977,242 429 0 429 0 2,977,671 02/15/2030.

30288* AA 8 |FLNGLIQUEFACTION 2 LLC SENIOR SECURED N .. | 03/31/2020. | Redemption ~ 100.0000.. ...88,500 ..88,500 .88,500 ....88,500 0 0 0 0 ....88,500 03/31/2038.

31331F BB 6 |FED EXPRESS CORP SERIES 1999-1 CLASSB.... .. 1 01/15/2020. | Redemption  100.0000.. e | 39,931 39,931 | .. .39,931 ....39,931 0 0 0 0 ....39,931 01/15/2020.

3140FX ED 0 [FNMABFO0131 3.500% 08/01/56..........ccvermeverrerrcrrerirnes .. | 03/01/2020. | Paydown et | e 129,726 | ........ 129,726 | ......... 133,334 0 (3,534) 0 08/01/2056.

3140Q8 WM 3 | FANNIE MAE POOL CA1551 4.000% 04/01/48... .. | 03/01/2020. | Paydown REUPTURURROON I 620,505 | ......... 620,505 | ........ 630,976 | ............630,739 | .cccocceinn0 [ (10,234) | e 0 [ (10,234) | oo 0 04/01/2048.

33767C AD 9 |FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.50 .. | 03/01/2020. | Paydown . 83,308 | ........... 83,308 | ....cco.n. 84,922 0 (4) 0 03/25/2045.

33849N AG 0 |FLAGSTAR MORTGAGE TRUST 2018-5A7 4.00... .. | 03/01/2020. | Paydown ettt | e 502,833 | ......... 502,833 505,426 0 113 0 09/25/2048.

33850T AC 2 |FLAGSTAR MORTGAGE TRUST 2018-1 A3 3.50 .. | 03/01/2020. | Paydown . 528,499 528,499 | .........523,792 0 2,802 0 03/25/2048.

33850T AE 8 |FLAGSTAR MORTGAGE TRUST 2018-1 A5 3.50... .. 1 03/01/2020. | Paydown.........cccmeverneernnes [ wovvernerirerirseisnnins | 2,880,831 | oo, 880,831 | ......... 883,446 0 587 0 03/25/2048.

33851F AA 5 |FLAGSTAR MORTGAGE TRUST 2018-6RR 1A1 4. .. 1 03/01/2020. | Paydown.........ccccooevumevenns [ covmriverivenniiienies | 468,508 | i 468,508 | ......... 464,000 0 3,325 0 10/25/2048.

33851L AD 6 |FLAGSTAR MORTGAGE TRUST 2018-4 A4 4.00, .. | 03/01/2020. | Paydown . . 749,600 752,761 0 481 0 07/25/2048.

33972P 7 |FLNG LIQUEFACTION 2 LLC 144A 4.125% 03 .. | 03/31/2020. | Redemption ~ 100.0000.. [ ....corvvereversveerneens | wrerreenn31,000 | iceeeceee 31,000 0 0 0 03/31/2038.

34417TM  AA 5 |FOCUS BRANDS FUNDING LLC 2017-1A A2 3. .. | 01/30/2020. | Paydown . 7,500 0 0 0 04/30/2047.

35040U 9 | Foundation Finance Trust 2017-1A A 3.3.. .. | 03/15/2020. | Paydown . 303,965 303,965 0 29 0 07/15/2033.

35671D BL 8 |FREEPORT-MCMORAN COPPER & GOLD 4.550% .. | 02/21/2020. | Various ceevereeeneinninns | e 4,255,000 | ...... 4,000,000 0 58 0 ....257,00 11/14/2024.

36157R D7 7 |GE CAPITAL MTG 1999-HE1 A6 6.700% 04/2.... .. | 03/01/2020. | Paydown . 69,356 ..69,356 0 (3) 0 .(32)] .. 04/25/2029.

36157R D9 3 |GE CAPITAL MTG 1999-HE M 6.705% 04/25/. .. | 03/01/2020. | Paydown . rene 14,262 | .27,799 0 3,242 0 L(12,774) ] .. 04/25/2029.

36242D RF 2 |GSR MORTGAGE LOAN TRUST 2004-15F 5.50 .| .. 1 03/01/2020. | Paydown . 1,065 1,065 | .. 1,094 | . 1,085 | ... 0 0 0 0 12/25/2020. e

36256B AC 4 |GS MORTGAGE-BACKED SECURITIES 2018-RPL1......... .. | 03/01/2020. | Paydown RSOSSN IO 171,692 | oo 171,592 | ..o 169,193 | oo 169,559 | .ooovvrerrrnne (U 2,033 0 2,033 0 | e 171,592 | a0 | i, (1 O 0 10/25/2057. | 1FM...........
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36258F AA 7 | GS MORTGAGE-BACKED SECURITIES 2020-PJ1 A . [ 03/01/2020. [ Paydown............covererneens | cevevvrrververrenernnns | cverreeen 76,897 | iiiiecnn 76,897 | i 78,399 | o0 [ veiivciinenn0 | (1,502) 0 (1,502) 05/01/2050.

38061L AA 7 |GOLD KEY RESORTS 2014-AA 3.220% 03/17 . [ 03/15/2020. [ PaydOwN...........ocvuverererens | cevrrreinerieriesinees | cevieees 166,403 | ......... 166,403 | ......... 166,368 8 0 8 03/17/2031.

38081E AA 9 |GOLDEN BEAR 2016-1A A 3.750% 09/20/47.... .. | 03/20/2020. | Paydown 203,058 203,058 | ........ 203,058 0 0 0 09/20/2047.

38217K AA 2 | Goodgreen Trust 2016-1A A 3.230% 10/15. .. | 03/15/2020. | PaydOWN........oovverrerceiins [ o | e 102,485 | ........ 102,485 | ......... 102,434 1 0 1 10/15/2052.

40405T AA 1 |H&PINV PARTNERS-CARMEL INC 144A LEASE . [ 02/15/2020. [ VarIOUS..........rvveiveerierin | e | e 646,000 | ......... 646,000 | ........ 646,000 0 0 0 02/15/2021.

40432B  AA 7 |HSIASSET LOAN OBLIGATION 2007-2 1A1 5. .. | 03/01/2020. | Paydown . 5,575 5,575 | v 5,073 | oo 5473 2 0 2 09/25/2037.

406216 BG 5 |HALLIBURTON CO 3.800% 11/15/25. .. | 03/05/2020. | Redemption ~ 113.3360.. | ...cccovvvrrerrmrirncirns | s 1,063,092 | ......... 938,000 | ......... 935,364 .936,335 45 0 45 11/15/2025.

411707 AB 8 |CKE RESTAURANTS HOLDINGS INC 2018-1A Al. .. | 03/20/2020. | Paydown 7,500 7,500 | oo 7,500 | ... 0 0 0 06/21/2048.

42770L  AA 1 |HERO FUNDING TRUST 2015-1A A 3.840% 09... .. | 03/20/2020. | Paydown 55,679 | .....c...55,679 | virenees 55,654 | ... ...55,657 | ... 1 0 1 09/20/2040.

42770Q AA 0 |HERO FUNDING TRUST 2014-2A A 3.990% 09 . [ 03/20/2020. | Paydown............cocveveerens | vrvverivnnrivciiieninnns | e 123,430 | ........123,430 | ......... 123,346 | ......cc..... 123,362 | oo 0 68 0 68 09/21/2040.

43284B  AB 8 |HILTON GRAND VACATIONS TRUST 2018-AA B .. | 03/25/2020. | PaydOown..........covmererneeeins [ o | e 179,074 | ......179,074 | ......... 179,032 0 36 02/25/2032.

43284B  AC 6 |HILTON GRAND VACATIONS TRUST 2018-AA C .. | 03/25/2020. | PaYdOWN........ooverrerneirnns [ e | e 179,074 | .......179,074 | ........ 179,056 0 17 02/25/2032.

44040H AA 0 |HORIZON AIRCRAFT FINANCE | LTD 2019-1 A .. | 03/15/2020. | Paydown 96,154 | ..........96,154 | .......... 96,154 0 0 07/15/2039.

44040 AA 6 |Horizon Aircraft Finance | Lim 2019-2 A. .. | 03/15/2020. | Paydown . rerneeen 11,428 | 71,427 0 2 11/15/2039.

44919  AC 2 |1595 EXPRESS LLC SR SECURED NOTES DUE 2 .. | 03/31/2020. | Redemption ~ 100.0000.. [ ......cccorsruvricnnrs | woreenn 77,169 | i 77,169 | oo 77,169 0 0 12/31/2031.

44932H AB 9 |IBM CREDIT LLC 1.800% 01/20/21... .. | 03/31/2020. | 280 Securities...........ccocres | orvrrrrrrrerrirerreries | 0002..2,991,000 | ...... 3,000,000 0 2,935 01/20/2021.

449670 CP 1 |IMC HOME EQUITY LN TR 1997-3 CLASS A .. [ 03/01/2020. | PaydOwN............ccoormmvvinnns | cevvirmrrrrnnnireneinns | cereeeenn 12,208 | s 12,208 0 0 08/20/2028.

45254N  FL 6 |IMPAC CMB TRUST 2003-9F A1 1.947% 07/2 . | 03/25/2020. | Paydown 6,226 0 10 0 07/25/2033.

45254T PL 2 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A5 . [ 03/01/2020. [ Paydown............ocveeveneens | vervenernernerrscernens | ceerrnnnn 96,876 | i 96,876 0 0 0 08/25/2034.

45254T PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A6 .| 03/01/2020. | Paydown 1,175 0 0 0 08/25/2034.

46591D AC 3 |JP MORGAN MORTGAGE TRUST 2019-INV1 A3.. .. | 03/01/2020. | Paydown .140,563 0 (92) 0 10/25/2049.

465964 AC 8 |JP MORGAN MORTGAGE TRUST 2018-LTV1 A3.. .. | 03/01/2020. | Paydown 0 (262) 0 04/25/2049.

46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3AA 3... .. | 03/15/2020. | Paydown 0 3 0 12/15/2048.

46618L AA 8 |HENDERSON RECEIVABLES LLC 2015-1AA 3... .. | 03/15/2020. | Paydown 31,248 | .........31,248 | .......... 31,228 0 17 0 09/15/2072.

466365 AA 1 |JACKIN THE BOX FUNDING, LLC 2019-1A A2 .. | 02/25/2020. | Paydown..........c.coecverinees [ v | e 18,125 | ... 18,125 | ......... 18,125 0 0 0 08/25/2049.

466396 AL 0 |JP MORGAN MTGE TRUST 2013-1 1A2 3.000%. .. | 03/01/2020. | Paydown 66,781 68,307 0 (4) 0 03/01/2043.

46640B AC 8 |JP MORGAN MORTGAGE TRUST 2013-2A2 35.... .. | 03/01/2020. | Paydown 31,070 | oo 31,070 | e 30,526 0 1 0 05/25/2043.

46641A  AA 3 |JP MORGAN TAXABLE HFA TRUST 2013-2 A 4.. .. | 03/01/2020. | Paydown 36,407 | ..........36,407 | ........... 36,953 0 (1) 0 08/26/2036.

46641X AA 3 |JP MORGAN TAXABLE HFA TRUST 2014-1 A 4. .. | 03/01/2020. | Paydown 23,633 | .o 23,633 | e 24,638 0 (534) 0 11/27/2038.

46641Y AJ 2 |JP MORGAN MORTGAGE TRUST 2014-2 2A2 3 .. | 03/01/2020. | Paydown 96,284 | ..........96,284 | ........... 99,985 0 9) 0 06/25/2029.

46647S AE 0 |JP MORGAN MORTGAGE TRUST 2017-3 1A3 3 .. | 03/01/2020. | PaYdOWN........oovvvrerercerins [ o | e 147,086 | ......... 147,086 | ......... 150,154 0 (8) 0 08/25/2047.

46648H AN 3 | JP MORGAN MORTGAGE TRUST 2017-2 A13 3 .. | 03/01/2020. | Paydown 296,499 296,499 | ......... 298,653 0 (1,280) 0 05/25/2047.

46648R  AC 5 |JP MORGAN MORTGAGE TRUST 2018-1 A3 35.... .. 1 03/01/2020. | PaydOWN.........evverereeiins [ o | e 114,934 | ......... 114,934 | ... 115,311 0 (188) 06/25/2048.

46649Y AC 9 |JP MORGAN MORTGAGE TRUST 2018-9A3 4.0.... .. 1 03/01/2020. | PaYdOWN........oovererereernns [ e | e 148,867 | ........ 148,867 | ......... 147,750 0 12 02/25/2049.

46649Y AE 5 |JP MORGAN MORTGAGE TRUST 2018-9A5 4.0.... .. | 03/01/2020. | Paydown 254,662 254,662 | ........ 255,577 0 (29) 02/25/2049.

46650P AC 4 |JP MORGAN MORTGAGE TRUST 2019-LTV1 A3 .. 1 03/01/2020. | PaYdOWN........oovvrerererrnns [ e | e 244539 | ... 244539 | ... 245418 0 (39) 06/25/2049.

46651B  AC 4 |JP MORGAN MORTGAGE TRUST 2019-6 A3 3.5........... .. 1 03/01/2020. | Paydown..........ccooevunrienns [ e | s 363,430 | ......... 363,430 | ......... 369,108 0 (124) 12/25/2049.

46651N  AA 2 |JOLAIR2019-1 A 3.967% 04/15/44 .. | 03/15/2020. | Paydown SSTTIRUTSRHORT ISR 129,575 | ..c...e. 129,575 | ......... 129,575 0 1 04/15/2044.

47715  AA 5 |JETBLUE AIRWAYS 2013-1 CLASS AEETC 4. .. | 03/05/2020. | Redemption ~ 100.0000.. | ....cooererrermrenneens | cereeens 391,589 | ......... 391,589 | ......... 391,589 0 0 0 coiireenn391,589 |0 [0 | 0 | 8,654 | 03/05/2023.

478375 AD 0 |JOHNSON CONTROLS INTLPL 5.000% 03/30/ . [ 03/30/2020. | MatUFity........coveerererireririnns | crvrereriniisniseiiens | e 1,000,000 | ...... 1,000,000 | ......... 986,058 0 1,120 0| 01,000,000 | .o [0 | iiiiennn0 | e 25,000 |03/30/2020.

494550 BE 5 |KINDER MORGAN ENERGY PARTNERS 5.300% 0. .| 01/22/2020. | Wells Fargo Securities...... | ...uweerernernenes | cove 3,416,166 | ...... 3,346,000 | ...... 3,420,825 0 (4,510) 0 .n3,392,241 | ..oee0 [ ..23,925 | .......23,925 | ... 63,546 | 09/15/2020.

49725V AB 8 |KIOWA POWER PARTNERS LLC 144A SNR SECURE .| 03/30/2020. | Redemption  100.0000.. | .. 254,284 254,284 | ... 254,989 0 (19) 0 | 254,328 | a0 [ (44) | e (44) ] 3,647 | 03/30/2021.
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50543L AA LABRADOR AVIATION FINANCE LTD 2016-1A A1.. .. | 03/15/2020. | Paydown . . ...46,195 0 680 0 680 0 ....46,875 .0 01/15/2042. | 1FE....
521615 AA 2 |LEA POWER PARTNERS LLC 144A 6.595% 06.... .. | 03/15/2020. | Redemption ~ 100.0000.. | ....covvrvrererrernenns . . .11,584 ...11,584 0 0 0 0 0. 11,584 SSUPTRRROON | J 06/15/2033. | 3FE....
521865 AX 3 |LEARCORP 5.250% 01/15/25........covuvevemiirerneireerirnnis ..103/21/2020. [ Call ~ 102.6250........cccrer | corrrvrrererrrervinires | v 3,540,563 | ...... 3,450,000 | ...... 3,698,875 | ..........3,542,642 | ....ccoccoeeeenl0 | (7,495) 0 (7,495) 0 [ e 3,535,147 | .0 | oo 85,147) 01/15/2025.
52465# AZ 8 |FLUOR CORPORATION CTL - LEGGMASON MTG CE.... | .. | 03/08/2020. | Redemption ~ 100.0000.. | .. 95,366 . .95,366 0 0 0 0 ....95,366 06/08/2021.
53688T AA 2 |LITIGATION FEE RESIDUAL FUND 2015-1 A........cccovvenee .| 01/29/2020. | Redemption ~ 100.0000.. | .....covveereerirmrins | crvcrinans 87,795 87,795 | .. 87,795 0 0 0 0 ...87,795 04/29/2022.
543190 AA 0 |LONGTRAIN LEASING Il LLC 2015-1A AT 2...ccovvivvirinne .. | 03/15/2020. | Paydown 229,217 229,217 | ......... 229,205 11 0 11 0 01/15/2045.
55281T AB 6 |MCA FUND HOLDING LLC 2017-1B 4.342% O... .. 1 02/18/2020. | Paydown.........cvemererneernnns [ v | 119,022 | i, 119,022 | ......... 119,022 0 0 0 0 08/15/2028.
553891 AA 0 |MVW OWNER TRUST 2014-1 A 2.250% 09/20/.. .1 03/20/2020. [ PaYdOWN........ocrrinrerrirenes | verernnisrerenseninins | eeennnnnD3,832 | i, 53,832 2 0 2 0 09/20/2031.
553894 AA 4 |MVW OWNER TRUST 2016-1A A 2.250% 12/20. .. | 03/20/2020. | Paydown ..73,524 5 0 5 0 12/20/2033.
553896 AB 7 |MVW OWNER TRUST 2017-1AB 2.750% 12/20. .. | 03/20/2020. | Paydown . ..88,206 3 0 3 0 12/20/2034.
553896 AC 5 |MVW OWNER TRUST 2017-1AC 2.990% 12/20. .. 1 03/20/2020. | Paydown.........cccmeveneennns [ wevmrrrerirenirseinnnns | e 176,413 | i, 176,413 31 0 31 0 .176,413 12/20/2034.
55448Q AS 5 |MACK-CALIREALTY LP 3.150% 05/15/23.......ccccvvurerennee .. 1 02/13/2020. | Seaport Group..........cccceeer [ ovvevreeserrnerirneenns | 002,300,000 | ...... 2,300,000 706 0 706 0 2,281,676 05/15/2023.
56540# AA 3 |MAPLELEAF MIDSTREAM INVESTMENT SENIOR NO.... |.. | 01/05/2020. | Redemption ~ 100.0000.. . 211,290 0 0 0 0 211,290 07/05/2025.
58526# BE 8 |MEIJER FINANCE INC MEIJER INC SERIES D1............. .1 01/01/2020. | Redemption ~ 100.0000.. | .....vvevrrererirerernees | v 128,733 | i 128,733 0 0 0 0 ..128,733 01/01/2021.
58526# BJ 7 |MEIJER FINANCE INC MEIJER INC SERIES D2. .1 01/01/2020. | Redemption ~ 100.0000.. | .....ccccoverermruurnres | v 112,643 | i 112,643 0 0 0 0 01/01/2021.
58526# BN 8 |MEIJER FINANCE INC MEIJER INC SERIES D3. .| 01/01/2020. | Redemption  100.0000.. . 103,062 0 0 0 0 01/01/2021.
58933Y AR 6 |MERCK & COMPANY 2.750% 02/10/25 .. | 03/26/2020. | Mitsubishi UFJ Securities.. 10,000,000 | ......9,958,330 | ..........9,977,233 | .ccccoovvvcrecn0 | o 1,012 0 1,012 0 02/10/2025.
59048@ AA 6 |MESA AIRLINES 2015-1 A 4.750% 07/15/29 ..101/15/2020. | Redemption ~ 100.0000.. | ....cvovvvrrererrrireree 126,552 | ......... 126,552 0 0 0 0 ..126,552 01/15/2028.
59549W AA 1 |MID STATE TRUST SERIES 11 A1 4.864% 07 .. | 03/15/2020. | Paydown 111,903 | . 111,903 677 0 677 0 ..111,903 07/15/2038.
595600 AA 9 |MID-STATE TRUST 2004-1 A 6.005% 08/15/ .. | 03/01/2020. | Paydown 30,033 | oo 30,033 (313) 0 (313) 0 08/15/2037.
59560W AC 1 |MID-STATE TRUST 2010-1 M 5.250% 12/15/ .. | 03/01/2020. | Paydown ceevrereneensnnnennes | oeeennn 100,160 | e 100,160 99 0 99 0 12/15/2045.
59748T AB 5 |MIDLAND COGEN VENTURE LP 144A 5.250% .| .1 03/15/2020. | Redemption ~ 100.0000.. | .....ovvrerererseemmnes | v 105,114 | 105,114 0 0 0 0 03/15/2025.
59980C AF 0 |[MILL CITY MORTGAGE TRUST 2017-3 M2 3.2.........c..... .. | 03/01/2020. | Paydown 4,065 57 0 57 0 02/25/2058.
61762M BV 2 | MORGAN STANLEY BAML TRUST 2013-C10 A3. .. 1 01/01/2020. | Paydown.........ccemereneennns [ v | e 127,940 | i, 127,940 | ......... 132,773 3 0 3 0 07/15/2046.
62848B AB 7 |MVW OWNER TRUST 2018-1AB 3.600% 01/21. .| .. 1 03/20/2020. [ PaydOWN.........cvoveererninies | e | e 243,122 | i 243122 | ... 243,084 30 0 30 0 01/21/2036.
62946A AA 2 |NP SPEIILLC 2016-1A A1 4.164% 04/201............covuvvnee .. 1 03/20/2020. | Paydown..........cccmeveneernnes [ wovvernerirerirneisnnns | e 109,889 | i, 109,889 | ......... 109,889 0 0 0 0 04/20/2046.
629568 AX 4 |NABORS INDUSTRIES INC 4.625% 09/15/21 .. | 01/06/2020. | Barclays............ccoeeeeeemvees | conrrvvmeinerirerineinns | e 2,000,000 | ...... 2,000,000 15 0 15 0 09/15/2021.
629568 AX 4 |NABORS INDUSTRIES INC 4.625% 09/15/21 | 101/22/2020. | VaFOUS........oovvecveereereeeee | coeeveeeieeveecenices | e 1,832,320 | ...... 1,792,000 (263) 0 (263) 0 09/15/2021.
629682 AA 3 |NADG NNN OPERATING LP 2019-1 A 3.368%............... . | 03/28/2020. | Paydown 3,750 3,750 0 0 0 0 12/28/2049.
63939N AB 9 [NAVIENT STUDENT LOAN TRUST 2016-AA A2A. .. | 03/15/2020. [ PaYOWN.........cvrervrernrireres | crrvrirrireninsiisinnnes | v 73,512 | v 73,512 20 0 20 0 12/15/2045.
63946B AE 0 |NBC UNIVERSAL MEDIALLC 4.375% 04/01/2... .. | 03/06/2020. | Call  103.4530.......ccccvue | worvernrrrerirenirieens | e 6,207,180 000,000 (2,435) 0 (2,435) 0 6,015,114 04/01/2021.
64352V ED 9 |NEW CENTURY HOME EQUITY LOAN 2003-5 A6........... .. 1 03/01/2020. | PaydOWN.........cvemererneirnne [ e | e 147,921 | ... 147,921 0 (1,147) (V1 IO 145,062 11/25/2033.
651639 AN 6 |NEWMONT MINING CORP 3.500% 03/15/22 .. 1 03/19/2020. | VAMOUS.........ovverrrerrirererees [ corrinerierieneneens | reees 7,383,460 | ...... 7,000,000 | ......6,359,990 | ..........6,800,678 | ......ccccee.0 | 1eeern 18,196 | oo, (V1N I 18,196 | .ooovvererirne 0 6,818,873 03/15/2022.
67400A AC 6 |OAKS MORTGAGE TRUST 2015-2 A3 3.500% 1 .. | 03/01/2020. | Paydown ISSPTRRION IO 193,245 | ......... 193,245 0 (3) (V1 IO 193,632 10/25/2045.
684181 AA 8 | ORANGE COGEN FUNDING CORP 144A 8.175%.......... .. 1 03/15/2020. | Redemption ~ 100.0000.. | ....cveverrerervrrrvres | vrvvverne 151,200 | ......... 151,200 0 0 0 [ v 151,200 03/15/2022.
68504R AA 6 | ORANGE LAKE TIMESHARE TRUST 2014-AAA.. .. | 03/09/2020. | Paydown 97,617 .97,617 . 0 0 0 ...97,612 07/09/2029.
68504R AB 4 | ORANGE LAKE TIMESHARE TRUST 2014-AAB.. .. 1 03/09/2020. | Paydown..........c.coucueriiees [ v | i 75,149 75,149 | .. 75,133 0 0 0 ....75,144 07/09/2029.
68504T AA 2 | ORANGE LAKE TIMESHARE TRUST 2015-AAA.............. .. | 03/08/2020. | PaydOWN.........evvrererreiins [ e | e 100,572 | ......... 100,572 | ..oouce. 100,556 0 0 0 09/08/2027.
68504U AB 7 | ORANGE LAKE TIMESHARE TRUST 2019-AB 3... .. 1 03/09/2020. | PaYdOWN........oocvererererrnns [ e | e 183,679 | ..ccoove. 183,679 | .oooouce 183,655 0 24 0 04/09/2038.
68504W AB 3 | ORANGE LAKE TIMESHARE TRUST 2018-AB 3... ..|.. 1 03/08/2020. | Paydown 265,946 265,946 | ......... 265,942 0 6 0 07/08/2030.
68504W AC 1 |ORANGE LAKE TIMESHARE TRUST 2018-AC 3........... .. | 03/08/2020. | Paydown 227,950 227,950 | ......... 227,919 0 26 0 07/08/2030.
687840 AE 2 |OSCAR US FUNDING TRUST 2016-2A A4  2.99. .| 03/15/2020. | Paydown 514,644 | ... 514,644 514,506 0 49 0 12/15/2023.
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69371V AA 5 |PSMC TRUST 2018-1A A1 3.500% 02/25/48.... .. | 03/01/2020. | Paydown 366,801 366,801 | ......... 362,159 | ............363,081 | o0 [ 3,721 0 3,721 0| e 366,801 | i [0 | 0 | 2,222 | 02/25/2048. | 1FM....
69374) AA 9 |PSMC TRUST 2018-3 A1 4.000% 08/25/48 .. | 03/01/2020. | Paydown 293,881 293,881 | ......... 293,193 754 0 754 0 [ 293,881 | o0 [0 | 0 | 1,840 |08/25/2048. | 1FM....
69374K  AA 6 |PSMC TRUST 20184 A1 4.000% 11/25/48... .1 03/01/2020. [ PaydowWN.........ccvvverniirers | cerverrernnirerinnnines | eviveennn 353,620 | ......... 353,620 | ......... 349,476 2,203 0 2,203 0 [ 383,620 | i | 0 | 0 2,434 | 11/25/2048. | 1FM....
69374X AA 8 |PSMC 2019-2 A1 3.500% 10/25/49. v | -+ 1 03/01/2020. | PaYdOWN......covrererircerins [ o | s 121,211 | e 121211 | o 123,635 (2,318) 0 (2,318) 0].. . 0 | e 742 | 10/25/2049.
694476 AC 6 |PACIFIC LIFECORP 144A 6.000% 02/10/20............c....... .. 1 02/10/2020. | MAtUFitY.......coooreeriirrineis [ e | s 710,000 | ......... 710,000 | ......... 740,800 (437) 0 (437) (V1 IO 710,000 | ..cocoovvrnee (VI I 0 | i 0. 21,300 | 02/10/2020.
718172 AH 2 |PHILIP MORRIS INTERNATIONAL 4.500% 03.... .. | 03/26/2020. | MALUFItY.......cvvreverrerriirnies [ e | s 3,500,000 | ...... 3,500,000 | ...... 3,567,780 | .........3,501,969 | ...c.ccococren0 | i (1,969) 0 (1,969) 0 3,500,000 | ..ooriveirnc0 |0 [0 [ 78,750 | 03/26/2020.
72703P AA 1 |PLANET FITNESS MASTER ISSUER 2018-1A A2L............ | .. | 03/05/2020. | Paydown 0 0 0 0 09/05/2048.
72703P AC 7 |PLANET FITNESS MASTER ISSUER 2019-1A A2............. .. | 03/05/2020. | Paydown 0 0 0 0 12/05/2049.
73316P HP 8 |POPULAR ABS MORTGAGE PASS-THRO 2005-D A....... .. | 03/01/2020. | Paydown "2, 0 0 0 0 01/25/2036.
74834L AP 5 |QUEST DIAGNOSTICS 4.750% 01/30/20..........c.coecveueee. .1 01/15/2020. | Call ~ 100.1245.........cc.cc. | covvvvmrrvcrrenirniins | s 1,501,867 | ...... 1,500,000 | ...... 1,477,365 105 0 105 0 01/30/2020.
74927D AL 0 |RBSSP RESECURITIZATION TRUST 2010-4 6A1 .1 01/01/2020. | PaydOown.........cveveevererernens [ v | v 18,271 | v 18,271 | v 17,297 169 0 169 0 02/26/2036.
74958D AH 1 |RESIDENTIAL FUNDING MTG SEC | 2006-S10 2 ... | .| 03/01/2020. | Paydown 5,894 6,044 | ... 5,746 1 0 1 0 10/25/2021.
759950 CU 0 |RENAISSANCE MTG ACCEPTANCE CR 2004-2 AF5....... .. | 03/01/2020. | Paydown 97,339 | .o 97,339 | v 87,231 33 0 33 0 07/25/2034.
760759 AH 3 |REPUBLIC SERVICES INC 5.000% 03/01/20............cc.... .. | 03/01/2020. | Maturity..... 500,000 | ......... 500,000 | ......... 499,925 1 0 1 0 | 500,000 | o0 [ o, (U ORI | I 12,500 |03/01/2020.
D 76110H Q7 7 |RESIDENTIAL ACCREDIT LOANS INC 2005-QS2 .. | 02/01/2020. | Paydown e | s 4,358,194 | ...... 4,362,738 3,703,340 655 0 655 0 ...406,484 | .....406,484 | ...... 39,614 | 02/25/2035.
76126C HZ 8 |RACERS (BELL SOUTH) 144A 2001-6-S-BLS.... .| 01/15/2020. | Redemption ~ 100.0000.. | .. 203,438 203,438 236,238 (134) 0 (134) 0 3,003) 07/15/2021.
g 78446T AC 8 |SLM STUDENT LOAN TRUST 2011-C A2B 4.54.. .. 1 03/15/2020. | PaYdOWN.......oouvvrerreerirens [ i | cererias 41,195 | .. 41,195 44,251 .0 (2,577) 0 (2,577) 0 | cvverreed 1,195 |0 [, 10/17/2044.
(4, 78448Q AB 4 |SMBPVT EDUCATION LOAN TRUST 2015-B A2A.... .1 03/15/2020. [ PaydOWN........cererrrrriers | cerveiieirsninerisnsenes | vvivvin 112,636 | ......... 112,636 | ......... 12,117 .0 178 0 178 0 07/15/2027.
'm 80285E AF 4 | SANTANDER DRIVE AUTO REC 2016-1 C 3.09 .. | 01/15/2020. | Paydown 66,515 | ... 66,515 | ........... 66,503 66,515 .0 0 0 0 0 04/15/2022.
808626 AE 5 | SCIENCE APPLICATIONS INTL 7.125% 07/01 .1 01/03/2020. | RW Baird...........cooouvrinris [ o | s 5,891,531 | ...... 4,925,000 | ...... 4,884,744 4,898,527 .0 22 0 22 0 07/01/2032.
81745A AB 3 | SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000. .. | 03/01/2020. | Paydown 114,028 115,813 | 0 | (1,785) 0 (1,785) 0 05/25/2043.
81745C AB 9 |SEQUOIA MORTGAGE TRUST 2013-7 A2 3.000 .. 1 03/01/2020. | PaydOwN.........evemeverneeinns [ e | ceereeennn 42,540 | i, 42,540 0 0 0 06/25/2043.
81745X AA 5 | SEQUOIA MORTGAGE TRUST 2017-4 A1 3.500 .. 1 03/01/2020. | Paydown.........cccomereneennns [ wovmrrverrerrnniinnns | e 137,185 | i, 137,185 0 (1,993) 0 07/25/2047.
81746H AB 7 |SEQUOIA MORTGAGE TRUST 2017-CH1 A2 3.5, .. 1 03/01/2020. | PaYdOWN........ooevererereernne [ ceverierieriseiiineins | e 272,011 | ......... 272,011 | ... 275,949 0 (1,387) 0 10/25/2047.
81746Q AA 9 | SEQUOIA MORTGAGE TRUST 2018-2 A1 3.500 .. 1 03/01/2020. | Paydown..........ccoueruniiicnns [ v | e 419,003 | ......... 419,003 | ......... 421,950 0 (1,766) 0 02/25/2048.
81746R AU 3 |SEQUOIA MORTGAGE TRUST 2016-2 A19 3.50. .. | 03/01/2020. | Paydown ...124,991 124,991 ...127,550 0 2 0 08/25/2046.
81746Y AA 2 |SEQUOIA MORTGAGE TRUST 2019-2 A1 4.000 .. | 03/01/2020. | Paydown 321,647 321,647 327,779 0 (154) 0 05/25/2049.
81747C AA 9 |SEQUOIA MORTGAGE TRUST 2019-CH2 A1 4.5 .. 1 03/01/2020. | Paydown..........cvemerenerinns [ e | e 512,547 | ........ 512,547 | ........ 527,407 0 (433) 0 08/25/2049.
81747D AA 7 |SEQUOIA MORTGAGE TRUST 2018-CH1 A1 4.0, .. 1 03/01/2020. | PaYdOWN........oovererereirnns [ e | e 330,525 | ......... 330,525 | ......... 335,895 0 (2,430) 0 02/25/2048.
81747TM  AA 7 | SEQUOIA MORTGAGE TRUST 2019-CH1 A1 4.5 .1 03/01/2020. [ PaydOWN........cvrerrrrrierns | corverivirnrirerisiscnes | vvivrennn 215,003 | ......... 215,003 | ......... 219,175 0 (1,749) 0 03/25/2049.
81747TW AG 2 |SEQUOIA MORTGAGE TRUST 2018-7 A4 4.000 v | -+ 1 03/01/2020. | PaYAOWN......ccvvrererercernns [ o | s 400,543 | ......... 400,543 | ......... 402,546 0 357 0 09/25/2048.
817488 AB 8 | SEQUOIA MORTGAGE TRUST 2019-3 A2 3.500............ .. 1 03/01/2020. | PaydOWN.........cvemererneirnne [ e | e 586,390 | ........ 586,390 | ......... 596,743 0 (9,400) 0 09/25/2049.
81748) AA 3 | SEQUOIA MORTGAGE TRUST 2019-4 A1 .. 1 03/01/2020. | PaydOwN.........cvereererererens [ v | v 16,777 0 (332) 0 11/25/2049.
81748) AA 3 | SEQUOIA MORTGAGE TRUST 2019-4 A1 .. 1 02/01/2020. | PaYdOWN......oovrvrcrirrirnens [ e | ceveeins 14,458 0 (286) 0 11/25/2049.
81748K AA 0 |SEQUOIA MORTGAGE TRUST 2020-2 A1 3.500. .. | 03/02/2020. | Paydown 2,976 0 (73) 0 03/25/2050.
817743 AA 5 |SERVPRO MASTER ISSUER, LLC 2019-1A A2 v | 0 [ 01/25/2020. | PAYAOWN.......conrvrrieries | cererereerssnissiienes | ceviseinne 12,500 0 0 0 10/25/2049.
81783R AA 1 |SETTLEMENT FEE FINANCE LLC 2013-1AA 3. .. | 01/25/2020. | Paydown 59,603 0 0 0 01/25/2044.
82652M AC 4 |SIERRA RECEIVABLES FUNDING CO 2019-2A C .. | 03/20/2020. | PaydOWN.........vvvrererreiins [ e | e 156,940 | ......... 156,940 | ......... 156,927 0 12 0 05/20/2036.
82652N AB 4 |SIERRA RECEIVABLES FUNDING CO 2019-3A B .. | 03/20/2020. | Paydown 267,637 267,637 | ......... 267,587 0 49 0 07/15/2038.
82653D AB 5 |SIERRA RECEIVABLES FUNDING CO 2018-2A B .1 03/20/2020. [ PaydOWN.........ceverrrrrierns | crrverivirneiserinincnes | vvivren 102,218 | ......... 102,218 | ......... 102,205 0 1 0 06/20/2035.
826530 AC 3 |SIERRA RECEIVABLES FUNDING CO 2018-2A C v | -+ 1 03/20/2020. | PAYAOWN......cvvvrererircernns [ e | e 102,218 | ......... 102,218 | ......... 102,189 0 23 0 06/20/2035.
82653G AB 8 |SIERRA RECEIVABLES FUNDING CO 2018-3AB............ .. | 03/20/2020. | Paydown 92,769 | ........... 92,769 | ........... 92,753 0 13 0 09/20/2035.
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82653G AC 6 |SIERRA RECEIVABLES FUNDING CO 2018-3A C... .. 1 03/20/2020. | Paydown.........cccovevernevnnns [ wovvrrverrenirneiinnins | e 120,479 | e, 120,479 0 3 0 3 | 0 ] 120479 |0 |0 [0 [ 09/20/2035.

83405A AA 2 | SOFI CONSUMER LOAN PROGRAM TRU 2017-1 A......... | .. | 03/25/2020. | PaydOWN........ccoomvvenmevnerns [ reverneersenirneinerines | ereernni 249,896 | ooecinc 249,896 0 46 0 46 | 0 | 249,896 | 0 | 0 |0 | e 01/26/2026.

83546D AF 5 |SONIC CAPITALLLC 2018-1A A2 4.026% 02.................. .. | 03/20/2020. | Paydown 6,250 | .co0eeen6,250 | coiiiiiennn6,250 | i 0 0 [ o0 | 6,250 | i |0 [0 [ 02/20/2048.

83546D AG 3 |SONIC CAPITAL LLC 2020-1A A2l 3.845% 0 .. | 03/20/2020. | Paydown . 1,667 0 0 [ o0 | e 1867 | 0 |0 [0 [ 01/20/2050.

84055 AA 6 |SOUTH TEXAS ELECTRIC COOP SERIESA 5.4 .| .. 01/01/2020. | Redemption ~ 100.0000.. | .. 235,294 235,294 0 0 | o0 ] 235,294 | L0 | 0 [0 [ 01/01/2028.

846502 AA 0 |SPARC EM SPC LEGAL STLMNT HLDG 2015-1AA......... .. | 02/01/2020. | Paydown et | i 153,847 | .....ee. 153,847 0 0 | covvrveriren0 | e 183,847 | 0 | 0 [0 [ 08/01/2031.

84858W AA 4 |SPIRIT AIRLINES 2017-1AA 3.375% 02/15/ .. | 02/15/2020. | Redemption ~ 100.0000.. | ....cooererrermmenneens | cereeens 142,115 | oo 142,115 0 (D[ o0 | 142,296 | o0 [ e (181) | e (181) | e 02/15/2030.

859245 AA 0 | STERLING BANK TRUST FSB 2004-1 2.373%... .. | 03/26/2020. | Paydown 0 0 [ e 15,883 | 13,144 | 0 | (13,144) | (1 (13,144) | oo [0 | i 0 [0 | e 04/26/2026.

86212V AF 1 |STORE MASTER FUNDING LLC 2018-1A A3 4.. .. | 03/20/2020. | Paydown 2,500 0 1 10/20/2048.

86212X AB 6 |STORE MASTER FUNDING LLC 2019-1 A2 3. .. | 03/20/2020. | Paydown ..15,437 0 0 10/20/2049.

86358R WU 7 |STRUCTURED ASSET SEC CORP 2002-3B1 6. .. | 03/01/2020. | Paydown 0 0 03/25/2032.

86359A K3 6 |STRUCTURED ASSET SECURITIES 2003-25XS A5, .. | 03/01/2020. | Paydown 0 0 08/25/2033.

87342R AD 6 |TACO BELL FUNDING, LLC 2018-1 A2I 4.31.. .. | 02/25/2020. | Paydown 7,500 0 0 11/25/2048.

87407P AE 0 |TALADVANTAGE LLC 2013-2AA 3.550% 11/.... .| .. 1 03/20/2020. | Paydown..........cccnvvernveennes | coverrerirncisnrnnein | veereernnn62,500 | ovinncene 62,500 | .. 62,473 0 22 11/20/2038.

878750 AK 8 |TECOFINANCE INC 5.150% 03/15/20.........cccceevverunnee .. 1 03/15/2020. | Maturity..........cccoevwrevenii [ covricnricnniicirenns | +..1,000,000 | ... 1,000,000 | ......... 996,900 0 80 03/15/2020.

88031 AB 2 | TENASKA GEORGIA PARTNERS SENIOR SECURED..... .. | 02/01/2020. | Redemption  100.0000.. .125,000 | . 125,000 132,604 0 (25) 02/01/2030.

88315F AE 1 |TEXTAINER MARINE CCONTAINERS 2017-2AA............. .. | 03/20/2020. | Paydown 116,116 | ... 116,116 0 17 06/20/2042.

88315L AA 6 | TEXTAINER MARINE CONTAINERS 2018-1A A... .. | 03/20/2020. | Paydown 90,000 ..90,000 0 937 08/20/2043.

88315L AC 2 | TEXTAINER MARINE CONTAINERS 2019-1A A .. | 03/20/2020. | Paydown ...40,000 | . ..40,000 0 12 04/20/2044.

891098 AA 3 | TORO MORTGAGE FUNDING TRUST 2017-RJ1 A.. .. | 03/01/2020. | Paydown 287143 | 247,143 0 (2,165) 04/25/2074.

89171D AA 5 |TOWD POINT MRTGE TRUST 2015-1 A1 3.250 .. | 03/25/2020. | Paydown IESPTRURORN IO 121,018 | ... 121,018 0 (77) 10/25/2053.

89407# AF 5 |TRANSWESTERN PIPELINE CO LLC 5.360% 12............ | .. | 02/18/2020. | Redemption ~ 100.0000.. | ...c.ovrerrerrererecerns | wreeen 2,000,000 | ...... 2,000,000 0 0 0 2,000,000 12/09/2020.

89566E AB 4 | TRISTATE GEN AND TRANS ASSN 144A PASS TH......... .| 01/31/2020. | Redemption  100.0000.. | ....cooeverrermvennres | cerrnens 459,600 | ......... 459,600 0 66 (V1 IO 464,722 07/31/2033.

89656C AA 1 |TRINITY RAIL LEASING LP 2010-1AA 5.19.... .. | 03/16/2020. | Paydown 24,518 .24,518 . 0 0 0 ...24,518 10/16/2040.

89656F AA 4 |TRINITY RAIL LEASING LP 2012-1A A1 2.2.... .. | 03/15/2020. | Paydown 84,020 ..84,020 | .. .84,020 0 0 0 ....84,020 01/15/2043.

89657A AA 4 |TRINITY RAILLEASING L.P. 2018-1A AT 3. .. | 03/17/2020. | PaYdOWN........oovvvrerereriins [ o | e 149,862 | ........ 149,862 | ......... 149,807 0 49 0 06/17/2048.

89657B AA 2 |TRINITY RAIL LEASING L.P. 2019-1AA 3 .. | 03/17/2020. | Paydown 0 9 0 04/17/2049.

89679H AJ 4 |TRITON CONTAINER FINANCE LLC 2018-1A A.. .. | 03/20/2020. | Paydown 0 15 0 03/20/2043.

902635 AA 9 |UNITED CAPITAL MARKETS 2003-A 2.300% 1.............. .. | 03/25/2020. | Paydown . 0 (23) 0 11/08/2027.

90931L  AA 6 |UNITED AIR 2016-1 AAPTT 3.100% 07/07/.... .. 1 01/07/2020. | Redemption  100.0000.. . . 0 0 0 07/07/2028.

90932Q AA 4 |UNITED AIR 2014-2 APTT 3.750% 09/03/2.... .| .| 03/03/2020. | Redemption ~ 100.0000.. verernn83,344 .83,344 | .. .83,483 0 1 0. ..83,429 09/03/2026.

913017 BV 0 |UNITED TECHNOLOGIES CORP 3.100% 06/01............ .. | 03/04/2020. | Call ~ 104.5222........ccocee | omvrermrrnrrrerrncinns | s 1,045,222 | ...... 1,000,000 | ......... 999,230 0 14 (V1 IO 999,806 06/01/2022.

91324P DE 9 |UNITEDHEALTH GROUP INC 2.950% 10/15/27. .. | 03/25/2020. | Bank of America 3,536,400 | ...... 3,500,000 0 633 0 3,477,010 10/15/2027.

918290 AA 5 |VSE VOI Mortgage LLC 2016-A A 2.540% o]+ 1 03/01/2020. | PaYdOWN.......oouevercrerrirnees [ e | e 78,089 | ........... 78,089 0 64 (V1 I 78,089 07/20/2033.

92211M  AC 7 |VANTAGE DATA CENTERS ISSUER 2018-1A A2............. .| 03/15/2020. [ PaYOWN........cvrervrirnrirenes | crrvrinrirenineiininnines | v 10,000 | ........... 10,000 0 0 0 [ v 10,000 02/16/2043.

92257A AB 0 |VELOCITY COMMERCIAL CAPITAL LO 2018-1 A.... .. | 03/01/2020. | Paydown 260,917 | ......... 260,917 0 305 0 ..260,917 04/25/2048.

92257L AB 6 | VELOCITY COMMERCIAL CAPITAL LN 2017-1 AF.. .|| 03/01/2020. | Paydown............couvurmiiieies [ v | v 434,716 | ......... 434,716 0 661 0 434,716 05/25/2047.

92257N  AA 4 |VELOCITY COMMERCIAL CAPITAL LO 2019-2A............. .. 1 03/01/2020. | PaydOWN.........vvvrererieinns [ e | e 163,740 | ......... 163,740 0 45 0 07/25/2049.

92536B AB 1 |VERUS SECURITIZATION TRUST 2017-1A A2.... .. | 03/01/2020. | Paydown 208,917 208,917 0 393 0 01/25/2047.

92922F JJ 8 |WASHINGTON MUTUAL 2003-AR11B1 4.110% .1 03/01/2020. [ PaYOWN......coucereririrnrirenes | crrvrineirerinsiisinnnes | v 13,436 | ........... 13,436 0 2 0 10/25/2033.

92922F KX 5 |WASHINGTON MUTUAL 2003-AR12B1 3.796% .. 1 02/01/2020. | PaYdOWN......coouerererirerirnens [ e | cvrerins 11,947 | v 11,947 0 18 0 02/25/2034.

92940V AA 9 |WRG Debt Funding Il LLC 2017-1 A 4.458... .1 03/15/2020. | Paydown...........ccocvuvevcvinns | covmrimniicnnisnivens | v 1,178,710 ,178,710 0 (1) 0 ,178,661 03/15/2026.
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94354K AA 8 |WAVE USA 2019-1A 3.597% 09/15/44 .. | 03/15/2020. | Paydown 80,100 ....80,096 0 4 0 4 0 ....80,100 09/15/2044. | 1FE....
949456 AA 5 |WELK RESORTS LLC 2013-A A 3.100% 03/15. .. | 03/15/2020. | Paydown 58,310 ....58,306 0 4 0 4 0 ....58,310 03/15/2029. | 1FE....
949458 AA 1 |WELK RESORTS LLC 2015-AAA  2.790% 06/1............... .. 1 03/15/2020. | Paydown.........cc.coecveerinnes [ v | e 74,338 | .. 74,338 | e 74,332 | 74,334 | oo, 0 0 4 (V1 IO 74,338 06/16/2031.
94945P  AA 3 |WELK RESORTS LLC 2017-AAA 2.820% 06/1... .. | 03/15/2020. | Paydown 96,238 0 7 0 ....96,238 06/15/2033.
94945P  AB 1 |WELK RESORTS LLC 2017-AAB 3.410% 06/1... . | .. | 03/15/2020. | Paydown . 96,251 0 11 0 ...96,251 N 06/15/2033.
94978# AH 0 |CVSHEALTH CORP CTL - PASS THROUGH CERT......... .1 03/10/2020. | Redemption ~ 100.0000.. | .....cvvvverererererens | crvrerirns 77,190 0 2 (VN IO 77,190 | .o (VI I 0 | e (V1N I 922 |01/10/2024.
949784 AJ 6 |HY-VEEINC CTL 7.420% 10/05/21 .. | 03/05/2020. | Redemption ~ 100.0000.. | .. 9,921 0 0 10/05/2021.
94978# JE 8 |ZC AVIATION 2014 CLASS A-1  3.620% 09/1.. .. 1 03/15/2020. | Redemption ~ 100.0000.. | ...ovvrererrerrrernrrnes | cevrerians 63,449 0 0 09/15/2024.
94978# JG 3 |ZC AVIATION 2014 CLASS A-1 3.620% 10/1 .| 03/11/2020. | Redemption ~ 100.0000.. | ....covvveerererermrene | crrerennad 63,704 ..63,704 0 0 10/11/2024.
949831 AA 9 |WELLS FARGO MRTG BACKED SEC 2019-3 A1. .. | 03/01/2020. | Paydown 68,240 | . ..68,240 0 (853) 07/25/2049.
949831 AA 9 |WELLS FARGO MRTG BACKED SEC 2019-3 A1 .. | 02/01/2020. | PaydOWN.........vvvrereririins [ e | e 142,382 | ......... 142,382 0 (1,780) 07/25/2049.
94989U AS 0 |WELLS FARGO MORTGAGE BACKED 2018-1 A17. .. | 03/01/2020. | Paydown 287,606 287,606 | .........274,439 | ....cce. 276,599 | o0 [ 11,007 | oo (V1N IO 11,007 07/25/2047.
95002 AA 4 |WELLS FARGO MRTG BACKED SEC 2019-2 A1. .. | 03/01/2020. | Paydown . 418,119 | .........425,567 0 (7,237) 0 04/25/2049.
95058X AD 0 |WENDYS FUNDING LLC 2018-1A A2 3.573%... .. | 03/15/2020. | Paydown.........ovenveeneennns | covverrrerirneesseiinnn | ererneennn 12,500 | i 12,500 | coovvvnnee 12,500 0 0 0 03/15/2048.
95058X AH 1 |WENDYS FUNDING LLC 2019-1A A2l 4.080% .. 1 03/15/2020. | Paydown.........cccoeevuvrvenns [ e | e 33,750 | e 33,750 | ........... 33,750 0 0 0 06/15/2049.
958254 AF 1 |WESTERN GAS PARTNERS LP 4.650% 07/01/2 .. | 01/22/2020. | Various . 000,000 7,014,930 0 (125) 0 ...7,012,844 07/01/2026.
958254 AK 0 |WESTERN GAS PARTNERS LP 4.750% 08/15/2.... .1 01/10/2020. | J P Morgan & Co.......ccccoves | vvevmevrnerierincins | s 2,066,620 | ...... 2,000,000 | ...... 2,004,180 0 (1) 0 2,003,737 08/15/2028.
958587 BH 9 | WESTERN MASS ELECTRIC CO 5.100% 03/01/.... .. 1 03/01/2020. | MALUFItY.......covoererrerriirries [ oo | s 1,000,000 | ...... 1,000,000 | ......... 996,460 0 74 0 1,000,000 03/01/2020.
96033C AA 0 |WESTGATE RESORTS 2016-1A A 3.500% 12/2. .. | 03/20/2020. | Paydown . 275,694 274,703 0 510 0 12/20/2028.
96033D AA 8 |WESTGATE RESORTS 2017-1AA 3.050% 12/2. .1 03/01/2020. | Paydown.........ccccooevuvrvenns [ vovnriverveninriiinies | e 107,610 | i, 107,610 107,480 0 162 0 12/20/2030.
96033D AB 6 |WESTGATE RESORTS 2017-1AB 4.050% 12/2. .. | 03/01/2020. | Paydown .16,213 .16,189 0 32 0 12/20/2030.
96033D AB 6 |WESTGATE RESORTS 2017-1AB 4.050% 12/2. . | .. | 02/01/2020. | Paydown .37,592 | .. .37,536 0 74 0 ..37,592 12/20/2030.
96033W AB 4 |WESTGATE RESORTS 2018-1AB 3.580% 12/2............. .. 1 03/01/2020. | Paydown.........cccrveremeennns [ wovmrrverrerrnniinnns | weeenn211,180 | i, 211,180 | ......... 210,124 0 800 0 | v 211,180 12/20/2031.
96033W AC 2 |WESTGATE RESORTS 2018-1AC 4.100% 12/2. .. 1 03/01/2020. | Paydown.........ccvnereneennns [ covrrrnerieniseiienns | e 241,349 | 241,349 | ... 240,887 0 492 0 ..241,349 12/20/2031.
97064E AA 6 |WILLIS ENGINE SECURITIZATION T 2018-AA.... .1 03/15/2020. [ Paydown.........coevvevvnrerers | corverevrvrverivnnenes | v 110,244 | L 110,244 | ......... 110,238 0 5 0 09/15/2043.
974153 AA 6 |WINGSTOP FUNDING LLC 2018-1 A2 4.970%................ .. | 03/05/2020. | Paydown 2,500 | e 2,500 0 0 0 12/05/2048.
97652P AA 9 |WINWATER MORTGAGE LOAN TRUST 2014-1 A1.......... .. | 03/01/2020. | Paydown 39,767 | oo 39,767 | oo 41,109 . 0 (1) 0 . 06/27/2044.
97652T AD 5 |WINWATER MORTGAGE LOAN TRUST 2015-1 Ad.......... .. | 03/01/2020. | Paydown et | i 128,788 | ........ 128,788 | ......... 131,625 | ... ..130,345 0 [ (1,557) 0 (1,557) 0 ..128,788 01/20/2045.
G0620B AB 4 |ATLAS 2014-1A 4.875% 12/15/39......ccommvrvmerirerincireenns .. | 03/15/2020. | Redemption ~ 100.0000.. | ...ccovrvrrererererncerns | e 4,681,637 | ... 4,681,637 | ...... 4,681,637 | .......... 4,681,637 | .ooovverrrns 0 0 0 0 (V18 IO 4,681,637 01/15/2031.
00908P AB 3 |AIR CANADA 2017-1A 3.550% 01/15/30.. A|01/15/2020. | Redemption ~ 100.0000.. | ....cocrvvrrrrrrrrerens 0 0 0 0 01/15/2030.
009090 AA 9 |AIR CANADA 2015-1A 3.600% 03/15/27.. A | 03/15/2020. | Various ceevrereseesssinnennes | o 1A TAT | AAATAT | 146,436 | e 146,051 | 0| (42) 0 (42) 0 03/15/2027.
009090 AB 7 |AIR CANADA 2015-1B  3.875% 03/15/23.......ccccovvvvrerernccs A|03/15/2020. | Redemption ~ 100.0000.. | .....ceovvrevrrrmcrreres | crrrrern38,434 | ......38,434 | ... 38,434 | .............38434 | Ll 0 0 0 0 03/15/2023.
067901 AL 2 |BARRICK GOLD CORP 3.850% 04/01/22 A|[01/31/2020. | Call ~ 104.3990............... 10 0 10 0 04/01/2022.
C7208# AH 1 |PENGROWTH CORPORATION 8.980% 05/11/2 A|01/09/2020. | Redemption ~ 98.0414... 0 0 0 0 5,704,000 05/11/2020.
00802# AA 4 |AEROSTAR AIRPORT HLDG LLC 5.750% 03/22............. C|03/22/2020. | Redemption ~ 100.0000.. | ...c.cvvrvvererrirnns 0 0 0 0 [ v 26,646 03/22/2035.
05330K AA 3 |AUTO METRO PUERTO RICO AUTOPISTAS LLC 14....... C| 03/31/2020. | Redemption ~ 100.0000.. | ....oovermrermrrenernnes ...31,500 ..31,500 0 0 0 0 ....31,500 06/30/2035.
12479L  AA 8 |CAI2012-1AA2012-1A A 3.470% 10/25/2.........cncvvuncee. D| 03/25/2020. | Paydown ...75,000 ..75,000 5 0 5 0 ....75,000 10/25/2027.
12805P AJ 5 |CALFUNDING LTD 2018-2A A 4.340% 09/25.................. D 03/25/2020. | Paydown 87,500 | ........... 87,500 9 0 9 (V1 IO 87,500 09/25/2043.
268317 AD 6 |ELECTRICITE DE FRANCE 144A 4.600% 01/2... D | 01/27/2020. | MAEUILY. .....cvvorerrererrnnins [ o | e 3,000,000 | ...... 3,000,000 | ...... 3,246,060 3,003,116 | .coovvvvvreecn0 [ (3,116) 0 (3,116) 0 3,000,000 01/27/2020.
379520 AD 5 [SEACO CONTAINER 2014-1A A1 3.190% 07/.... D| 03/17/2020. | Paydown 62,500 | ...co.onn 62,500 | ...coconn 62,487 | ... ....62,493 . 0 0 0 0 ....62,493 07/17/2029. .
38136F AJ 2 |GOLDEN TREE LOAN MANAGEMENT 2017-1AB2C....... D 02/20/2020. | PaYdOWN........cevvreerirerernees | o | e 4,250,000 | ...... 4,250,000 | ...... 4,250,000 | .......... 4,250,000 | ..oovrrerrrnnnn 0 0 0 0 (V10 IO 4,250,000 04/20/2029. | 1FE............
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11 12 13 14 15
F Current Bond
0 Year's Total Interest / NAIC
r Unrealized Current | Other-Than- Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized | Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization | Impairment | inB./A.C.V. | Changein | Carrying Value at| Gain (Loss)| Gain (Loss)| (Loss)on | Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value | (Decrease) | )/ Accretion | Recognized| (11+12-13) B./A.C.V. | Disposal Date |on Disposal| on Disposal| Disposal |During Year|  Date Symbol
45605P AM 0 |INDUSTRIAL DPR FUNDING LTD 2016-1A 3 5... D| 01/15/2020. | Redemption ~ 100.0000.. | .....ccocrvrererrernnene 152,925 0 0 0 0 162,925 | 0 | 0 |0 | 2,001 | 04/15/2026. | 2FE....
46359C AA 1 |ENGENCAP ABS TRUST PAYMENT TR 2016-1A. D | 03/20/2020. | Paydown v 491,179 0 414 0 | 91179 | [0 | 0 | 2,734 | 12/121/2026.
51817T AB 8 |LATAMAIRLINES 2015-1 A 4.200% 11/15/2..........ccc0cnuc. D|02/15/2020. | Redemption ~ 100.0000.. | .....ccoooervreerimrins | crvrerirnns 31,028 0 47 (VN IO 28,771 |0 [ 002,257 | 102,257 | e 326 | 11/15/2027.
784309 AA 4 |S-JETS Limited 2017-1 A 3.967% 08/15/4 D 03/15/2020. | PaydOWN.........vvvrerereerins [ o | e 133,078 0 2 (V1 IO 133,078 | o0 [0 [0 [ 880 |08/15/2042.
83545* AB 4 | SONIC HEALTHCARE INVESTMENTS SERIES B D 01/12/2020. | MatUrity..........ccovrererrriieniis [ v | s 2,000,000 0 0 0 2,000,000 | .ooooriereen0 | o0 [0 [ 57,618 | 01/12/2020.
86709L AA 4 |PROJECT SUNBIRD 2020-1A A 3.671% 02/1................. D 03/15/2020. | Paydown 28,022 0 | o] 0 | 028,022 | 0 | 0 [0 [ 40 | 02/15/2045.
89382P AA 3 | TRANSOCEAN PONTUS LTD 144A 6.125% 08/0 .|D| 02/01/2020. | Redemption ~ 100.0000.. | ...covreurrrerrrererne | wererenn 55,000 0 | coovrrnerrerenene(8) | e [ i 35,157 | 0 | e (157) | et (157) | e 1,684 |08/01/2025.
89989F AA 2 |TURBINE ENGINE SEC LTD 2013-1A A 5.125.... . | €| 01/15/2020. | Paydown 20,153 0 [ o194 |0 ] 20,153 |0 |0 [0 [ 86 | 12/13/2048.
P7077@ AF 1 |NASSAU AIRPORT DEVELOPMENT CO 7.000% 1 .| D] 03/31/2020. | Redemption  100.0000.. ...87,500 0 1,531 | 11/30/2033.
Q0458* AF 6 | AQUASURE PTY LTD SERIES 2018A 4.320% 0. . | D] 01/12/2020. | Redemption  100.0000.. v 23,604 | . 0 v .. .510 | 01/12/2034.
3899999. Total - Bonds - Industrial and MiSCEIIANEOUS. ... cevssnienas ..177,913,807 |...174,679,008 |...174,156,661 | ......168,957,263 | ..........3,953 | ........15,690 | .ccocoevrenns 0 .3,330,175 .3,205,383 XXX
8399997. Total - Bonds - Part 4 ...216,065,956 |...212,332,619 |...213,055,719 (78,682)] ... .3,534,617 | ...3,534,617 | .3,499,762 XXX
8399999. Total - Bonds.... ...216,065,956 |...212,332,619 |...213,055,719 207,003,294 .(78,682) 3,534,617 | ...3,534,617 | .3,499,762 XXX
9999999. Total - Bonds, Preferred and Common Stocks ...216,065,956 XXX ...213,055,719 | ...... 207,003,294 ...(82,639)] .... (78,682) | ... .3,534,617 | ...3,534,617 | 3,499,762 XXX

11°6030
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Adjustment to Hedge
Description of Items(s) Cost of Initial Cost of C Unrealized | Total Foreign Carrying Credit | Effectiveness
Hedged, Used for Schedule / Type(s) of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | CurrentYear's| Value of Quality of | at Inception
Income Generation or Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year | Book/Adjusted | d Increase Changein | (Amortization) /|  Hedged Potential Reference | and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e Fair Value (Decrease) B.JA.CV. Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
RUSSELL 2000 4/14/2020 Strike @
1584.8025 4642L.$105 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley...................... 4PQUHN3JPFGFNF3BB653... | 04/12/2019.... | 04/14/2020.... | ..... 5716 |..... 9,059,048 | 1584.8025..... 362,407 0 0 0 ... 0 ... (190,194) 0 0 0 0 0/0
RUSSELL 2000 4/14/2020 Strike @
1584.8025 4642L.$106 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley..........ccccce.e.... 4PQUHN3JPFGFNF3BB653... | 04/12/2019.... | 04/14/2020.... | ..... 8,247 |...13,069,835 | 1584.8025..... 522,858 0 0 0 ... 0 ... (274,301) 0 0 0 0 0/0
RUSSELL 2000 5/14/2020 Strike @
1543.059 4642L.$107 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBSO.... | 05/14/2019.... | 05/14/2020.... | ...... 3,548 | ... 5,474,326 | 1543.059 260,100 0 0 10 ... 10 |.... (219,978) 0 0 0 0 0/0
RUSSELL 2000 5/14/2020 Strike @
1543.059 4642L.$108 Fixed Index Annuities | Exhibit 5 | Equity/Index........ | Bank of America Merr.... EYKN6V0ZCB8VDIIULBSO.... | 05/14/2019.... | 05/14/2020.... | ..... 1,239 | ... 1,911,187 | 1543.059....... 90,824 0 0 3 ... 3. (76,798) 0 0 0 0 0/0
RUSSELL 2000 6/12/2020 Strike @
1522.499 46421.$109 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBBO.... | 06/14/2019.... | 06/12/2020.... | ... 6,028 |..... 9,177,274 [1522.499....... | ..o 419,900 0 0 808 | ... 808 |..... (571,378) 0 0 0 0 0/0
RUSSELL 2000 7/14/2020 Strike @
1569.999 4642L.$110 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBSO.... | 07/12/2019.... | 07/14/2020.... | ..... 5176 | ..... 8,126,519 |1569.999....... [ ...cveens 467,935 0 0 85 .. 85 | ... (332,280) 0 0 0 0 0/0
RUSSELL 2000 8/14/2020 Strike @
1467.5221 4642L.$111 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley...................... 4PQUHN3JPFGFNF3BB653... | 08/14/2019.... | 08/14/2020.... | ..... 4,943 | ... 7,253,536 | 1467.5221.....  .......... 345,297 0 0 39,076 |..... 39,076 | ..... (813,916) 0 0 0 0 0/0
RUSSELL 2000 9/14/2020 Strike @
1578.138 4642L.$112 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBSO.... | 09/13/2019.... | 09/14/2020.... | ..... 6,285 | ... 9,918,471 [ 1578.138....... | ......... 462,100 0 0 887 |..... 887 (555,163) 0 0 0 0 0/0
RUSSELL 2000 10/14/2020 Strike
@ 1505.429 4642L.$113 Fixed Index Annuities | Exhibit 5 | Equity/Index........ | Bank of America Merr.... EYKN6V0ZCB8VDIIULBSO.... | 10/14/2019.... | 10/14/2020.... | ...... 5230 |..... 7,873,619 | 1505.429 ..371,968 0 0 7,929 || v 7,929 | (862,363) 0 0 0 0 0/0
RUSSELL 2000 11/13/2020 Strike
@ 1588.7936 4642L.$114 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley..........ccccoo...... 4PQUHN3JPFGFNF3BB653... | 11/14/2019.... | 11/13/2020.... | ..... 4,981 |..... 7,914,226 |1588.7936..... 597,061 0 0 4169 | oo | v 4,169 | ... (658,025) 0 0 0 0 0/0
RUSSELL 2000 12/14/2020 Strike
@ 1637.976 4642L.$115 Fixed Index Annuities | Exhibit 5 | Equity/Index........ BNP Paribas.........cccocerevevneee KVQRAN79VEWBJPSK1K14.. | 12/13/2019.... | 12/14/2020.... | ..... 4,635 |..... 7,591,380 |1637.976....... | .cooveens 314,283 0 0 1,279 | oo | o 1,279 | ... (383,361) 0 0 0 0 0/0.
RUSSELL 2000 1/14/2021 Strike @
1675.741 4642L.$116 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Goldman Sachs...........ccceeeeee. W22LROWP2IHZNBB6K528... | 01/14/2020.... | 01/14/2021.... | ..... 7,577 |..12,696,268 | 1675.741....... | ccvvvveerrrirannens (VI IO 498,963 | ....ocoovvuennc (VI IO 4,235 || e 4,235 |..... (494,728) 0 0 0 0 0/0
RUSSELL 2000 2/12/2021 Strike @
1687.584 4642L.$117 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Goldman Sachs...........ccccceee.. W22LROWP2IHZNBB6K528... | 02/14/2020.... | 02/12/2021.... | ...19,864 |...33,522,118 | 1687.584....... | ..ccoeeoorerrrrnrrens 0 .. 1,243,671 | .o (V1 I 13,637 | .o | v 13,637 |..(1,230,034) 0 0 0 0 0/0
RUSSELL 2000 3/12/2021 Strike @
1209.07 4642L.$118 Fixed Index Annuities | Exhibit 5 | Equity/Index........ | Morgan Stanley.. . 4PQUHN3JPFGFNF3BB653... | 03/13/2020.... | 03/12/2021.... | ...22,186 |...26,824,681 | 1209.07......... | cccovevvvrrriennn0 [ e 2,667,478 1,304,563 |.....| ... 1,304,563 |..(1,362,915) 0 0 0 0 0/0
S&P 500 4/14/2020 Strike @
2907.41 7846L$130 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley..........cccco....... 4PQUHN3JPFGFNF3BB653... | 04/12/2019.... | 04/14/2020.... | ...13,672 |...39,750,604 | 2907.41......... 2,351,613 0 0 51,787 | oo | s 51,787 | ..(4,751,786) 0 0 0 0 0/0
S&P 500 4/14/2020 Strike @
2907.41 784618131 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley.............coec.... 4PQUHN3JPFGFNF3BB653... | 04/12/2019.... | 04/14/2020.... | ...25,201 |...73,269,494 |2907.41......... | ....... 4,334,564 0 0 92,678 |..... 92,678 |..(8,218,494) 0 0 0 0 0/0
S&P 500 5/14/2020 Strike @
2834.417846L.$133 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBBO.... | 05/14/2019.... | 05/14/2020.... | ...10,567 |...29,952,316 |2834.41......... | ...... 1,946,900 | ..oocvvrrrrenac (V1 IR (V1 I 374324 | ... | ceee.. 374,324 | ..(4,116,195) 0 0 0 0 0/0
S&P 500 5/14/2020 Strike @
2834.41 784619134 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBBO.... | 05/14/2019.... | 05/14/2020.... | ..... 4,371 |..12,389,546 |2834.41......... 805,305 0 (VN I 154,836 | ..... | oo 154,836 |..(1,702,633) 0 0 0 0 0/0
S&P 500 6/12/2020 Strike @
2886.98 7846L$136 Fixed Index Annuities | Exhibit 5 | Equity/Index........ | Bank of America Merr.... EYKN6V0ZCB8VDIIULBSO.... | 06/14/2019.... | 06/12/2020.... | ...12,109 | ...34,957,055 |2886.98.... ..2,163,200 LAT5319 | | s 475,319 |..(4,199,755) 0 0 0 0 0/0
S&P 500 7/14/2020 Strike @
3013.77 7846L$138 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBSO.... | 07/12/2019.... | 07/14/2020.... | ...10,003 |...30,145,747 |3013.77......... | coveve. 1,795,700 0 0 256,896 | ... | .co.... 256,896 | ..(2,667,783) 0 0 0 0 0/0
S&P 500 8/14/2020 Strike @
2840.6 7846L$141 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley..........cccco....... 4PQUHN3JPFGFNF3BB653... | 08/14/2019.... | 08/14/2020.... | ...13,044 | ...37,051,991 | 2840.6 2,629,438 0 0] 1,724,969 |.....| ... 1,724,969 | ..(2,503,066) 0 0 0 0 0/0
S&P 500 9/14/2020 Strike @
3007.39 7846L$142 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBSO.... | 09/13/2019.... | 09/14/2020.... | ...12,898 |...38,789,797 |3007.39.........| ....... 2,491,946 0 0 601,777 | .coee | oo 601,777 | ..(3,491,679) 0 0 0 0 0/0
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S&P 500 9/14/2020 Strike @
3007.39 7846L$143 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBBO.... | 09/13/2019.... | 09/14/2020.... | ..... 3,419 [..10,282,597 |3007.39......... | ceovecnens 660,578 | ....ccooorerrennad (V1 I (VN I 159,522 | ..o.. | e 159,522 | ..... (925,592) 0 0 0 0/0
S&P 500 10/14/2020 Strike @
2966.15 7846L$145 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBSO.... | 10/14/2019.... | 10/14/2020.... | ..... 9,029 |...26,782,495 | 2966.15......... | ....... 1,766,617 0 0 621,235 | ..o | oo 621,235 | ..(2,625,103) 0 0 0 0/0
S&P 500 11/13/2020 Strike @
3096.63 7846L$148 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley..........ccccc..e.... 4PQUHN3JPFGFNF3BB653... | 11/14/2019.... | 11/13/2020.... | ..... 7,833 |...24,255,129 | 3096.63......... | ....... 1,622,763 | ..covvveriinac (V1 I (V1 I AT7,370 | .ooee | e 477,370 |..(1,525,198) 0 0 0 0/0
S&P 500 12/14/2020 Strike @
3168.8 7846L$149 Fixed Index Annuities | Exhibit 5 | Equity/Index BNP Paribas. KVQRAN79VEW8JPSK1K14.. | 12/13/2019.... | 12/14/2020.... | ..... 6,889 |..21,829,927 | 3168.8........... | ccccee 1,386,201 0 0 255,359 |..... 255,359 | ..(1,346,063) 0 0 0 0/0
S&P 500 1/14/2021 Strike @
3284.41562 7846L.$151 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Goldman Sachs...........cccoueeen. W22LROWP2IHZNBB6K528... | 01/14/2020.... | 01/14/2021.... | ...12,327 | ...40,487,090 |3284.41562...  ......cccouvvvvrvurc 0 | 2,360,396 |[...cocrverrrnnc (V1 IO 310,472 | oo | v 310,472 | ..(2,049,924) 0 0 0 0/0
S&P 500 2/12/2021 Strike @
3380.16 7846L$154 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Goldman Sachs...........cccoueenne W22LROWP2IHZNBB6K528... | 02/14/2020.... | 02/12/2021.... | ...30,444 |.102,904,983 |3380.16......... | cevervrverrerrnnns 0 ... 5,917,037 | .o (0 [ I 574,546 | ... | coeunnd 574,546 | ..(5,342,491) 0 0 0 0/0
S&P 500 3/12/2021 Strike @
2711.02 7846L$155 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley...................... 4PQUHN3JPFGFNF3BB653... | 03/13/2020.... | 03/12/2021.... | ...47,349 |.128,363,002 | 2711.02......... | ccvervvrrrrerenrens 0 ]..13,786,952 |....cocouurnnncd (VN 10,523,184 | ..... ..10,523,184 | ..(3,263,770) 0 0 0 0/0
BARCLAYS CUSTOM 4/14/2020
Strike @ 163.3022 BXIIG$006 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital.................... AC28XWWI3WIBK2824319.... | 04/13/2017.... | 04/14/2020.... | ..... 7,309 |..... 1,193,682 |163.3022....... 57,173 0 (VN I 155,360 | ... | .cccoon 155,360 | ....... (46,293) 0 0 0 0/0
BARCLAYS CUSTOM 5/14/2020
Strike @ 166.4841 BXIIG$007 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital..........ccooeve... AC28XWWI3WIBK2824319.... | 05/12/2017.... | 05/14/2020.... | ..... 3,330 |....... 554,357 | 166.4841....... 26,498 0 0 60,108 |..... 60,108 |....... (21,133) 0 0 0 0/0
BARCLAYS CUSTOM 6/12/2020
Strike @ 168.9675 BXIIG$008 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........cccoo..... AC28XWWI3WIBK2824319.... | 06/14/2017.... | 06/12/2020.... | ..... 8,003 |..... 1,352,255 | 168.9675....... 64,232 0 0| e 124541 || 124,541 | ... (51,039) 0 0 0 0/0
BARCLAYS CUSTOM 7/14/2020
Strike @ 167.017 BXIIG$009 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........cc....... AC28XWWI3WIBK2824319.... | 07/14/2017.... | 07/14/2020.... | ..... 3,843 | ... 641,846 | 167.017.cccocvee | crvvrrrrns 30,560 0 0 67,233 | oo | oo 67,233 | ...... (24,293) 0 0 0 0/0.
BARCLAYS CUSTOM 8/14/2020
Strike @ 166.3356 BXIIG$010 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........cc........ AC28XWWI3WIBK2824319.... | 08/14/2017.... | 08/14/2020.... | ...... 2,470 | ....... 410,886 |166.3356....... [ ... 19,681 | .o (V1 I (V1 I 44,881 | oo | oo 44,881 | ....... (15,539) 0 0 0 0/0
BARCLAYS CUSTOM 9/14/2020
Strike @ 168.6971 BXIIG$011 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........c......... AC28XWWI3WIBK2824319.... | 09/14/2017.... | 09/14/2020.... | ...10,925 | ..... 1,843,018 | 168.6971....... 87,728 0 (VN I 173,009 | ... | o 173,009 |....... (68,979) 0 0 0 0/0
BARCLAYS CUSTOM 10/14/2020
Strike @ 173.3773 BXIIG$012 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital.................... AC28XWWI3WIBK2824319.... | 10/13/2017.... | 10/14/2020.... | ..... 4,657 | ... 807,371 |173.3773....... 38,188 0 0 53,138 |..... 53,138 |...... (29,470) 0 0 0 0/0
BARCLAYS CUSTOM 11/13/2020
Strike @ 176.2006 BXI1G$013 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital............ccooee... AC28XWWI3WIBK2824319.... | 11/14/2017.... | 11/13/2020.... | ..... 6,497 | ... 1,144,856 |176.2006....... 54,402 0 0 58,874 |..... 58,874 |...... (40,221) 0 0 0 0/0
BARCLAYS CUSTOM 12/14/2020
Strike @ 176.7431 BXIIG$014 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........cccoo..... AC28XWWI3WIBK2824319.... | 12/15/2017.... | 12/14/2020.... | ...12,689 | ..... 2,242,718 [176.7431..ccc.. | oo 106,043 | ... (VN IR (V1 I 111,292 [ oo | o 111,292 | ....... (77,249) 0 0 0 0/0
BARCLAYS CUSTOM 1/14/2021
Strike @ 175.9437 BXIIG$015 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........ccco.u.... AC28XWWI3WIBK2824319.... | 01/12/2018.... | 01/14/2021.... | ...24,543 | ..... 4,318,237 | 175.9437....... 203,781 0 0 234,429 | ... | e 234,429 | ... (148,471) 0 0 0 0/0
BARCLAYS CUSTOM 1/14/2021
Strike @ 175.9437 BXIIG$016 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........cc........ AC28XWWI3WIBK2824319.... | 02/05/2018.... | 01/14/2021.... | ..... 6,271 |..... 1,103,280 |175.9437....... 52,046 0 0 59,895 |..... 59,895 | ... (37,933) 0 0 0 0/0
BARCLAYS CUSTOM 2/12/2021
Strike @ 168.0285 BXIIG$017 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........c......... AC28XWWI3WIBK2824319.... | 02/14/2018.... | 02/12/2021.... | .176,309 |...29,624,977 | 168.0285....... | ....... 1,401,840 | ..o (V1 I 0 | 2993224 | ... | ..... 2,993,224 |..(1,090,809) 0 0 0 0/0
BARCLAYS CUSTOM 3/12/2021
Strike @ 169.6624 BXIIG$018 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital..................... AC28XWWI3WIBK2824319.... | 03/14/2018.... | 03/12/2021.... | .179,596 |...30,470,666 | 169.6624....... | ....... 1,426,613 | ..o (V1 IR 0| 2,800,362 |..... | ... 2,800,362 |..(1,099,107) 0 0 0 0/0
BARCLAYS CUSTOM 4/14/2021
Strike @ 169.8689 BXIIG$019 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital............ccooe.... AC28XWWI3WIBK2824319.... | 04/13/2018.... | 04/14/2021.... | ...75,659 |...12,852,142 | 169.8689....... 601,552 0 0| 1,175,009 |....| ... 1,175,009 | ..... (459,132) 0 0 0 0/0
BARCLAYS CUSTOM 5/14/2021
Strike @ 170.7436 BXI1G$020 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital............ccoo..... AC28XWWI3WIBK2824319.... | 05/15/2018.... | 05/14/2021.... | ...18,395 | ..... 3,140,799 |170.7436....... | .ccovenes 153,229 0 0 274,083 |....| wcoveeee 274,083 | ..... (110,060) 0 0 0 0/0
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Adjustment to Hedge
Description of Items(s) Cost of Initial Cost of C Unrealized | Total Foreign Carrying Credit | Effectiveness
Hedged, Used for Schedule / Type(s) of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | CurrentYear's| Value of Quality of | at Inception
Income Generation or Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year | Book/Adjusted | d Increase Changein | (Amortization) /|  Hedged Potential Reference | and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e Fair Value (Decrease) B.JA.CV. Accretion Items Exposure Entity end (b)
BARCLAYS CUSTOM 6/14/2021
Strike @ 172.2793 BXI1G$023 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........cc........ AC28XWWI3WIBK2824319.... | 06/15/2018.... | 06/14/2021....  ..... 4,930 |........ 849,292 [ 172.2793....... | coovvves 41,260 0 0 67,846 |..... | .o 67,846 (28,975) 0 0 0 0/0
BARCLAYS CUSTOM 7/14/2021
Strike @ 174.1576 BXI1G$025 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital.................... AC28XWWI3WIBK2824319.... | 07/13/2018.... | 07/14/2021.... | ...10,547 | ..... 1,836,783 |174.1576....... 85,383 0 (VN I 131,203 | .. | e 131,208 |...... (60,467) 0 0 0 0/0
BARCLAYS CUSTOM 8/13/2021
Strike @ 172.9247 BXI1G$026 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........ccooe.... AC28XWWI3WIBK2824319.... | 08/15/2018.... | 08/13/2021.... | ..... 5825 | ... 1,007,292 [172.9247....... [ cccvvvevcc 46,979 | .o (V1 I (V1 I 77,826 | ... | oo 77,826 (33,454) 0 0 0 0/0
BARCLAYS CUSTOM 8/13/2021
Strike @ 172.9247 BXI1G$027 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital............coooe.... AC28XWWI3WIBK2824319.... | 08/15/2018.... | 08/13/2021.... | ..... 1,905 | ... 329,456 | 172.9247....... | cccvvveuec 15,366 0 0 25,455 | ... 25,455 | ....... (10,942) 0 0 0 0/0
BARCLAYS CUSTOM 9/14/2021
Strike @ 173.2475 BXIIG$030 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........cc.cu.... AC28XWWI3WIBK2824319.... | 09/18/2018.... | 09/14/2021....| ...11,593 | ..... 2,008,498 |173.2475....... 93,581 0 (V1 I 153,551 | covee | o 153,551 | ....... (65,766) 0 0 0 0/0
BARCLAYS CUSTOM 10/14/2021
Strike @ 168.2026 BXI1G$032 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........ccc....... AC28XWWI3WIBK2824319.... | 10/15/2018.... | 10/14/2021....  ..... 4,288 | ... 721,229 | 168.2026....... 33,402 0 (V1 I 74,925 | .| . 74,925 | ... (24,718) 0 0 0 0/0
BARCLAYS CUSTOM 1/14/2022
Strike @ 167.5568 BXIIG$034 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........c......... AC28XWWI3WIBK2824319.... | 01/16/2019.... | 01/14/2022.... | ........ 543 | .......... 90,973 | 167.5568....... 4,257 0 0 9,932 |..... 9,932 (3,057) 0 0 0 0/0
BARCLAYS CUSTOM 6/12/2020
Strike @ 178.9959 BXI1G$036 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital.................... AC28XWWI3WIBK2824319.... | 06/14/2019.... | 06/12/2020.... | ...15,148 | ..... 2,711,357 [178.9959....... oo 72,103 0 0 88,244 | ..... 88,244 | ..... (100,001) 0 0 0 0/0
BARCLAYS CUSTOM 7/14/2020
Strike @ 180.8736 BXIIG$037 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital..........ccooeve... AC28XWWI3WIBK2824319.... | 07/16/2019.... | 07/14/2020.... | ...15,395 | ..... 2,784,536 | 180.8736....... [ ..ccceeeen. 74,050 0 0 69,923 |..... 69,923 |...... (98,169) 0 0 0 0/0
BARCLAYS CUSTOM 8/14/2020
Strike @ 181.3586 BXIIG$038 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........cccoo..... AC28XWWI3WIBK2824319.... | 08/14/2019.... | 08/14/2020.... | ...15,229 | ..... 2,761,903 |181.3586....... [ ..ccceeeen. 74,013 0 0 68,344 | ..... 68,344 (93,813) 0 0 0 0/0
BARCLAYS CUSTOM 9/14/2020
Strike @ 184.7776 BXIIG$039 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........cc....... AC28XWWI3WIBK2824319.... | 09/16/2019.... | 09/14/2020.... | ...17,705 | ..... 3,271,474 | 184.7776....... 87,285 0 (V1 I 48911 | oo | oo 48,911 (96,473) 0 0 0 0/0.
BARCLAYS CUSTOM 10/14/2020
Strike @ 187.6872 BXIIG$040 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........cc........ AC28XWWI3WIBK2824319.... | 10/14/2019.... | 10/14/2020.... | ...12,270 | ..... 2,302,954 |187.6872....... 61,474 0 0 22,440 | ..... 22,440 | ... (57,263) 0 0 0 0/0
BARCLAYS CUSTOM 11/13/2020
Strike @ 189.9725 BXIIG$041 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........c......... AC28XWWI3WIBK2824319.... | 11/14/2019.... | 11/13/2020.... | ...... 2,215 | ... 420,873 [189.9725....... [ oo 11,232 0 0 2,945 | ... 2,945 (8,884) 0 0 0 0/0
BARCLAYS CUSTOM 11/14/2022
Strike @ 189.9725 BXI1G$042 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital.................... AC28XWWI3WIBK2824319.... | 11/14/2019.... | 11/14/2022.... | ..... 3,054 | ... 580,210 | 189.9725....... 27,854 0 (V1 I 17,942 | oo | e 17,942 | ... (10,989) 0 0 0 0/0
BARCLAYS CUSTOM 12/14/2020
Strike @ 191.6586 BXI1G$043 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital............ccooee... AC28XWWI3WIBK2824319.... | 12/13/2019.... | 12/14/2020.... | ..... 1,652 | ... 316,616 | 191.6586....... 8,458 0 0 1,800 | .o | oo 1,800 |......... (5,804) 0 0 0 0/0
BARCLAYS CUSTOM 12/14/2022
Strike @ 191.6586 BXIIG$044 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........cccoo..... AC28XWWI3WIBK2824319.... | 12/16/2019.... | 12/14/2022.... | ..... 1,910 | ........ 366,108 | 191.6586....... | .ccoccveene. 17,536 | (VN IR (V1 I 10,286 | ... | .o 10,286 (6,470) 0 0 0 0/0
BARCLAYS CUSTOM 1/14/2021
Strike @ 193.5362 BXIIG$045 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........ccco.u.... AC28XWWI3WIBK2824319.... | 01/16/2020.... | 01/14/2021....  ..... 4912 | ... 950,555 | 193.5362....... 0 25,491 0 4554 | | 4554 | ... (20,936) 0 0 0 0/0
BARCLAYS CUSTOM 1/13/2023
Strike @ 193.5362 BXIIG$046 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........cc........ AC28XWWI3WIBK2824319.... | 01/16/2020.... | 01/13/2023.... | ..... 5713 |... 1,105,630 |193.5362....... 0 53,072 0 28,078 | ..... 28,078 | ....... (24,994) 0 0 0 0/0
BARCLAYS CUSTOM 2/12/2021
Strike @ 197.192 BXIIG$047 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital...........c......... AC28XWWI3WIBK2824319.... | 02/14/2020.... | 02/12/2021....| ...16,868 | ..... 3,326,195 [197.192......... 0 89,062 0 9,869 |..... 9,869 |...... (79,193) 0 0 0 0/0
BARCLAYS CUSTOM 2/14/2023
Strike @ 197.192 BXIIG$048 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital..................... AC28XWWI3WIBK2824319.... | 02/14/2020.... | 02/14/2023.... | ..... 5714 |... 1,126,796 [197.192....cc. [ covviiririennnnd 0 | 54,285 0 22,647 |..... 22,647 | ... (31,638) 0 0 0 0/0
BARCLAYS CUSTOM 3/12/2021
Strike @ 184.111 BXIIG$049 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital............ccooe.... AC28XWWI3WIBK2824319.... |03/16/2020.... | 03/12/2021.... | ..... 7443 | .. 1,370,362 |184.111......... 0 36,843 0 37,706 | ..o | oo 37,706 863 0 0 0 0/0
BARCLAYS CUSTOM 3/14/2023
Strike @ 184.111 BXIIG$050 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Barclays Capital............ccoo..... AC28XWWI3WIBK2824319.... | 03/16/2020.... | 03/14/2023.... | ..... 2,279 | ........ 419,504 |184.111......... 0 20,735 0 21134 || 21134 | 400 0 0 0 0/0
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Cumulative Prior

Year(s) Initial Current Year Adjustment to Hedge
Description of Items(s) Cost of Initial Cost of C Unrealized | Total Foreign Carrying Credit | Effectiveness
Hedged, Used for Schedule / Type(s) of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | CurrentYear's| Value of Quality of | at Inception
Income Generation or Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year | Book/Adjusted | d Increase Changein | (Amortization) /|  Hedged Potential Reference | and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e Fair Value (Decrease) B.JA.CV. Accretion Items Exposure Entity end (b)

SWAPTION 5Y IR U/L 12/08/23 TO
12/08/33 SWPTN$026 Tenor: 1826
days SD:12/06/2018 ED:12/06/2023 | Macro Rate Hedge.... | Exhibit 5 | Interest Rate......... Morgan Stanley..........cccocc...... 4PQUHN3JPFGFNF3BB653... | 12/06/2018.... | 12/06/2023.... | ...conee. 0 {.273,000,000 |2.75.......ccoouvrs | wovee 10,504,305 |...cccoovrrvvrennc (U I 0. 49,566,521 | ..... ...49,566,521 | .28,925,252 0 0 0 0 0/0

SWAPTION 5Y IR U/L 12/08/23 TO
12/08/33 SWPTN$030 Tenor: 1826
days SD:12/06/2018 ED:12/06/2023 | Macro Rate Hedge.... | Exhibit 5 | Interest Rate..

SWAPTION 5Y IR U/L 12/08/23 TO
12/08/33 SWPTN$032 Tenor: 1826
days SD:12/06/2018 ED:12/06/2023 | Macro Rate Hedge.... | Exhibit 5 | Interest Rate......... BNP Paribas.........ccccooovsnrrrenes KVQR4N79VEWBJPSK1K14.. | 12/06/2018.... | 12/06/2023.... | ...ccv...... 0 {.275,000,000 | 2.75....ccccomurrrs | ceves 10,615,000 | .coocovrrrrvvrnnnnd 0 | e 0. 50,006,794 |..... ...50,006,794 | 28,582,344 0 0 0 0 0/0

SWAPTION 5Y IR U/L 12/08/23 TO
12/08/33 SWPTN$034 Tenor: 1826
days SD:12/06/2018 ED:12/06/2023 | Macro Rate Hedge.... | Exhibit 5 | Interest Rate......... Goldman Sachs..........ccccoc...... W22LROWP2IHZNBB6K528.... | 12/06/2018.... | 12/06/2023.... | ........... 0 {.261,000,000 |2.75.......cccooeee | vrveren 9,450,000 | ....cccovvrvvrnnncd (U I 0 ... 47,235216 |..... ..47,235216 | 27,423,402 0 0 0 0 0/0

SWAPTION 5Y IR U/L 12/08/23 TO
12/08/33 SWPTN$028 Tenor: 1826
days SD:12/06/2018 ED:12/06/2023 | Macro Rate Hedge.... | Exhibit 5 | Interest Rate......... Credit SUISSE........ooccinsrrrieiranee ANGGYXNX0JLX3X63JN8G... | 12/06/2018.... | 12/06/2023.... | weooueeced 0 {.246,000,000 [2.75.....cccceeees | coveree 9,450,000 | ...cccoovrrvvrenncd 0

EYKNGV0ZCB8VDIIULBSO.... | 12/06/2018.... | 12/06/2023.... | ....

.| Bank of America Merr.... .245,000,000

...... 44,079,437 | .....| ..44,079,437 | 25,540,087 0 0 0 0 0/0

...... 44,749,897 | .....| ..44,749,897 |.26,102,149 0 0 0 0 0/0

0159999999. Total-Purchased Options-Hedging Other-Call Options aNd WAITANES. ... wuuuuiiriusiioiciiis s s ssss s s et 0 £ e84 888t annnns | e 82,366,662 | ...26,753,985 ....263,049,819 |XXX| .263,049,819 |.75,637,796 0 0 0 0] XXX XXX

Purchased Options - Hedging Other - Put Options

€9030

RUSSELL 2000 04/13/2020 Strike
@ 1510.58 464285083 Periodic
04/13/2020 Variable Annuities..... | Exhibit 5 | Product equity riskl BARCLAYS CAPITALINC..... ...oovvvvveiiiinnnnecnrivviiisssnsnncnniinins 08/13/2019.... | 04/15/2020.... | ...10,629 |...16,055,275 | 1510.58 0 0 0 2832412 |.... | ..... 2,832,412 | ...3,602,576 0 0 0 0 0/0

RUSSELL 2000 05/13/2020 Strike
@ 1510.58 464283084 Periodic
05/13/2020 Variable Annuities..... | Exhibit 5 | Product equity risk BARCLAYS CAPITAL INC.....

RUSSELL 2000 06/12/2020 Strike
@ 1510.58 464283085 Periodic
06/12/2020 Variable Annuities..... | Exhibit 5 | Product equity riskl BARCLAYS CAPITALINC..... ..ccooovvvviinicvviinnnniiisncsiiinnensienns 08/13/2019.... | 06/16/2020.... | ...10,629 |...16,055,275 |1510.58 0 0 0. 2,762,748 |.....| ... 2,762,748 | ...3,523,789 0 0 0 0 0/0

RUSSELL 2000 07/13/2020 Strike
@ 1510.58 464283086 Periodic
07/13/2020 Variable Annuities..... | Exhibit 5 | Product equity riskl BARCLAYS CAPITALINC.... ..ccooovvvviinnmvriinnnnsiisncsvirnensienns 08/13/2019.... | 07/15/2020.... | ...10,629 |...16,055,275 |1510.58 0 0 [V [P 2,722,899 |.....| ..... 2,722,899 | ...3,489,054 0 0 0 0 0/0

RUSSELL 2000 08/13/2020 Strike
@ 1510.58 464285087 Periodic
08/13/2020 Variable Annuities..... | Exhibit 5 | Product equity riskl BARCLAYS CAPITALINC..... ..ovvvvvviiiinnnnecnsiviiiiisssneernniiinns 08/13/2019.... | 08/17/2020.... | ...10,629 |...16,055,275 | 1510.58 0 0 0 [ 2,695,390 |.....| ... 2,695,390 | ...3,460,081 0 0 0 0 0/0

RUSSELL 2000 09/11/2020 Strike
@ 1578.14 464283088 Periodic
09/11/2020 Variable Annuities..... | Exhibit 5 | Product equity riskl BARCLAYS CAPITALINC..... .cocovvvviininvriicsnniiicsncsiiienneiienes 09/13/2019.... | 09/15/2020.... | ...16,896 | ...26,664,285 |1578.14......... 0 0 0 5,336,286 |..... | ... 5,336,286 | ...6,291,826 0 0 0 0 0/0

RUSSELL 2000 10/09/2020 Strike
@ 1511.9 464283089 Periodic
10/09/2020 Variable Annuities..... | Exhibit 5 | Product equity riskl BARCLAYS CAPITALINC.... ..ccooovvvviinicvviinnnniiiisncsiiisnensinnes 10/11/2019.... | 10/14/2020.... | ...11,568 | ...17,489,100 | 1511.9 0 0 0 [ 3,003,214 |....| ... 3,003,214 | ...3,728,665 0 0 0 0 0/0

RUSSELL 2000 11/13/2020 Strike
@ 1589.179 464283090 Periodic
11/13/2020 Variable Annuities..... | Exhibit 5 | Product equity riskl CREDIT SUISSE FB USA...... .....coovviiiiimnnnnrnvisiiiiissssnnsnniiiens 11/13/2019.... | 11/17/2020.... | .....9,225 | ...14,659,604 | 1589.179....... 0 0 0 3,032,795 | ... | ... 3,032,795 |...3,413,139 0 0 0 0 0/0

RUSSELL 2000 12/11/2020 Strike
@ 1637.98 464285091 Periodic
12/11/2020 Variable Annuities..... | Exhibit 5 | Product equity riskl CREDIT SUISSE GROUP-.... ..........coiiimmmnnrrrvvvviiiisssnnncnniinnns 12/13/2019.... | 12/15/2020.... | .....9,643 | ...15,794,697 | 1637.98 0 0 0 3,669,175 |..... | ..... 3,669,175 | ...3,821,190 0 0 0 0 0/0

.| 08/13/2019.... | 05/15/2020.... | ...10,629 | ...16,065,275 |1510.58......... 0 0 0....2,786,604 |...| .. 2,786,604 | ...3,549,735 0 0 0 0 0/0.
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RUSSELL 2000 01/13/2021 Strike
@ 1669.605 464283092 Periodic
01/13/2021

RUSSELL 2000 2021-02-12 Strike
@ 1693.736 464283093 Periodic
02/12/2021

FTSE 100 04/17/2020 Strike @
7189.65 50424Q$$7 Periodic
04/17/2020

FTSE 100 05/19/2020 Strike @
7189.65 50424Q$$8 Periodic
05/19/2020

FTSE 100 06/19/2020 Strike @
7189.65 50424Q8$9 Periodic
06/19/2020

FTSE 100 07/17/2020 Strike @
7189.65 50424Q$00 Periodic
07/17/2020

FTSE 100 08/19/2020 Strike @
7189.65 50424Q$01 Periodic
08/19/2020

FTSE 100 09/18/2020 Strike @
7356.42 50424Q802 Periodic
09/18/2020

FTSE 100 10/16/2020 Strike @
7161.83 50424Q$03 Periodic
10/16/2020

FTSE 100 11/19/2020 Strike @
7323.8 50424Q$04 Periodic
11/19/2020

FTSE 100 12/18/2020 Strike @
7573.82 50424Q$05 Periodic
12/18/2020

FTSE 100 01/15/2021 Strike @
7674.56 50424Q806 Periodic
01/15/2021

FTSE 100 2021-02-19 Strike @
7457.02 50424Q807 Periodic
02/19/2021

NIKKEI 225 04/17/2020 Strike @
22492.68 65411Q$$6 Periodic
04/17/2020

NIKKEI 225 05/18/2020 Strike @
22492.68 65411Q8$7 Periodic
05/18/2020

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

MORGAN STANLEY.

BANK OF NOVA SCOTIA......

BANK OF AMERICA CORP... ......coovciiiiimnnnnrnssviierisssnnsennssinens

BANK OF AMERICA CORP... ....ccocovvviimrnriiiisnnniiisnnsiinsennes

BANK OF AMERICA CORP... ....ccooovrriimnmnviiiisnnssisnsnsiisnsenins

BANK OF AMERICA CORP... .......cccoiivimmnnnrrviiiceissssssnnsisiinns

BANK OF AMERICA CORP... ....ccocovvviiimrnriirisnsiriessssiisssennes

BANK OF AMERICA CORP... ....ccocovrviiimrnniiiisnnsiiissssiiinsennes

BARCLAYS CAPITALINC..... oo

BANK OF AMERICA CORP... ......ccocciiiiimnnrnrnnsiicniissssssnnnssiinns

BANK OF AMERICA CORP... ......coovciiiimmnnnnrrssivieinsnnnsnsnssiinns

CREDIT SUISSE GROUP-....

BARCLAYS CAPITALINC..... oo

BARCLAYS CAPITALINC..... orvvvveeeiiissnreressiecesissssseensssiiens

BARCLAYS CAPITAL INC..... oo

01/13/2020....

.1 02/13/2020....

08/19/2019....

08/19/2019....

08/19/2019....

08/19/2019....

08/19/2019....

09/19/2019....

10/18/2019....

11/19/2019....

12/19/2019....

01/17/2020....

02/19/2020....

10/18/2019....

10/18/2019....

01/15/2021....

02/12/2021....

04/21/2020....

..... 1,298

05/21/2020....

06/23/2020....

07/21/2020....

08/21/2020....

09/22/2020....

10/20/2020....

11/23/2020....

12/22/2020....

01/20/2021....

02/19/2021....

04/21/2020....

05/20/2020....

...15,968,169

...13,018,173

..... 9,328,715

..... 9,328,715

..... 9,328,715

..... 9,328,715

..... 9,328,715

...14,113,365

...13,030,234

..... 9,717,291

..... 7,250,569

..... 7,895,511

..... 1,250,244

..... 5,309,172

..... 5,309,172

1669.605.......

1693.736.......

7189.65.........

7189.65

3

999,576

3,999,576

3,999,576

0/0

7189.65

7189.65

7189.65.........

7356.42.........

7161.83

3,

........ 1,

........ 1,

........ 1,

........ 1,

........ 1,

2

419,869

465,772

434,939

399,774

380,154

353,426

290,257

7323.8

7573.82

7674.56

7457.02.........

22493

........ 1,

........ 1,

........ 1,

........ 1,

826,528

598,011

353,919

598,467

223,129

..... 3,419,869

..... 1,465,772

..... 1,434,939

..... 1,399,774

..... 1,380,154

..... 1,353,426

..... 2,290,257

..... 1,826,528

..... 1,598,011

..... 1,353,919

..... 1,598,467

223,129

22493

578,384

561,200

........ 578,384

........ 561,200

...3,419,869

...1,830,298

...1,795,321

...1,752,229

..1,722,614

...1,698,841

...2,659,578

...2,158,466

...1,747,815

...1,351,697

...1,598,467

...... 223,129

...... 740,977

...... 727,143

0/0

0/0

0/0.

0/0

0/0

0/0.

0/0.

0/0

0/0

0/0

0/0.

0/0

0/0

0/0
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Description of Items(s)
Hedged, Used for
Income Generation or
Replicated

Schedule /
Exhibit
Identifier

Type(s) of
Risk(s)
(@)

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number of
Contracts

9

Notional
Amount

10

Strike Price,
Rate of Index
Received (Paid)

1"

Cumulative Prior
Year(s) Initial
Cost of
Undiscounted
Premium
(Received) Paid

12

Current Year
Initial Cost of
Undiscounted
Premium
(Received) Paid

13

Current Year
Income

14

Book/Adjusted
Carrying Value

® oo O

Fair Value

Unrealized
Valuation
Increase

(Decrease)

Total Foreign
Exchange
Change in
B.JA.CV.

Current Year's
(Amortization) /
Accretion

20

Adjustment to
Carrying
Value of
Hedged

Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23

Hedge
Effectiveness
at Inception
and at Year-
end (b)

G'9030

NIKKEI 225 06/18/2020 Strike @
22492.68 65411Q8$8 Periodic
06/18/2020

NIKKEI 225 07/17/2020 Strike @
22492.68 65411Q$$9 Periodic
07/17/2020

NIKKEI 225 08/18/2020 Strike @
22492.68 65411Q$10 Periodic
08/18/2020

NIKKEI 225 09/18/2020 Strike @
22492.68 65411Q$11 Periodic
09/18/2020

NIKKEI 225 10/16/2020 Strike @
22492.68 65411Q$12 Periodic
10/16/2020

NIKKEI 225 11/19/2020 Strike @
23292.65 65411Q$13 Periodic
11/19/2020

NIKKEI 225 12/18/2020 Strike @
23964.85 65411Q§14 Periodic
12/18/2020

NIKKEI 225 01/15/2021 Strike @
24041.26 65411Q$15 Periodic
01/15/2021

NIKKEI 225 2021-02-19 Strike @
23400.7 65411Q816 Periodic
02/19/2021

NASDAQ 100 04/13/2020 Strike @
7728.15 739358075 Periodic
04/13/2020

NASDAQ 100 05/13/2020 Strike @
7728.15 73935$076 Periodic
05/13/2020

NASDAQ 100 06/12/2020 Strike @
7728.15 73935$077 Periodic
06/12/2020

NASDAQ 100 07/13/2020 Strike @
7728.15 73935$078 Periodic
07/13/2020

NASDAQ 100 08/13/2020 Strike @
7728.15 739358079 Periodic
08/13/2020

NASDAQ 100 09/11/2020 Strike @
7892.96 73935$080 Periodic
09/11/2020

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Variable Annuities.....

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

BARCLAYS CAPITALINC..... oo

BARCLAYS CAPITAL INC.....

BARCLAYS CAPITALINC..... ovvvvvveiisssnrecnssiccnsssssnensssinnns

BARCLAYS CAPITALINC..... oo

BARCLAYS CAPITALINC..... oo

BANK OF AMERICA CORP... .......cccoiivimmnnnrrviiiceissssssnnsisiinns

BANK OF AMERICA CORP... ....ccocovvviiimrnriirisnsiriessssiisssennes

CREDIT SUISSE GROUP-....

BARCLAYS CAPITALINC..... oo

BARCLAYS CAPITALINC..... ovvvvvveiiiscnnneressiicesisssssensssinnns

BARCLAYS CAPITALINC..... cvvvvvvviiiisnnecnsssiiesinsssnensssiinns

BARCLAYS CAPITALINC..... oo

BARCLAYS CAPITALINC..... oo

BARCLAYS CAPITALINC..... orvvvveeeiiissnreressiecesissssseensssiiens

BARCLAYS CAPITAL INC..... oo

10/18/2019....

.1 10/18/2019....

10/18/2019....

10/18/2019....

10/18/2019....

11/19/2019....

12/19/2019....

01/17/2020....

02/19/2020....

08/13/2019....

08/13/2019....

08/13/2019....

08/13/2019....

08/13/2019....

09/13/2019....

06/22/2020....

07/21/2020....

08/20/2020....

09/22/2020....

10/20/2020....

11/23/2020....

12/22/2020....

01/20/2021....

02/19/2021....

04/15/2020....

05/15/2020....

06/16/2020....

07/15/2020....

08/17/2020....

09/15/2020....

5,309,172

22493

553,235

553,235

..... 5,309,172

..... 5,309,172

..... 5,309,172

5,309,172

22493

22493

529,667

........ 543,813

529,667

22493

22493

........... 514,935

504,887

..... 6,840,353

..... 6,352,842

..... 5,796,348

..... 2,543,656

..... 9,898,678

..... 9,898,678

..... 9,898,678

..... 9,898,678

..... 9,898,678

...16,439,615

23293

838,942

23965

7728.15.........

7728.15.........

7728.15.........

7728.15.........

7728.15.........

7892.96.........

........... 902,899

........... 843,803

........... 341,947

(279,805)

............ (70,715)

............. 15,379

............. 74,335

........... 100,013

........... 375,792

........ 514,935

........ 504,887

........ 838,942

........ 902,899

........ 843,803

........ 341,947

...(279,805)

......... (70,715)

.......... 15,379

.......... 74,335

........ 100,013

........ 375,792

...... 716,488

...... 707,672

...... 695,789

...... 680,640

...... 677,048

...... 930,160

...... 882,284

...... 843,803

...... 341,947

...... 220,777

...... 430,973

...... 517,331

...... 571,020

...... 596,451

..1,074,444

0/0

0/0

0/0

0/0.

0/0

0/0

0/0.

0/0.

0/0

0/0

0/0

0/0.

0/0

0/0

0/0
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Description

Description of Items(s)
Hedged, Used for
Income Generation or
Replicated

Type(s) of
Risk(s)
(@)

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number of
Contracts

9

Notional
Amount

10

Strike Price,
Rate of Index
Received (Paid)

13

Current Year
Income

® oo O

Fair Value

Unrealized
Valuation
Increase

(Decrease)

Total Foreign
Exchange
Change in
B.JA.CV.

20

Adjustment to
Carrying
Value of
Hedged

Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23

Hedge
Effectiveness
at Inception
and at Year-
end (b)

9°9030

NASDAQ 100 10/09/2020 Strike @
7843.875 739353081

NASDAQ 100 11/13/2020 Strike @
8259.813 739358082 Periodic
11/13/2020

NASDAQ 100 12/11/2020 Strike @
8487.71 73935$083 Periodic
12/11/2020

NASDAQ 100 01/13/2021 Strike @
9070.648 73935084 Periodic
01/13/2021

NASDAQ 100 2021-02-12 Strike @
9595.703 73935$085 Periodic
02/12/2021

S&P 500 04/13/2020 Strike @
2926.32 784628100 Periodic
04/13/2020

S&P 500 05/13/2020 Strike @
2926.32 784628101 Periodic
05/13/2020

S&P 500 06/12/2020 Strike @
2926.32 78462$102 Periodic
06/12/2020

S&P 500 07/13/2020 Strike @
2926.32 78462$103 Periodic
07/13/2020

S&P 500 08/13/2020 Strike @
2926.32 784628104 Periodic
08/13/2020

S&P 500 09/11/2020 Strike @
3007.39 78462$105 Periodic
09/11/2020

S&P 500 10/09/2020 Strike @
2970.27 78462$106 Periodic
10/09/2020

S&P 500 11/13/2020 Strike @
3094.04 78462$107 Periodic
11/13/2020

S&P 500 12/11/2020 Strike @
3168.8 78462$108 Periodic
12/11/2020

S&P 500 01/13/2021 Strike @
3288.13 78462$109 Periodic
01/13/2021

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

Product equity risk

BARCLAYS CAPITALINC..... oo

CREDIT SUISSE FBUSA...... ..o

CREDIT SUISSE GROUP-....

MORGAN STANLEY.

BANK OF NOVA SCOTIA...... oo

BARCLAYS CAPITALINC..... covvvvveeiicssnnenvsiiiiiniinnns

BARCLAYS CAPITALINC..... oovvvvveeivisnnnenessiiieniinnns

BARCLAYS CAPITALINC..... oo

BARCLAYS CAPITALINC..... oo

BARCLAYS CAPITALINC..... oo

BARCLAYS CAPITALINC..... ovvvvveeivisnnrercnsicinniinnns

BARCLAYS CAPITALINC..... oo

CREDIT SUISSE FBUSA...... .o

CREDIT SUISSE GROUP-....

MORGAN STANLEY.

10/11/2019....

11/13/2019....

12/13/2019....

01/13/2020....

02/13/2020....

08/13/2019....

08/13/2019....

08/13/2019....

08/13/2019....

08/13/2019....

09/13/2019....

10/11/2019....

11/13/2019....

12/13/2019....

01/13/2020....

10/14/2020....

11/17/2020....

12/15/2020....

01/15/2021....

02/12/2021....

04/15/2020....

05/15/2020....

06/16/2020....

07/15/2020....

08/17/2020....

09/15/2020....

10/14/2020....

11/17/2020....

12/15/2020....

01/15/2021....

...24,812

...24,812

..24.812

...24.812

...24,812

...40,097

...26,628

...29,552

..29,512

...30,891

...10,782,740

..... 9,770,368

...13,149,670

...14,118,645

...20,204,520

...712,607,881

...712,607,881

...712,607,881

...712,607,881

...712,607,881

.120,586,054

...79,092,498

...91,435,318

...93,519,178

101,574,577

7843.875.......

8259.813.......

8487.71.........

9070.648.......

9595.703.......

2926.32

228,594

2926.32.........

2926.32.........

2926.32

........ 444,237

........ 840,860

..... 1,470,563

..... 2,712,909

..... 4,683,869

..... 4,856,406

..... 5,156,621

5,399,393

2926.32

o

3007.39

o

2970.27.........

3094.04.........

3168.8

o

o

o

3288.13.........

o

..... 5,680,305

..11,701,637

..... 7,172,702

...10,924,698

...12,905,939

..17,025,687

...... 700,247

...... 722,300

...1,030,773

...1,470,563

...2,712,909

...1,767,044

...7,911,679

...8,182,228

...8,375,545

...8,647,108

15,528,682

...9,854,608

112,662,368

113,669,743

17,025,687

0/0

0/0

0/0

0/0

0/0

0/0

0/0

0/0.

0/0

0/0

0/0

0/0.

0/0

0/0

0/0
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

L'9030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Adjustment to Hedge
Description of Items(s) Cost of Initial Cost of C Unrealized | Total Foreign Carrying Credit | Effectiveness
Hedged, Used for Schedule / Type(s) of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | CurrentYear's| Value of Quality of | at Inception
Income Generation or Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year | Book/Adjusted | d Increase Changein | (Amortization) /|  Hedged Potential Reference | and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e Fair Value (Decrease) B.JA.CV. Accretion Items Exposure Entity end (b)
S&P 500 2/12/2021 Strike @
3373.94 784628110 Periodic
02/12/2021 Variable Annuities..... Exhibit 5 | Product equity riskl BANK OF NOVA SCOTIA...... .oovciiiiiiciieeiiecisesieei 02/13/2020.... | 02/12/2021.... | ...31,398 |.105,936,385 | 3373.94......... 0 0 0. 19,548,845 | ..... ..19,548,845 |.19,548,845 0 0 0 0/0
S&P 500 3/17/2021 Strike @
2529.19 78462$111 Periodic
03/17/2021 Variable Annuities..... Exhibit 5 | Product equity riskl CREDIT SUISSE GROUP-.... .| 03117/2020.... | 03/17/2021.... | ...35,585 |...90,000,012 |2529.19......... 0 0 0 920,525 |..... 920,525 | ...... 920,525 0 0 0 0/0
S&P 500 4/30/2020 Strike @
1089.41 78462F$59 Variable Annuities..... Exhibit 5 | Equity/Index........ Barclays Capital...........cccoo..... AC28XWWI3WIBK2824319.... | 06/17/2010.... | 04/30/2020.... | ......... 250 | ... 272,353 |1089.41......c.. | coovvvenec 74,010 0 0 92 ... 92 91 0 0 0 0/0
S&P 500 5/29/2020 Strike @
1049.00 78462F$60 Variable Annuities..... Exhibit 5 | Equity/Index........ Barclays Capital...........cc.cu.... AC28XWWI3WIBK2824319.... | 10/05/2010.... | 05/29/2020.... | ........ 135 | e 141,615 | 1049....comvvves | o 41,303 0 0 160 |..... 160 | e 159 0 0 0 0/0
S&P 500 6/30/2020 Strike @
1049.00 78462F$61 Variable Annuities..... Exhibit 5 | Equity/Index........ Barclays Capital...........cccouu... AC28XWWI3WIBK2824319.... | 10/05/2010.... | 06/30/2020.... | ........ 120 | .o 125,880 | 1049 35,208 0 0 276 | ..... 276 274 0 0 0 0/0.
S&P 500 7/31/2020 Strike @
1049.33 78462F$62 Variable Annuities..... Exhibit 5 | Equity/Index........ Barclays Capital...........cc........ AC28XWWI3WIBK2824319.... | 10/05/2010.... | 07/31/2020.... | ........ 105 | ........ 110,180 | 1049.33 30,864 0 0 412 | ... A2 | s 408 0 0 0 0/0
S&P 500 8/31/2020 Strike @
1049.33 78462F$63 Variable Annuities..... Exhibit 5 | Equity/Index........ | Barclays Capital . AC28XWWI3WIBK2824319.... | 10/05/2010.... | 08/31/2020.... | ........ 120 | ... 125,920 | 1049.33 35,348 0 0 649 | ... 649 641 0 0 0 0/0
S&P 500 09/30/2020 Strike @
1141.20 78462F$64 Variable Annuities..... Exhibit 5 | Equity/Index. Credit Suisse ANGGYXNX0JLX3X63JN86... | 05/18/2011.... | 09/30/2020 20 22,824 | 11412 4,658 0 0 185 | ... 185 | i 185 0 0 0 0/0
S&P 500 10/30/2020 Strike @
1183.26 78462F$65 Variable Annuities..... Exhibit 5 | Equity/Index. Credit Suisse ANGGYXNX0JLX3X63JN8G... | 05/18/2011.... | 10/30/2020 25 29,582 | 1183.26......... 6,185 0 0 319 | ... 319 318 0 0 0 0/0
S&P 500 11/30/2020 Strike @
1180.55 78462F$66 Variable Annuities..... Exhibit 5 | Equity/Index........ Credit SUISSE.......cvvrrrrirrrirnne ANGGYXNX0JLX3X63JN8G... | 05/18/2011.... | 11/30/2020.... | .......... 45 [ . 53,125 | 1180.55....c.... | cvorevrernee 11,122 0 0 648 | ... 648 646 0 0 0 0/0
S&P 500 12/31/2020 Strike @
1257.64 78462F$67 Variable Annuities..... Exhibit 5 | Equity/Index........ Credit SUISSE........cvvrrrrerrrirnne ANGGYXNX0JLX3X63JN8G... | 05/18/2011.... | 12/31/2020.... | ...ccve.. 65 | ..o 81,747 | 1257.64......... | cocvvvvennee 17,796 0 0 1,333 | | s 1,333 | o 1,321 0 0 0 0/0
S&P 500 01/29/2021 Strike @
1286.12 78462F$68 Variable Annuities..... Exhibit 5 | Equity/Index Credit Suisse ANGGYXNXO0JLX3X63JN86... | 05/18/2011.... | 01/29/2021.... | ..... 1286.12......... 21,324 0 0 1,795 |..... 0 0 0 0/0
S&P 500 02/26/2021 Strike @
1327.22 78462F$69 Variable Annuities..... Exhibit 5 | Equity/Index Credit Suisse ANGGYXNXO0JLX3X63JN86... | 05/18/2011.... | 02/26/2021.... | .......... 95 | ... 126,086 | 1327.22 28,446 0 0 2,699 |.... 2,699 2,646 0 0 0 0/0
S&P 500 03/31/2021 Strike @
1325.83 78462F$70 Variable Annuities..... Exhibit 5 | Equity/Index. Credit Suisse ANGGYXNX0JLX3X63JN8G... | 05/18/2011.... | 03/31/2021.... | c.veevee 155 | ........ 205,504 | 1325.83......... | coovvvennc 46,387 0 0 4,675 | .o | e 4,675 | ......... 4,555 0 0 0 0/0
S&P 500 04/30/2021 Strike @
1363.61 78462F$71 Variable Annuities..... Exhibit 5 | Equity/Index. Credit Suisse ANGGYXNX0JLX3X63JN8G... | 05/18/2011.... | 04/30/2021.... | ........ 120 | ........ 163,633 | 1363.61......... 37,620 0 0 4251 | oo | s 4251 | . 4,100 0 0 0 0/0
S&P 500 05/28/2021 Strike @
1257.60 78462F$72 Variable Annuities..... Exhibit 5 | Equity/Index........ JP Morgan & Company.......... 815DZWZKVSZI1NUHU748..... 01/25/2012.... | 05/28/2021.... | ........ 393 |........ 494,237 [1257.6....ccocce. | cevrrr 145214 | .o (V1 IS (V1 I 11,930 [ .ooee | corvreene 11,930 | ..o 11,024 0 0 0 0/0
S&P 500 06/30/2021 Strike @
1257.60 78462F$73 Variable Annuities..... Exhibit 5 | Equity/Index........ | JP Morgan & Company.......... 8I5DZWZKVSZI1INUHU748..... | 01/25/2012.... | 06/30/2021.... | ........ 621 | ....cee 780,970 | 1257.6 230,056 0 0 | 19,983 [t | 19,983 | e 18,341 0 0 0 0/0
S&P 500 07/30/2021 Strike @
1257.60 78462F$74 Variable Annuities..... Exhibit 5 | Equity/Index........ JP Morgan & Company.......... 815DZWZKVSZI1NUHU748..... 01/25/2012.... | 07/30/2021.... | ......... 203 | ... 255,293 [ 1257.6....ccovee | covrrirs 75,313 0 0 6,868 |....| .o 6,868 6,260 0 0 0 0/0
S&P 500 08/31/2021 Strike @
1257.60 78462F$75 Variable Annuities..... Exhibit 5 | Equity/Index........ JP Morgan & Company.......... 815DZWZKVSZI1NUHU748..... 01/25/2012.... | 08/31/2021.... | ......... 223 | ... 280,445 | 1257.6 83,041 0 0 7,954 || v 7,954 | ... 7,193 0 0 0 0/0
S&P 500 09/30/2021 Strike @
1257.60 78462F$76 Variable Annuities..... Exhibit 5 | Equity/Index........ JP Morgan & Company.......... 8I5DZWZKVSZI1INUHU748..... 01/25/2012.... | 09/30/2021.... | ...cee. 14 | ... 143,366 | 1257.6........oc. | covrnernnn 42,517 0 0 4,259 | .. | e 4,259 3,824 0 0 0 0/0
S&P 500 10/29/2021 Strike @
1257.60 78462F$77 Variable Annuities..... Exhibit 5 | Equity/Index........ JP Morgan & Company.......... 8I5DZWZKVSZI1INUHU748..... 01/25/2012.... | 10/29/2021.... | ......... 211 | 265,354 | 1257.6.....ccve. | covrevrennne 78,819 0 0 8,239 | ... 8239 | ......... 7,343 0 0 0 0/0
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Adjustment to Hedge
Description of Items(s) Cost of Initial Cost of C Unrealized | Total Foreign Carrying Credit | Effectiveness
Hedged, Used for Schedule / Type(s) of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | CurrentYear's| Value of Quality of | at Inception
Income Generation or Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year | Book/Adjusted | d Increase Changein | (Amortization) /|  Hedged Potential Reference | and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e Fair Value (Decrease) B.JA.CV. Accretion Items Exposure Entity end (b)
S&P 500 11/30/2021 Strike @
1257.60 78462F$78 Variable Annuities..... Exhibit 5 | Equity/Index........ JP Morgan & Company.......... 815DZWZKVSZI1NUHU748..... 01/25/2012.... | 11/30/2021.... | ......... 235 | .. 295,536 | 1257.6 88,085 0 0 9,601 |..... 9,601 | ..occvnnd 8,489 0 0 0 0/0
S&P 500 12/31/2021 Strike @
1257.60 78462F$79 Variable Annuities..... Exhibit 5 | Equity/Index........ JP Morgan & Company.......... 815DZWZKVSZI1NUHU748..... 01/25/2012.... | 12/31/2021.... | ........ 517 | ... 650,179 | 1257.6....cccceee | covvvrnnae 194,165 0 0 21,887 | .o | s 21,887 | ....... 19,218 0 0 0 0/0
EURO STOXX 50 04/17/2020
Strike @ 3369.37 78463Q$$7
Periodic 04/17/2020 Variable Annuities..... Exhibit 5 | Product equity riskl BANK OF AMERICA CORP... ......ccccovvvemmmmrerinrerreisssssisnnennes 08/19/2019.... | 04/21/2020.... | ..... 2,437 | ... 8,212,705 |3369.37......... 0 0 0 965,916 |..... 965,916 | ...1,352,763 0 0 0 0/0
EURO STOXX 50 05/19/2020
Strike @ 3369.37 78463Q$$8
Periodic 05/19/2020 Variable Annuities..... Exhibit 5 | Product equity riskl BANK OF AMERICA CORP... ......coueuimmirnerinnerieerissrissin 08/19/2019.... | 05/21/2020.... | ..... 2437 | ... 8,212,705 |3369.37......... 0 0 (V1 I 949,410 | .ceo | creveene 949,410 |..1,373,814 0 0 0 0/0
EURO STOXX 50 06/19/2020
Strike @ 3369.37 78463Q$$9
Periodic 06/19/2020 Variable Annuities..... Exhibit 5 | Product equity riskl BANK OF AMERICA CORP... ......ccccoomiiimmminniiinniinesireniis 08/19/2019.... | 06/23/2020.... | ..... 2,437 | ... 8,212,705 |3369.37......... 0 0 (V1 I 944,035 |..... | coeeeee. 944,035 |...1,371,633 0 0 0 0/0
EURO STOXX 50 07/17/2020
Strike @ 3369.37 78463Q500
Periodic 07/17/2020 Variable Annuities..... Exhibit 5 | Product equity riskl BANK OF AMERICA CORP... ... 08/19/2019.... | 07/21/2020.... | ...... 2,437 | ... 8,212,705 |3369.37......... 0 0 0 951,212 | .o | e 951,212 | ..1,378,710 0 0 0 0/0
EURO STOXX 50 08/19/2020
D Strike @ 3369.37 78463Q$01
m Periodic 08/19/2020 Variable Annuities..... Exhibit 5 | Product equity riskl BANK OF AMERICA CORP... ......ccccovvvemmmmvvrinrenriinsssiisnnennes 08/19/2019.... | 08/21/2020.... | ..... 2,437 | ... 8,212,705 |3369.37......... 0 0 0 | 933,757 | .cco | o 933,757 | ...1,360,845 0 0 0 0/0
© £URO STOXX 50 09/18/2020
trike .
_o’ Strike @ 3552.65 78463Q502
Q0| Periodic 09/18/2020 Variable Annuities..... Exhibit 5 | Product equity riskl BANK OF AMERICA CORP... .....couvvummirineiinerineiriesrissini 09/19/2019.... | 09/22/2020.... | ..... 3,497 |..12,424,967 |3552.65......... 0 0 (VN I 1,891,113 | | v 1,891,113 | ...2,339,934 0 0 0 0/0
EURO STOXX 50 10/16/2020
Strike @ 3579.59 78463Q503
Periodic 10/16/2020 Variable Annuities..... Exhibit 5 | Product equity riskl BARCLAYS CAPITAL INC..... . | 10/18/2019.... | 10/20/2020.... | ..... 3,205 |...11,471,405 | 3579.59 0 0 0 1,901,672 |.....| ..o 1,901,672 | ...2,337,450 0 0 0 0/0
EURO STOXX 50 11/19/2020
Strike @ 3696.56 78463Q504
Periodic 11/19/2020 Variable Annuities..... Exhibit 5 | Product equity riskl BANK OF AMERICA CORP... ..o 11/19/2019.... | 11/23/2020.... | ... 2,085 |..... 7,705,997 |3696.56......... 0 0 (VN I 1,437,464 | ... | ... 1,437,464 | ...1,504,538 0 0 0 0/0
EURO STOXX 50 12/18/2020
Strike @ 3739.17 78463Q$05
Periodic 12/18/2020 Variable Annuities..... Exhibit 5 | Product equity riskl BANK OF AMERICA CORP... .....cccoovvvemmmvvrinreereosnsseisnnennes 12/19/2019.... | 12/22/2020.... | ..... 1,900 |..... 7,104,685 |3739.17......... 0 0 (V1N I 1,373,668 |.....| ... 1,373,668 | ...1,385,519 0 0 0 0/0
EURO STOXX 50 01/15/2021
Strike @ 3808.26 78463Q506
Periodic 01/15/2021 Variable Annuities..... Exhibit 5 | Product equity risk| CREDIT SUISSE GROUP-....  ......covvvveeriericrineeiesrissinins 01/17/2020.... | 01/20/2021.... | ..... 1,879 | ... 7,154,007 |3808.26......... 0 0 (V1N I 1,498,389 |.....| ... 1,498,389 | ...1,498,389 0 0 0 0/0
EURO STOXX 50 2021-02-19
Strike @ 3865.18 78463Q507
Periodic 02/19/2021 Variable Annuities..... Exhibit 5 | Product equity riskl BARCLAYS CAPITAL INC..... . [02/19/2020.... | 02/19/2021.... | ..... 2,479 |.... 9,582,477 0 0 0].....2108,614 | ... | ... 2,108,614 | ...2,108,614 0 0 0 0/0
0169999999. Total-Purchased Options-Hedging Other-PUt OPHONS. ...ttt ittt etk s bk E oL EE £ eEEEE oL AR E LR E LR f bbbkttt | eriios 1,327,481 | . (] IR 0 ]...185,851,311 [XXX| .185,851,311 |226,934,675 0 0 0 XXX XXX
0219999999. Total-Purchased OptionS-HEAGING ONEr..... ... ieiiis oottt ss sk E AR E AR EhE 1 £HEbEEEE LRt | s 83,694,143 |..26,753,985 | .....cccooennnuad 0 ]...448,901,130 |[XXX| .448,901,130 [302,572,472 0 0 0 XXX XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call OPtioNS BNA WEITANES..........ciuiiiiiiiiiiiiiiii ootttk EhE 0Lttt | ciins 82,366,662 | ...26,753,985 ....263,049,819 [XXX| .263,049,819 |.75,637,796 0 0 0 XXX XXX
0449999999. Total-PUrChased OPONS-PUL OPHOMS. ... .. vvuuuueiressissiessssersesssssssssssssesesssss essssseesssseesesss e ems s8££ E £+ SEEEEE LRt nnnes | nenres 1,327,481 | . 0 ....185,851,311 |[XXX] .185,851,311 |226,934,675 0 0 0 XXX XXX
0499999999, TOtAl-PUICNASE OPHONS.....ovveuseriiesstiissssstiies e tiassss s ssss s ases s e ases esss e oS E£EEEEEEEEE£EEEEEEEEEEEEEEEEEEEEE0EEEEE £ SHEERE LRttt | 83,694,143 |...26,753,985 ...448,901,130 [XXX] .448,901,130 [302,572,472 0 0 0 XXX XXX

Written Options - Hedging Other - Call Options and Warrants
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Adjustment to Hedge
Description of Items(s) Cost of Initial Cost of C Unrealized | Total Foreign Carrying Credit | Effectiveness
Hedged, Used for Schedule / Type(s) of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | CurrentYear's| Value of Quality of | at Inception
Income Generation or Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year | Book/Adjusted | d Increase Changein | (Amortization) /|  Hedged Potential Reference | and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e Fair Value (Decrease) B.JA.CV. Accretion Items Exposure Entity end (b)
RUSSELL 2000 4/14/2020 Strike @
1683.22 46425$105 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley...................... 4PQUHN3JPFGFNF3BB653... | 04/12/2019.... | 04/14/2020.... | ..... 5716 |..... 9,621,622 | 1683.22 92,447 0 0 0 ... 0. 103,742 0 0 0 0/0
RUSSELL 2000 4/14/2020 Strike @
1672.76 46425$106 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley...................... 4PQUHN3JPFGFNF3BB653... | 04/12/2019.... | 04/14/2020.... | ..... 8,247 |..13,795,218 | 1672.76......... | ..ccceven. 162,131 0 0 0 ... 0. 149,619 0 0 0 0/0
RUSSELL 2000 5/14/2020 Strike @
1615.891385 46425$107 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBSO.... | 05/14/2019.... | 05/14/2020.... | ...... 3,548 | ... 5,732,714 [1615.891385. | .......... 128,169 0 0 0 ... 0 30,323 0 0 0 0/0
RUSSELL 2000 5/14/2020 Strike @
1600.769407 46425$108 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBSO.... | 05/14/2019.... | 05/14/2020.... | ..... 1,239 | ... 1,982,665 |1600.769407. | ............ 52,600 0 0 0. 0. 20,198 0 0 0 0/0
RUSSELL 2000 6/12/2020 Strike @
1613.392 464255109 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBSO.... | 06/14/2019.... | 06/12/2020.... | ..... 6,028 | ... 9,725,156 | 1613.392.......  vcveen 164,772 0 0 0) | ... ) ...... 129,343 0 0 0 0/0
RUSSELL 2000 7/14/2020 Strike @
1660.902 46425$110 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBSO.... | 07/12/2019.... | 07/14/2020.... | ..... 5176 | ..... 8,597,045 | 1660.902....... 279,400 0 0 )| ... ()] 48,199 0 0 0 0/0
RUSSELL 2000 8/14/2020 Strike @
1554.105904 46425$111 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley...................... 4PQUHN3JPFGFNF3BB653... | 08/14/2019.... | 08/14/2020.... | ..... 4,943 | ... 7,681,495 | 1554.105904. | .......... 133,494 0 0 (21,314) | cooce | e (21,314) ] ...... 443,954 0 0 0 0/0
RUSSELL 2000 9/14/2020 Strike @
1672.353 46425$112 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBSO.... | 09/13/2019.... | 09/14/2020.... | ..... 6,285 |...10,510,605 | 1672.353....... | .......... 179,424 0 0 (56) | ..... (56) | ...... 168,557 0 0 0 0/0
RUSSELL 2000 10/14/2020 Strike
@ 1591.389 464258113 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBSO.... | 10/14/2019.... | 10/14/2020.... | ...... 5230 |..... 8,323,203 |1591.389....... | .o 153,609 0 0 (1,162) | cevve | e (1,162) | ...... 493,391 0 0 0 0/0
RUSSELL 2000 11/13/2020 Strike
@ 1679.03708 46425$114 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley...........ccco....... 4PQUHN3JPFGFNF3BB653... | 11/14/2019.... | 11/13/2020.... | ..... 4,981 | ... 8,363,754 |1679.03708... | .......... 379,419 0 0 (2,274) | cevve | s (2,274) | ...... 358,923 0 0 0 0/0
RUSSELL 2000 12/14/2020 Strike
@ 1725.11632 46425$115 Fixed Index Annuities | Exhibit 5 | Equity/Index........ BNP Paribas........ccccccovererrees KVQR4N79VEWBJPSK1K14.. | 12/13/2019.... | 12/14/2020.... | ..... 4,635 |..... 7,995,241 [1725.116323. | .......... 123,740 0 0 (615) | ..... (615)] ...... 161,820 0 0 0 0/0.
RUSSELL 2000 1/14/2021 Strike @
1765.225569 46425$116 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Goldman Sachs...........c.coeee.e. W22LROWP2IHZNBB6K528... | 01/14/2020.... | 01/14/2021.... | ..... 7,577 |..13,374,249 | 1765.225569. | .......ccccoverernene 0] (167,591) 0 (2,670) | ..... (2,670)] ...... 164,921 0 0 0 0/0
RUSSELL 2000 2/12/2021 Strike @
1776.18216 46425$117 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Goldman Sachs...........cc.cccceee. W22LROWP2IHZNBB6KS528... | 02/14/2020.... | 02/12/2021.... | ...19,864 |...35,282,029 | 1776.18216... | ..ccecvverrrerecns 0] (408,970) | ..o (VI I (9,158) | .oo. | covereneead (9,158) 399,812 0 0 0 0/0
RUSSELL 2000 3/12/2021 Strike @
1270.49 46425$118 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley..................... 4PQUHN3JPFGFNF3BB653... | 03/13/2020.... | 03/12/2021.... | ...22,186 |...28,187,358 | 1270.49......... | ccovvvrerrrrannens 0] ..(1,822,499) | ...cceeovrnennnd (V1N I (711,580) | ..... <en(711,580) | ...1,110,919 0 0 0 0/0
S&P 500 4/14/2020 Strike @
3078.95 7846S$130 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley...........ccccc...... 4PQUHN3JPFGFNF3BB653... | 04/12/2019.... | 04/14/2020.... | ...13,672 |..42,095,928 |3078.95......... ] ....... 1,067,668 0 0 (30,209) | ..... (30,209) | ...2,771,875 0 0 0 0/0
S&P 500 4/14/2020 Strike @
3067.9 7846S$131 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley...........ccco....... 4PQUHN3JPFGFNF3BB653... | 04/12/2019.... | 04/14/2020.... | ...25,201 | ...77,313,995 | 3067.9 2,092,517 0 0 (54,062) | ..... | coovreees (54,062) | ...4,794,122 0 0 0 0/0
S&P 500 5/14/2020 Strike @
2953.17178 78465$133 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKNG6V0ZCB8VDIIULBSO.... | 05/14/2019.... | 05/14/2020.... | ...10,567 |...31,207,318 |2953.17178...] ....... 1,228,045 | ...ccovvrrrenac (V1 IR (V1 I (131,624) | ..... (131,624) | ...3,258,724 0 0 0 0/0
S&P 500 5/14/2020 Strike @
2955.43931 78465$134 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBBO.... | 05/14/2019.... | 05/14/2020.... | ..... 4,371 |..12,918,580 | 2955.43931... 503,000 0 0 (53,292) | coooe | e (53,292) | ...1,340,640 0 0 0 0/0
S&P 500 6/12/2020 Strike @
3050.672 7846S$136 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBSO.... | 06/14/2019.... | 06/12/2020.... | ...12,109 |...36,939,123 |3050.672....... [ ....... 1,097,010 | .o (V1 I (V1N I (131,678) | ..... <...(131,678) | ...2,902,510 0 0 0 0/0
S&P 500 7/14/2020 Strike @
3180.431 7846S$138 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBSO.... | 07/12/2019.... | 07/14/2020.... | ...10,003 |...31,812,802 |3180.431....... [ .......... 879,269 |...cccvvrvernnnnnd (V1 IR (V1 I (74,074) | ..o | oo (74,074)| ...1,607,361 0 0 0 0/0
S&P 500 8/14/2020 Strike @
3005.63886 784655141 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley...........ccccc...... 4PQUHN3JPFGFNF3BB653... | 08/14/2019.... | 08/14/2020.... | ...13,044 |...39,204,712 | 3005.63886... | ....... 1,347,480 | ..o (V1 IR 0 | (1,006,232) | ..... ...(1,006,232) | ...1,460,122 0 0 0 0/0
S&P 500 9/14/2020 Strike @
3182.119 7846S$142 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBSO.... | 09/13/2019.... | 09/14/2020.... | ...12,898 |...41,043,480 |3182.119....... | ....... 1,246,794 0 0 (219,514) | ..... ..(219,514) | ..2,231,674 0 0 0 0/0
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Cumulative Prior
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Description of Items(s) Cost of Initial Cost of C Unrealized | Total Foreign Carrying Credit | Effectiveness
Hedged, Used for Schedule / Type(s) of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | CurrentYear's| Value of Quality of | at Inception
Income Generation or Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year | Book/Adjusted | d Increase Changein | (Amortization) /|  Hedged Potential Reference | and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e Fair Value (Decrease) B.JA.CV. Accretion Items Exposure Entity end (b)
S&P 500 9/14/2020 Strike @
3182.119 7846S$143 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBBO.... | 09/13/2019.... | 09/14/2020.... | ..... 3,419 |[..10,880,015 | 3182.119....... 330,506 0 0 (58,190) | ..ooc | woreeend (58,190) | ...... 591,584 0 0 0 0 0/0
S&P 500 10/14/2020 Strike @
3128.992 7846S$145 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Bank of America Merr............. EYKN6V0ZCB8VDIIULBSO.... | 10/14/2019.... | 10/14/2020.... | ..... 9,029 |...28,252,858 |3128.992....... 939,191 0 0 (279,965) | ..... <n(279,965) | ...1,871,621 0 0 0 0 0/0
S&P 500 11/13/2020 Strike @
3258.27409 78465$148 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley..........ccccc..e.... 4PQUHN3JPFGFNF3BB653... | 11/14/2019.... | 11/13/2020.... | ..... 7,833 |...25,521,246 | 3258.27409... | .......... 809,663 0 0 (278,466) | ..... v (278,466) | ...... 889,699 0 0 0 0 0/0
S&P 500 12/14/2020 Strike @
3327.87376 78465$149 Fixed Index Annuities | Exhibit 5 | Equity/Index BNP Paribas. KVQRAN79VEW8JPSK1K14.. | 12/13/2019.... | 12/14/2020.... | ..... 6,889 |...22,925,789 |3327.87376...| .......... 774,963 | .o (V1 IR (VN I (113,164) | ..... e(113,164) | ... 837,403 0 0 0 0 0/0
S&P 500 1/14/2021 Strike @
3450.935526 784655151 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Goldman Sachs...........cccoueeen. W22LROWP2IHZNBB6K528... | 01/14/2020.... | 01/14/2021.... | ...12,327 | ...42,539,786 |3450.935526. | ........c..coocrvunc 0| ...(1,210,563) | c.coovvrernrnrnnd (V1 I (137,558) | ..... ......(137,558) | ...1,073,005 0 0 0 0 0/0
S&P 500 2/12/2021 Strike @
3548.49197 78465$154 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Goldman Sachs..........cccocc...... W22LROWP2IHZNBB6K528... | 02/14/2020.... | 02/12/2021.... | ...30,444 |.108,029,651 | 3548.49197... ] ..cevvvrrrverens 0| ...(3,087,150) | ..oovrrernenncd (V1N I (270,215) | ..... ...(270,215) | ...2,816,935 0 0 0 0 0/0
S&P 500 3/12/2021 Strike @
2847.11 7846S$155 Fixed Index Annuities | Exhibit 5 | Equity/Index........ Morgan Stanley...........ccoeeee.. 4PQUHN3JPFGFNF3BB653... | 03/13/2020.... | 03/12/2021.... | ...47,349 |.134,806,673 [ 2847.11.cccccc. | i 0] .(10,179,950) | ..covvrvnrnnnad (U (7,566,123) | ..... ...(7,566,123) | ...2,613,827 0 0 0 0 0/0
0649999999. Total-Written Options-Hedging Other-Call OPtioNS BN WAITANES..........ciiis itttk ohELE AR E L E 8kttt | rnie 14,165,311 | .(16,876,723) | ....ccoovnnens 0]... (11,153,196) [XXX] ..(11,153,196) | .34,844,821 0 0 0 0 XXX XXX
Written Options - Hedging Other - Put Options
S&P 500 3/17/2021 Strike @
1770.43 784628112 Variable Annuities..... Exhibit 5 | Product equity riskl CREDIT SUISSE GROUP-.... .....ovevvvvemnrrvrinreeriossesiisnnennes 03/17/2020.... | 03/17/2021.... | ...35,585 |...62,999,902 | 1770.43......... 0 0 0 (2,921,474) | ..... ..(2,921,474) | ..(2,921,474) 0 0 0 0 0/0
SWAPTION 5Y IR U/L 12/08/23 TO
12/08/33 SWPTN$027 Tenor: 1826
days SD:12/06/2018 ED:12/06/2023 | Macro Rate Hedge.... | Exhibit 5 | Interest Rate......... Morgan Stanley..........ccccoo...... 4PQUHN3JPFGFNF3BB653... | 12/06/2018.... | 12/06/2023.... | ....ccvv... 0 {.273,000,000 |1.750000....... | ....... 4,328,801 | ..coovvvinnnnn 0 | i 0 ... (27,253,080) | ..... ..(27,253,080) | (19,211,579) 0 0 0 0 0/0
SWAPTION 5Y IR U/L 12/08/23 TO
12/08/33 SWPTN$029 Tenor: 1826
days SD:12/06/2018 ED:12/06/2023 | Macro Rate Hedge.... | Exhibit 5 | Interest Rate........ Credit SUISSE........cooerrveeriinnne ANGGYXNXO0JLX3X63JN86... | 12/06/2018.... | 12/06/2023.... | ...c.cvc.. 0 |.246,000,000 |1.750000....... ] ....... 3,900,000 |...ccoovrrernnn (V1 I 0 ... (24,599,362) | ..... ..(24,599,362) | (17,317,379) 0 0 0 0 0/0
SWAPTION 5Y IR UL 12/08/23 TO
12/08/33 SWPTN$031 Tenor: 1826
days SD:12/06/2018 ED:12/06/2023 | Macro Rate Hedge.... | Exhibit 5 | Interest Rate........ Bank of America Mer.............. EYKN6V0ZCB8VDIIULBSO.... | 12/06/2018.... | 12/06/2023.... | ............ 0 |.245,000,000 |1.750000....... | ....... 3,750,000 |...occovvrirens (V1 IR 0 ... (24,052,760) | ..... ..(24,052,760) | (16,738,850) 0 0 0 0 0/0
SWAPTION 5Y IR UL 12/08/23 TO
12/08/33 SWPTN$033 Tenor: 1826
days SD:12/06/2018 ED:12/06/2023 | Macro Rate Hedge.... | Exhibit 5 | Interest Rate......... BNP Paribas.........cccocoevvuunns KVQRAN79VEWSJPSK1K14.. | 12/06/2018.... | 12/06/2023.... | ...ovvve.. 0 |.275,000,000 |1.750000.......|....... 4,380,000 | ...ccovvvrrnnnnad (V1 IR 0]... (27,489,705) | ..... ..(27,489,705) | (19,022,258) 0 0 0 0 0/0
SWAPTION 5Y IR U/L 12/08/23 TO
12/08/33 SWPTN$035 Tenor: 1826
days SD:12/06/2018 ED:12/06/2023 | Macro Rate Hedge.... | Exhibit 5 | Interest Rate......... Goldman Sachs.........ccccoouwee.e. W22LROWP2IHZNBB6K528... | 12/06/2018.... | 12/06/2023.... | ...oovvve 0 |.261,000,000 |1.750000....... ] ....... 4,000,000 O |0 ] (25,838,378) | ..... ..(25,838,378) | (18,090,340) 0 0 0 0 0/0
0659999999. Total-Written Options-HEAGING OtNEr-PUt OPHONS. ... ... irueuirrrsiruseeisssitiiiss eeoietieaeessseesssaeessseess s s8££ 888888 £ 0081880810 EE 00814 £ 88EEE 40811888 EE ettt sninns | croe 20,358,801 | .. 0 ...(132,154,759) [XXX] (132,154,759) | (93,301,881) 0 0 0 0 XXX XXX
0709999999. Total-Writhen OPtONS-HEAGING OfNET...... . veuieiiiiiuieiisesiesseresss i sss s siss s eeseess et ess skt E 8 E LR L8 E R SR E 160 4EEEE L LR LR bbbttt | enns 34,524,112 | .(16,876,723) | .....cccooeenevnee 0 ]...(143,307,956) [XXX| (143,307,956) | (58,457,060) 0 0 0 0 XXX XXX
Total Written Options
0929999999. Total-Written Options-Call OPtONS @NA WAITANES. ..........iiiuiiiiiiiiiieiii ittt ottt etiss s ss ks eS8 E kLR E £ eELEE L LR E L L LRk bbb bbbkttt | enis 14,165,311 | .(16,876,723) | ....ccvvvenrens 0]... (11,153,196) [XXX] ..(11,153,196) | .34,844,821 0 0 0 0 XXX XXX
0939999999. Total-Writlen OPHONS-PUL OPHONS. ... ittt ibi e &ehie e ess s bs b bf L E L EE L E AL LE e EEEE 0L feELE oL E L L L E L bbb bbb bbbkt | i 20,358,801 | ..o 0 | 0 ]..(132,154,759) XXX (132,154,759) | (93,301,881) 0 0 0 0 XXX XXX
0989999999, TOAI-WIIIEN OPHONS.........vuesiesiiiseiiseriise s eis s sbs i & eehseEeb s E s L f SR E L L E oL L LS AL E AR LR E AR E 0L ohELE L L E L LR E LRkttt | nnis 34,524,112 | (16,876,723) | ...ocovvvrnnnnad 0 ]...(143,307,956) |XXX| (143,307,956) | (58,457,060) 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exch
CREDIT SUISSE FB USA INC CSL FINANCE PTY
Fixed Rate Currency Swap-R LIMITED
BSWAP1 Q1297#AF5 Sch D.... | Currency. Credit Suisse EXD7DEVFDH4HOFFQ7349.. | 11/12/2014.... [ 11/12/2024.... | ............ 0]... 9,038,400 | 3.78/(1.93).... | cevevervvrirnnnnn 0 | 0 48,678 | ... 1,372,700 |.....| ..o 1,372,700 | .cooocvvven. 0. 196,000 | ....ccoovvvnnec (VN I (U I 97,101 | s 100/100......




statement as of March 31, 2020 of e OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Adjustment to Hedge
Description of Items(s) Cost of Initial Cost of C Unrealized | Total Foreign Carrying Credit | Effectiveness
Hedged, Used for Schedule / Type(s) of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | CurrentYear's| Value of Quality of | at Inception
Income Generation or Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year | Book/Adjusted | d Increase Changein | (Amortization) /|  Hedged Potential Reference | and at Year-
Description Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value | e Fair Value (Decrease) B.JA.CV. Accretion Items Exposure Entity end (b)
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0 [ 48,678 1,372,700 [XXX| ....1,372,700 | ...ccccc0 | oo 196,000 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 XXX .... 1,372,700 | ..o | e 196,000 XXX XXX
Total - Swaps
1379999999. Total-Swaps-Foreign Exchange 0 0 XXX .... 1,372,700 [ ..o | e 196,000 XXX XXX
1409999999. Total-Swaps 0 0 XXX ....1,372,700 | .o [ 196,000 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0]....48678 | ... 1,372,700 [XXX| ....1,372,700 | ...ccccorrrn.ed 0. 196,000 [ ..o (] 0 [ 97,101 XXX XXX
1709999999. Total-Hedging Other. ...118,218,255 | ... 9,877,262 ....305,593,174 |XXX| .305,593,174 (244,115,412 0 0 0 0 XXX XXX
1759999999. TOTAL ...118,218,255 | ..... 9,877,262 ....306,965,874 |XXX| .306,965,874 [244,115412 | ...... 196,000 | ..ooovvrrd (V) I [ 97,101 XXX XXX

119030




statement as of March 31, 2020 ofthe OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 9 10 11 Highly Effective Hedges 18 20 21 22
16
Hedge
Cumulative Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Deferred Variation at Inception
Ticker Number of Used for Income Generation or Exhibit Risk(s) Trade Transaction Variation Margin for All Potential and at Year- | Value of One
Symbol Contracts Notional Amount Description Replicated Identifier (a) Exchange Date Price Margin Other Hedges Exposure end (b) (1) Point
Short Futures
Hedging Other
Product
Equity
BPMO....... | woeveeee 1,546 | ...... 120,356,100 |BP CURRENCY FUT........ Variable Annuities................... Exhibit 5.| Risk SNZ20JLFK8MNNCLQOF{ 03/10/2020. | .......... 129.1881 ..4,471,918 LANT4200 e 0/0 | oo 625
Product
Equity
ECMO.......| voovrerr 816 | e 85,081,150 [EURO FX CURR FUT....... . | Exhibit 5.|  Risk . SNZ20JLFK8MNNCLQOF{ 03/10/2020. | .. ....2,283,272 ....1,108,800 |.............000 | ...... 125,000
Product
Equity
JYMO..ooe | s 465 | ....... 54,169,594 | JPN YEN CURR FUT........ Variable Annuities...........c.c..... Exhibit 5.]  Risk SNZ20JLFK8MNNCLQOF{ 03/10/2020. | ............ 95.6702 ....1,438,698 1,116,000 [ 00| .. 1,250
16029999999,  Total-Short FUIUTES-HEAGING OfhET. ... ieeiiiiiieiiisiiiiiiis ettt etttk ek 8RR bbb ....8,193,888 ....6,399,000 XXX XXX
1649999999, TOtAI-SNOI FUBUIES. ...ttt ettt ettt ekt ees s ee e s 8 E et 888 f £ EE R E 8L £E b0 S8 E b EfeEEoeEeE b E R b E L E bR E bbb ....8,193,888 ....6,399,000 XXX XXX
Totals
1709999999. Total-Hedging Other. ....8,193,888 ....6,399,000 XXX XXX
1759999999. TOTAL.. ....8,193,888 ....6,399,000 XXX XXX
Beginning Ending
Cash Cash
Broker Name Balance Balance
Wells Fargo ..(2,044,523) ....8,193,888
TOLAI INEE CASH DEPOSIES. ...ttt h 18 ee s fe4seEeE e EeE 1o E e E o o8 E e h e o081t en ..(2,044,523) ....8,193,888




statement as of March 31, 2020 ofthe OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999999. Aggregate SUm of EXChANGe Traded. ... ..ot eesnesen s XXX XXX XXX [ 8,193,888 | ..oviiviniinns 0 8,193,888 ..8,193,888 0 e 8,193,888 | ...... 6,399,000 8,193,888
NAIC 1 Desi
BARCLAYS CAPITAL......ovutiiiierieireietissisesie sttt AC28XWWI3WIBK2824319.. | Y | (STOTRTON ISR 64,920,000 | ....ccoevererenn 68,885,832 3,965,832 68,885,832 0 .3,965,832 0
JP MORGAN CHASE..... 815DZWZKVSZITNUHU748.. | Y Y 0 90,722 | covovrverererrererinieennn0 [ s 90,722 90,722 0 90,722 0
BNP PARIBAS KVQRAN79VEWSJPSK1K14 | Y, | (STTIRON IR 19,510,000 ..22,659,947 3,149,947 22,659,947 0 3,149,947 0
CREDIT SUISSE... ANGGYXNX0JLX3X63JN86. | Y | (TR I 70,550,000 ..73,215,400 2,665,400 73,215,400 0 2,665,400 | ..coorviririnnenrnnn 97,101 | i 97,101
GOLDMAN SACHS........ccomvvrmrrreriranes W22LROWP2IHZNBB6K528 | Y. | (TR I 22,630,000 21,880,126 | o0 [ 0 21,880,126 | .ovvvveercicnad LU N 0 0 0
BANK OF AMERICA MERRILL LYNCH EYKN6V0ZCB8VDIIULBSO.. | Y. Yoo | e 44,250,000 ..45,195,421 ...945,421 45,195,421 0 945,421 0 0
MORGAN STANLEY .....covviiiiiiiirinieisnieiessssiesessssiesssneees 4PQUHN3JPFGFNF3BB653. | Y Yo | e 45,740,000 ..49,356,802 3,616,802 49,356,802 (U I 3,616,802 0 0
SCOTIA BANK 5G6NVP4WADOI32VUUB17 | Y. Y. 0 25,681,622 25,681,622 25,681,622 0 25,681,622 01... 0
0299999999 TOtAl NAIC 1 DESIGNAtON. 1.1t vutttretrs ettt sess ettt | sbsnnsnsensnes 267,600,000 +..:306,965,872 | .ovovvvrivninrniieieniennc0 | i 40,115,746 | .ooovvvvrvnines 306,965,872 | ..o 0].. 40,115,746 97,101 | o 97,101
0999999999. Gross Totals ...267,600,000 | .....ccccovenev. 315,159,760 | ooovvvvvvivnnierinienenen0 | i 48,309,634 | ....coovveinnes 315,159,760 | ..ooovvvviiiiiennead (U I 48,309,634 | ...... 6,496,101 8,290,989
1. Offset per SSAP No. 64.... 0
2. Net after right of offset per SSAP No. 64 N I 315,159,760

8030




statement as of March 31, 2020 of e OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

CREDIT SUISSE.......oieieiereeieieieieie s ANGGYXNX0JLX3X63IN86... | MONEY MARKET FUND.......coriviriiiririiisirsierssisessssisesesssessssssesenes 31846V 56 7 | FIRST AMERICAN TREASURY.......cccvvvviinriririnniininniiersnsseensssisssessssssnsessessssssssssssssssssssssessannne | sesessneerensnes 10,990,000 | covvvrivvnivnns 70,550,000

BNP PARIBAS.........ootieiremerisiieriesiesesseessesssessesinenes KVQR4N79VEWBJPSK1K14.. | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY... .19,510,000

BARCLAYS CAPITAL AC28XWWI3WIBK2824319.... | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY... .64,920,000

MORGAN STANLEY.. . 4PQUHN3JPFGFNF3BB653... | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY... 145,740,000

GOLDMAN SACHS.... W22LROWP2IHZNBB6K528.. | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY... .22,630,000 N/A.

BANK OF AMERICA MERRILL LYNCH. . EYKN6V0ZCB8VDIIULBSO.... | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY... ...44,250,000 44,250,000 N/A.

0199999999. Totals.........cooourviriruncs

............... 267,600,000

............... 267,600,000

XXX

6030
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statement as of March 31, 2020 of e OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of the Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged Item Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Current Year Hedging
Current Year Increase Instruments'

Prior Fair Value |  Ending Fair | Fair Value Gain Increase Change inthe | (Decrease)in Current Year Current Fair Hedge Gain

in Full Contract | Valuein Full | (Loss)in Hedged| Fair Value Gain | Current Year (Decrease) in Hedged Item | VM-21 Liability Fair Value Value (Loss) in Current| Current Year Current Year Current Year
Cash Flow Contract Cash | Item Attributed to| (Loss) in Hedged Increase VM-21 Liability | Attributed to Attributed to Fluctuation of Current Year | Fluctuation Not | Year Deferred Prescribed Additional Total Deferred | Ending Deferred
Attributed to | Flow Attributed | Interest Rates |Item Aftributed to| (Decrease) in Attributed to Hedged Risk Hedged Risk Prior Deferred the Hedge Natural Offsetto| Attributed to | Adjustment [12 - Deferred Deferred Amortization | Balance (11+

Identifier Description Interest Rate | to Interest Rates (4-3) Hedged Risk | VM-21 Liability | Interest Rates | Percentage (6/5) (8*9) Balance Instruments VM-21 Liability | Hedged Risk (13 +14)] Amortization Amortization (16 +17) 15+18)

NONE




Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

1 3 4 5 6 7
NAIC Designation
and

Administrative Book/Adjusted Maturity

CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
Industrial & Miscell; (Unaffiliated) - Issuer Obligati

06370R 5M 7 |BANK OF MONTREAL CHICAGO. . 11/10/2020
21684L 4V 1 |COOPERAT RABOBANK UAINY......cccovvvervnienee 09/09/2020.......
40435R  FE 6 |HSBC BANK USA NA 11/04/2020.......
78012U NS 0 |ROYAL BANK OF CANADA NY.. 04/24/2020.......
86958) 7L 7 | SVENSKA HANDELSBANKEN NY 06/10/2020.......
89114N  EU 5 | TORONTO DOMINION BANK NY.... . . . . 01/04/2021
95001K  FL 3 |WELLS FARGO BANK NA.......coiiiiiiintiinnsirsissi e ensnenes - ,986, ....2,000, 02/05/2021.......

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 13,900,000 XXX

3899999.  Total - Industrial & Miscellaneous (Unaffiliated) 13,871,025 13,900,000 XXX

Totals

6399999.  Total - Issuer Obligations 13,871,025 13,900,000 XXX

7099999.  Subtotal - Bonds s 13,871,025 13,900,000 XXX

Short-Term Invested Assets (Schedule DA Type)
000000 00 0 |MITSUBISHI UFJ TR&BK NY. e e Crvrrrirens | vt | e 2,000,670 | .covrerererinens 2,000,000 |05/06/2020.......
000000 00 O |SUMITOMO MITSUI TRUST NY........ .1,749,891 ...1,750,000 |06/03/2020.......
000000 00 0 |COOPERAT RABOBANK UA/NY......ccccruvmrunrunne SRR |- ..1,800,790 | ... ....1,800,042 |05/04/2020.......
000000 00 O |CITIBANK NA s [GPPRRTIRRII IPPORPIORTIOTRPORPIN IO 2,829,185 | ..o 2,832,743 | 06/12/2020.......
000000 00 0 |ANZ NEW ZEALAND INTL LTD........ ..1,748,556 ....1,750,157 |06/10/2020.......
000000 00 O |WESTPAC SECURITIESNZLT. s 04/09/2020.......
000000 00 0 |THUNDER BAY FUNDING LLC. s 05/05/2020.......
000000 00 0 |BANCO ESTADO CHILE/NY.............. e ——————————— 07/10/2020.......
000000 00 0 |BANCO ESTADO CHILE/NY.............. e 08/26/2020.......
000000 00 0 |MIZUHO BANK LTD/NY ....ovviiiriiereriiesersiseissssessesssesessssssssssessssessessanes 07/14/2020.......
000000 00 0 |BANK OF AMERICA NA.... 07/10/2020.......
000000 00 O |MITSUBISHI UFJ TR&BK NY. e ———————————— s 04/30/2020.......
000000 00 0 |SUMITOMO MITSUI BANK NY..... 05/06/2020.......
000000 00 0 |SUMITOMO MITSUI BANK NY..... 06/30/2020.......
000000 00 O |OLD LINE FUNDING LLC......ccocovveervririrrmricirrnirnee s 04/23/2020.......
000000 00 O |SUMITOMO MITSUI TRUST NY........ 05/07/2020.......
000000 00 0 |NATIONAL AUSTRALI BANK L.....covvorerernriiernricireeirnes 05/01/2020.......
000000 00 0 |SKANDINAV ENSKILDA BK NY e s 08/06/2020.......
000000 00 0 |MIZUHO BANKLTD........... s 08/07/2020.......
000000 00 0 |JP MORGAN SECURITIES LLC........ccoervvmirvcrinrircriens 10/20/2020
000000 00 0 |TOYOTAFINANCE AUSTRALIA e 10/23/2020.......
000000 00 0 |CREDIT SUISSE NEW YORK 11/18/2020.......
000000 00 0 |UBSAGLONDON.......cccouwrurnn 10/07/2020.......
000000 00 0 |STATE STREET BANK & TR 07/22/2020.......
000000 00 0 |COMMONWEALTH BK AUSTRALI s 10/08/2020
000000 00 0 |BANK OF NOVA SCOTIAHOUS..........ccoooovrivcrinniians 10/13/2020.......
000000 00 O |ING (US)FUNDINGLLC.... e 07/06/2020.......
000000 00 0 |CREDIT AGRICOLE CIB NY........... 10/27/2020.......
000000 00 0 |ANZ NEW ZEALAND INTL LTD........ 07/07/2020.......
000000 00 O |NATIONAL AUSTRALI BANK L....coouvvmiirirniiciniicieinne . 04/02/2020.
000000 00 0 [WELLS FARGO BANKNA.......cocoiiiiiimiiiniisiisni s e 2,500,463 | ... ....2,500,000 |06/05/2020.......

8999999  Total - Short-Term Invested Assets (Schedule DA Type) 59,617,150 | ................. 59,683,026 XXX

Cash (Schedule E Part 1 Type)
000000 00 O ‘ US DOLLARS (ORI 2,907 |..... 2,907
9099999.  Total - Cash (Schedule E Part 1 Type).... 2,907 |..... 2,907 XXX
Cash Equival (Schedule E Part 2 Type)
54866L D2 6 |LOWE'S COMPANIES INC s ...1,699,919 |04/02/2020.......
86563G D2 5 |SUMITOMO MITSUI TRUST NY........ . 674,971 |04/02/2020.......
8AMMFO 8Q 7 |GOLDMAN SACHS FINANCIAL SQUARE FUNDS - FSSTORUURRURSORUSIOPSURTIN I OFNURPURIOTRUNN BURPORTRRIORTORPOPOURRS IOOPRRPRPORRRRROR' i X XY (o N ISR 433,579 | o
8AMMFO 91 1 |DWS GOVERNMENT MONEY MARKET SERIES INST... ..3,447,356
8AMMFO AM 3 |INVESCO GOVERNMENT & AGENCY INSTITUTION... . RN ..3,831,458
CR0492 00 7 |HSBC SECURITIES (USA) INC REPONT 0.18% ....1,900,000 |04/01/2020.......
CR1271 23 6 |HSBC SECURITIES (USA) INC REPONT 0.28% ...1,000,000 |04/01/2020.......
CR2172 03 7 |ING FINANCIAL MARKETS LLC REPONT 0.18%......cccuvvmmerererereernnererenennnes ....1,500,000 |04/01/2020.......
CR2930 94 7 |JP MORGAN SECURITIES LLC REPONT 1.1936%..... . ...4,100,000 |04/27/2020.......
CR3234 06 7 |ING FINANCIAL MARKETS LLC (Equity Colla . ceevnereneennsnnes | e | vevrvernesesennneens | evveenneinnenenn 1,750,000 | v 1,750,000 |04/01/2020.......
CR4054 74 6 |BofA SECURITIES INC. REPONT 0.63% 4/28/. s ....3,700,000 |04/28/2020.......
CR4153 74 6 |BNP Paribas SA REPO 0.02% 4/1/2020. . 04/01/2020.......
CR4711 36 0 |HSBC SECURITIES (USA) INC REPO 0.01% 4/ SO 04/01/2020.......
CR5114 20 0 |BNP PARIBAS SA REPONT 0.6% 6/22/2020 s e . . 06/22/2020.......
CR5745 70 6 | BNP PARIBAS SA REPONT 0.27% 4/1/2020........... [T [OTORTIRRORONS IROTRRTRO 2,000,000 | .oooiviiiiiinnns 2,000,000 | 04/01/2020.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type)........cc........ 39,037,147 39,037,283 XXX
9999999.  TotalS..... .cooovrrriiirieris ST (R 112,528,229 ...112,623,216 XXX
General Interrogatories:
1. The activity for the year:  Fair Value §.....112,528,229  Book/Adjusted Carrying Value $.....112,623,216
2. Average balance for the year:  Fair Value $.....198,694,886  Book/Adjusted Carrying Value $.....198,707,146
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE11




Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Lien 10 of the Assets page)
5

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

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

NONE
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Statement as of March 31, 2020 of the OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
U.S. BaNK..ovveciriiescene e Cincinnati, OH.......ovvveririeniseeneiseienns | v 0.000 |..... 0 [ (0] 212,816,425 | ....... 181,243,603 | ....... 236,936,555 | XXX
Goldman Sachs............cccveennes NEW YOrK, NY c...coouveiierierineeesiseisessseniens | ceeniseesnnenns 0.000 |..... 0 | (U I 8,463,059 | ........... 8,138,808 | ......... 10,037,216 | XXX
Key Bank...........oocnveeneiveiierinnnns CinCinNati, OH........ovurvirierieeseisssieeieeniees | s | cevinnd 0.000 |..... 0| 0 e 36,472,729 | ......... 19,762,205 | ......... 15,040,589 | XXX
Firth Third Bank.............cc.ccevune. Cincinnati, OH........ccovcvverrnerienns 0.000 |..... 0 | 0| e 15,106,178 ..25,101,780 | ......... 38,695,499 | XXX
Associated Bank.............ccc.ccoeee.e. Green Bay, Wl.......ccoourvumrvinneeinnneneneineneens | eovnseeonensiinns | v 0.000 |..... 0 [ 0 e 10,068,986 ...10,080,156 10,085,072 | XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepoSitories..........c.ccovueriiniiisiicniines XXX XXX [ 0 [ [ 310,657 | ..cocccovenee 352,823 | ..cocccvnanas 314,973 | XXX
0199999. Total OpeN DEPOSHOMES........vvrreriresirisirissirsers e et XXX XXX [ 0 [ 0] . 283,238,034 | ....... 244,679,375 | ....... 311,109,905 | XXX
0399999. Total Cash 0N DEPOSit...........ccuuiiiiiiniiiiciinsiieiirinsen e XXX XXX | 0 [ 0. 283,238,034 | ....... 244,679,375 | ....... 311,109,905 | XXX
0599999, TOl CASN.........vvrrereirrircriieiriesieei e XXX XXX .. 0. 0 ... 283,238,034 | ....... 244,679,375 | ....... 311,109,905 | XXX

QE13




statement as of March 31, 2020 of e OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

All Other Money Market Mutual Funds

31846V 56 7 |FIRST AMERICAN GOVT OBLIG FUND CL Z........cccevvvnnee 03/31/2020....... 0.000 | .ooommmmvervmrmrens | 292,031,952 | o0 | e 1,774,359

60934N 68 2 |FEDERATED TREASURY CASH RESERVES FUND #125.........cuuriiiiiniieineieiissisee e ssenes .. |01/31/2020....... 0.000 531,325

69351 21 5 [PNC TRSRY MNY MRKT-I TREASURY MONEY MARKET FUND.........couutiuuiuueeimireseesserssessesssesssseseessessssesssesss et sssssessse st sess e es s ssse s essseesses | 44seesseess et saess s s es s s st bs bbbttt b n st | cebesessssnsnens 00/00/0000....... 0.000 | cooovmmmvvvimmmes | 0
8699999. Total - All Other MONEY MATKEE MULUAH FUNMS............cvvvuuuieiiiiisieiiiss s8££ 01 4004481481818 1L E LS sssssnnens | 292,563,277

---------------------------------------------------------------------------------------------------------- 292,563,277 SO I 4 4 7<)

8899999. Total - Cash Equivalents

7130
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