LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES - ASSOCIATION EDITION

O
QUARTERLY STATEMENT

As of March 31, 2021
of the Condition and Affairs of the

OHIO NATIONAL LIFE INSURANCE COMPANY

NAIC Group Code.....0704, 0704 NAIC Company Code..... 67172 Employer's ID Number..... 31-0397080
(Current Period) (Prior Period)

Organized under the Laws of OH
Licensed as Business Type:

State of Domicile or Port of Entry OH Country of Domicile  US
Life, Accident & Health

Commenced Business..... October 10, 1910

Incorporated/Organized..... September 9, 1909

Statutory Home Office

Main Administrative Office

Mail Address

Primary Location of Books and Records

Internet Web Site Address
Statutory Statement Contact

Name
Barbara Ann Turner
Doris Lee Paul

Christopher James Calabro
Michael Joseph DeWeirdt

Kristal Elaine Hambrick
Michael James Slattery

Jack Elliott Brown
James Francis Orr
James Charles Votruba

State of........ Ohio
County of..... Clermont

One Financial Way .. Cincinnati ..
(Street and Number)

One Financial Way .. Cincinnati ..
(Street and Number)

Post Office Box 237 .. Cincinnati ..
(City or Town, State, Country and Zip Code)

(Street and Number or P. O. Box)
One Financial Way .. Cincinnati ..

OH .. US .. 45242

(City or Town, State, Country and Zip Code)

OH .. US .. 45242

(City or Town, State, Country and Zip Code)

OH .. US .. 45201

OH .. US .. 45242

(City or Town, State, Country and Zip Code)

Name
Therese Susan McDonough
Scott Niel Shepherd

Rocky Coppola

Paul Gerard

(Street and Number)

N/A

Amber Dawn Roberts

(Name)

amber_roberts@ohionational.com

(E-Mail Address)

OFFICERS
Title
President & Chief Executive Officer
Treasurer
OTHER

Senior Vice President & Chief Distribution and
Marketing Officer
Senior Vice President & Chief of Investment
Strategies

Executive Vice President & Chief Risk Officer
Senior Vice President & Chief Information
Officer

William Charles Price
Raymond Donald Spears

DIRECTORS OR TRUSTEES

Victoria Buyniski Gluckman
John Russell Phillips
Gary Edward Wendlandt

John Weber Hayden
John Michael Schlotman

513-794-6100
(Area Code) (Telephone Number)

513-794-6100-6015
(Area Code) (Telephone Number)

513-794-6100-6015
(Area Code) (Telephone Number) (Extension)

513-794-4622
(Fax Number)

Title
Secretary
Senior Vice President & Chief Corporate Actuary

Senior Vice President & Chief Financial Officer
Senior Vice President & Chief Investment Officer

Senior Vice President & General Counsel
Senior Vice President & Chief Underwriting Officer

Gary Thomas Huffman
Barbara Ann Turner

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature)

Doris Lee Paul
(Printed Name)

(Signature)

Barbara Ann Turner
(Printed Name)

(Signature)

Therese Susan McDonough
(Printed Name)

President & Chief Executive Officer Secretary Treasurer
(Title) (Title) (Title)
Subscribed and sworn to before me a. Is this an original filing? Yes [X] No [ ]

b. Ifno: 1. State the amendment number
2. Date filed

3. Number of pages attached

This 11th day of May, 2021

Darlene Cook, Notary Public
Expires on February 17, 2025



Statement as of March 31, 2021 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 5,845,635,689 | .....oooveriirrireeieine (V1 IO 5,845,635,689 | ............. 5,398,198,980
2. Stocks:
2.1 PrEferred SIOCKS. ...ttt et sssessntes | srestenenessessenens 7,101,234 | oo {1 I 7,101,234 | oo 7,101,234
2.2 COMMON SOCKS. .. ..eeurerrerrereeisessssesesessssssessssessssssesssssssssessesssssssssessessssssessesssnssessessanssns | ssssssessessanes 367,373,954 | ..o (1] 367,373,954 | .ovovrine 356,755,540
3. Mortgage loans on real estate:
31 FIISEENS et | ceeeiennennens 959,597,346 | ....oooveeeirireeieinas {1 [ 959,597,346 | .....ccvvvnvne 970,772,716
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 24512789 | ..ovvveeeeeeeen {1 [ 24,512,789 | ..coovvrnn. 24,756,990
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......vvoeeeereireeeieiseenseseesesenenees | eeeeeeesessesssessessesssssnsean [0 [0 N 0 | oo 0
5. Cash ($....62,488,112), cash equivalents ($.....86,961,188)
and Short-term INVESIMENTS ($.....2)......uueueeeeeeeeeceeeeeeeeeeeeeeeeeeeseeee e saeens | eeveeesieesiiens 149,449,302 | .oovvveeeeeeeeee {1 I 149,449,302 | ................ 648,526,127
6. Contract loans (including §.......... 0 Premium NOLES)........cvvvererciereieresessie st | evessssessenns 852,810,623 | ...ccvovverererenn 185,593 | oo 852,625,030 | .....ccovvevee 835,945,108
7o DEIIVALIVES......ooocvereeereieeeseries sttt ettt sntsenes | aesissessenesans 93,338,574 | oo (VN IO 93,338,574 | ...ccovverenne. 115,487,706
8. Other iNVESLET SSELS......c.uuuveririreiierieciieries sttt esssennes | eenseeseeenens 416,231,582 | ..o (VN IR 416,231,582 | ..ooovvvvrnns 489,175,936
9. ReCeiVabIES fOr SECUMHIES. .......c.uuverierriiriiriiiiecierieres bbb | sesiesiesiesiens 3,230,958 | ....oviirrs (V18 TR 3,230,958 | oo 509,695
10.  Securities lending reinvested collateral @SSELS..........oueiriiirieiieseeseese e sesienes | cvesesnsiennes 262,827,751 | oo {1 [ 262,827,751 | oo 281,976,136
11, Aggregate write-ins for iNVEStEd @SSELS.........cveieiiieiiciceece s | errenesssresienaens 5,900,000 | .ovooiieieieieciea (L] T 5,900,000 | ..ocooooreirrinnns 1,200,000
12.  Subtotals, cash and invested assets (LINES 110 11).....ccvivreeeeieieeseeessieseeiesiens | cvreeeinnens 8,988,009,803 | ......ccoevrrerernn. 185,593 | ..o 8,987,824,210 | ............. 9,130,406,168
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 56,920,131 | ..o 0
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corerrerrirennns 14,151,918 | oo {1 14,151,918 | oo 20,897,404
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccoceervereniins | ovrrerreniiennns 71,816,203 | ..o {1 I, 71,816,203 | ..ooovvvirinne 76,361,616
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ittt ettt nnts | sressess ettt (0 RO 0
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........ccevevevereeerieeeeceeeeeeesssesssvesssesssesasseseees | ceesesssesesenns 37,011,156 | v {1 [ 37,011,156 | coocvveeee. 37,469,917
16.2 Funds held by or deposited with reinsured COMPANIES............ccovuiveeviereiieieeieieeisieins | e (01 [0 N (V1 3,865,570
16.3 Other amounts receivable under reinSUrance CONTaCES............ccceveveeeiieerieereeceesine | ceverereseseessinnns 756,895 | wovveevieeeeeeeeeeer [ IO 756,895 | wovvvevvererren 803,050
17. Amounts receivable relating to UniNSUrEd PIANS............c.ccuvveieiiinieeicee e | cvereessiese st anes [0 IO 0 [ oo 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........c.cceveveveees | wovvverriiriiennns 12,215,370 | oo {1 [ 12,215,370 | oo 7,812,939
18.2 Net deferred taX @SSEL...........vrruriiierierisses st sess s ssssssssns | eessseesssnenens 198,451,855 | ....cvvvrnenne. 86,948,097 | ...cccorvevenn. 111,503,758 | ..ovvvvvrneens 111,546,387
19.  Guaranty funds receivable or 0N AEPOSIL............ccuiveiecieeiiisieieeteee et | cereresssenienans 1,372,349 | oo (1] I 1,372,349 | oo 1,368,587
20. Electronic data processing equipment and SOfWATE............cccueuerriereiiiseieiesieseie s | everessssesesenns 220,363 | .o [0 220,363 | .o 227,514
21, Furniture and equipment, including health care delivery assets ($.......... (1) ISR TUURUUUN IDSTTTRRRRRO 4,060,918 | .ocvvevirrrne 4,060,918 | .oooveereeecennd 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............cccoouverevirieieieeieesesieesenees | e 179,035,303 | ..o (1] 179,035,303 | ..o 41,454,825
24. Health care ($.......... 0) and other amounts receivable.............ocueerieieieieeieeeseeeees | ereiieiisieins 18,953,976 | ...ocvvvevrne 18,953,976 | ..oovevcereeesiiand L0 R 0
25.  Aggregate write-ins for other than invested asSets...........ccvirieiinieieieseeiee s | erieissiesienas 124,648,088 | ....cooovvvvirierernnn 49516 | .oooeriinas 124,598,572 | covvvevennen 124,826,466
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........vururerienrereisiiesineieesssseeeesssessssesssessssssssssssessssesns | seesssessenns 9,707,624,328 | ................ 110,198,101 | c.ovvvevvne 9,597,426,228 | ............. 9,606,513,549
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........cocvcees | ceveiniee 18,548,169,111 | coovveeeeeeee (1] 18,548,169,111 | ........... 18,793,792,984
28, Total (LINES 26 GNA 27).......cuvereririreeineieessieeseeessesssessessessssssessesssssssssessessssssessssssssssssassansans | sssesesens 28,255,793,439 | .....coevnee. 110,198,101 | ........... 28,145,595,339 | ........... 28,400,306,533
DETAILS OF WRITE-INS
1101. Receivable for COLEIAl..........vvu et eessssssssssssenens | sesssesssssssnees 5,900,000 | ..eeovuverreeeiereeeienens [V 5,900,000 | .coooovrrrrreenne 1,200,000
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).......cccurverereriirericressneneresssnsnseneses | cereesesssssssenes 5,900,000 | ..o {0 [ 5,900,000 | .cooovrrniriens 1,200,000
2501. Annuity rider charges reCEIVADIE...............covuiveireieieieie et ssntens | evesssssaenans 109,321,411 | oo {1 I 109,321,411 | ..cocvee. 108,864,006
2502. KEYMAN INSUIANCE.........cvviiisivcieiseistsae sttt s s bbb s bbb s s s ss s st s ssbenss | sntessessssssasans 9,879,295 | ..viviecee e (1] I 9,879,295 | ..oovivirnns 10,142,266
2503. FUN FeVENUE FECEIVADIE. ...ttt sese st e s s enenenenennes | eertsesssssessinina 5,080,570 | cooveveeeeeeeeeeeeeeen () I 5,080,570 | ..oovverne 5,481,485
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccoeeiveieieinesieniens | cveeeiseiesesienens 366,811 | oo 49,516 | covvrereeree 317,295 | oo 338,709
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).........ccweivrrrrereressinessnssensssssessnnes | conensseseenns 124,648,088 | ......ccocornirreninns 49,516 | .o 124,598,572 | ...cocconeen. 124,826,466




Statement as of March 31, 2021 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 $.....6,576,905,809 less §.......... 0
included in Line 6.3 (including $.....635,507,267 MOUCO RESEIVE)..........c.vvereeeereerieiesiesisessssssssses s sssssssssssssssssesssssssssss s ssssssssssssnses ...6,576,905,809 6,438,886,833
2. Aggregate reserve for accident and health contracts (including $ ....26,569,909 ..26,793,202
3. Liability for deposit-type contracts (including $ 665,235,561 ....689,939,945
4. Contract claims:
41 ....28,347,932 23,412,167
4.2 Accident and health 168,318 150,091
5. Policyholders' dividends/refunds to members $.....4,618,684 and coupons §.......... 0 due and Unpaid..........ccceeveeeeeriieeseeeriseesiees | e 4,618,684 | ..coeviverer. 4,058,203
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1  Policyholder's dividends/refunds to members apportioned for payment (including §.......... 0 MOACO)...eorererererireereieieereeeeens | eereeeseeneeeeeneens 103,148,052
6.2  Policyholder's dividends/refunds to members not yet apportioned (including §$.......... 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 $.....87,296 accident and health PremiUmS...............oc.evuecueerueeceeeeeeceeeeeeeeeeeeeeeeeeesieeseeeseenseesessseses | erveeessesssesssenssnnes 3,610,047
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 $.....28,362,767 assumed and $.....(8,542,963) ceded...........cccoovurrrverrrrnncns ....19,819,804 26,986,618
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 ....20,997,352 19,456,615
10. Commissions to agents due or accrued - life and annuity contracts $.....2,514,280, accident and health $.....342,856
and deposit-type contract funds §.......... 0ttt ettt b bbb s bbbttt bbb n st | ensebiesetenten et tenes 2,857,137
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 1,965,536
13. Transfers to Separate Accounts due or accrued (net) (including $.....(98,360,134) accrued for expense
allowances recognized in reserves, net of reinSUred AlIOWANCES)..........c.cuiueireicieiiie ettt saeses ..(98,360,134) | ...ovveeririnn (109,994,404)
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES...........cvuevuevcirireiciciiise ettt snes | soesssssssesses e sessenes (2,255,054) | ...covvrereerinn 1,908,369
15.1 Current federal and foreign income taxes, including $ .0
15.2  Net deferred tax liability...........ccooverereesiererisiieinn. .0
16, UNEarmned INVESIMENT INCOME. ......c.uiuiecieeisiiiei ittt s bbb bbb bbbttt enba | ebsenbesbaebestensasbanes 9,049,629 ....8,709,132
17. Amounts withheld or retained by reporting entity as agent or trustee 145,170,819 ...137,724,232
18.  Amounts held for agents' account, including $.....5,381,488 agents' credit balances.. ..5,433,363
19.  Remittances and items not allocated 2,739,152
20. Net adjustment in assets and liabilities due to foreign exchange rates .0
21. Liability for benefits for employees and agents if not included above.
22.  Borrowed money §.......... 0 and interest thereon §......... O
23.  Dividends to stockholders declared and UNPAI.............ccoueieiiiniieieiiieieie sttt
24.  Miscellaneous liabilities:
24,01 ASSEE VAIUBHION FESEIVE. ......euvieiecesiseteieis ittt bbb
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers ..482,217,591 481,935,396
24.04 Payable to parent, subsidiaries and affiliates 38,435,922
24,05 Drafts outstanding .0
24,06 Liability for amounts held under uninsured plans. .0
24.07 Funds held under coinsurance ....46,475,201 19,820,979
24,08 DEIVALIVES......cvuucveeeeaeieseieseiseeeeeeseesseessse st s s s s8££ 888 ....18,162,932 37,281,118
24.09 Payable for securities 33,165,556 ....9,027,453
24,10 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
25. Aggregate write-ins for liabilities ..98,755,880
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) ...8,522,850,005 .8,528,007,800
27. From Separate Accounts statement 18,548,168,094 18,793,791,937
28. Total liabilities (Lines 26 and 27) .27,071,018,098 27,321,799,738
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 309,870,161 ....309,851,089
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 ....283,297,154
34.  Aggregate write-ins for special surplus funds.. ..148,825,619 ..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 322,584,307
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 $ 1,064,577,241 1,068,506,791
38. Totals of Lines 29, 30 and 37 ...1,074,577,241 .1,078,506,791
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 28,145,595,339 ...28,400,306,529
2501, Liability fOr CASN CONBETAL...........ccvverevcreie ettt b st b bbb s s st sntesses s sssessesanses | eveessssssssssessnsnenn 63,930,000 | ..oorerrererricrnnn 77,920,000
2502. Liability for plan benefits ...18,127,103 19,286,832
2503. Unclaimed funds .1,469,110 1,549,048
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)

Qo3




Statement as of March 31, 2021 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.............cccccoeuvevevicieiniesiiesesesisesesnns | cevrennenn. 130,885,471 | i, 108,910,209 ....519,686,228
2. Considerations for supplementary contracts with life CONINGENCIES. ........cccveieiiirieiecis e
3. Netinvestment income ....19,288,697
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unrealized gains or losses.
6. Commissions and expense allowances on reinsurance ceded 14,291,739 ....18,883,553 74,259,489
7. Reserve adjustments 0N reiNSUrANCE CEABM. ........c.vuiiueiriiiiiieieieisis et bbbt bbbttt 34,524,279 ...44,490,108 ....196,442,574
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
from Separate Accounts ....57,637,368 ....226,574,292
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for MISCEIlANEOUS INCOME..........cviriirririirieieieieseie st ssnees 70,583,949 | .coovivinnnn 75,781,295 | ..o, 296,431,915
9. Totals (Lines 110 8.3).....cvererrercicireireierierireins 502,852,046 ..385,767,500 .1,621,120,105
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 ..456,583,985 .1,735,116,486
16, GrOUD CONVEISIONS.....covirivirirerisetetesssesss s sssse st s s es s b s s s b s et b s b s ss s bbb b s s aebebnaebessssessssnsesssastesessssesssnsessnsesensns | senesesseressssnesssssserensesQ | vevesesessssssesssssessssesens 0 [ e 0
17. Interest and adjustments on contract or deposit-type contract funds 4,365,088 16,966,907
18. Payments on supplementary contracts with life contingencies 153,477 ...568,688
19. Increase in aggregate reserves for life and accident and health contracts.............cccceveriveeeiricniicesceeeceseeseeeines | cveenennenens 176,127,042 | o 118,539,580 ....611,430,291
20. Totals (LINES 1010 19)....cuiveerrerirricieiierieissiesisesesesisssesssssssse st ssesssssssssssessssssessesssssssssessssssessessssssesessessssssessesssessessanss | sonseenenns 1,003,975,384 | 1ovvivvine. 774,575,993 | ........... 3,126,316,506
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 41,259,508 168,425,019
22. Commissions and expense allowances on reinSurance assUMEd...........cceveevieveveeererssiesesseesesesesessnns .978,870 4,439,725
23. General insurance expenses and fraternal eXpenses...........c..ccoeuee. 37,944,837 131,883,574
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 5,014,314 | .. 17,516,420
25. Increase in loading on deferred and uncollected premiums............ .(3,472,159)| .. 589,218)
26. Net transfers to or (from) Separate Accounts net of reinsurance .(599,405,969) | .. 476,281)
27. Aggregate write-ins for deductions............cccoceveveerrereierieinenns ...58,974838 | ................ 90,198,199
28. Totals (Lines 20 to 27)............ .367,427,080 ..315,870,233 .1,419,713,944
29. Net gain from operations before dividends to policyholders and federal income taxes ( 135,424,966 69,897,267 201,406,161
30. Dividends to policyholders and refunds to MEMDETS.............coeviiiviieeiieiceeee ettt nan 24,712,728 ....26,903,466 ....105,865,490
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 minus Line 30) 110,712,238 ....42,993,801 95,540,671
32. Federal and foreign income taxes incurred (excluding tax on capital gains) (5,532,715) ....12,845,621 33,016,281
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (10sses) (Line 31 MINUS LINE 32).........overurrurinrineerrieeinseseesisesssessessssssssesssssessssessssessssssssns | ssessnssnesns 116,244,953 | ...oovevnene 30,148,180
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of §.....62,678 (excluding taxes of $.....627,632 transferred to the IMR)... .1,303,894 .(4,945,095)] ..
35. 117,548,846 ....25,203,085
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHIOT YBAI.........cceiueveiicrectcte ettt et be bbb b st s s s snas | ebessanes 1,078,506,791 | ........... 1,019,862,639 | ........... 1,019,862,638
37. Netincome (Line 35).......ccccverererverererines 117,548,846 | ... ....25,203,085 | .. 134,879,322
38. Change in net unrealized capital gains (losses) less capital gains tax of $. 104,468,629) | .... ..(50,499,922) | .. .(44,626,879)
39. Change in net unrealized foreign exchange capital gain (I0SS).........ccevveevereeeerrierenns ATB78 | e 0 [ e 0
40. Change in net deferred iNCOME taX.......cocvvvvreierereierrerieininns .83,283 | ... .(2,910,183)] .. ..10,884,540
41. Change in nonadmitted @sSets.............coccevieericreieeeiee e ,672,403)] .... ..8,997,461 .(24,770,225)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........ccccvcvriireiiicriceeceee e | cveneressssssesssssresssnerernsQ | e 0 [ e 0
43. Change in reserve on account of change in valuation basis, (increase) or decrease. 12,155,044 | .. ..12,155,044
44. Change in asset valuation reSEIVE...........ccovueevrieveiiee et .(8,751,130) | .. .(11,323,481)
45. Change in treasury StOCK..........cccovervicveieiceiiessee e 0 | 0
46. Surplus (contributed to) withdrawn from Separate Accounts during p 0 1,000)
47. Other changes in surplus in Separate Accounts Statement.................... .0 1,047
48. Change in sUrplus NOtES.........c.ccueveeveveeesre e 19,073
49. Cumulative effect of changes in accounting principles... .0 .0
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)....
50.3  TranSTErTEA t0 SUMPIUS......uurerieeririseiieiissise ettt
51. Surplus adjustment:
Lo T 11 VOO
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance (]
52. Dividends t0 StOCKNOIAETS..........ccceveiiericcreceses et ssssssessssesessssessssssesessssessssssessnsssessnses | sensssessnness(20,000,000) | 1ovvevieivnnns (10,000,000)
53. Aggregate write-ins for gains and losses in surplus ..(4,638,133)] .... 45,418,013
54. Net change in capital and surplus (LIN€S 37 throuUGh 53).........ceerriniinirrininsisee st sssessessesssssnssesenns (3,929,550) ....19,631,441
55. Capital and surplus as of statement date (LINES 36 + 54).........ccccervirririviieiieieieeee ettt ssssssaens | evissines 1,074,577,241 | ........... 1,039,494,080

08.301. Policy charges..........
08.302. Feeincome...............

53,327,326
...15,999,628

....57,304,799
15,912,957

08.303. Reinsurance Ceded TrailS..........ccccorererererisneeinreseeseinsenns .1,606,458 | .... ..1,678,463

08.398. Summary of remaining write-ins for Line 8.3 from overflow page. .(349,463) | ..o 885,076

08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... ...70,583,949 75,781,295

2701.  Funds withheld miscellaneous expense.... ..5,128,822 ..20,547,667
2702.  Health surrender benefits........c..cc........ 652,475 2,457,027
2703.  Miscellaneous EXPENSE..........ccovcvevevreverricrersesereisse e 2,298,193 ..16,292,644
2798.  Summary of remaining write-ins for Line 27 from overflow page.. 50,900,861
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... ..90,198,199
5301.  Benefit plan @diUSIMENL............ccoviveiiiececeee e ssssssessssssesssssssssssssssssssnsesssssnsesens | sverssnsnreneerness T 27T | i . ..(6,410,112)
5302.  Deferred coinsurance gain................ )| .. .(22,920,513)
5303.  Adjustment for VM-21 implementation.............cccccoveevrreinnne ..50,895,348
5398.  Summary of remaining write-ins for Line 53 from oVErfloW PAGE..........ceveverrirriereieisirerieisetesesesessssssesssssssesessnsenes | svvesessesssssssesssssessesssd | eeveeessseessessienseiereens0 | evvevveresesiesnns (195,229)
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)..........ccevuveeveiriiiiiereiicteiesesie s saesessesssssesessssnasseenans ...45418,013 21,369,494
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Statement as of March 31, 2021 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 179,477,281 ...164,059,455 698,714,831
2. Netinvestment income... ..14,236,167 .76,611,860 ..309,035,679
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et 68,561,382 84,809,712 | oo 282,216,238
4. Total (LINES 1 TOUGN 3)....uivoiicirieisei ettt | enssesssensens 322,274,830 | .ovovvenenne 325,481,026 | ............ 1,289,966,748
5. Benefit and 10SS related PAYMENLS.........ciuiiieiiieiree ettt st et sntensenne | sressesnnsenies 827,705,753 | .cvevevrerne 547,616,818 | ............ 2,198,712,665
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........c.cvevcueveevevcrriesieieens | cvereininns (784,110,633) | .............. (565,946,521) | ........... (2,131,558,021)
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 93,548,625 | ....ccevrnne 96,708,499 | ...oovvrnne 355,002,886
8. Dividends paid to POIICYNOIAETS. ...ttt sttt ssessnssenss | sesssesssssassans 22,832,692 24,657,170 | oo, 114,097,494
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. (439,974)| ... 48,845,142 ...42,421,507
10, Total (LINES 5 throUGN 9).......eurvueecerricieereie ettt sttt sttt ss e ssnssantns | seesssssesene 159,536,463 ..151,881,109 | .oovvrenne 578,676,532
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccueviviiriieiiieiiceeiee et esae s ssnnaens | evesisessesens 162,738,367 | ............... 173,599,918 | ............... 711,290,216
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ..ottt ssssssssssnsssssssssssssssssesssensssssesssnssensssssnsssnssnnss | onnesneerenss 240,004,038 | 215,507,730 | wovverveneen. 937,750,581
12.2 SEOCKS. ..ottt nessnnnseenieninens | seneneneninnenere e 208,930 | wrrerererererinerneennereens 0 | rerererneen 0
12,3 MOMGAGE 108NS........cooivirirircrirerireriesiesiesererie i sieseessessssssesssessssssssssssnssssnssnssnssessessesssssssssssnes | oo 20,084,253 | viiniiinnnnnn 18,351,301 | i 92,223,498
12,4 REAIESIAE. ...ttt | et (0 RO (010 [ 15,913
12,5 Oher INVESIEA @SSELS.........cuuririeeieiiiieie ittt bbbttt bbbt nientees | sbeisessestssenensend 601,356 | ..o (V1 IO 572,393
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............cc.ocuvivevevceveesicseereeeeiees | e 0 [ e 0 [ oo 0
12.7  MISCEIIANEOUS PrOCEEAS. .......cucveiveiiiieieciii ittt ettt st es s nse s s sensens | dessesssssssensas 24,138,103 | ..cccvernnee. 26,000,000 | ...ccovrneee. 29,290,483
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvcveriiivcicrceieeeteetese et ssse s ssssssenaes | evessssssanns 294,096,686 | ............... 259,859,031 | ............ 1,059,852,868
13.  Cost of investments acquired (long-term only):
1311 BONAS.....veoiieeiiiiieit sttt st s | srnssnssenes 686,082,165 | .....c.o..ee. 318,737,726 | ............ 1,011,680,592
1312 SHOCKS . .ottt bbbttt | eniesinsiens 15,146,547 | ..ovvovrrnnee 2,000,000 | .oovvriirinnes 5,439,193
13.3 MOMGAGE I08NS........cooeiereieiiiiii ittt | nssnssensiens 17,905,850 | ..ooovvrrrrerenns 7,750,000 | covvvrerenne 132,164,500
134 REAIESIAE. ...ttt | bbbt (0 O (0 TR 0
13.5  Other iNVESIEA @SSELS........cvueviveiecictectece ettt es s ses s snns | evaesssssssesans 14,946,856 | ........ccevnee. 3,500,000 | ....cccooe. 268,140,719
13.6 Miscellaneous applications 50,796,001 13,486,224 | ......ccoen.nnd 69,681,783
13.7 Total investments acquired (Lines 13.1 to 13.6)... 784,877,419 345,473,950 ...1,487,106,787
14.  Netincrease or (decrease) in contract loans and premium notes 16,732,246 38,148,922 | .....ccovvnnn 91,384,193
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoorrrrrnrrrnerreenere e eeseeseessssenens | eeveesseennes (507,512,979) | ..ovvenvenee (123,763,842) | .....oeuvne. (518,638,112)
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 (1) ] I () [P (0)
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 iabilities..............c.vevevreereevecreeeeeeseeeeeeeens | cverriieiinens (28,836,621) 79,557,822 | ...coevue. (29,159,876)
16.5  DividENdS 10 STOCKNOIAETS.........ceuvuieiercirriicieie ettt ettt sttt entnins | sbssenessessasens 20,000,000 10,000,000 | ..ocereeneens 40,000,000
16.6  Other cash provided (APPHEA).......c..cvuurirreriririiieisesiiri bbb | serissnissnens (105,465,591) | ..cvorcvereene 117,535,093 | ...ocvvvnnene 127,651,804
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | c.ccccouueeeee (154,302,212 | ... 187,092,915 | .ooverenes 58,491,927
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).......ccccovevvevves | cevevrvernnnes (499,076,824) | ............... 236,928,991 | ...cceevnne 251,144,032
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......orviiieeiieiieieeiesesiss sttt s bbb bt enssenssns | srsnsssnsssnsss 648,526,127 | ...ovvvvenes 397,382,096 | ...cccrrrne 397,382,096
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiirieiieirieiieiireiieciseeise ittt sttt sntens | sbnssnssnnees 149,449,303 | ............... 634,311,086 | ............... 648,526,127
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Extraordinary dividends declared but unpaid from Sunrise Captive Re, LLC... ....113,000,000
20.0002  Change in securities lending collateral 19,148,382 59,875,111
20.0003  Funds held under fixed indexed annuity reinsurance agreement, NEL............cccocevevevreeeieirerseeeseeeesesssesenes | creveesseseseenns 13,271,790 | oo 8,495,517
20.0004  Amortization of deferred gain on reinsurance agreements........... ..(5,549,410)| .... ..(6,206,823)
20.0005 Capital contribution to Sunrise Captive RE, LLC.........cciuiiuiieiiiieiiisiieeiecste et ssssbssiesssssssssssensns | seessssssssssessssssessessssanes 0 ....(62,599,498)
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Statement as of March 31, 2021 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 (0 USRI 0 | e 0
2. Ordinary life INSUFANCE.........cvveurverereicrieriseei it ent s sensiens | essssessssessssessesesens 174,468,598 | ......coovvveirrreriins 170,689,768 | ....ovvernrercrrieriins 790,223,092
3. Ordinary individUal @NNUIES...........overerrirriererieiseiseeeeeese et sssssesssssesessessssssssenes | sesesssssssssessnsssessessasens 37,226,528 | ..o 17,590,913 | oo 105,556,501
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. ....vvvevvereeireiisisieiiesiseeissesi st nsnt s | reeessssssnenssennseseseees 17,153,593 | ..o 31,278,335 | oo 97,518,786
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 2,523,482 | oo 2,679,837 | covooeeeceeeeieeeieeens 10,846,327
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 231,372,201 | oo 222,238,853 | .ooooerreeiens 1,004,144,706
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 231,372,201 | ooovovereerieninnne 222,238,853 | .ooooirceinns 1,004,144,706
14, DepOSIt-tyPE COMMTACES.........cviveiiriicre ettt ssae s ntens | saessssssesessesessssnsesensnrenas 3,672,559 | ..o 106,745,194 | ..oovovieeiceas 169,681,344
15, Total (LINES 13 8N 14)......ccuuiriirircrieirirecieerisecieesi e ssesi s sessssesssesessssssenssesses | aeessesssnesssesssesessnens 235,044,760 | .....ooovverrirerrrrninnn. 328,984,047 | ..o 1,173,826,050
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, 2021 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 decreased the subsidiary's valuation by $150,034,244 and $186,173,046 for March 31, 2021 and December 31, 2020,
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 # 2021 2020
NET INCOME
(1) OHIO NATIONAL LIFE INSURANCE COMPANY Company state basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |$ 117,548,846 |$ 134,879,322
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP | | | | |
0 0
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP
0 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 117,548,846 |$ 134,879,322
SURPLUS
(5) OHIO NATIONAL LIFE INSURANCE COMPANY Company state basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX |$1,074,577,241 |$ 1,078,506,791
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
Subsidiary Valuation - Sunrise Re Captive, LLC | o7 [ 2 | 8 | 150034244 | 186,173,046
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP
0 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX [$ 924,542,997 |$ 892,333,745

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 Corrections of Errors
No significant changes

Note 3 — Business Combinations and Goodwill
No significant changes

Note 4 - Discontinued Operations
No significant changes

Note 5 - Investments

D.

Loan-Backed Securities

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

(2) Securities with Recognized Other-Than-Temporary Impairments - NONE
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Statement as of March 31, 2021 of the OHIO NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

@)

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
12668A MN 2 |$ 16,998 |$ 14,443 |$ 2,555 |$ 14,443 |$ 15,920 03/31/2021
Total $ 2,555

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 $ 3,067,712
2. 12 Months or Longer $ 1,199,025
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 177,370,669
2. 12 Months or Longer $ 43,873,747

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.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

Collateral Received

(3)

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

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

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

J. Real Estate
No significant changes

K. Low-Income Housing Tax Credits (LIHTC)
No significant changes
L. Restricted Assets

No significant changes

M. Working Capital Finance Investments - NONE
N. Offsetting and Netting of Assets and Liabilities - NONE
0. 5GI Securities
No significant changes
P. Short Sales
No significant changes
Q. Prepayment Penalty and Acceleration Fees

No significant changes

R. Reporting Entity’s Share of Cash Pool by Asset Type
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, 2021 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 $ 24,825,691
2. 2021 0
3. 2022 0
4. 2023 0
5. Thereafter 0
6. Total Future Settled Premiums |$ 24,825,691
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 $ 55,408,173 |$ (33,415,549) |$ 4,417 567
2. Current Year to Date $ 24825691 |$ (18,105,550) |$ 57,383
B. Derivatives under SSAP No. 108 — Derivatives Hedging Variable Annuity Guarantees
(2) Recognition of Gains/Losses and Deferred Assets and Liabilities

a.  Scheduled Amortization - NONE
b.  Total Deferred Balance - NONE
¢.  Reconciliation of Amortization - NONE

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 an extraordinary dividend from its wholly owned subsidiaries, Sunrise Captive Re, LLC of $113,000,000 to be paid
prior to May 31, 2021. The Company's investment income reflects a dividend from Ohio National Investments, Inc., of $2,000,000 for the period ended March
31, 2021.

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

March 31, 2021

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

Dividends paid in cash (P5, L16.5, C1) 20,000,000

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

Dividends to stockholders (P4, L52, C1) $ 20,000,000
E. 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, 2021, 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, 2021

Ohio National Life Assurance Corporation $(9,220,135)
Ohio National Financial Services 2,769,761
Sycamore Re, Ltd (5,960,566)
Ohio National Investments, Inc. 6,296,036
Montgomery Re, Inc. 5,251,459
Ohio National Mutual Holdings, Inc. (497,388)
ONFlight Inc. 45,054
Kenwood Re, Inc 2,239,703
Sunrise Captive Re, LLC 20,353,473
OnTech, LLC (2,062,787)
Financial Way Realty, Inc 2,541,664
ON Foreign Holdings, LLC (11,583,352)
Camargo Re Captive, Inc. 4,835,993
Total $15,008,915
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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 $395,000,000 as of March 31, 2021 and $395,000,000 as
of December 31, 2020. The table below indicates the amount of FHLB of Cincinnati stock purchased, collateral pledged, and additional funding capacity

available related to the agreement with FHLB of Cincinnati.

(2) FHLB Capital Stock

a.  Aggregate Totals
1. Current Year to Date
1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ 0|$ 0|$ 0
(b) Membership Stock — Class B 30,000,000 30,000,000 0
(c) Activity Stock 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 $ 395,000,000 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 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 $ 451,743,333 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. ClassA $ 0% 0% 0% 0$ 0% 0
2. ClassB $ 30,000,000 |$ 30,000,000 |$ 0% 0% 0% 0
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year to Date Total General and Separate
Accounts
Total Collateral Pledged (Lines 2+3) $ 445424705 |$ 425,064,923 |$ 395,000,000
2. Current Year to Date General Account
Total Collateral Pledged 445,424,705 425,064,923 395,000,000
3. Current Year to Date Separate Accounts
Total Collateral Pledged 0 0 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 471,603,146 |$ 445,608,625 |$ 395,000,000
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) $ 464,166,703 |$ 439,013,204 |$ 395,000,000
2. Current Year to Date General Account
Total Collateral Pledged 464,166,703 439,013,204 395,000,000
3. Current Year to Date Separate Accounts
Total Collateral Pledged 0 0 0
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 533,387,111 |$ 503,794,337 |$ 425,000,000
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(4)

Borrowing from FHLB

a.  Amount as of the Reporting Date

1.

Current Year to Date

1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ 0% 0 |$ 0 XXX
(b) Funding Agreements 395,000,000 395,000,000 0% 395,000,000
(c) Other 0 0 0 XXX
(d) Aggregate Total (atb+c) |[$ 395,000,000 |$ 395,000,000 |$ 0% 395,000,000
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 395,000,000 395,000,000 0% 395,000,000
(c) Other 0 0 0 XXX
(d) Aggregate Total (ath+c) |$ 395,000,000 |$ 395,000,000 |$ 0% 395,000,000
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 395,000,000 395,000,000 0
3. Other 0 0 0
4. Aggregate Total (Lines 1+2+3) $ 395,000,000 |$ 395,000,000 |$ 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 2020 Date 2020 Date 2020
a.  Service cost $ 189,259 |$ 659,000 |$ 16,184 |$ 37,000 |$ 0 |$ 0
b. Interest cost 648,658 3,009,000 66,388 263,000 0 0
c.  Expected return on plan
assets (1,265,562) (4,167,000) 0 0 0 0
d.  Transition asset or
obligation 0 0 0 0 0 0
e. Gains and losses 744,237 2,588,000 179,250 336,000 0 0
f.  Prior service cost or
credit 0 0 (12,210) (49,000) 0 0
g.  Gain or loss recognized
due to a settlement
curtailment 0 1,721,000 0 0 0 0
h.  Total net periodic
benefit cost $ 316,592 |$ 3,810,000 |$ 249,612 |$ 587,000 |$ 0 1% 0

Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
No significant changes

Note 14 - Liabilities, Contingencies and Assessments

A Contingent Commitments
(2) Detail of other contingent commitments

The company has committed to fund mortgage loans in the amount of $41,570,000 and bonds in the amount of $21,861,247 and has no other material

contingent commitments. In January 2021, ONLIC became an investor and limited partner in Crescent Direct Lending IIl LP. The fund is structured as a

combination of 20% limited partnership interests and 80% notes and specifies a three year investment period. ONLIC has committed up to $15,000,000

to the fund over the three year investment period. To date, ONLIC has not invested any funds related to this commitment.
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Note 15 - Leases
No significant changes

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes

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

B. (2) Servicing Assets and Servicing Liabilities - NONE
4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales - NONE
C. Wash Sales - NONE

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant changes

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 $ 62,488,112 |$ 0 $ 0 |$ 86,961,188 |$ 149,449,300
Securities lending collateral $ 0 |$ 262,827,751 |$ 0 1|$ 0 |$ 262,827,751
Bonds - Industrial and Misc $ 0 (% 197,696 |$ 0% 0% 197,696
Common stock - Industrial and Misc $ 0 |$ 58625686 |$ 1,777,224 |$ 0|$ 60,402,910
Equity put options $ 0 |$ 43576858 |$ 0|$ 0|$ 43,576,858
Equity call Options $ 0 |$ 36892341 |$ 0% 0§ 36,892,341
Options on swaps $ 0 |$ 8379264 |$ 0 1|$ 0% 8,379,264
Swaps $ 0 |$ 828,800 |$ 0 |$ 0 |$ 828,800
Futures contracts $ 3,661,311 |$ 0 |$ 01$ 01$ 3,661,311
Other invested assets - Limited partnerships $ 0 |$ 0 |$ 57297032 |$ 0§ 5297,032
Separate account assets $18,548,169,111 |$ 0 |$ 0 1|$ 0 [$18,548,169,111
Total $18,614,318,534 |$ 411,328,396 |§ 7,074,256 |$ 86,961,188 [$19,119,682,374

Liabilities at Fair Value
Equity put options $ 0 ($ 18,162,933 |[$ 0 ($ 0($ 18,162,933
Total $ 0 |$ 18162933 |[$ 0% 0]$ 18,162,933
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total
Total Gains | Gains and
Transfers | and (Losses) | (Losses) Ending

Beginning | Transfers | Outof | Includedin |Included in Balance as of
Description Balance |IntoLevel3| Level3 | Netincome | Surplus | Purchases | Issuances | Sales |Settlements| Current Period
a. Assets
Common stock -
Industrial and Misc |$1,718,517 | § 0 |$ 0]$ 0 |$ 58707 % 01$ 0% 0% 0 |$§ 1,777,224
Total $1,718517 | $ 0 |$ 0]$ 0 |$ 58707 1% 01$ 0% 0% 0 |$§ 1,777,224
b. Liabilities

$ 01$ 0 |$ 0]$ 0 |$ 0% 01$ 01$ 0% 0 |$ 0
Total $ 01$ 0 |$ 0l$ 0 1% 01$ 01$ 01$ 0% 0§ 0

(3) Policies when Transfers Between Levels are Recognized
Transfers between level 2 and 3 are recognized at the beginning of the period.
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(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, unaffiliated surplus notes, 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 limited partnerships.

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 currency futures, equity index put options, equity index call options and interest rate
swaptions to economically hedge liabilities embedded in certain variable annuity and fixed indexed annuity products. The 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, and interest rate swaptions are valued using pricing models with inputs that are observable in the market
or can be derived principally from or corroborated by observable market data. These derivative assets are classified as Level 2 assets.

Fair Value Level

Aggregate Fair Net Asset | Not Practicable

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value (NAV) | (Carrying Value)
Bonds $ 6,126,437,172|$ 5,845,635,689 |$ 10,457,421 |$6,048,761,527 |$ 67,218,224 |$ 0% 0
Cash & cash equivalents $  149449,302($ 149,449,302 |$ 62,488,112 |$ 0% 0|$ 86,961,188 |$ 0
Common stock non-affilate $ 60,402,910/ 60,402,910 |$ 0|$ 58625686 |§ 1,777,224|% 01$ 0
Preferred stock $ 7,849,300 ($ 7,101,234 |$ 01($ 7,849,300 |$ 0% 01$ 0
Mortgage Loan $ 1,007,448811|$ 959,597,346 |$ 01$ 0 |$1,007,448,811|$ 01$ 0
Securities lending collateral ~ |$ 262,832,352 |$ 262,827,751 |$ 0 |$ 262,832,352 |$ 0% 01$ 0
Other Invested Assets -

Surplus Notes $ 85,888,967 |$ 80,792,865 |$ 0|$ 85888967 |$ 0/$ 01$ 0
Other Invested Assets -

Limited partnerships $ 5,297,032 |$ 5,297,032 |$ 0% 01|$ 5297,032|% 0% 0
Derivatives- equity put options |$ 43,576,858 |$ 43,576,858 |$ 0|$ 43,576,858 |$ 01$ 0% 0
Derivatives- equity put options |$  (18,162,933)|$  (18,162,933)|$ 0 [$ (18,162,933) |$ 0% 01$ 0
Derivatives- options on swaps |$ 8,379,264 |$ 8,379,264 |$ 01|$ 8,379,264 |$ 0% 0% 0
Derivatives- call options $ 36892341 |% 36,892,341 |$ 01($ 36,892,341 |$ 0% 0% 0
Derivatives- swaps $ 828,800 |$ 828,800 |$ 01$ 828,800 |$ 0l$ 0% 0
Derivatives- futures contracts |$ 3,661,311 |$ 3,661,311 |$ 3,661,311 |$ 01|$ 0% 0% 0
Separate account assets $18,548,169,111 |$ 18,548,169,111 |$ 18,548,169,111 |$ 0% 0|% 01$ 0
Separate account liabilities $(18,548,169,111)$(18,548,169,111) $(18,548,169,111)($ 01$ 0l$ 0% 0

Not Practicable to Estimate Fair Value - NONE

NAV Practical Expedient Investments - NONE
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Note 21 - Other Items

C.

Other Disclosures
Coronavirus (COVID-19)

The Company is exposed to risk associated with the ongoing Coronavirus "COVID-19" pandemic. Depending on the scope, severity and duration of the crisis,
the Company could experience potential disruptions to business operations resulting from quarantines of employees, policyholders, or its distribution. Further,
new and potentially unforeseen risks beyond those described above may arise as a result of the COVID-19 pandemic and the actions taken by governmental
and regulatory authorities to mitigate its impact. Even after the crisis subsides, it is possible that the U.S. and other major economies will experience a
prolonged recession or a prolonged economic recovery, in which event the Company's businesses, results of operations and financial condition could be
materially and adversely affected. Deterioration of economic conditions, geopolitical tensions or weakening in global capital markets may materially affect the
Company's businesses, results of operations, financial condition and liquidity.

The Company has business continuity plans in place to attempt to mitigate the risk posed to business operations by disruptive incidents such as these. The
Company is continuing to monitor the potential long-term impact of the crisis to its operations and financial condition.

Acquisition of Ohio National Mutual Holdings, Inc. ("ONMH")

On March 22, 2021, the Board of ONMH unanimously approved an agreement to enter into a strategic transaction with Constellation Insurance Holdings, Inc.
("Constellation") whereby Constellation will acquire ONMH. The agreement was signed on March 22, 2021. ONMH is the Company's upstream parent
company.

ONMH entered into the transaction to strengthen its financial position, enhance its market position, and enable it to become a stronger, more responsive and
innovative financial services company. Constellation will build off ONMH's strengths and infrastructure to grow its insurance business going forward.

The transaction will be structured as a sponsored demutualization, which means ONMH will convert to a stock company and will be indirectly owned by
Constellation upon closing of the transaction. The conversion requires a vote by eligible members as well as regulatory review and approval. Eligible
members will be compensated for the extinguishment of their membership interests with additional policy benefits, or cash, as applicable. In addition to
member compensation, Constellation has committed a $500 million capital infusion into ONMH over a four-year period following the closing of the transaction.

The transaction is subject to regulatory and member approval. Upon completion of the transaction, ONMH will be a private stock company owned by
Constellation.

Note 22 — Events Subsequent

On May 7, 2021, Ohio National Financial Services ("ONFS") obtained a $1,500,000,000 senior unsecured, syndicated credit facility. The credit facility is established for
the purpose of issuing letters of credit and loans for general corporate purposes and will mature in May 2026. This agreement replaces the current credit facility set to
mature in March 2023.

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

B.

Change in Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2020 were $8,384,083. As of March 31, 2021, $738,705 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
$8,279,190. The decrease is generally the result of the natural progression of a block of disability income claims and the increase or decrease in original
estimates as additional information becomes known regarding individual claims.

Information about Significant Changes in Methodologies and Assumptions - NONE

Note 26 - Intercompany Pooling Arrangements - NONE

Note 27 - Structured Settlements - NONE

Note 28 — Health Care Receivables - NONE

Note 29 - Participating Policies
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
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Note 35 — Separate Accounts
No significant changes

Note 36 - Loss/Claim Adjustment Expenses
No significant changes
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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?

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

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?
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount:
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.)

11.2 Ifyes, give full and complete information relating thereto:

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

14.2 If yes, please complete the following:

Yes[ ] No[X]
Yes[X] No[ ]
$ 49,926,280
Yes[ ] No[X]
$ 0
$ 0
Yes[X] Nol[ ]

1
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 311,342,361 306,971,045
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 342,719,979 255,141,686
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 654,062,340 $ 562,112,731
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] 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: $ 262,832,352
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 262,827,751
16.3 Total payable for securities lending reported on the liability page: $ 262,827,751
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
Northern Trust Corp 50 South La Salle St Chicago, IL 60603
Wells Fargo 550 S Tryon St Charlotte, NC 28202
Federal Home Loan Bank of Cincinnati 221 E 4th St #600, Cincinnati, OH 45202
PNC Bank NA 116 Allegheny Ctr Pittsburgh, PA 15212
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3
Date of
Old Custodian New Custodian Change
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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
Brenda Kalb
Jeffrey Weisman
Nick Trivett
Cristian Donoso

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 or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] No[ ]

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

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
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 959,597,346
1.14  Total mortgages in good standing 959,597,346
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, 959,597,346
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
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statement as of March 31, 2021 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, 2021 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. Alabama.......ccccoceieieiesieeeseeee AL Lo [ 00000000.2,612,902 | ... 175,422 ] 35,245 ) 514,299 3,337,868 263,231
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, HAWAI# .o
13, 1dAN0....cececcc s

10,409,994 |...
.3,169,206 | ...
3,788,404 | ...
4,124,390 | ...
2,025,663

18.  Kentucky.

20. Maine......
21.  Maryland.....
22. Massachusetts .
23.  Michigan...... WML e 10,665,255 | ...
24.  Minnesota MN|..L ] 2,421,340 | ...

26: Missouri..
27.  Montana..
28. Nebraska

29. Nevada........

30. New Hampshire.. .
310 NEW JETSEY oottt nens
32, NEW MEXICO. ..ottt

33.  New York.....
34.  North Carolina.

36, ON0...ucececicecce st
37, OKIANOMAL.......oucviieriecieeee e
38.  Oregon........

41, South Carolina....
42.  South Dakota..
43.  Tennessee..

46.  Vermont..
47.  \Virginia....
48.  Washington.

49.  West Virginia...

50, WISCONSIN......cveirririireresiesie e siesssssse sttt ssessnsans
51, WYOMING. ..ottt
52.  American Samoa. .
53. Guam..............

54. Puerto Rico...... .
55, US Virgin ISIands...........ccovvuiurereieiieeiieiesssise e sens

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..
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........wererurrrrererresresnsssseeesesessessssessessessnenns XXX 0 |0 [0 ] 0 |
93.  Premium or annuity considerations waived under disability
or other contract ProviSIONS..........c..c.cveuiveveiierereeeeese e XXX 441,564 (V1N I 4,042,364
94.  Aggregate other amounts not allocable by State. XXX 2,372,956 | ...
95.  Totals (Direct BUSINESS)........cccovvrveererirereirinns XXX v 249,482,096 | ...
96. Plus Reinsurance Assumed XXX ] e 27,036,237 0].....27,782,771
97. Totals (All Business)........ XXX 219,558,169 . 17,153,593 |.........277,264,867
98. Less Reinsurance Ceded..........c.ccoververerrrennns XXX e 73,006,336 . 0].......128,269,501
99. Totals (All Business) less Reinsurance Ceded.........c..cocovverrerrunncen. XXX e 146,551,833 17,153,593 |......... 148,995,366
DETAILS OF WR
58001. Other @lieN.......ccoevvreeieierseieiesss ettt XXX e 100,872 0 10
58002, oot ssssensssssessessssesssssesssssessensesenss | XK | cerrerenenninesnennen 0 0 0
58003, e ssssssnsesssnssensesessnses | 1 XKKee [ eene .0 0 .0
58998. Summary of remaining write-ins for line 58 from overflow page.....[ . XXX.. | coooririrrnnineenas 0 0 0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... N I 100,872 L0 .. .10
9401. Dividends accums used to purchase paid-up additions.................. XXX e .1,743,052 N 0
9402. Div accum appld as prem in states that do not allow div ded.........| . XXX.. | cccovrrernnee 523,967 0 .0
403, s XXX | e 0 0 0
9498. Summary of remaining write-ins for line 94 from overflow page.....| . XXX.. | coocoevvrvrierverrirne. 0 (01 PSRN | I ISR 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX ] e 2,267,019 0 2,372,956 | 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
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Statement as of March 31, 2021 ofthe. OHIO NATIONAL LIFE INSURANCE COMPANY

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

All subsidianes are 100% owned except as noted

f Crhio Mational Mutual Holdings, Inc. ! N
[Top Holding Company —OH)
FEI No. 31-1814085
\ {OMMH) y
-
4 Chio Mational Financial Services, Inc.
(Intermediate Holding Company — OH)
FEI Mo. 31-1614087
L {ONFS) )
1 p— 1 | |
Sycamore Re. Lid ONTech, SMLLC. O Right, Inc. Financial Way Realty, Inc. The Chic Naﬂﬁﬁl"é”ﬁ“ Company Pﬂ_mﬂwe TEO:_'"::
{Insurer - CI) (Technology Company —DE)( |  (Fight Company — OH) (Heclly Compoay. LY FEI No. 310307080 'FE No. 82.2868171
FEl Mo. 98-D502965 FEl Mo 46-5464812 FEl Mo. 31-1684340 FE No. 264812700 h:lNC-MD ET173 NAKC No m:@li "
{SYRE) [ONTE) {ONFL) [FWRI) T bty
{OMLI) {PRIM)
M Foreign Holdings, LLC Chic Naﬁu::nz_:_i‘fe .ﬂ.ssug'l_ﬁe Corporation %
S e 5 - - {Insurer —
{Hoéding Company — DE) Montgomery Re, inc. FEI No. 31-0062495
FEl Mo 46-3873678 {Captve Insurer — VT) MAIC Mo, 30907
L (QNFH) 3 FEI No. 263701513 [ONLA) )
MAIC Mo. 13675 -
" (MCHT} W,
- . ¢~ National Security Life and Annuity Company )
OM Netheriands Holdngs BV, - Ferwood Re, . 5 FE|I'EULE;:-4H£’55&
{Holding Q%mi}r—tfrm:l (Captve Insurer - V) NAIC Mo. 85472
: g FEAEE’ ﬁ?ga | [NSLA) o Spensored mutual funds
" A e [ advised by Chio National
| \ (KENW) .J Irvestments, inc.:
s ~
oy Chio Mabonal Investments, Inc. s
("~ Camarge Re Capiive. Inc. ) FEI No. 31-1454803 ] .
(Capbive Insurer — OH) (I )
' - R’ QM. Intemational do Brasi FEI M. 47-2242180 .
G?I-hﬁgﬁ-: E?ﬁﬁ%ﬁc Ohio Mational Seguros de Vida A% Pa'tcgﬁﬁs Lida.® NAIC Mo. 15855
. A {Pennvan insurance Com } (Braziian Holding Co.) [CMGO) r 7 : 7 )
FEI No. 31-1702660 - e PP RN a0y L ' *‘ Chio Mational Equities, Inc.
ONGH { 1 (OHIC ! .
L f : oy T, perer oGm0t — B | o - — =T F= f‘hﬂiﬂé&%m
rise Captve Re, 3 I }
I [Captive Insumer — OH) ~ - 4
' ™y FHE Mo B3-2532608
; : ; MAIC Mo. 16431 s B
Ohio Natonal Sudamernica 5.4.7 =+ :
{Hoiding Company — Chite) L (SUNF) , e G% E@“;&%Fﬁ"“
(ONSA) .
\ ' J \, iriad r
r [ H
Cihio Mational Segums. de Vida 543
{Chilean Insurance Compary)
V)

FEI Mo. 22-007 1426 FEI Mo. 31-0754358

{ONS -
_ P, Chio Mational Insurance Agency, Inc. Q.M. Imvestment Management Company
{OMEA) [CING




Statement as of March 31, 2021 ofthe. OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE Y

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 INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

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

14

Ultimate Controlling
Entity(ies)/Person(s)

15

Isan
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.......cccocvvvvenieecsceees

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

ON Netherlands Holdings B.V...........ccccevuinne

ON Global Holdings, SMLLC...........cc.ccoevrvinnnne

Ohio National Sudamerica S.A.........c..ccccevneee.

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

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

O.N. International do Brasil Participagées Ltda.

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

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

Sycamore Re LTD.....cccovvevriveeeeieereeas

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

ON Netherlands Holdings B.V..........ccccccevne...

ON Global Holding, SMLLC...........ccccccooniunnnnes

Ohio National Sudamerica S.A...........cccocvvenn

ON Netherlands Holdings B.V...........ccccco......

ON Netherlands Holdings B.V...........ccccco.....

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.
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SCHEDULE Y

CE HOLDING COMPANY SYSTEM

Group
Code

Group
Name

NAIC
Company|
Code

D
Number

Federal
RSSD

CIK

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

PART 1A - DETAIL OF INSURAN
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)

If Control is
Ownership
Provide
Percentage

Ultimate Controlling
Entity(ies)/Person(s)

Isan
SCA
Filing

Req

15

uired?

(YIN) *

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..

67172...

89206...

85472...

13575...

15363...

15855...

16481...

82-2868171..

31-0397080..

31-0962495..

13-2740556..

26-3791519..

80-0955278..

47-4249160..

83-2532656..

31-1454693..

Princeton Captive Re, InC.........ccccoeverecrrrrcrenes

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

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

National Security Life and Annuity Company.....

Montgomery Re, INC.........ccccvvveeviiciicrceen,

Kenwood Re, Inc

Camargo Re Captive, INC......cvvvvriereriieieinne

Sunrise Captive Re, LLC........cccovvvvvvierriiriiennes

Ohio National Investments, INC............cceevivnnee

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
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SCHEDULE Y

CE 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 INSURAN
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)

If Control is
Ownership
Provide
Percentage

Ultimate Controlling
Entity(ies)/Person(s)

Isan
SCA
Filing

Req

15 16

uired?

(YIN) *

A4 19)

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..

31-1454699..

31-0742113..

32-0071428..

31-0784369..

31-1684349..

26-4812790..

46-5464819..

Ohio National Equities, Inc

The O.N. Equity Sales Company.
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Statement as of March 31, 2021 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? YES
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.
Not Applicable for 1st and 3rd Quarters

© N O ok WD

Bar Code:

* 6 7172 20214 900000 1 * * 6 7172 2 02144700001 *
* 6 7172 202136500001 * * 6 7172 2021443800001 *
* 6 7172 2 0214450000 1 * * 6 7172 202144900001 *
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Statement as of March 31, 2021 of the OHIO NATIONAL LIFE INSURANCE COMPANY

Overflow Page for Write-

Additional Write-ins for Assets:

Ins

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

2504. State taxes recoverable
2505. Goodwill
2506. Pension fee iNCOME rECOVETADIE..............cvueveeuieieiecieiseeee ettt
2507. NSCC deposit.
2508. Surplus note issuance costs..
2597. Summary of remaining write-ins for Line 25

....................... 2

Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304. Miscellaneous gains/(losses) 885,076 | ..ovverrerrerennns (401,184)
08.397.  Summary of remaining Write-iNS fOr LINE 8.3...........cccouiiiuiiiiiiiececeet sttt benanbenas [ (401,184)
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
2704,  Adjustment for VM-21 IMpIEMENTALION............cccouiueiiieiricte et b bbb s bbb ssnsnas | sbessssesessssesesissesesnseeas {0 T 50,895,348
2705.  Regulatory fines and penalties
2797.  Summary of remaining write-ins for Line 27 ....50,895,348
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 adiUSIMENL...........cceiiviieieieicsie ettt s snsensenns | snsesseresssnssnensnssnsensesa | eeveeresissiesssssnesenineene0) | e (195,229)
5397.  Summary of remaining Write-ins fOr LiNE 53.........ciiiiiiiisieiissiisississisnssissi e ssnssnsssessnssnsssssssssnssssssssssssssssssnsens | nnssssssssssssnsssssssssnssnnsd | conmeonnnsessssssssessessseens0 | conmessensisnnnnes (195,229)
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Statement as of March 31, 2021 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

........................ 24,756,990

................................... 25,758,290

1,001,300

....24,756,990

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........c.ovureeeneereuneeneeneereeseeeeeeneens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts reCeived 0N AISPOSAIS..............cvuevriiveiieieieics sttt ettt b bbbt
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized............cocvvvvreneenenisineneneneeneens

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation @lIOWANCE. ............covueueiircieicte et b st n s b s tene
Subtotal (Line 11 plus Line 12)..
Deduct total nonadmitted amounts............cccoeveeerernerisirreineens

Statement value at end of current period (Line 13 MINUS LINE 14)........ciiiiiieiiiisiesiesie sttt es s nsaneas

...................... 970,772,716

................................. 930,631,557

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOK YEAI..........cccvviveiiceiiee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct amounts received 0N dISPOSAIS..............cceueiiriiiiiecicre ettt bbbt b s b benes
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total NONAAMItEEd AMOUNES............ciiiiieiciieie ettt bbbttt
Statement value at end of current period (Ling 11 MINUS LINE 12).......overeirirrrismeireisnessessessssssssessssssssssssnssssssssssssessssssssssasssses

...................... 489,175,934

................................. 251,658,666

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
. Deduct total nonadmitted @aMOUNLS..............ccevevireieieieisie e

. Statement value at end of current period (Ling 11 MINUS LINE 12)........coiiiiviriiiieiesieiecessssisississeesessssessssssssssessssssssnens

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bONAS AN SLOCKS ACUIFED.........vevererririiceei sttt sttt
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized....

5,762,055,769
701,228,712
674,298
...(3,498,724)
2,659,126
241,548,199
1,991,488

199,743
....131,143

5,762,192,261
1,017,119,785
..................................... 2,628,276
.................................. (21,080,779)
894,232
989,240,255
6,993,559
737,100
7,335,877
3,134,585

.6,220,110,895




Statement as of March 31, 2021 ofthe. 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 3,101,579,412 | oo 399,314,399 | ..oocvveeciens 162,887,601 | ..oovvvrrererirceinnes (25,793,968) | ...ovvvrncrerrirnne 3,312,212,242 | oo | et | aresiese s 3,101,579,412
NAIC 2 (8)-vvvevereeerrrmreeessessiseseseneesssesessessesss s ssssssess st sssessssssns | sesesssesssssssssessons 2,082,623,924 | .....covvveverineii 254,032,197 | cooovvrrrerercrrienind 68,288,555 | ......cvvveiririiinens 19,746,424 | ....covvvvvirnn 2,288,113,990 | ...vcvveuvererererireerieeesessiesines | creeesiesss s | seesiese s 2,082,623,924
NAIC 3 (8)-vererreveeirerirerisersiesssessi s esesssess s sessssessesessesssessssssnsnns | coesisssssesssssssnenes 183,144,496 | ......ovvvevrrcins 32,735,568 | .....ovvrrierirerininnns 3,370,680 | ...oovverrirrrrirriiienns 5,789,524 | oo 218,298,908 | ....ooverurirmrnieriisnni i renes | et | et 183,144,496
NAIC 4 (8)-vovrevereeererereeeseesseesssssesssssssessssssssssssssssssssssssssssssssssssassssssssns | oesssssssssnssssassssnsens 22,693,810 [ .vvorerverecerrrerererneeseeeseeeenns (1 2,108,452 | ..oooverrirriireriins (LR P — 18,811,390 | cvvouvrererereereeseesseseseessnsesas | cerersssnssssssssssssssssssssssssssssssas | srsesssessssessessnsssennes 22,693,810
NAIC 5 (8)-vrvvevereeeraereseeesseessessssessssessssesssseesssssssessssssssssssssssssssssssnsssnsssns | somesssmssssssssssssssenns 4,519,986 |..voomverrerrerererneeneeeneenns (1 27297 | oo 712,856 | ovvooceerceerreerecenn 4,959,905 | ...veourerrrernrereeeseesnesnessnes | sreeesseees st ssssens | eeesnesst s 4,519,966
....3,637,364 20202,203 | s (195,914) | cooovvevrsrrierrees 3,239,247 3,637,364
TOtAl BONGS. ... st senessenesenes | eesesnesnenssanesoncs 5,398,198,972 | ..o 686,082,164 | .....cocoovrrririininens 237,130,408 | ...ooovinirnnrinienn: (1,515,046) | ..oovvecriiiiinns 5,845,635,682 | .....covviiirininiinini s 0 | O I 5,398,198,972
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 ettt ssssnnns | cosnessssesssaesssnessssenns 7,101,234 | oo (O O OO (U 701,234 | oveeceeeeeeiseesssesissesees | srseessssesssesssesssssss st sssssees | esseseest st 7,101,234
10, NAIC 3ottt | eees st O RN LU R O SN LU RN 0 [ erreeeeeenseeeeesesesss st | et | s 0
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 7,101,234 [ 0 | s 0 | i (O 7,101,234 | 0 | ! (O 7,101,234
15, Total Bonds and Preferred StOCK..........cuuwrrimmisniresisnensnensesesessssenes | soveesenssessessseens 5,405,300,206 | .....coooreieiriniiiennc 686,082,164 | .....cooovvrrirrininens 237,130,408 | ..o (1,515,046) | .eovveviriciinns 5,852,736,916 | ...oovvrrnirrririirinniresninenens 0 ]! (O [P 5,405,300,206

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:
NAIC1S........... 0; NAIC2§..... 0; NAIC3S...... 0; NAIC4S..... 0; NAIC5S........... 0; NAIC6S........... 0.




Statement as of March 31, 2021 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.......ciiciirrrniinns | s

Short-Term Investments

SCHEDULE DA - VERIFICATION

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term iNvestMENts ACQUITEA............cocuiueiireiiicece ettt
3. ACCIUAL OF BISCOUNT....... ettt ettt E bbbt
4. Unrealized valuation iNCrEASE (ECIEASE).........cvvueierieeeeresieiietese s tese ettt st s s en s s senes

5. Total gain (I0SS) ON QISPOSAIS........ccucvuevieeiieiicieisiieie ettt bbbttt bbbt

6. Deduct consideration received on disposals

7. Deduct amortization Of PrEMIUM.........c.cueiiueiieieicieis ettt s
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total nonadmittled @MOUNTS............cciiiii e

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

1 2
Prior Year Ended
Year To Date December 31
..................................................... (O)] oo reeesseennn.38,049,667
...................................................... 0 | corvrreeerreeriinseerineennn. 20,000,000
...................................................... 0 | corverreeererersneeeseeneennnneeennn 2,366
...................................................... 0 | covvereeereereinesnnnesesnsssseeenseeenes0
...................................................... 0 | corvenreeernereineeresssesssesesnenessenni0
...................................................... 0 | corverrererrneereinseereneennnnn. 57,999,945
...................................................... 0 | s 52,088
...................................................... [0 USRS |
...................................................... 0 | coornrrrnnrissseressressseesenessns0
..................................................... (0) 1SR RRROR (1)
...................................................... 0 | conerrnnerisseneesessssssesenesnns0
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Statement as of March 31, 2021 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 10, PHOM YEAI).........ceiiuriueireieieieie et bs s bbbttt ss bbb b s sans 82,072,157
2. Cost paid/(consideration reCEIVEA) ON @AUIIONS. ..........euururirriieriiriieierire et sr st s s s s8R s £ttt sen 68,398,826
3. Unrealized ValUGtion INCTEASE/(AECTBASE)..........euuevieerrereieisisesse et tesse e sssses e ss s b st bbb se s s s s e st 8 b8 s RS8Rttt (46,729,803)
4, SSAP NO. 108 QUJUSIMENTS.......eurvueererereiieeeseiseeseessseseesesssesseesessesssessessesssssesssssssessessasssessessassssssessasssnssessessssssessessssssssessssssssessassessessasssssessessssssessessasssnssessessnsssessassnsss 0
5. Total gain (10SS) ON tErMINAION FECOGNIZEM. ........cevreiriiiieiieiseiieiesie ettt s s s st s bbb R s st R bR n bbbt (7,591,962)
6. Considerations received/(Paid) ON tEIMINGLONS. .........ccurieiririierireie ettt es et s s st a £ s8££ Rt 25,024,088
T AMOTHIZATION. ... 0
8. Adjustment to the book/adjusted Carrying Value Of NEAGE IEM...........c ettt s sttt 0
9. Total foreign exchange change in boOK/adjUStEd CATYING VAIUE...........cuiuiirireieiiisieiee et sttt 389,200
10. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 +5 -6+ 7 + 8 4 9)...ruiiiiiiriieiiecre ettt bbbt 71,514,330
11, Deduct NONAAMIEA @SSELS.........cuuiiiiiiiiiir bbb 0
12. Statement value at end of current period (LINE 10 MINUS LINE T71)...... ittt ss st ees sttt 71,514,330

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).........uovuururrereererrereeeeeseisessseseasessessssesessessseesessessssssessessssssessessssssssessessssssessessnssessassssssssessons (3,865,570)
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)...........cceviereieiniieieieesieee e 7,526,881
3.1 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 3,661,311
3.14 Section 1, Column 18, PriOr YEaI..........ccvvvevveveieriereeeie e (3,865,570) 7,526,881 7,526,881
3.2 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 3,661,311

3.24 Section 1, Column 19, prior year plus.........c..cceevvererreveeereereerennns (3,865,570)

3.25 SSAP No. 108 adjuStMENtS..........c.ecuvrirrirrierieeieeeieeiseeieeeeeeeees 0 7,526,881 7,526,881
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....curereireiirieiieissseeieesssessssessessssssessesssssssesessessssssessessessssssessassssssessasssssessessesssessessasssssnssasssssosssnssessessasssessesssssnssessasssnssnssessnssnssessansanes 0
4.1 Cumulative variation margin on terminated contracts during the year.............cccocceeriveeiesieieieies (754,224)
42 Less:

4.21 Amount used to adjust basis of hedged item...........cccocovvvrieireirennen 0

4.22  AMOUNE FECOGNIZE. ... vvveerieerireieieiee e naes (754,224)

4.23 SSAP No. 108 adjuStmeNts...........oocueurercineeiciicieeeierieeieseeeens 0 (754,224)
4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).......cuurireieieeeeiieeeseiseisessestseese st ssssese st sssssse st essessseesess s s es e 8ees 4858428482848 2284882ttt n e 0

5. 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
6. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 = 5.1 = 5.2) ...ttt 3,661,311
7. Deduct NONAAMILEA @SSELS...........iiiiicici bbb 0
8. Statement value at end of current PEriod (LINE B MINUS LINE 7).........vureruriueeereieiseieeteessieeeese e ssessssas e ssssss et ess et ss bbb b es bR bbb bbbt bnen 3,661,311
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Statement as of March 31, 2021 of the OHIO NATIONAL LIFE INSURANCE COMPANY

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

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

QsSI05, QSI06



Statement as of March 31, 2021 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 ... 71,514,330

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccovuervirisieneiriererrennns 3,661,311

3. TOUAI (LINE 1 PIUS LINE 2)...vuviiviieiriiiieiieietesie ettt sttt s £ 2 880818 bR ARt a e n sttt 75,175,641

4. PartD, SECHON 1, COIUMN B........oouieiiiiriririi et 93,338,574

5. Part D, SECHON 1, COIUMN 7....o.eueieieieiiie ettt bbbttt (18,162,932)

6. Total (LIne 3 MINUS LINE 4 MINUS LINE 5)....ouvueiiiiieieieieiie ettt ettt s8R sttt s (0)
Fair Value Check

7. Part A, SECHON 1, COUMN 16........coiiiiiiiiiiiii bbb s 71,514,330

8. Part B, SECHON 1, COUMN 13.........oiiieieiiriiceieesiei st 3,661,311

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 75,175,641

10, Part D, SECHON 1, COIUMN 9.ttt ettt bttt bbb st b st s s b e 93,338,574

11, Part D, SECHON 1, COIUMN 10........iveieiciiicie ettt ettt a s bbbttt s bt ba bt s s s s bt s st nen (18,162,932)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)......vuereeereirerirsisresesesseseessssssssessessessessessessssssessessssssessessasssessessassssssessassssssessessssssessessasssessessssssssessossssssessasssssessessnssnssassons (0)

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 85,944
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 6,104,900
15, Part D, SECHON 1, COIUMN 12......coivieeicieiieeiceee ettt s sttt bbb s b e s st nee 6,190,844
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0
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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
.......................................... 109,246,865
.......................................... 120,473,874
............................................................ 0
............................................................ 0

.......................................... 142,759,552 | ...ovvvvrvrinriinriiniinnnnn...976,339,091
............................................................ O OO |
............................................................ L OO SORO |
............................................................ 0 | o0
............................................ 86,961,187 | ..oovvrverirriiecieciinninnnnn. 109,246,865
............................................................ O O OO PROPOOON |

.......................................... 109,246,865
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Statement as of March 31, 2021 ofthe. 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, 2021 ofthe. OHIO NATIONAL LIFE INSURANCE COMPANY

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

2030

1 Location 4 5 6 7 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
1026178.....occvivirereereeieereri et eens MIAML oo B 15 OO RRNIRN BN 03/22/2021.... 8,400,000 | vouvrerrerrrrireereriserentenseeneesssnensensenesenen0. | i 13,900,000
1426170 CHICAGO........coovvrmrrnnns [ 01/14/2021.... 1,200,000 | ..o 0 [ s 1,780,000
3126177. RAHWAY ...t NJ 03/16/2021..... | .... 1,500,000 | ..ocoouverririerienieierieniensenesessnisnreneneenen0 | e 2,600,000
3426175. BOILING SPRINGS.......coevumrieererireinnerissiseenienes NC 02/17/2021..... | .... 1,000,000 | .ovooneenrerireeieeineeserissiessessseesenissssenseneeeens0 | e 2,055,000
3626173. WESTLAKE OH.uoorieeiissieninens | ceviesiesienns 01/28/2021.... | .... 1,000,000 | ..ooooieiiiierienisrieenienienressssnseseneenen 0 [ s 2,475,000
4326179. POWELL N 03/23/2021.... | .... 2,000,000 | voorereienieieeeeenenensneseesssnensensenenensnnnens0. | e 5,660,000
BA261T2.cos AUSTIN. oo L ORI VTR 01/28/2021.... 1,600,000 | ..o 0 [ s 3,020,000
AT26176...cooosir s RICHMOND. VA 03/08/2021.... | .... 1,205,850 | ..o nessnsssnsssnenenennensQ | e 2,390,000
0599999. Total - Mortgages in Good Standing - Commercial MOHGAGES = All ONET.........c.voiiiiiiieieiei ittt ettt ettt es bt setensante | sbessessesassensessessssessassessssnsessessessnsansessns | snsnes XXX....... 17,905,850 | .vovvoviereieeieieieseeceieissssenesnisnensissesnsenessniense0 | e 33,880,000
0899999. Total - MOrtgages iN GO0 SEANGING. .. ... ruuirriuirsirsiteisste sttt tesess s ses s r etk d e oeksesb et et n bbbttt ennnias | crnies XXX....... 17,905,850 33,880,000
3399999, TOAl MOMGAGES. ........vvvererreieeiseieereieeeiees sttt en s Ciatasatsine s s sttt essnensenis | criiees XXX .17,905,850 33,880,000
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
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - |Exchange Change|  Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
0024970. ... |BEVERLY HILLS .112/23/2002.... | 01/15/2021.... 1,463,184 0 1,419 0 1,419 0 0 0 0
0024971. e [VISALIA.....oviiieierineiseiseissineniesiseessssissssssesssessneennens. | CAuiviiieiines | cevviens 12/23/2002.... | 03/09/2021.... 1,534,611 0 1,615 0 1,615 0 . 0 0 0
1025734. coe [SANFORD......ovvviiiiniirieniinnississsissiisesissississsssesssessnes | Fluveiiniiiin | v 01/06/2015.... | 03/23/2021.... 1,931,894 0 0 0 0 0 .1,888,948 0 0 0
1025925. <o [POMPANO BEACH.........ovverimnrnerieriseenerinssnnensnennseennens. | Fluveinnciinics | e 07/13/2017.... | 03/12/2021.... 1,016,842 0 0 0 0 0 ...992,798 0 0 0
2425314. ... | VADNAIS HEIGHTS 04/09/2007.... | 03/15/2021.... 1,163,952 0 0 0 0 0 .1,092,581 0 0 0
2425858. ..| VADNAIS HEIGHTS, .109/29/2016.... | 03/15/2021.... | .... 669,978 0 0 0 0 0 0 0 0
3325219. 12/01/2010.... | 01/22/2021.... 1,032,311 0 0 0 0 0 . 0 0 0
3425529. 09/29/2011.... | 02/02/2021..... | ..ooovvurrrrirrs 430,759 0 0 0 0 0 412,100 0 0 0
3425768. ... |KERNERSVILLE.... 06/18/2015.... | 02/11/2021.... 2,984,559 0 0 0 0 0 . v 2,972,215 0 0 0
3625207 ...ccviis PLAIN CITY. 12/29/2005.... | 02/24/2021.... | ocvvvvviiinnns 477,445 0 0 0 0 0 .. 463,957 | .o 463,957 0 0 0
0199999. Total - Mortgages Closed by Repayment ...12,705,535 0 3,034 0 3,034 0 11,160,125 ..10,999,235 0 0 0
Mortgages With Partial Repayments
0024739. e [CHILLUM s MD..oovven v 08/18/1997.... | ... 728,830 0 0 0 0 0 0 0 0
0024944. ... |HEMPSTEAD......... NY oo [ 10/04/2002.... | .... 313,726 0 0 0 0 0 0 0 0
0024953. ... | TROUTVILLE VA e | e 11/08/2002.... | ... 350,932 0 0 0 0 0 0 0 0
0024957. cee |[BOYLSTON....couieiiririceisieiesissss s ssenes MA i [ 11/26/2002.... | .... 671,218 0 0 0 0 0 0 0 0
0024958.........ooreeeririrnriiens OGDEN......cconerirenne UTeoiees [ 11/26/2002.... 1,104,736 0 0 0 0 0 0 0 0
0024965. v [ CALUMET CITY oottt sssiessssssessneenes 1L | e 12/19/2002.... | .... 461,415 0 0 0 0 0 0 0
0024966. <. |[AMARILLO.......cooovrrrrrirs L. S I 12/19/2002.... | .... 784,723 0 0 0 0 0 0 0
0024970. ... |BEVERLY HILLS.... CA oo [ v 12/23/2002.... 1,463,184 0 0 0 0 0 0 0
0024971. .. | VISALIA CA.oovveners | v 12/23/2002.... 1,534,611 0 0 0 0 0 0 0




Statement as of March 31, 2021 ofthe. OHIO NATIONAL LIFE INSURANCE COMPANY

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

1'2030

.|COSTA MESA....

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

0125516... ..|HUNTSVILLE B - 07/20/2011.... 1,514,048 0 0 0 0 0 0 0 0
0125539... .| TUSCALOOSA.... e 11/30/2011.... 1,250,162 0 0 0 0 0 0 0 0
0125617 GREENVILLE........ccoostiimnnerrernrnnicnncseiverensnsennennes | Al | e 05/02/2013... | covooverrinirinns [ e 705,149 0 0 0 0 0 0 0 0
0125841... o | BIRMINGHAM........oocoriniinninniincinnisnisnsissisnsisnisninnns. | Al | 07/08/2016.... 4,212,409 0 0 0 0 0 0 0 0
0325410... .| TUCSON N 08/29/2008.... 1,663,685 0 0 0 0 0 0 0 0
0325424 TUCSON B [ 10/30/2008.... 1,400,039 0 0 0 0 0 0 0 0
0325559... .. |PHOENIX B [ 05/22/2012... | covooverireinns [ e 477,380 0 0 0 0 0 0 0 0
0325730... ..|TUCSON N 12/22/2014.... 2,226,477 0 0 0 0 0 0 0 0
0325796........comririiiiniins TUCSON B 10/29/2015.... 5,493,098 0 0 0 0 0 0 0 0
0325808... . N 12/23/2015.... 2,149,563 0 0 0 0 0 0 0 0
0325813... ..|TUCSON B [ 01/19/2016.... 1,711,032 0 0 0 0 0 0 0 0
0325939......ccuririniinniis TUSCON N 08/30/2017.... 1,043,951 0 0 0 0 0 0 0 0
0325955... .. |PHOENIX N 11/09/2017.... 1,952,006 0 0 0 0 0 0 0 0
0325987... .. |PHOENIX B [ 03/29/2018.... 3,917,568 0 0 0 0 0 0 0 0
0326000.........cuwerrirrirriins ORO VALLEY N 05/23/2018.... 3,136,793 0 0 0 0 0 0 0 0
0326073........coovvvmrreriincrans [MAUMELLE ... | ARG | s 05/02/2019.... 3,052,544 0 0 0 0 0 0 0 0
0326083... . N 06/21/2019.... 2,143,687 0 0 0 0 0 0 0 0
0326088..........covverririiriinns TUCSON B [ 07/23/2019.... 1,917,002 0 (V1 O 0 0 0 0 [V 16,148 | oo 0 0 0
0326122... ..|TUCSON B 12/16/2019.... 3,876,690 0 0 0 0 0 0
0425874... | SPRINGDALE..........coovviririiinniinniscrrenirerisniessissinennes | AR s | i 12/21/2016.... 3,065,850 0 0 0 0 0 0
0426093... ..|BENTON 07/31/2019.... 4,063,796 0 0 0 0 0 0
0426094 ..| JONESBORO .107/31/2019.... 2,391,016 0 0 0 0 0 0
0426095... .| SPRINGDALE..........ccoccurvvvnnnes AR [ 07/31/2019.... 2,787,940 0 0 0 0 0 0
0426096... o [FAYETTEVILLE. ... AR s | e 07/31/2019.... 5,079,737 0 0 0 0 0 0
0426097 ..|FORT SMITH AR .107/31/2019.... 2,787,940 0 0 0 0 0 0
0524998... | SANTAROSA.......cooirricciss s {072V I 05/15/2003.... | covooverriireinns [ e 631,477 0 0 0 0 0 0
0525238... . 05/25/2006.... 94,419 0 0 0 0 0 0
0525346 ..|CLOVIS .1 09/14/2007.... 1,154,584 0 0 0 0 0 0
0525441... .|MONTEREY PARK.........cccouuuuee CA oo | e 12/29/2009.... 1,729,224 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

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

0 0 0 0 0 0

0 0 0 0 0 0

0 0 0 0 0 0

0525498... . |COSTAMESA........covvrrnrnrnincsnisnsssiesisnssisnsnnns | CAuiiciiciiins | e 04/26/2011.... 1,800,256

0525530 ..|YUCCA VALLEY. .[10/18/2011.... 1,340,521

0525574... +| BAKERSFIELD........oovommviereiiereiieneiisneiisnniisneiinnniinnnnes | CAuiiciicici | v 09/25/2012.... | oo | e 962,659

0525580... | CAMARILLO. .....ovvvriririnrieniincisrississsisnisssinsinsennns | CAuiiciiciies | v 10/23/2012.... 1,329,305

0525588... .. |BERMUDA DUNES..........cccoovimriniinnnninnicnsicsniiesinennnnns | CAuiiiciins | e 12003/2012.... [ oo | s 418,438
0525598........comrierrinriirniins SAN PEDRO.......cccoorurirnnne CA.ovvvennies [ v 01/29/2013.... 1,998,681 (V1 N 0
0525639... .. |CARLSBAD........cccosrirrinriiriinns [O7 VSRR I 08/01/2013.... 2,261,167 0

0525661... o | SACRAMENTO........oouiiiiiieiinienissssissie e CA.ovvvenies [ 11/06/2013.... 4,493,159 0
0525690..........0mvmrrirriiniinns CARDIFF BY THE SEA........... CA.oovvvvis [ 07/15/2014.... 2,920,632 0

0525765... .| DOWNEY... CA.oorvcvnies [ 06/10/2015.... 4,094,749 0

0525790... CA o | e 09/11/2015.... 2,021,373 0].
0525801 (07 VRS I 11/20/2015.... 2,325,083 (V1 0




Statement as of March 31, 2021 ofthe. 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

0525811... o [HOMEWOOD.........cooiriiriiriiisniisseisssisrsisseinsies CA v | e 01/05/2016.... 4,645,927 0 0 0 0 0 0 0 0
0525884... .| SCOTTS VALLEY.. CA.oirvceis [ 01/2712017.... 3,182,844 0 0 0 0 0 0 0 0
0525895........convveerrnnrirerrans | LOS ANGELES......ooivcieriersncnniseiverersnicsnissisennns | CAuciieiiiis | v, 03/22/2017.... 1,009,620 0 0 0 0 0 0 0 0
0525900... [ONTARIO......ooirinriiniiecisnsnsssissiisssnssssssissienss | G | e 04/06/2017.... 7,976,759 0 0 0 0 0 0 0 0
0525972... . |CUPERTINO.......covviiririnriiniinniccienissienicssisssisesieneenes | CAuiiiiiciins | e 01/11/2018.... 6,572,327 0 0 0 0 0 0 0 0
0525980........c0mimrririiniinns LYNWOOD......cocommiimrnriinirnrisnisnsssississsssssssssssssnnses | CAuiiviiciins | e 03/08/2018.... 2,155,269 0 0 0 0 0 0 0 0
0525988... | SANDIEGO.........coorvimrinniinisrinniissisniisiisnssiensssinnsns | A | e 04/06/2018.... 6,463,038 0 0 0 0 0 0 0 0
0526016... |LOS ALAMITOS.......cooomvvmeririnninerinniinerieninnsissssssssennenes | G | o 07/31/2018.... 5,519,374 0 0 0 0 0 0 0 0
0526021 LEMON GROVE........cccoumiiminrisriinnisniinsisninseessiesninnnns | CAuiiiiiciies | v 08/14/2018.... 3,427,922 0 0 0 0 0 0 0 0
0526033... W [OTAY MESA.......cooiiniinniiniinniienisnisniessssissssnisnienns | G | e 11/02/2018.... 2,712,877 0 0 0 0 0 0 0 0
0526054... .. |[NEWPORT BEACH [O7 VR I 02/25/2019.... 3,406,260 0 0 0 0 0 0 0 0
0526119......ccvririniiiniis BEAUMONT.......oiiiiirinisnicccississssiesi e CA.oovvcvis [ v 11/26/2019.... 6,966,466 0 0 0 0 0 0 0 0
0526123... .. |HAYWARD. CA.ovvvennes [ v 1211972019.... [ oo | v 16,473,102 0 0 0 0 0 0 0 0
0526141... .. | CALEXICO. CA.ovvvvvs [ 05/14/2020.... 4,820,058 0 0 0 0 0 0 0 0
o 0526154.........ooovvricriniiins SANTAANA ...ttt CA.ovvvennes [ v 09/29/2020.... 8,429,387 0 0 0 0 0 0 0 0
m 0625177.....oovvvvvnricciinernns [AURORA e | COhvniiniiiins | e, 09/30/2006.... 1,539,410 0 0 0 0 0 0 0 0
o 0625310..........cccceevveeiveneee. | COLORADO SPRINGS.........coovviciiiinrisnicniiiecicciisniennies | COiiiiciiians | e, 03/19/2007.... 1,785,568 0 0 0 0 0 0 . 0 0
IND)| 0625990...........ccooouvvveerricans [LAKEWOOD.......ivirviniiccicesneissnsicsneissneiisnsiinnns | GOt [ 04/26/2018.... 1,972,089 0 (V1 O 0 0 0 0 [V 18,392 0 0
i\, 0825978... A INEWARK. ..o | DB | e 02/15/2018.... 3,409,345 0 0 0 0 53,929 0 0
0R24396... . | WHITMORE LAKE...... M i 08/26/1999.... 1,198,363 0 0 0 0 70,226 0 0
0R24431... . | WHITMORE LAKE...... Ml [ 08/26/1999.... | ... 107,735 0 0 0 0 0 0
1025390 .| PENSACOLA BEACH .| 04/11/2008.... 544,882 0 0 0 0 0 0
1025400.........cccemmvierinrienne |ODESSA s | Flons [ 06/09/2008.... 1,798,851 0 0 0 0 0 0
1025520... . |ORLANDO........coosriieiirinriiniiisniisissississssessissssisssssinnes | Fluveiiiinn | v 08/09/2011.... 2,616,804 0 0 0 0 0 0
1025541 .. | JACKSONVILLE.... .| 12/20/2011.... 1,393,458 0 0 0 0 0 0
1025549... [APOPKA.......ooviirnnciniinsssisiscssisssssssssssssnssnnns | Fluveiin | v 03/28/2012.... | covooeverrereinns [ e 536,689 0 0 0 0 0 0
1025668... | DESTIN...ciiiicininsiccissieeesesississiessisssisessssisnienns | Fluveiiiiini | v 12M16/2013.... [ oo | s 610,545 0 0 0 0 . 0 0
1025734 .| SANFORD .101/06/2015.... 1,931,894 0 0 0 0 .42,946 0 0
1025748... W INAPLES......ossnissieiisssesnesssisssissssssnssonnss | L | v 04/14/2015.... 4,010,287 0 0 0 0 ..50,211 0 0
1025772... .| ROCKLEDGE...........ovvrerrirnrrirnnrirnsrinnssisssssssssssnssssnnnens | Flviinnniins | v 06/30/2015.... | covooeverriririnns [ e 925,859 0 0 0 0 11,612 0 0
1025777 .. | JACKSONVILLE.... . .107/16/2015.... 1,555,817 0 0 0 0 32,930 0 0
1025800... ..| TALLAHASSEE FLooiririiiies [ v 11/19/2015.... 1,642,244 0 0 0 0 74,906 0 0
1025810... W [HALEAH. ..o FLooiiiiins [ 01/06/2016.... 4,699,812 0 0 0 0 92,314 0 0
1025872... A RIVERVIEW. ... FLooiriieriies [ 12/19/2016.... 1,061,590 0 0 0 0 18,995 0 0
1025880 FLutiriirriirns | e 01/18/2017.... 3,485,736 0 (V1 N 0 0 0 0 (V1 36,747 | oo 0 0 0
1025920... . FLoiiiiiiins [ 07/06/2017.... 5,583,989 0 0 0 0 0 0 0 0
1025925... ..|POMPANO BEACH... FLooiiiiiies [ 07/13/2017.... 1,016,842 0 0 0 0 0 0 0 0
1025934.........coovvieiis PANAMA CITY BEACH L | e 08/10/2017.... 1,427,198 0 0 0 0 0 0 0 0
1025935... A WHARTON. ..o | N | s 08/11/2017.... 1,071,055 0 0 0 0 0 0 0 0
1026044... . Pl s 12/19/2018.... 3,199,095 0 0 0 0 0 0 0 0
1026084............ccovvvrnrinnns PACE.......ooiiininscseniens FLoiiiiiiins [ 06/26/2019.... | covoovverririinns [ e 979,327 0 (V1 O 0 0 0 0 0 0 0
1026086..........cocovvverirerirnns NAPLES.......cccouui FLooiiiiiiies v 06/27/2019.... 3,002,991 0 (V1 O 0 0 0 0 0 0 0
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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

1026102... FL I I 09/05/2019.... 1,422,464 0 0 0 0 0 0. . 17,135 0 0
1026108... FL I I 09/2712019.... | covooeveriiricnns [ e, 15,578,136 0 0 0 0 0 0].. 137,212 0 0
1026138 FLooiiiiiines v 04/03/2020.... 2,855,948 0 0 0 0 0 0 0 0
1026149... ..| SEBRING... FL I I 09/1712020.... | covooverririinns [ e, 991,691 0 0 0 0 0 0 0 0
1026166... o JOPA-LOCKA. ... FL I I 12/03/2020.... 6,600,000 0 0 0 0 0 0 0 0
125701 LAWRENCEVILLE..........coovimriirirciriniesisescisinniens GA B IR 09/18/2014.... 2,613,691 0 0 0 0 0 0 0 0
1125929... ..|MACON .. |GA B IR 07/20/2017.... | ... .958,142 0 0 0 0 0 0 0 0
1126014... ..|FORT OGLETHORPE.... GA B I 07/31/2018.... | ... ol 679,683 0 0 0 0 0 0 0 0
1126020........coviericciccirnees ROSWELL GA B I 08/13/2018.... 4,158,489 0 0 0 0 0 0 0 0
1126127... .. [MABLETON.......cccoooveririnas GA B I 12/20/2019.... 3,877,354 0 0 0 0 0 0 0 0
1326752... A MERIDIAN. ... s 10755 I 05/01/2015.... | covoovericrinns [ e 879,925 0 0 0 0 0 0 0 0
1326091 CALDWELL..... D | s 07/30/2019.... 2,415,066 0 0 0 0 0 0 0 0
1425512... .. | WAUKEGAN............... [ EOSPOORPORTORN IPPO 06/30/2011.... 1,277,314 0 0 0 0 0 0 0 0
1425518... . [WOODRIVER........cooomririiririnicssisississssissies /SOOI 071271201 | oo [ e 501,689 0 0 0 0 0 0 0 0
1425562.........ccvverieieis CHICAGO HEIGHTS.......covviiririeieieesiesesiieiies /SOOI PP 06/28/2012.... 2,470,925 0 0 0 0 0 0 0 0
1425589... |BUFFALO GROVE.........oooviririnrisricssisssisiscees /OSSR S 12112/2012.... 5,020,120 0 0 0 0 0 0 0 0
1425821... /USSR DR 03/30/2016.... | covooverririinns [ e 977,686 0 0 0 0 0 0 0 0
1425882 /OSSR S 01/19/2017.... 1,006,985 0 (V1 O 0 0 0 0 0 0 0
1425919... [ SSUSRRIR IR 06/29/2017.... 1,085,634 0 0 0 0 0 0 0
1425921... . /SOOI IO 07/07/2017.... 1,277,831 0 0 0 0 0 0 0
1425998... ..| WHEELING I 05/14/2018.... 2,703,645 0 0 0 0 0 0 0
1426056 .| WHEELING . .103/07/2019.... o .947,846 0 0 0 0 0 0 0
1426170... |CHICAGO........coiririnniciincscisnsnsississsnisssssnnnnes L | 01/14/2021.... 0 0 0 0 0 0 0 0
1526339... o[ INDIANAPOLIS.........ccovvimriiniirinriiniinnicniississisniessinnses [ Neiiiiii | e 08/15/2007..... | covvoverriireinns [ e 697,811 0 0 0 0 0 0 0
1525497 .| INDIANAPOLIS.. .| 04/19/2011.... 1,265,489 0 0 0 0 0 0 0
1526500.........cccceevviecinriennes | CARMEL oo | N [ 04/28/2011.... 1,424,802 0 0 0 0 0 0 0
1525586... . 29720120 [ oo | s 920,738 0 0 0 0 0 0 0
1525593 .. | INDIANAPOLIS.. . .[1212172012.... 1,202,203 0 0 0 0 0 0 0
1525642... .| WEST LAFAYETTE o |INL... 08/07/2013.... | covooveririinns [ e, 989,432 0 0 0 0 0 0 0
1525663... [FISHERS.......oovvviiiririnnicnninerierernniisnessinesnessseenne. | Neieiiieiii | e 11113/2013.... | ... 875,180 0 0 0 0 0 0 0
1525684 .. | INDIANAPOLIS.. . .| 04/29/2014.. 646,460 0 0 0 0 0 0 0
1525791... .. |BROWNSBURG.........cooomririeriirinricniicsniecinensnienienn. | e | e 09/22/2015.... 1,021,466 0 0 0 0 0 0 0
1526829... o[ INDIANAPOLIS.........coovvmriiririnriiniinninniincsinnissssnienies [ Neciic | s 05/04/2016.... 4,180,361 0 0 0 0 0 0 0
1525832... | INDIANAPOLIS........coooernriinninrisniisniseiisnisnisniessisssens | N | s 06/02/2016.... | covooverririinns [ e 792,955 0 0 0 0 0 22,281 0 0
1525837......cocvvvivevrereereennes | INDIANAPOLIS......ocvvviieinicierisrisensnisenienisnesnn | N [ 06/29/2016.... 2,287,449 0 (V8 [N 0 0 0 0 0 0 0
1526856... |[FISHERS........cooiiiiirrinriniinciscsnsssisnisnssssneenns | Neii | s 09/19/2016.... 8,732,582 0 0 0 0 0 0 0 0
1525897... .. | INDIANAPOLIS.. RSSO R, 03/29/2017.... 2,168,965 0 0 0 0 0 0 0 0
1525910, CARMEL........oovvinrinriiniinninninnsinniniinnsssnssisnssssnsens | Noi | s 06/02/2017.... | oo | e 678,086 0 0 0 0 0 0 0 0
1525918... o [FORT WAYNE.......cooiiiininiinnnninnicsnicsniicsiensnssssennn | Neiicic | e 06/29/2017.... 3,316,560 0 0 0 0 0 0 54,387 0 0
1525930... ..| BATESVILLE . SRS N, 07/27/2017.... 2,297,365 0 0]. 0 0 0 0 36,955 0 0
1526958........ovvvrieiis FT.WAYNE........ccoovmmiinnin NG | s 11116/2017..... 2,866,480 0 (V1 0 0 0 0 (V1 27,568 | ..o 0 0 0




Statement as of March 31, 2021 ofthe. 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

1526163... . N | s 11/24/2020.... 2,400,000 0 0 0 0 0 0 0 0
1625524... .| WEST DES MOINES A e | s 09/26/2011... | oo [ e, 993,298 0 0 0 0 0 0 0 0
1726064..........coocovvverieirnns WITCHITA...cooiirnreririnninninninesenisnessssesssessennne. | KSuvisviiveions | o 04/09/2019.... 4,369,227 0 0 0 0 0 0 0 0
1825386... o [LOUISVILLE........oooivnriniinrinrisnisnisniisnsnisnssnisniennes | KY e | e 03/14/2008.... | coooovvrrirreiins [ e 759,144 0 0 0 0 0 0 0 0
1825479... LOUISVILLE......ooviiiicirisricnsicneiccserisnscssissiinnene. | KY e | s 12/14/2010.... 1,189,522 0 0 0 0 0 0 0 0
1825608 LOUISVILLE........ooovvmrrniinnnrinninsinniinsiecissssssisninnnes | KY v | e 03/19/2013.... 1,116,587 0 0 0 0 0 0 0 0
1825624... o [LEXINGTON. ... | KY v | e 05/1712013.... | oo [ e, 968,662 0 0 0 0 0 0 0 0
1825635... A LOUISVILLE.......ovvovinirveriernrcnnieeiverieresnniesniseneennne. | KY e | s 06/27/2013.... 1,124,154 0 0 0 0 0 0 0 0
1825709 LEXINGTON.......cocvinvirinriinrinniiniisnnnesnsississsisnsnennes | KY v | e 10/10/2014.... 1,206,728 0 0 0 0 0 0 0 0
1825793... |RICHMOND.......ooviirinrinniinniiniseninnisniesnisnisesenisnienns | KY v | e 10/01/2015.... 1,366,493 0 0 0 0 0 0 0 0
1825866... .| LEXINGTON SRS (R, 11/21/2016.... 4,339,823 0 0 0 0 0 0 0 0
1825913, CRESTWOOD |18 (RO PR 06/13/2017.... 2,276,180 0 0 0 0 0 0 0 0
1825956... o [LOUISVILLE........ccorrmirrerirerinrinnncnninerrerienisnniesniseinenns | KY v | e 11/10/2017.... 1,951,925 0 0 0 0 0 (V1 31,115 0 0
1826051... .|HEBRON.... SRS I 02/20/2019.... 1,590,371 0 0 0 0 0 0 8,963 0 0
o 1925392....ccvvciiierieins LAFAYETTE. ... sasssisssiesienes LA i 05/01/2008.... | covoocverrirriinns [ e 407,113 0 0 0 0 0 (V1 27,015 | i, 0 0 0
m 2025968... .. |LEWISTON.............. ME....i [ 12/20/2017.... 1,361,894 0 0 0 0 0 0 0 0
o 2125451... .| GAITHERSBURG.........ccccocvummnns MD..ovvies [ v 06/10/2010.... 1,828,735 0 0 0 0 0 0 0 0
IND| 2125601.........oovvrcine BETHESDA.........ooooonrviinriiinniinnriisnnssnsssnsssnessnsnsnnes | MDoiiiciiiins [ 01/30/2013.... 2,130,773 0 (V1 O 0 0 0 0 [V 33,093 | .o 0 0 0
:h 2125731... w[FULTON ..o | MDovcvicciiicis | e 12/22/2014.... 1,103,909 0 0 0 0 0 0
2125769... [ HYATTSVILLE.....coiiiiiiniinircnenisnienicsniessvessnesniennes | MDocciicciiicis | e 06/23/2015.... 1,327,517 0 0 0 0 0 0
2125949... o | BELTSVILLE.......cooiveerierieniseissiessieesiesssssssssssssssssssensees | MDovevtecienis | e 10/13/2017.... 6,374,713 0 0 0 0 0 0
2126062 .. | ANNAPOLIS... .1 03/29/2019.... 1,839,016 0 0 0 0 0 0
2325544... o | KALAMAZOO.........oooiemriiinniiinrisnniisnnisnnissnisssesnnennns | Ml | 02/09/2012.... | oo | e 527,888 0 0 0 0 0 0
2325609... . |CLARKSTON......ccovririinninniinninnisniessississssssssssssennies | Ml | v 03/28/2013... | covoocverrireinns [ e 767,074 0 0 0 0 0 0
2325619 ..|EAST LANSING. .1 05/07/2013.... 1,042,839 0 0 0 0 0 0
2325620... o | SOUTHFIELD.......ooovvvnviciriinninrirecisnisnisnsinsisnsinnnns | Ml s 05/07/2013.... 2,635,626 0 0 0 0 0 0
2325678... .. | INDEPENDENCE TWP.........cceevmrivninriicirnninnisniissiennnes | Ml e 03/07/2014.... 2,691,889 0 0 0 0 . 0 0
2325743 ..| SHELBY TOWNSHIP. .1 03/26/2015.... 2,224,438 0 0 0 0 ..31,695 0 0
2325815... .. |EASTPOINTE 02/01/2016.... 2,292,728 0 0 0 0 ..95,877 0 0
2325844... ..[NovI 07/26/2016.... 3,857,330 0 0 0 0 72,358 0 0
2325899 .. | CLINTON TOWNSHIP .| 04/04/2017.... 1,699,269 0 0 0 0 22,917 0 0
2325954... .. |LAKE ORION.........cccovmrrines 0972017 [ oo | s 902,082 0 0 0 0 8,788 0 0
2325985... ..|MADISON HEIGHTS 03/29/2018.... 3,730,038 0 0 0 0 56,999 0 0
2326009... .| SHELBY TOWNSHIP.........ooovvrrinniininriinicnnicnniiennenienees | Ml | 07/12/2018.... 2,408,703 0 0 0 0 50,072 0 0
2326012....ccvirierinniis SHELBY TOWNSHIP........cverrvvmrnnrrerirernreinnsnnsenrenens | Ml oo 07/25/2018.... 3,020,307 0 (V1 N 0 0 0 0 (V1 43,311 | s 0 0 0
2326032... | SOUTHGATE........cooosvriirnniiniinninnisneissisnsisssnssnsnnnns | Ml 10/30/2018.... 1,255,824 0 0 0 0 0 0 0
2326131... | STERLING HEIGHTS........oooviiirinnivcirersrienicsniseiiennen | Ml | s 02/28/2020.... 2,504,569 0 0 0 0 0 0 0
2326134 ROYAL OAK......ooosrviimriienniiennivsnsiisnnisnnsssnnisnniesnnnenns | Ml | 03/13/2020.... | ..oovvvenriiienis | e 978,231 0 0 0 0 0 0 0
2425314... .. |VADNAIS HEIGHTS........ccoooviiniinrinrinnicnninniieensriisniennes | MNii 04/09/2007.... 1,163,952 0 0 0 0 0 0 0
2425517.... EDEN PRAIRIE.........orreeeeveceeeneenesneesniesnseensennssneeenneees | MNLc | e, 07/21/2011.... 2,033,392 0 0 0 0 0 0 0
2425578........ooeeriniinis ST CLOUD.......cooooviririnnnnieniinsisessnsssssissiesssssssnssnnnes | MNe | s 10/15/2012.... 1,377,856 0 (V1 O 0 0 0 0 0 0
2425638..........orririii MINNETONKA........covinrirnicrinnineinnssiseiessisssensniennes | MN e | e 07/16/2013.... 1,569,308 0 (V1 O 0 0 0 0 0 0
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2425766... +| BLOOMINGTON......ooiriiiiiriiiniisseisssisssinssensies MN..ooviniies s 06/12/2015.... 1,720,631 0 0 0 0 0 0 0 0
2425858... .. |VADNAIS HEIGHTS.......ccoooiiiiiriiniisniceessisssnis MN.oiiies e 09/29/2016.... | covooverririiinns [ e 669,978 0 0 0 0 0 0 0 0
2426159........cvviii BROOKLYN PARK...... MN.iieions i 10/29/2020.... | c.oovverrrniven | e 14,389,186 0 0 0 0 0 0 0 0
2525927.... .. | OLIVE BRANCH CIMS e [ 07/14/2017.... 1,151,590 0 0 0 0 0 0 0 0
2625625... ST LOUIS....ceieseicriereneiseseissssiesisensseesesssssissesines. | MO | o, 05/24/2013.... 1,757,084 0 0 0 0 0 0 0 0
2725476 KALISPELL........oovvvrvrrrienrinsienisssiesissssssssessssnsssssssssnsss | MTooiiiviiiiin | ceviinns 11/23/2010.... 1,290,232 0 0 0 0 0 0 0 0
2925245... [LAS VEGAS......cooovirerrnrineenirinnsinserissnsnsenensnsssnsessssssnnssees | Voo | e 06/20/2008.... | ccooovverriiriinns [ e 142,307 0 0 0 0 0 0 0 0
2925798... W [LAS VEGAS......oovvieivnrinienirinsrineisnsinsinenssnississsenssees | Voo | e 11/18/2015.... 1,976,851 0 0 0 0 0 0 0 0
2925950........cmmiriiiniis LASVEGAS.........ccooommiiminriniinniinniinsississssssissisnssesnes | Voo e 10/24/2017..... 3,795,724 0 0 0 0 0 0 0 0
2925951... | LAS VEGAS.......ovvnrierinrineenseinseinssissensesssesessssssnssssnens | NVt | o, 10/24/2017..... 1,897,862 0 0 0 0 0 0 0 0
3125306........cccvveervecirinierans | OAKLAND ... | N | s 03/01/2007..... | covvoverrirreinns [ e 396,425 0 0 0 0 0 0 0 0
3125558..........cocvcerecivcrran | WILLIAMSTOWN. ... | Nd i | s 05/18/2012.... 1,161,432 0 0 0 0 0 0 0 0
3125603... [ KEARNY . | Nduvissiinins | v 02/13/2013.... 2,100,552 0 0 0 0 0 0 0 0
3125654... . |OLD BRIDGE.........cccovvermienerisrinernerineenenssnissessssssssnnennes | Nditissinninns | v 10/2212013.... [ oo | s 680,812 0 0 0 0 0 0.. . 0 0
o 3125862........coriiiiiis WILLINGBORO........ccmnvinriciicrinrinnnicnsinsieerienissiensennies | Ndiisiiiecinens | s 10/12/2016.... 1,239,049 0 0 0 0 0 LV 15,289 0 0
m 3125889... | BARRINGTON.......cvvuriimiinninrincnnisninsisniensssnsnnsnnns | Ndiciisiicins | s 02/28/2017.... 2,012,410 0 0 0 0 0 0 .70,122 0 0
o 312599... | WILLINGBORO........coisririinrinnicinrisnessissiissensneennes | Ndiosiicciiens | s 05/11/2018.... 4,638,686 0 0 0 0 0 01.. 155,109 0 0
N 3225788..........cccoovuvvevanriccans [ALBUQUERQUE.......oooocccccceencsnccssnicennes [ NMo 09/03/2015.... 3,128,040 0 (V1 O 0 0 0 0 [V 57,304 0 0
ZJI 3325219....cviriinrinniininan [ CLAY cccssscssnssissssnssnnn. | NY i | s 12/01/2010.... 1,032,311 0 0 0 0 0 13,793 0 0
3325538... o [LATHAM. ..o | NY ciiiciins e 11/28/2011.... 1,700,232 0 0 0 0 0. 28,345 0 0
332579%4... o [WESTISLIP....oiiicsncssieniceiiersresneisninsisssenennes | NY s s 10/14/2015.... 1,507,080 0 0 0 0 (V1 70,139 0 0
3326070 ..| COMMACK .1 04/23/2019.. .959,277 0 0 0 0 0 0 0
3326168... |HEMPSTEAD.......coooiimviiinniiinniinnniisnniisnniissniissnissnsnnnes | N i | 12/18/2020.... | ... .900,000 0 0 0 0 0 0 0
3425105... S MATTHEWS......ooiviincssissiissiscsnesssississsinnes | NG e 11/08/2004.... | ... .324,651 0 0 0 0 0 0 0
3425106 .. | WINSTON-SALEM. NC .| 11/08/2004.... .334,078 0 0 0 0 0 0 0
3425482... . |CARRBORO........oooiirininsiriscisisssisss s |\ (ORI 12/20/2010.... 2,225,472 0 0 0 0 0 0 0
3425529... ..| GREENSBORO............. NC..ooveiiees [ 0972912011 | oo [ e 430,759 0 0 0 0 0 0 0
3425579 ..|DURHAM .[10/19/2012.... 1,582,026 0 0 0 0 0 0 0
3425584... .| INDIAN TRAIL 11/27/2012.... 1,936,631 0 0 0 0 0 0 0
3425591... . 12/18/2012.... 1,097,808 0 0 0 0 0 0 0
3425594 ..|MOORESVILLE . .[1212172012.... 1,617,933 0 0 0 0 0 0 0
3425643... .. |HILLSBOROUGH....... NC.ories | e 08/07/2013.... 2,962,156 0 0 0 0 0 0 0
3425751... o |FAYETTEVILLE........ccoovviririinninniincincisnisnsiesniinsinnnnns [ NG s 05/01/2015.... | cooooverirriinns [ e 798,726 0 0 0 0 0 0 0
3425754... .| CONCORD.......coevimimriinriinrinnicnsisniesississssessisssinsnnns | NCuiiiiiisiiins | s 05/07/2015.... 3,199,797 0 0 0 0 0 0 0
3425768 KERNERSVILLE........ccocoeinnirerrnrinricnncsnrvenrenseeensennes | NGt | e 06/18/2015.... 2,984,558 0 (V1 O 0 0 0 0 0 0 0
3425875... |RALEIGH. ..o [ NG e 12/2212016.... | oo | s 651,618 0 0 0 0 0 0 0 0
3426078... ..| SUNSET BEACH NCuis | s 06/06/2019.... 1,201,783 0 0 0 0 0 0 0 0
3426080..........omverririiniinns WILMINGTON.......cocvviinrinnninmriisnnisnnissnsisneissnssisnnnns | NG | i 06/13/2019.... 5,067,108 0 0 0 0 0 0 0 0
3426081... o [FAYETTEVILLE........ccoovviriniiiniinniiceisniinnieniisnieesnennnns [ NG e 06/20/2019.... | covoocverriiriinns [ e, 956,101 0 0 0 0 0 0 0 0
3426147... .| GREENSBORO........coooiumviiinriinnniienniissniisnniissniesnniinnnnees | NG | e 08/14/2020.... 3,447,503 0 0 0 0 0 0 0 0
3625201......orriinis PLAIN CITY ..o | OHucviiciiiiis [ 12/2912005.... | ..o | s 477,445 0 (V1 O 0 0 0 0 0 0 0
3625445........covrrii WADSWORTH.......cooocvrimniinrineireninninsiessissienisnesniennes | O | s 03/09/2010.... | covoocverriiriinns | e 874,932 0 (V1 O 0 0 0 0 0 0 0
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3625484... L WESTLAKE. ..o | OHlciicciiiii | 12127/2010.... | covvvecrcceins | i) 666,814 0 0 0 0 0 0 0 0
3625547... .. |LIBERTY TOWNSHIP OH..ovvvvvvie [ 02/29/2012.... 1,956,258 0 0 0 0 0 0 0 0
3625566..........reerririiiins COLUMBUS........covoririeiienieiesie s OH..oovvvvvvne [ v 07/M1312012.... | covevierinrienns [ e 647,776 0 0 0 0 0 0 0 0
3625605... .. | BROADVIEW HEIGHTS OH..ooovveeees [ e 03/14/2013.... 2,620,396 0 0 0 0 0 0 . 0 0
3625626... o [WESTLAKE. ... OH..oovvvvvvi [ 05/29/2013.... 1,233,578 0 0 0 0 0 0. ..34,485 0 0
3625671 MONTGOMERY. ..o OH..oovvrvivee [ 12026/2013.... | oo | e 21,534,333 0 0 0 0 0 (V18 I 278,526 0 0
3625680... .|HUDSON OH..oovvvvivee [ 03/21/2014.... 1,149,578 0 0 0 0 0 0 ..18,910 0 0
3625688... OH..oovvvvevne [ v 06/09/2014.... 1,542,773 0 0 0 0 0 0 ..36,668 0 0
3625764 OH..ovvvvivee [ 06/10/2015.... 2,751,895 0 0 0 0 0 (V1 59,222 | .o 0 0 0
3625773... . OH..oovvvvivi [ e 07/09/2015.... 1,638,970 0 0 0 0 0 0 0
3625786... .. |PERRYSBURG.. OH..oovvviiee [ 08/27/2015.... 1,666,190 0 0 0 0 0 0 0
3625835.......ciiiiiis DAYTON.....covvriinrinniieiinisnicssissiiesesssssssssissssessensens | OHeiiiciciis | e 06/17/2016.... | covooverririicnns [ e 890,944 0 0 0 0 0 0 0
3625845... | WELLINGTON......oovivnirninrinricnninenivenierissssiesninennenenenes | O | s 08/02/2016.... 4,484,967 0 0 0 0 0 0 0
3625850..........ccccevrveriieiians [MORAINE ... | OHlccccciii | e 09/09/2016.... 1,109,901 0 0 0 0 0 0 0
o 3625851.......ccoevviemriinrriiinnnns | SPRINGBORO.....cooceecneeneisneiisnnisnnnns | OHecci 09/09/2016.... 1,109,901 0 0 0 0 0 0 0
m 3625883... o [CINCINNAT L .covoveeierseesieesiesiesssssissssssssssssenssssnsiens | OHeesiiesies | e 01/19/2017.... 1,839,781 0 0 0 0 0 0 0
o 3625886... [MENTOR....ooiiiiriinnninsicniissscesssssissiississsnsnnnns. | OHeiiiciciis | 02/07/2017.... 2,964,764 0 0 0 0 0 0 0
N 3625900........ccocvvirriiriiinns COLUMBUS..........coonmviirriinnriinnriisnsisnsissnsissnesssnssnsnnes | OHuciiiiis [ 05/16/2017.... | oo | e 833,480 0 (V1 O 0 0 0 0 0 0
b’ 3625922.........covvcevvieeiiniians [ BLUE ASH. s | OHlc | 07/0712017.... | oo [ e, 20,254,699 0 0 0 0 0 0
3625933.......convienrinernennens | GAHANNAL . | OHlcecicciiis | s 08/08/2017.... 1,722,952 0 0 0 0 0 0
3625961........oooovveerieciineians [ HILLIARD e | OHlccciin | s 11/29/2017..... 3,359,008 0 0 0 0 0 0
3625986 .1 03/29/2018.... 4,745,192 0 0 0 0 0 0
3625992.........ccvvemrieriiniians [MENTOR s | OHlcci | 05/02/2018.... 1,842,381 0 0 0 0 0 0
3626018..........cooveereriiennnn [ ELYRIA s | OHlcccci | 08/07/2018.... 6,792,280 0 0 0 0 . 0 0
3626019 . . . .| 08/07/2018.... 815,000 0 0 0 0 ..21,821 0 0
3626024... .. [WORTHINGTON.......ccooovrirrirnns 0], SRS I 08/31/2018.... 2,701,850 0 0 0 0 22,925 0 0
3626037... [ VANDALIA......cooooiiiinninnicniinniscinessnissiessissiiesssneennns. | OHeciiiciiis | 12/06/2018.... 4,047,736 0 0 0 0 34,7115 0 0
3626040 .| MIAMISBURG .[12/13/2018.... 4,069,046 0 0 0 0 ..29,083 0 0
3626041........cooovveereciieiians [LORAIN s | OHlcccccii | e, 12/14/2018.... 1,535,950 0 0 0 0 . ..29,464 0 0
3626045... [ONTARIO......cooriiinrireirersrisnisnisernenenissssessessinenes | OHuiiiceiiins | o 12/20/2018.... 2,728,658 0 0 0 0 (V1 37,324 0 0
3626059 .. | FAIRBORN. OH .103/21/2019.... 672,824 0 0 0 0 0 8,988 0 0
3626125... o |COLUMBUS.........oooiiiciinicisississesi i OH..oovvvvvvi [ e 12/20/2019.... 1,718,180 0 0 0 0 LV R, 22,839 0 0
3626132... [ VANDALIA.......cooorieririnienisissisnisnsssisssssssnninnns | OHeiins | 03/12/2020.... 2,361,253 0 0 0 0 (V18 52,943 0 0
3626139... ..| COLUMBUS reveneennen [ e 04/1412020.... | covoocveriricnns [ e, 980,985 0 0 0 0 0 8,290 0 0
3626143.......oovrreriris NEW ALBANY.......couiiiiieiiiininnseissiiesiesissesssiesiiens OH..oovvvvvvve [ v 06/03/2020.... 1,169,904 0 (V1 N 0 0 0 0 (V1 15,261 | oo 0 0 0
3626148... ..| SPRINGBORO (0], IRVRURR R 09/17/2020.... 7,060,121 0 0 0 0 0 0 0
3626155... .| FRANKLIN OH..oovvvvvvi [ 10/07/2020.... 3,123,849 0 0 0 0 0 0 0
3626173.......coevvinrieniinirans [WESTLAKE s | OHccciin | 01/28/2021.... 0 0 0 0 0 0 0 0
3725792......vvvvvcevinviicnnan | TULSA s | O | e 09/29/2015.... 2,442,745 0 0 0 0 0 0 0
3725834... . |OKLAHOMA CITY ..o | O s 06/15/2016.... | ..ooovvvrrriccnis | e 670,432 0 0 0 0 0 0 0
372601 DUNCAN.......coiriminnirissss s [O] GO IR 07/24/2018.... 2,852,228 0 (V1 0 0 0 0 0 0
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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

3825692... ..| SALEM B 07/25/2014.... 1,034,301 0 0 0 0 0 0 0 0
3825787... ..| FLORENCE B 08/31/2015.... | covooviririinns [ e 524,759 0 0 0 0 0 0 0 0
3825842.......cririeiiniis TUALATIN.cccooveiiiensrisniesninenenssessssisnisesisenenenes. | QR | v, 07/14/2016.... 2,746,423 0 0 0 0 0 0 0 0
3825869... ..| SALEM N 12/02/2016.... 1,395,410 0 0 0 0 0 0 0 0
3825915... .| MCMINNVILLE N 06/23/2017.... 2,324,373 0 0 0 0 0 0 0 0
3825967 ........cooovvenrieriieiinns [PORTLAND ... | ORciciicns | s 12/20/2017.... 1,278,624 0 0 0 0 0 0 0 0
3826039... o [PORTLAND........coosvimmiinririininnissiinsisssnssssissisnsennes | ORuciniicicies e 12/12/2018.... 1,816,910 0 0 0 0 0 0 0 0
3826142... [ MCMINNVILLE........coovoerrvisnrisnniiessiissssissssissssissssssnnnees | ORuveveiiiesiis | cvvii 05/28/2020.... 6,633,654 0 0 0 0 0 0 0 0
3826144........cori OREGON CITY....ooviimiimririinrnninniississiisssssssssenssessies | ORuciniicccins | e 06/08/2020.... 3,325,913 0 0 0 0 0 0 0 0
3925776... [MERCER ..o | PAuciiiiini | e 07/15/2015.... 1,033,263 0 0 0 0 0 0 0 0
3925908... .. |ASTON TOWNSHIP.......cooimvinrinriinrinnisniinnienisniisnieenes | PAuiiiici | s 05/12/2017.... 1,646,178 0 0 0 0 0 0 0 0
3925926........conririiiiniis DOYLESTOWN.......ccooirinriniinninisnissisniessissiissinsniinnes. | PAuciiiciiicis | e 07/14/2017.... 1,164,035 0 0 0 0 0 0 0 0
3925976... .. | CRANBERRY TOWNSHIP........cocosvuivinrineriinriinennenrnnrnns | PAuciiiiiiiis | e 02/01/2018.... 5,879,392 0 0 0 0 0 0 0 0
3926013... o [PITTSBURGH........ccooviiiriiininrinniinisniicsiscisnisssissiennnes | PAuiii | e 07/26/2018.... 5,289,044 0 0 0 0 0 0 0 0
3926079.......cvvririeiinnis BLOOMSBURG.........cooovirieririnniicnnisnivenienissiensiessinenns | PAuciiiiiiiiins | e 06/13/2019.... 1,518,395 0 0 0 0 0 0 0 0
3926101... o |[PITTSBURGH........ccooomririiciriniinrinciecscisnisssisninnnnns | PRui | s 08/28/2019.... 3,121,431 0 0 0 0 0 0 0 0
4124976... LEXINGTON....ovviciiciricsissiceiesisssssississesisssiennies | SCniiiiiiiinns | covens 01/14/12003.... | covooveriricnns [ e 248,399 0 0 0 0 0 0 0 0
4125556 ROCKHILL......ccovvvirviinniinniiisneisnissnsissssissssissnsisnnies | G | cvviis 05/17/2012.... 3,248,412 0 (V1 O 0 0 0 0 [V 67,239 | .o 0 0 0
4125576... .. | SPARTANBURG.......c.ccevumririiniianes [ SCes 10/05/2012.... 1,573,060 0 0 0 0 0 0
4125712...  [ROCK HILL...oovieierieseiseisssiesesessssisesssssisenses | SCriviiiieiiies | vevvrens 10/23/2014.... 1,242,895 0 0 0 0 0 0
4125782... | FLORENCE........cooicveecreeecrrisensesensiissessssnsssssssssnsssnnssens | SCoorvvvenrii | erviens 07/30/2015.... 3,792,032 0 0 0 0 0 0
4125797 .. |LEXINGTON.. .| 11/10/2015.. .808,094 0 0 0 0 0 0
412589%... | PAWLEY'S ISLAND.........covmviiimriinmniisneiisnnisnsiisnsiisnninns | SChiiviiiiini | v 03/29/2017.... | ... ol 977,240 0 0 0 0 0 0
4125979... o |[PAWLEYS ISLAND.........ccooovriinnirinniiniisniiesinsisnisniennies [ SCriiiiiciins | e 02/26/2018.... 6,357,034 0 0 0 0 0 0
4126140 ..| GREER.. .| 04/28/2020.... 7,139,877 0 0 0 0 0 0
4324986... | SEVIERVILLE.......oooiereiiresriiesiesisssissiessisnsssnssssssnssnss | TNuvissiiesis | ceviinns 03/21/2003.... | covoovvrrireinns [ e 289,563 0 0 0 0 0 0
4325577... . |CHATTANOOGA........ccooovererinrisnicnniseiiesenisniessiessiensees | TN | e 10/09/2012.... 1,307,411 0 0 0 0 0 0
4325739 .. INASHVILLE I .102/25/2015.... 1,178,896 0 0 0 0 0 0
4325820... o [KNOXVILLE. ..o | TN | v 08/23/2016.... | covooverririinns [ e 405,676 0 0 0 0 0 0
4326090... [COLUMBIAL.......ooviiviirinrineiinninerirerisriisnsiesninesienienennes | TNaciiiisinnins | o 07/30/2019.... | ... 17,465,411 0 0 0 0 0 0
4425277 ..| SAN ANTONIO . .| 11/21/2006.. 757,040 0 0 0 0 0 0
4425327 ... JAUSTIN. e | T e | s 06/11/2007.... 1,545,990 0 0 0 0 0 0
4425405... B [ 07/10/2008.... | covvoverriireinns [ e 630,825 0 0 0 0 0 0
4425421... . N 10/15/2008.... 5,602,343 0 0 0 0 0 0
4425483...........oor EL PASO.....cooviiieriniirnrinniesinsiesienississssiessssssennnne. | Wi [ v 09/16/2010.... | covorrerrirriinns [ e 885,289 0 (V8 [N 0 0 0 0 0 0
4425464... ..| SAN ANTONIO B [ 10/05/2010.... 1,186,752 0 0 0 0 0 0 0
4425478... [ELPASO....cooiiiinniccinniesssissiessisssiesisnissienn | T | o 12/06/2010.... 1,278,865 0 0 0 0 0 0 0
4425567 ... FREDERICKSBURG.........covcuriinririiciicinnissisisiins L%, GO 07/16/2012.... 2,234,022 0 0 0 0 0 0 0
4425611... .| SAN ANTONIO X B 04/11/2013.... 1,002,956 0 0 0 0 0 0 0
4425633... 1D B [ 06/26/2013.... 1,472,161 0 0 0 0 0 0 0
4425652 DS B [ 09/30/2013..... | covvoverirriinns [ e 794,765 0 (V1 O 0 0 0 0 0 0
4425660...........ccoonrerirniin EL PASO....ciiiiiiiiiniissiesissiiesis s L. S D 10/31/2013.... 1,218,020 0 (V1 O 0 0 0 0 0 0
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Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

4425667 ... ..| SAN ANTONIO. L%, GO 12/11/2013.... 4,822,740 0 0 0 0 0 0 0 0
4425670... .| CARROLLTON......... L. S I 12/23/2013.... 2,906,513 0 0 0 0 0 0 0 0
4425686 GRAND PRAIRIE............ L, T B 05/23/2014.... 2,280,141 0 0 0 0 0 0 0 0
4425713... .. |KERRVILLE...... L%, G I 10/27/2014.... 3,151,750 0 0 0 0 0 0 0 0
4425779... JAUSTIN. s L. S B 07/2712015.... | covoovrricnns [ e 851,294 0 0 0 0 0 0 0 0
A425799.......coriis HOUSTON......coovviriinririis L%, G 920150, [ oo | v, 899,046 0 0 0 0 0 0 0 0
4425804... .. | ALAMO HEIGHTS.......... L. S I 12/04/2015.... 1,477,005 0 0 0 0 0 0 0 0
4425833... .| SAN ANTONIO. L. S B 06/09/2016.... 1,631,191 0 0 0 0 0 0 0 0
4425840.........oonrvrrn SAN ANTONIO. L. G I 07/08/2016.... 1,835,760 0 0 0 0 0 0 0 0
4425847... ..|LAREDO.... L. S B 08/24/2016.... 4,017,939 0 0 0 0 0 0 0 0
4425857 ... .|HUMBLE.... L%, G 09/28/2016.... | covvovvrriirrinns [ e 818,260 0 0 0 0 0 0 0 0
4425868...........ccoeri KINGSVILLE.............. L. S B 11/30/2016.... 3,210,669 0 0 0 0 0 0 0 0
4425892... ..| SAN ANTONIO L. S B 03/09/2017.... 1,043,184 0 0 0 0 0 0 0 0
4425893... AUSTIN. s L. S I 03/15/2017.... 3,094,808 0 0 0 0 0 0 0 0
o 4425906..........ovveririrniis SAN ANTONIO. L. SR B 05/11/2017.... 2,585,653 0 0 0 0 0 0 0 0
m 4425912... .| CORPUS CHRISTI L. S D 06/09/2017.... 1,410,326 0 0 0 0 0 0 0 0
o 4425948... 10/10/2017.... 6,136,449 0 0 0 0 0 0 0 0
N 4425973 01/18/2018.... 1,024,729 0 (V1 O 0 0 0 0 0 0 0
'm 4425993... 05/08/2018.... 1,473,821 0 0 0 0 0 0
4425995... 05/10/2018.... 3,059,458 0 0 0 0 0 0
4426002... 06/20/2018.... 2,803,337 0 0 0 0 0 0
4426007 .107/11/2018.... 1,796,092 0 0 0 0 0 0
4426035... . 11/29/2018.... 7,459,332 0 0 0 0 0 0
4426047.... ..| SAN ANTONIO L. G I 01/24/2019.... 3,617,323 0 0 0 0 . 0 0
4426048 ..| SAN ANTONIO > .1 02/14/2019.... 4,183,718 0 0 0 0 ..565,009 0 0
4426052... .| SAN ANTONIO. L%, G 02/21/12019.... 1,872,222 0 0 0 0 ..16,148 0 0
4426071... L. S B 04/26/2019.... 1,189,312 0 0 0 0 .12,260 0 0
4426105 ™ .109/18/2019.... 1,671,222 0 0 0 0 ..22,006 0 0
4426107... L. S I 09/24/2019.... 1,808,549 0 0 0 0 0 0
4426114... 11/05/2019.... 5,320,426 0 0 0 0 0 0
4426120 . .[12/10/2019.... 2,161,754 0 0 0 0 0 0
4426135... ..| SAN ANTONIO L. S B 03/23/2020.... 1,602,307 0 0 0 0 0 0
4426137.... ..| SAN MARCOS............ L%, G 04/02/2020.... 7,399,343 0 0 0 0 0 0
4426145... JAUSTIN. i L. S B 06/18/2020.... 4,930,944 0 0 0 0 0 0
4426157 LEAGUE CITY ..ot ssiesiesesseens L. S I 10/16/2020.... 1,176,306 0 (V1 O 0 0 0 0 0 0
4426164... .. |BEVERLY HILLS.........ccvvvrririrs L. G I 11/25/2020.... 3,150,000 0 0 0 0 0 0 0
4426172... JAUSTIN. cesessissesssesnsienies | T e | s 01/28/2021.... 0 0 0 0 0 0 0 0
A525762.......covirririniis MURRAY........ccoimrnrnnnnnnninnsnsnsssinsnsssssns | UT o | s 05/29/2015.... | ..oovvenriicei | e 769,526 0 0 0 0 0 0 0
4526004... | ST.GEORGE.......cccosuvmirimrisniinnicnivenisnisniessississsienennes | UT e | e 06/22/2018.... 1,756,529 0 0 0 0 0 0 0
4526113... ALINDON...rscessrisnesssesnesnsisnsisnsssnennes | U T | s 10/28/2019... | covvveveecrins | i 974,194 0 0 0 0 0 0 0
4725354........coi DALE CITY ..ooiriiniiniinriniinnisniissssisssssssssnisssssssnnsnes | VA | i 1072972007 ... | oo | s 724,501 0 (V1 0 0 0 0 0 0
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4725492... .| WOODBRIDGE..........ccooocimmmiimmmiinnniiannianeisnnisnniesnniinnns | VA | i 04/06/2011.... | oo | e 972,371 0 0 0 0 0 0 0 0
4725501... . |CHARLOTTESVILLE..........cooviirinricnninniicirersnicnsicsniennns | VA | e 05/05/2011.... 3,341,905 0 0 0 0 0 0 0 0
4725563.......coieriniis RICHMOND........cocvmriririirinrincinninerenisrisnsiessinesnennene | VA [ 06/28/2012.... 2,165,225 0 0 0 0 0 0 0 0
4725662... o [WILLIAMSBURG.........cocoosmiimiinniniinninnisniisnissisinnsninns | VA | e 11/08/2013.... 2,809,333 0 0 0 0 0 0 0 0
4725693... | GREAT FALLS.....cooovvirinniinicsnccienscienicssiesssesenenns | VA | e 07/29/2014.... 3,366,481 0 0 0 0 0 0 0 0
A725702.......covirriniins RICHMOND.........ccoooiimvirniinneiieneissnnissneissnesssnsssnennnne | VA | e 09/18/2014.... 2,332,029 0 0 0 0 0 0 0 0
4725705... o [RICHMOND.......ccoviirinrinniinniiniinnisnisnicssisnissssnssnienns | VA | e 09/30/2014... | covooveririinns [ e 573,299 0 0 0 0 0 0 0 0
4725733... + |FALLS CHURCH........covvverimriinrinerinrinnicsinnisennsnsnienns | VA | e 12/31/2014.... 1,910,062 0 0 0 0 0 0 0 0
4726006..........cocoriricriinn CHESTER......coviriinrirsncnnissiicsscsnsnsississssssesennns | VA | e 06/28/2018.... 4,584,923 0 0 0 0 0 0 0 0
4726075... o [HAMPTON......osiiiiinniiciieniinisnicssiscivesesisnsessisssennes | VA | e 05/03/2019.... 3,667,591 0 0 0 0 0 0 0 0
4825448... | SNOHOMISH.......oovvmriirinrnrinniinsieniiesisrisnisssinsiennens | WA | s 05/28/2010.... 1,851,369 0 0 0 0 0 0 0 0
4825710......ciriciiinii NEWCASTLE.........ooovinniinisniiciinrsnisnsissiessssssesenns | WAL | e 10/21/2014.... 3,967,037 0 0 0 0 0 0 0 0
4825717... o [RENTON....oooiriinrinninernnicnenssisesiessinesnennnnns. | WA | e 11/14/2014.... 2,288,805 0 0 0 0 0 0 0 0
4825760... | SPOKANE........cooniierrinererierinennsnissensesssssnennenseennes | WA | v 05/21/2015.... 4,337,839 0 0 0 0 0 0 0 0
o 4825825........oevrneis BELLINGHAM.......ooovivveinrinrinnicniisnivenienesnsiessisnieennns | WA | e 04/28/2016.... 1,476,777 0 0 0 0 0 0 0 0
m 4825826... . [VANCOUVER......cccoimvrininnrinniiniinnisnisncssisnsinsnnnn. | WA | s 04/28/2016.... | ccvoovvvrrirriinns [ e 738,794 0 0 0 0 0 0 0 0
o 4826118... o [ KIRKLAND......ooviiciinniniinisninsiessississsssisniessnnees | WA | 11/21/2019.... 1,237,421 0 0 0 0 0 0 0 0
IN)|4926038.........ccocvverriirrins BRIDGEPORT.........ccoovvimmmriinmriinnriisnniisnniisnsssnssessnennnnns | WWoiiiiiiiini [ s 12/10/2018.... 3,583,990 0 (V1 O 0 0 0 0 0 0 0
.Co 5025877... o [MILWAUKEE..........ooonnsncsniniiscenssssssniennes | Wl | 12/28/2016.... 2,178,892 0 0 .0 0 0 0 0 0 0
5025947... ..|MENOMONEE FALLS.... Wi e 10/05/2017.... 8,285,558 0 0 .0 0 0 0 0 0 0
5025994... .. MILWAUKEE....... Wl e 05/10/2018.... 9,429,480 0 0 .0 0 0 0 0 0 0
5325336 .. |MT PLEASANT. SC .1 08/03/2007.. .249,588 0 0 0 0 0 0 0 0 0
5325587... | TURNERSVILLE. ..o |\ VSO I 11/30/2012.... | ... .588,970 0 0 .0 0 0 0 0 0 0
5325613... ..|MANCHESTER ANHeis s 04/1712013.... 1,273,552 0 0 .0 0 0 0 0 ..46,500 0 0
5325965 ..|LUBBOCK.. > .[12/19/2017.... 5,801,344 0 0 0 0 0 0 0 ..87,810 0 0
5326017... .. MILLEDGEVILLE [C7 VR 08/06/2018.... 4,147,550 0 0 .0 0 0 0 0 100,944 0 0
5326116... ..| VIRGINIA BEACH 11/13/2019.... 9,938,545 0 0 .0 0 0 0 0 0 0
5326128 ..|COLUMBIA.... . N .[12/20/2019.... 5,063,604 0 0 0 0 0 0 0 0 0
5326151... ..| CARTERSVILLE... [C7. N R 09/21/2020.... 7,141,386 0 0 .0 0 0 0 0 0 0
5326167.....cvvriiieiiniiis TEMPLE. .....oiiiiiiiiniiniiccsnssissninnisnissnississsssessiesnnes | I unmesnisnnnies | covenens 12/03/2020.... | ..oovvevicnniicn | v 25,000,000 0 0 .0 0 0 0 0 0 0
0299999. Total - Mortgages With Partial Repayments.. 959,756,078 0 0 0 0 0 0 0 0 0
0599999. Total Mortgage: 972,461,613 0 3,034 .0 0 3,034 0] . 11,160,125 0 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
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
Surplus Debentures - Unaffiliated
64952G AT 5|NEW YORK LIFE INSURANCE 144A 3.750% 05. Citi Global Markets Inc 04/08/2020.... | ... ..12,953,816
668138 AE  0|NORTHWESTERN MUTUAL LIFE 144A 3.450% 0 . | Morgan Stanley Dean Witter. 03/15/2021.... | .... ....1,993,040
2799999. Total - SUrpIUS DEDENUIES = UNGMTIIALEA. ... ..ciuiiii it L etes s btk ek b f 0 & 0Lk ieELE 0L oL o0 EEeEE L E oL E 0L L eEEE b 0L oL E 0L oLE oL E L4 E L0kt ....14,946,856
4899999, SUDEOLAI = UNGFAIIAIEA. ...ttt f 01 e84 eEE R0 E e E kR0 L8R R LR EESEEE1o0E1 HLEEEEE LR R E LR E L E LR LR R E LR E AR E LR E LR LR ....14,946,856
5099999, TOMAIS........vvverereeetseeeeieeeeieees et es s eee et e s b8k R8s 8 ek E s eeE e eeEre AeEkieERSeeEE oLt e AR R R eER R LR R e R LA s eeR R e R eeEReeeEeeE AeEEieEEseeEfeeeE oL Es LR R LA R LR eeE R LA AR 4eER RS eE R kAR LR LR eLE LR E LR LA R E LRk ....14,946,856

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

SCHEDULE BA - PART 3

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value |  Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./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) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not A d by the Securities Valuation Office (SVO) - Unaffiliated
46332# 12 4|IRONWOOD MEZZANINE FUND IV-B LP.......ccceccruv. WILMINGTON......oovrrenee | DE.. | RETURN OF CAPITAL.......cocovvnvinrirnis 01/01/2018 |02/05/2021 ..................... (] (L] (U 0 0 0 0]......601,356 | ....... 601,356 | ...ccoorirrenne (L] [V I (U I 41,308
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated.... (O 0 0 0 0].....601356 | ... 601,356 ..41,308
4899999, SUDLOtAL = UNGFFIIBIEM. ... ..ttt 448884888t {0 0 . 0 0 0].....001,356 | ... 601,356 .0 . .0 ... 41,308
5099999, TOAIS. ... vvrrercerieieeis it ee e es et s sk E Rk SeREeeE LR LSRR Rk ()] ()] (O] 0 0 0 0].....601356 | ... 601,356 | ..coooovvrnrrnnn (V)] (O [V 41,308
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - U.S. States, Territories and P

052451 BH 3 |CITY OF AUSTIN CONRAC 2013  2.858% 11/1.....oviiiieierreeiseenneversniseieniens | e 02/12/2021........ Wells Fargo Securities............cuvrireinrnerninireieinnenes 1,501,950 | oo 1,500,000 |......cccene... 0 |1.FFE

072024 XS 6 |BAY AREA CA TOLL AUTH TOLL BRI 2.982%... . .. 1 03/03/2021........ Bank of AMETiCa........c.covveveiernirereecines 2,000,000 | .o 2,000,000 0 |1.CFE

345105 KA 7 |FOOTHILL ESTRN TRANSPRTN CORRI' 2.962%.......ccccvuvereverniernnens .| 02/02/2021........ Goldman Sachs & Co 9,016,950 | ..o 9,000,000 |.. . 0 |1.FFE

38611T DL 8 | GRAND PARKWAY TRANSPRTN CORP T 3.236%......ccvuevererereeiieinererisnieirernnins | vereeesenerenes 01/19/2021........ Bank of AMeriCa..........couvevriereirceneeceeines 6,549,412 | .o 6,230,000 | coooerrerirererierere e 61,601 | 1.CFE...ccoorirvrrierne

438701 2C 7 |HONOLULU CITY & CNTY HI WSTWTR  2.624%.......ccrvvrrervrrrrererines . [ 01/13/2021........ Morgan Stanley Dean Witter 3,640,080 | ..covvviie 3,625,000 4,228 |1.CFE...

491034  AQ 7 |KENTON CNTY KY ARPT BRD SENIOR 4.689%...... .. | 01/28/2021........ Bank of America 1,098,090 | ..o 1,000,000 3,908 [1.GFE..

546475  UT 9 |LOUISIANA ST GAS & FUELS TAXR 2.830% .. | 02/22/2021........ Wells Fargo Securities 4,690,593 | oo 4,710,000 1.DFE

54651T BN 4 |LOUISIANA ST TRANSPRTN AUTH 3.080% 08/... .. | 01/14/2021. Morgan Stanley Dean Witter. 5,392,328 ......5,250,000 1.EFE

575896 WS 0 |MASSACHUSETTS ST PORT AUTH 2.869% 07/0 .. | 02/04/2021........ Bank of America 2,500,000 | ..o 2,500,000 1.CFE

59333P  2S 6 | MIAMI-DADE CNTY FL AVIATION RE 3.982% .. | 01/07/2021........ Bank of AMETiCa. ..o 1,323,625 | ..o 1,250,000 1.FFE...

63607V AB 2 |NATIONAL FIN AUTH NH FEDERALL 3.278%. .. | 01/07/2021. Oppenheimer & Co Inc 5,108,600 .......5,000,000 1.GFE..

63607V AC 0 |NATIONAL FIN AUTH NH FEDERAL L 3.176% .. | 01/20/2021........ Oppenheimer & Co Inc 5,045,350 | ....covvvciiniiieiiaas 5,000,000 1.GFE..

646140 EA 7 |NEW JERSEY ST TURNPIKE AUTH TU  2.782%......ccevvvvrreerirerirnens .. | 01/26/2021........ Citi Global Markets INC.........cc.ccoewvrerereriienirirerienes 11,347,040 11,220,000 1.FFE

647753  MP 4 |NEW ORLEANS LA WTR REVENUE 2.989% 12/0 .. | 02/05/2021. J P Morgan & Co 3,000,000 ......3,000,000 0 |2AFE

64972E  US 6 |[NEW YORK CITY NY HSG DEV CORP 3.048% 1 .. | 02/24/2021........ Citi Global Markets INC.........cc.ccoewurerererririniinerienes 3,210,000 | ..o 3,210,000 0 |1.CFE

64990F RB 2 |[NEW YORK ST DORM AUTH ST PERSO 3.110% .. | 01/26/2021........ J P Morgan & Co 2,200,340 | ..o 2,000,000 28,163 |1.CFE

64990F XE 9 |[NEW YORK ST DORM AUTH ST PERSO 3.190% .| 01/26/2021........ J P Morgan & Co 8,312,475 | oo 7,500,000 1TCFE i,

709235 T8 8 |PENNSYLVANIA ST UNIV  2.840% 09/01/50.........coivmiiriiiiririnnieinissiessnissienes | v 03/01/2021........ VaIOUS......cvviiiiie s BAT1,733 | e 8,190,000 1TCFE .

73358X  CN 0 |PORT AUTH OF NEW YORK & NEW JE 3.175%.... .| 01/22/2021........ Bank of AMEriCa........c.couvevriereineenieceinne 10,000,000 | .ecvovveerrrireriericeerieis 10,000,000 1.EFE

783186  UJ 6 |RUTGERS ST UNIV NJ 3.270% 05/01/43.........ccvomrrririeriiririiirenins .| 01/26/2021........ J P Morgan & Co 2,639,318 | ..o 2,378,000 | .. 18,792 [1.EFE..ccivicine

79771F  AA 5 | SAN FRANCISCO CA CITY &CNTY P 2.825%........cvuveeereriiiienrierenireresiseireserens | veveeesenenenes 01/20/2021........ Morgan Stanley Dean WItter............ccouevinreernerieenrirereineene 7,199,710 | oo 7,000,000 | cooocerririrereriereereereieen 49,987 | 1.DFE....cocvirvrniarne

798136 YP 6 | SAN JOSE CA ARPT REVENUE 3.290% 03/01/ .. | 03/25/2021........ Morgan Stanley Dean WItter............ccvvuerivninrnirienisieieineen 1,250,000 | .o 1,250,000 0 [1.FFE

898735 UW 3 |TUCSON AZ COPS 2.856% 07/01/47 .1 02/19/2021......... FTN FINANCIAL. ... 8,476,930 | ..o 8,500,000 | .. . 0 |1.EFE

913366 KB 5 |UNIV OF CALIFORNIA CARGTS MED  3.008%.........cvuveueererererereeiersesnsiernnineeens | coveerensnsnnes 01/08/2021........ Barclays........coouuue 10,361,200 | .eovovveerrierericeerieis 10,000,000 | ovoerrerrrerriereeseeeriees 47,595 | 1.DFE....coovirvinire

91412H KD 4 [UNIV OF CALIFORNIA CAREVENUES  3.1468%......ccoviiirirnsiisiissississnsssssrssssseenss | aesssrsssssenes 02/24/2021........ Jeffries & Co 2,000,000 | .o 2,000,000 0 |[1.CFE

1799999. Total - BONdS - U.S. States, TEITHOMES & POSSESSIONS.............ccvevieirevitetereieicteieeetetetecetetetiets eteteratsesesiseetesesasaesassssesesessssesessesesesassesesassesesessssssesssesesesassesessesesesessssesesssseeesessssesessssesessssesetassssesesssesetesassesassnsetess  4ebssssessssssetesssssessssssesasssesessssnsetasanns | seveetesesissesasssesesissesesans 126,335,724 | ..o 123,313,000 XXX

Bonds - Industrial and Miscell:

00817Y  AJ 7 |AETNAINC 4.500% 05/15/42 .. | 01/26/2021........ KeyBanc Capital Markets 1,216,150 | oo 1,000,000 2BFE ..

02209S BN 2 [ALTRIA GROUP INC 3.700% 02/04/51... .1 02/01/2021........ Credit SUISS.......vveeeieeieieieee e 2,977,950 | .o 3,000,000 2BFE

022098 BP 7 |ALTRIA GROUP INC 4.000% 02/04/61..........ccoorirrrerirrerrriniiinerieriresessesssrnesienens | cevesrinenienes 02/01/2021........ Credit SUISSE.......vvvuienririierierieieiee e 2,975,700 | ..o 3,000,000 2BFE

025932 AP 9 | AMERICAN FINANCIAL GROUP 5.250% 04/02/..........cccovvevrerrerernrinns .| 03/17/2021........ Morgan Stanley Dean Witter.... 2,381,600 | ..o 2,000,000 2.AFE..

035237 BT 4 |ANHEUSER-BUSCH INBEV 4.439% 10/06/48... .1 01/25/2021........ Morgan Stanley Dean Witter.... 3,612,540 | oo 3,000,000 2BFE...

036752  AK 9 |ANTHEM INC  3.700% 09/15/49........cooeveiirirmrniieeinireierirerssiseiesississeessssssssenisenns | coeresessesnnes 02/25/2021........ BNP Paribas... 4,219,480 | oo 4,000,000 2BFE

036752 AS 2 |ANTHEMINC 3.600% 03/15/51... .. | 03/08/2021........ J P Morgan & Co 4,981,800 | oo 5,000,000 2BFE

037833 DQ 0 |APPLEINC 2.950% 09/11/49. .. | 01/14/2021........ RBC Capital Markets..............ccerueeimriiierinierieniseiesiens 5,394,600 | ...ccoovveriiees 5,000,000 1BFE

037833 EG 1 |APPLEINC 2.800% 02/08/61 .. | 02/01/2021........ Goldman Sachs & Co 6,979,910 7,000,000 1.BFE

039653 AA 8 |ARCOSA INC 144A 4.375% 04/15/29 .. | 03/31/2021. J P Morgan & Co 500,000 .500,000 3.BFE

06051G  JN 0 |BANK OF AMERICA 3.483% 03/13/52 .. | 03/08/2021........ Bank of America..........couevveiernrneeerecenes 2,000,000 | .o 2,000,000 1.FFE

06541U  BW 5 | BANK 2020-BN30 A4 1.925% 12/10/53.... .. | 01/08/2021........ Wells Fargo SECUMtES. ..........vwrerrniveenrieierseieierineines 4,065,000 4,000,000 1.AFE

072863 AJ 2 |BAYLOR SCOTT & WHITE HOLDING 2.839% 11.. .. | 01/14/2021. J P Morgan & Co 10,000,000 10,000,000 1DFE

08163B  BA 8 | BENCHMARK MORTGAGE TRUST 2020-B22 A5 1.. .| 01/1272021........ Bank of AMEriCa........c.covvevuriernineeneceeinee 6,095,859 | ... 6,000,000 TAFE. .o

08163L  AG 4 |BENCHMARK MORTGAGE TRUST 2020-B21 A5 1.. .. | 01/08/2021........ Deutsche Bank SECUMLIES...........cuuiurririiiriirineieieisseesiseeessnines 7,150,938 | oo 7,000,000 TAFE. .

092113 AN 9 |BLACKHILLS CORP 4.200% 09/15/46... .. [ 01/11/2021. Seaport Group.. 5,377,722 .......4,600,000 2.AFE

09261W  AJ 3 | BLACKROCK DLF 1X2020-1D 4.226% 07/21 .| 03/29/2021........ Direct............. 424,968 | ... 424,968 3BZ
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09261W AL 8 | BLACKROCK DLF 1X2020-1 E  4.726% 07/21.....coivnrerrieriniricineirerssseiesiesissesessnns | seeveresinsens 02/17/2021........ Direct............. 330,860 | ..vuvererieiieirieeeis 330,860 | ..cccvnnee 0 [3.AFE

11135F  BF 7 |BROADCOM INC 144A  2.600% 02/15/33.........ccoirmriiirerniiriniierniiseierissisesesiennes | eerresesinenes 01/04/2021........ BNP Paribas... 1,995,440 | ..o 2,000,000 |..covveenee 0 |2.CFE

11135F  BJ 9 |BROADCOM INC 144A 3.500% 02/15/41 .| 01/11/2021......... Various 5,984,190 | ..oovrivrrieeees 6,000,000 0 |2.CFE

12189L  BG 5 |BURLINGTON NORTHERN SANTA FE 3.300% 09 .| 03/29/2021........ Citi Global Markets Inc. 4,988,600 | ...ovvueiieie 5,000,000 0 |1.GFE

12470@ AC 8 |CA &NY PROP SALE REIT 2 LLC SENIOR UNSE..........cccosiniiernirniniiersnirereninenes [ e 01/07/2021........ Bank of AMeriCa..........couvevriereirceneeceeines 6,000,000 | ..ocooreeriireririereieienend 6,000,000 | ..covverenee 01162

125523 BK 5 |CIGNA CORP 3.875% 10/15/47.. .. | 02/25/2021........ BNP Paribas... 2,139,760 | oo 2,000,000 29,278 |2.BFE

125523 CK 4 |CIGNA CORP 3.400% 03/15/50.. .. | 02/26/2021........ Citi Global Markets INC..........c.cccvevrinieeriverciniinenes 4,028,440 | ...ooovniien 4,000,000 63,089 |2BFE.....cccoovverine.

126408 GY 3 |CSXCORP 4.100% 03/15/44.. .. | 03/12/2021........ Morgan Stanley Dean Witter. 3,306,870 | ..o 3,000,000 342 |2.AFE

126408 HC 0 |CSXCORP 3.950% 05/01/50.. .. | 02/26/2021. Citi Global Markets Inc. 4,543,720 ..4,000,000 53,106 |2.AFE

134429  BK 4 | CAMPBELL SOUP COMPANY  3.125% 04/24/50.... .. | 01/20/2021........ Goldman Sachs & Co 3,131,580 | oo 3,000,000 22,917 |2.BFE

15189X AW 8 | CENTERPOINT ENERGY HOUSTON 3.350% 04/0 .. | 03/08/2021........ Wells Fargo Securities 4,980,150 5,000,000 0 [1.FFE

161175 BZ 6 |CHARTER COMM OPT LLC 3.500% 06/01/41 .. | 02/18/2021. Morgan Stanley Dean Witter. 2,986,320 .......3,000,000 0 |2.CFE

166756 AQ 9 |NOBLE ENERGY INC 8.000% 04/01/27 .| 01/06/2021........ Tax Free Exchange. ATAB,5T4 | oo 4,600,000 0 |1.DFE

191216 DL 1 |COCA-COLA BOTTLING UNITED INC 3.000% O.......ovvvvverrrrreres .. | 03/01/2021........ Goldman Sachs & Co 1,968,040 ..2,000,000 0 |1.EFE

19424K  AC 7 |COLLEGE AVE STUDENT LOANS 2021-AB 2.3.... .. | 02/09/2021. Barclays.... 1,999,137 ..2,000,000 0 |1.CFE

19424K  AD 5 |COLLEGE AVE STUDENT LOANS 2021-A C 2.9.....coiviiriieirinerierieseieninssesses .. | 02/09/2021........ Barclays.... 3,748,312 | v 3,750,000 0 |1.FFE

20030N CC 3 |COMCAST CORP 3.969% 11/01/47. .. | 02/26/2021........ Citi Global Markets Inc. 2,038,824 | ... 1,800,000 24,012 |1.GFE. ..o

201723 AP 8 | COMMERCIAL METALS CO 3.875% 02/15/3 .1 01/20/2021........ Citi Global Markets Inc. 1,520,000 | oo 1,500,000 0 |3.AFE

202795  JT 8 | COMMONWEALTH EDISON  3.125% 03/15/57......covvviiirniiniieisinieiiceisisiieinnins | v 03/02/2021........ Wells Fargo Securities...........coovvuiieinieiinisieisiinnines 9,986,400 | ..oovvvvierriee 10,000,000 | ..covvvuenee 0 |1.FFE

20825C AV 6 | CONOCOPHILLIPS 144A 3.750% 10/01/27 .. | 02/08/2021........ Tax Free Exchange. 3,538,092 | ..o 3,600,000 0 |1.GFE

22822V AP 6 | CROWN CASTLE INTL CORP 4.000% 11/15/49........ .| 01/20/2021........ Various . 3,377,430 | oo 3,000,000 22,111 |2.CFE

22822V AX 9 |CROWN CASTLE INTL CORP  2.900% 04/01/41........covveeeiernireneirereeireierssirenens. | veveeeienerenes 02/08/2021........ Citi Global Markets INC..........c.cocrevrinreerirircinrirenne 2,488,950 | ..o 2,500,000 | ..cvvrerenee 0 |2.CFE

23338V AF 3 |DTE ELECTRIC CO 3.700% 06/01/46...........covverrreirierirriieisnisciesisseiesissiiniins .. | 02/22/2021........ US Bancorp 2,810,350 | .oovereeriniereeeienenn 2,500,000 21,326 |1.EFE...cccovvvirirne.

23338V AP 1 [DTE ELECTRIC CO 3.250% 04/01/57......comiviiiirerieiriisireisnisceseisssenesseeenees . 03/22/2021........ Bank of America..........cocvevveevininieccs 2,974,950 | .o 3,000,000 |.. . 0 |1.EFE

240019 BV 0 |DAYTON PWR &LT CO 3.950% 06/15/49........ccoiverniiirniiriiirinniciiniseieissisesesines | coveeenisnnes 02/22/2021........ J P Morgan & Co 4,838,316 | oo 4,400,000 [ .oovooeerrireiee s 32,873 |2AFE ..

254687  FZ 4 |WALT DISNEY COMPANY (THE) 3.600% 01/13 .. | 02/25/2021........ VaHOUS.....oveveiieeieiciee e 7,953,778 | oo 7,200,000 21,960 |1.GFE....cccovvvirrvrrns

25746U DK 2 |DOMINION ENERGY INC 3.300% 04/15/41 . 03/24/2021........ Suntrust................. 2,997,360 | ..o 3,000,000 |.. . 0 |2BFE

260543 CG 6 |DOW CHEMICAL CO  4.375% T1/15/42........ovvieiiiriierieiseisinereississsessssissiensssnns | sosseessnssnes 01/13/2021........ Suntrust.........cc...... 3,645,870 | ..o 3,000,000 | ..o 21,875 | 2.CFE .o

26113*  AA 7 |DYAL CAPITAL PRTNRS IV ISSR B SENIOR SEC. .. | 02/22/2021........ Goldman Sachs & Co 1,400,000 | oo 1,400,000 0 |1.FPL

26113@ AA 5 |DYAL CAPITAL PRTNRS IV ISSR A SENIOR SEC. . 02/22/2021........ Goldman Sachs & Co 2,600,000 | oo 2,600,000 |.. . 0 |1.FPL

26138E  AY 5 |KEURIG DR PEPPER INC 4.420% 12/15/46...........ccovveirinrrrerireriseenseissrisenienenes | coverrinenienes 02/24/2021........ Citi Global Markets INC.........cc.ccoevurerereriiiniinerienes 5,840,950 | ...coovvviiis 5,000,000 | .oovoreviiriiena 43586 |2.BFE......cccccovvvnnnn

29366M  AC 2 |ENTERGY ARKANSASLLC 3.350% 06/15/52...... .. | 03/24/2021........ US Bancorp 2,981,340 | .ovoreeeeeeeereeeinn 3,000,000

30306V  A# 6 |FLNG LIQUEFACTION 3 LLC SENIOR SECURED N......ccoevviurrirmriiriiieierisieninnnnns .| 03/08/2021........ Credit SUISS......uvveeerieieieieeeeiesie e 1,280,000 | oo 1,280,000

31620M  BU 9 |FIDELITY NATIONAL INFORMATION  3.100% 0......covvvrevrrerirerrerrerenirerneineereninnis | coveerenirennes 02/23/2021........ J P Morgan & Co 3,975,800 | ..o 4,000,000

36261M  AB 5 | GS MORTGAGE-BACKED SECURITIES 2021-PJ1 A.....cocoviiriiieineinne .. | 01/15/2021........ Goldman Sachs & Co 6,250,313 ..6,000,000

370334 CM 4 | GENERAL MILLS INC 144A 3.000% 02/01/51.... .| 01/27/2021........ Tax Free Exchange.........ccccocveveviviveiniicnineins 4,516,533 ..4,110,537

373334 KN 0 |GEORGIA POWER CO 3.700% 01/30/50... .. | 02/26/2021........ Various 4,581,630 | oo 4,000,000

373334  KP 5 |GEORGIA POWER CO 3.250% 03/15/51... .. | 02/22/2021. Citi Global Markets Inc..... 2,997,090 .......3,000,000

375558  BK 8 | GILEAD SCIENCES INC 4.150% 03/01/47. .. | 02/24/2021........ Various 11,682,900 | .o 10,000,000

38148Y  AA 6 | GOLDMAN SACHS GROUP INC 4.017% 10/31/3 .. | 01/20/2021........ VaMOUS......veveiiieie it 4,766,400 ..4,000,000

38869A AC 1 | GRAPHIC PACKAGING INTERN 144A 3.500% O.. .. | 01/15/2021. Suntrust.... . 1,026,250 ..1,000,000

437076 CG 5 |HOME DEPOT INC 2.375% 03/15/51 .| 01/04/2021........ J P Morgan & Co 8,879,040 | ..o 9,000,000

45005*  AC 4 |IRG INDUSTRIAL LLC SENIOR UNSECURED NOTE.........ccccrmrurermmmrererineerinrsrnnins .. | 03/03/2021........ Goldman Sachs & Co 7,000,000 | ..ooooieriiieeeees 7,000,000

45783N  AA 5 |INSTAR LEASING IIl LLC 2021-1A A 2.300 .| 02/03/2021........ Credit Suisse. 2,498,641 | ..o 2,500,000
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458140  BG 4 |[INTEL CORP 3.734% 12/08/47......ccovoieiiriiiieieieiseieieissisesssieissssssessssissessssins | osvsessssnenes 01/12/2021........ Citi Global Markets INC..........ccocevvivriririnirciniienns 5,291,242 | oo 4,600,000 | .cooooierciee s 17,476 [1EFE. .

459200  HF 1 [IBM CORP 4.000% 06/20/42..........coorvveiiiireriniiiieiiniisiissiserssissiesisssssesesssssseseniens | oevnesenenenes 01/19/2021........ Credit SUISSE.......vvieieieiereeece e 7,254,420 | oo 6,000,000 | ........... 20,667 | 1.F FE

459200 KL 4 |IBM CORP  2.950% 05/15/50..........ccrivrrimermriririeiiiereriiisesesiesssessseesissssseessssssssesens .. | 01/15/2021........ 280 SECUNHIES. ......oveeererieieiei e 2,062,640 | ..o 2,000,000 10,653 [1.FFE...ccooviiirirn

461070 AN 4 |INTERSTATE POWER AND LIGHT 3.700% 09/1.......cocvvererniviririrnnnne .| 01/19/2021........ Mesirow Financial 2934147 | oo 2,575,000 32,935 |2.AFE

46592E  AC 0 | JP MORGAN MORTGAGE TRUST 2021-1 A3 2.5.....ciiiiiierreieeininnisensisenssienens | everevinsineenes 01/19/2021........ J P Morgan & Co 373,906 | oo 3,050,000 | ooovenreireniereeenie s 5931 [1AFE. ..o

46671@ AA 7 |JRD HOLDINGS SECURED TRUST CTL 3.620%. .| 01/27/2021......... CTL CaPital....erereecerreirierieieerissise e ssssenes 7,000,000 | ..o 7,000,000 0(2BZ

485170  BE 3 |KANSAS CITY SOUTHERN 3.500% 05/01/50. .. | 02/24/2021........ Barclays........ccoouue. 6,143,220 | ..o 6,000,000 67,083 |2BFE.....cccovvrinnne

491674 BL 0 |KENTUCKY UTILITIES 4.375% 10/01/45... .. | 02/25/2021........ Mesirow Financial 1,527,097 1,300,000 23,698 |1.F FE

491674 BM 8 |KENTUCKY UTILITIES 3.300% 06/01/50... .. | 02/26/2021. Mitsubishi UFJ Securities. 5,704,415 .......5,500,000 39,692 |1.F FE

494550 BP0 | KINDER MORGAN ENERGY PARTNERS 5.000% O. .. | 02/08/2021........ Barclays........ccouuue 4,630,440 | oo 4,000,000 88,333 | 2.BFE

500255 AX 2 |KOHLS CORPORATION 3.375% 05/01/31 .. 1 03/29/2021........ Bank of America 2,994,080 | ...ooeiiiieee 3,000,000

50077L  AX 4 |KRAFT HEINZ FOODS CO 4.625% 10/01/39........ .. | 03/16/2021. Various 4,991,250 ..4,500,000

50212Y  AD 6 |LPL HOLDINGS INC 144A 4.000% 03/15/29.. .. | 03/08/2021........ Various 1,753,750 ..1,750,000

52736R  BJ 0 |LEVISTRAUSS & CO 144A 3.500% 03/01/31.... .. | 02/110/2021........ Bank of America... 1,546,875 1,500,000

53079 BL 7 |LIBERTY MUTUAL GROUP 144A 4.300% 02/01 .. | 01/27/2021. Bank of America 2,000,000 .......2,000,000

53079E  BL 7 |LIBERTY MUTUAL GROUP 144A 4.300% 02/01... .| 01/27/2021........ Bank of America... 6,000,000 | ..o 6,000,000

546347  AM 7 |LOUISIANA PACIFIC CORP 144A 3.625% 03.......... .. | 02/25/2021........ Bank of America 4,000,000 ..4,000,000

548661 DZ 7 |LOWES COMPANIES INC 3.000% 10/15/50 .| 01/2172021........ Barclays.................. 4,098,320 ..4,000,000

55354G  AK 6 |MSCIINC 144A 3.625% 09/01/30.........coimrirminiieininiiieisnierisseisssesssissienins | csriensinines 03/12/2021........ Morgan Stanley Dean WItter............ccocvvvvinininiiininriciisinene 503,750 | oo 500,000

559080 AN 6 | MAGELLAN MIDSTREAM PARTNERS 4.850% 02/ .. | 02/25/2021........ Goldman Sachs & Co 3,385,240 | .o 3,000,000

559080 AP 1 |MAGELLAN MIDSTREAM PARTNERS 3.950% 03/. . e .| 01/13/2021........ Mitsubishi UFJ Securities 549,570 | ..o 500,000

57636Q AT 1 |MASTERCARD INC 2.950% 03/15/51.......ccmviirerinrireriniineierisiiseesisessssissesessssissesenes | sonseressnennes 03/02/2021........ US Bancorp 4,952,650 | .ooovieieieeeees 5,000,000

595620 AP 0 | MIDAMERICAN ENERGY CO 4.250% 05/01/46. .. | 02/22/2021........ US Bancorp 3,009,325 | ..ooiiiiiiaa 2,500,000

617446  8Y 8 |MORGAN STANLEY 2.802% 01/25/52 . .1 01/21/2021......... VIOUS.....ovveiieeiie e 4,997,180 | oo 5,000,000

626738  AE 8 |MURPHY OIL USAINC  4.750% 09/15/29......ccvuvuiriirniiniirernsinseesineresessierssineeens | coveeesinsnnes 01/15/2021........ Goldman Sachs & Co 2,145,000 | ..o 2,000,000

636180 BR 1 |NATIONAL FUEL GAS CO 2.950% 03/01/31......... e .. | 02/09/2021........ Bank of America... 499,695 | ..o 500,000

63636#  AF 3 | NATIONAL HOCKEY LEAGUE SENIOR SECURED NO........ccccovmiiernrirerrernrircereniens .| 01/06/2021........ Bank of America... 2,000,000 | ..o 2,000,000

644188  BF 0 | NEW ENGLAND POWER CO 144A 3.800% 12/05..........coovvrrermrrneerernninserensserisnsnnins | converessnsines 01/14/2021........ J P Morgan & Co 2,324,140 | oo 2,000,000

647551 C* 9 |NEW MOUNTAIN FINANCE CORP SENIOR UNSECUR .. | 01/29/2021........ Deutsche Bank SECUMIES...........cc.vuiriieriieeeeseeeseenens 4,000,000 | oo 4,000,000

67190A AC 0 |OAK STREET INVESTMENT GRADE NE 2021-1A A. . .1 01/20/2021........ Credit SUISS.......vveeeieeieieieee e 2,999,230 | ..o 3,000,000

693304 BA 4 |PECO ENERGY CO 3.050% 03/15/51.......cvumrrierirererieiirinsrieriereseessssiesssiesienenns | avesnsessesionns 03/01/2021........ SUMIOMO....vovverirrriiiines 1,997,640 | oo 2,000,000

713448 DP 0 |PEPSICOINC 3.450% 10/06/46 .. | 02/22/2021........ Wells Fargo SECUMtES.........c.ovruerirrererirereisrirerenineenas 1,102,520 ..1,000,000

714046  AJ 8 |PERKIN ELMER INC 3.625% 03/15/51 . .| 03/04/2021........ J P Morgan & Co 4,999,950 ..5,000,000

72147K  AF 5 |PILGRIM'S PRIDE CORP 144A 4.250% 04/15..........ovoomieieeriririnierirereeissrerssisserenes | cvereeseninenes 03/25/2021........ Barclays........ccouuuu. 989,940 | ..o 1,000,000

723787  AQ 0 |PIONEER NATURAL RESOURCE 1.900% 08/15/. .. | 01/14/2021........ Barclays........coouuues 1,957,620 | ..ooooveiicicenieeics 2,000,000

744448  CN 9 |PUBLIC SERVICE CO COLO 3.800% 06/15/47. .. | 02/22/2021........ J P Morgan & Co 2,858,425 | ..o 2,500,000

74456Q BQ 8 |PUBLIC SERVICE EL & GAS 3.800% 03/01/4.... .. | 02/22/2021........ Various 2,869,965 2,500,000

783897  AF 8 | SCF EQUIPMENT TRUST LLC 2021-1AD 1.93. .. | 02/10/2021. Bank of America... 3,599,445 .......3,600,000

817565 CF 9 |SERVICE CORP INTL 3.375% 08/15/30 .. | 02/24/2021........ Citi Global Markets Inc. 1,999,800 | ..ooovvoririrererrieniereiae 2,000,000

845437 BN 1 |SOUTHWESTERN ELEC POWER 3.900% 04/01/4 .. | 01/08/2021........ J P Morgan & Co 2,952,612 | oo 2,600,000

845743  BQ 5 |SOUTHWESTERN PUBLIC SERVICE 3.400% 08/.... .. | 01/29/2021. Citi Global Markets Inc. 4,431,360 ..4,000,000

845743  BU 6 | SOUTHWESTERN PUBLIC SERVICE 3.150% 05!.... .. | 02/23/2021........ Barclays........ccouuue 1,498,530 ..1,500,000

86944B  AJ 2 |SUTTERHEALTH 3.361% 08/15/50. .. | 01/07/2021........ Morgan Stanley Dean Witter 5,348,700 | ..covvevrrerirriniecees 5,000,000

872480  AF 5 |TIF FUNDING Il LLC 2021-1AB  2.540% 02... .. | 01/25/2021. Bank of America... 1,849,567 ..1,850,000

87264A  AY 1 |T-MOBILE USA INC 144A 4.500% 04/15/50 .| 02/26/2021........ J P Morgan & Co 3,349,740 | oo 3,000,000




Statement as of March 31, 2021 ofthe. OHIO NATIONAL LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 3

€030

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
87305Q CN 9 |TTXCO 144A 4.600% 02/01/49.......ccvveiiririniriiiriererinsiesesissiesissssssssisesssssssensnns | sseeessnssnes 03/12/2021........ Mesirow Financial 2,170,116 | oo 1,800,000 | .ovoverrireriieenenes 10,350 [1.F FE...coooviiiriinne
88315L  AQ 1 | TEXTAINER MARINE CONTAINERS 2021-2A A......cooviiiriiiieinieseireisneseenseisniens | coveereninnnes 03/24/2021........ Bank of America..........cocvevveevininieecens 3,999,285 | ... 4,000,000
88315L AR 9 | TEXTAINER MARINE CONTAINERS 2021-2A B..... . e .. | 03/24/2021........ Bank of AMETiCa........c.covveveiernirereecines 2,499,107 | oo 2,500,000
896517  AB 5 | TRINITY HEALTH CORP  2.632% 12/01/40.........ccoririmirrerieririeiriieniesrieseeresseens .| 01/12/2021........ Goldman Sachs & Co 5,000,000 | ...coovvniiriiees 5,000,000
89677Y A@ 9 | TRIPLEPOINT VENTURE GROWTH BDC SENIOR UN.....cccvuirnriiireriniiieniieisnirens [ e 03/01/2021........ Goldman Sachs & Co 7,000,000 | ..o 7,000,000
898813 AR 1 |TUCSON ELECTRIC POWER CO  4.000% 06/15/......c.cvvrermrirernrieisnereiseressserensnes .. | 01/29/2021........ Various 10,665,700 ..9,000,000
90352W  AD 6 |USQRAILILLC 2021-1A A 2.250% 02/28/ .. | 01/15/2021........ Credit Suisse 1,499,964 ..1,500,000
906548  CL 4 |UNION ELECTRIC CO 3.650% 04/15/45.... .. | 01/20/2021........ US Bancorp 1,976,998 1,700,000
913017 CJ 6 |RAYTHEON TECH CORP 3.750% 11/01/46... .. | 01/12/2021. Citi Global Markets Inc. 2,992,106 ..2,600,000
91324P DU 3 |UNITEDHEALTH GROUP INC 3.700% 08/15/49 .. | 02/25/2021........ Various 7,626,290 | ..o 7,000,000
91412N BG4 |UNIVERSITY OF CHICAGO 3.000% 10/01/52 .. | 03/03/2021........ Citi Global Markets Inc. 3,930,000 | ..o 3,930,000
91533B  AE 0 |VIATRIS INC 144A 3.850% 06/22/40.. .. | 03/04/2021. Credit Suisse. 4,674,960 ..4,500,000
91533B  AF 7 |VIATRIS INC 144A 4.000% 06/22/50.. .. | 01/20/2021........ Various 6,835,000 | cvoveeeree e 6,000,000
92343V GB 4 |VERIZON COMMUNICATIONS 3.550% 03/22/51...... .. | 03/11/2021........ J P Morgan & Co 2,973,150 3,000,000
929160 AV 1 |VULCAN MATERIALS CO 4.500% 06/15/47... .. | 03/18/2021. Goldman Sachs & Co 8,502,900 ..7,500,000
931427  AC 2 |WALGREENS BOOTS ALLIANCE INC 4.800% 11...... .| 03/03/2021........ ValIOUS......vvniiiiici s 5,714,620 | ..o 5,000,000
956708 AB 7 | WEST VAHEALTH SYS OBL  3.129% 06/01/50..........ccruveirrererirerrirnnirereniseienieeinns | covrereniennes 02/25/2021........ Bank of America 7,985,620 | ..o 8,000,000
01626P AN 6 |ALIMENTATION COUCHE-TARD 144A 3.800% O. A 01/27/2021........ Citi Global Markets Inc. 3,395,400 | ..oovieiiiiiiiiaas 3,000,000
0778FP  AF 6 | BELL CANADA 3.650% 03/17/57......ccmiiriiiiiieiniiieisiisriesisisisssiesssssesisssnisnine A 03/12/2021........ RBC Capital Markets............cccovuveinrieininieisresecsisnes 4,986,400 | ..oovvciii 5,000,000
09784Y  AC 2 |BONAVISTA ENERGY CORPORATION PIK CONVERT...... A 03/01/2021........ Direct............ 0 21,522 .
775109  BP 5 |ROGERS COMMUNICATIONS INC 3.700% 11/15 A 01/22/2021........ Citi Global Markets INC.........cc.ccovvvrevereriiinriinerienes 3,429,030 | .o 3,000,000 21,892 |2AFE...ciin
867224  AE 7 | SUNCOR ENERGY INC  3.750% 03/04/51........ccovuuriereririrerinrireresireresissieniesissenes A 03/02/2021........ Bank of AMeriCa..........coueveirerininirereeceeeines 4,975,900 | oo 5,000,000 | ..covrerenee 0 |2AFE
878744 AB 7 |TECK RESOURCES LIMITED 5.200% 03/01/42.... . A 01/27/2021........ MiIZUNO SECUMHIES.......vvevvrieeiiciiiecieies s 4,637,260 ..4,000,000 85,511 [2.CFE
98462Y AD 2 | YAMANA GOLD INC 4.625% 12/15/27.......ocovvvvrveirirnisierirs A 01/28/2021........ 280 SECUNHIES. ... 212,447 190,000
013822 AG 6 |ALCOA NEDERLAND HOLDING 144A 4.125% 03.. Do 03/09/2021........ Seaport Group.......... 1,750,000 | oo 1,750,000
05523R  AE 7 | BAE SYSTEMS PLC 144A  3.000% 09/15/50........ccvmrrrmrrerermiienerssiserensesssseensenes D.... 03/01/2021........ Credit Suisse. 3,112,890 | oo 3,300,000
10373Q BQ 2 |BP CAP MARKETS AMERICA 3.379% 02/08/61.. .|C.... 02/03/2021........ Citi Global Markets Inc. 4,000,000 | oo 4,000,000 0 |1.FFE
38177X  AG 9 |GOLUB CAPITALBDC 3 CLO 1 LLC 2021-1A C2 D 02/22/2021........ Deutsche Bank SECUMLIES...........ccueurriiniriieinieisisseesisseensniees 4,500,000 | ..ovocviiiicees 4,500,000 | ...ccoverne 0 [1.FFE
610331 AA 8 | MONROE CAPITAL ABS FUNDING LTD 2021-1A A 02/18/2021........ Mitsubishi UFJ Securities. 7,000,000 7,000,000 0 |1.FFE
78391Y  A# 5 |RYMAN HEALTHCARE LTD SENIOR SECURED NOTE. .|D.... 02/16/2021........ nab Capital Securities LLC 12,000,000 ....12,000,000 0]2CZ
81725W  AK 9 | SENSATA TECHNOLOGIES BV 144A 4.000% 04... | DI 03/31/2021........ ValIOUS....ovveiiiiie s 1,253,125 | oo 1,250,000
82620K  BF 9 | SIEMENS FINANCIERINGSMAT 144A 2.875% 0 D... 03/02/2021........ Morgan Stanley Dean Witter. 4,988,650 ..5,000,000
874060 AZ 9 | TAKEDA PHARMACEUTICAL 3.175% 07/09/50.........ccvorermrerererrirsisnsieriseiseerensnes D.... 01/27/2021........ Wells Fargo Securities 6,259,230 ..6,000,000
89153V AV 1 | TOTAL CAPITAL INTL SA 3.127% 05/29/50....... A D 01/27/2021........ VAIOUS.....ovoeeeiie s 5,243,500 | ..o 5,000,000
92915U AL 8 |VOYA CLO LTD 2017-2A A2BR  2.510% 06/07.......cveveiirirniisiisiisnissrsnissisnssseensnes Do 03/26/2021........ NaIXIS SECUMHIES. ... vvrveeieretierisii i 8,000,000 | .ocvviiiiiiiiniis 8,000,000
3899999. Total - Bonds - INAUSHIal BN MISCEIIANEOUS. .......cvviruicirisiisiie ittt cetoess Lo d 080 E L8008 08 L8008 0840084080808 0840084080008 2084084080808 2081004080 E LR E s embtne b e bttt b sttt | cbinssssnssnsssnssnssenstsins 559,746,441 | ..oovivvviicinicsniinis 532,962,887 2,286,641 XXX
8399997. Total - Bonds - Part 3......... ..686,082,165 ..656,275,887 ..2,753,179 XXX
8399999. Total - Bonds ..686,082,165 ..656,275,887 ..2,753,179 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
00206R 10 2 |AT&TINC .. | 03/31/2021........ VMOUS. ...ttt nenienies | ebtinsinsi e 19,740.000 | woovovvcereriieenieieneienns 601,174 XXX .0 XXX
00287Y 10 9 |ABBVIEINC... . .. | 03/31/2021. Various. 5,762.000 602,937 XXX 0 XXX
025537 10 1 |AMERICAN ELECTRIC POWER CO .. | 03/31/2021........ Variou 7,092.000 601,042 XXX .0 XXX
11135F 10 1 |BROADCOM INC .. | 03/29/2021........ Instinet 1,500.000 700,626 XXX ...0 XXX
166764 10 0 |CHEVRON CORP.. .| 03/31/2021........ Various. 5,676.000 602,227 XXX .0 XXX
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17275R 10 2 [CISCO SYSTEMS INC.....cvoiiriririiirirerieisisssieisssse et ssesssisssenss | esvessssssnenes 03/31/2021........ VIHOUS. ...ttt nsienies | ebetinsinsi e 11,520.000 600,698 XXX XXX
191216 10 0 | COCA-COLA CO...ociiiriirieieisee st | eennssenesenes 03/31/2021........ VIOUS.....ovviieeii i enes | eebensssneeni e 11,430.000 | coocvorierees 600,713 XXX XXX
209115 10 4 |CONSOLIDATED EDISON INC... .. | 03/31/2021........ Various. 8,076.000 600,816 XXX XXX
25746U 10 9 | DOMINION ENERGY INC......ovoumiveiierriiniieniresessisesisssie s sieseesesseens .| 03/31/2021........ Various 7,986.000 600,787 XXX XXX
26441C 20 4 | DUKE ENERGY CORP........oeimiiriiriiicienireie sttt sesessesiessssssseessssssssessssnens | aveessessnsenes 03/31/2021........ Bloomberg TradebooK. ... seenisensnsees | cvessenenenes 6,246.000 601,180 XXX XXX
29476L 10 7 |EQUITY RESIDENTIAL REIT .. | 03/31/2021........ Various 8,280.000 600,861 XXX XXX
437076 10 2 |HOME DEPOT INC.......cccccovrvunee .. | 03/31/2021........ Bloomberg Tradebook 1,974.000 601,628 XXX XXX
438516 10 6 |HONEYWELL INTL .. | 03/31/2021........ Various 2,808.000 602,163 XXX XXX
459200 10 1 |IBM CORP.. .. | 03/31/2021. Bloomberg Tradebook.. 4,482.000 601,582 XXX XXX
46625H 10 0 |JP MORGAN CHASE & CO... .. | 03/31/2021........ Various. 3,912.000 600,636 XXX XXX
58933y 10 5 |MERCK & COMPANY... .. | 03/31/2021........ VHOUS......vevevieiieieceesie st sss s sse s s sssssessssnsensenses | evsesssinnas 7,824.000 600,412 XXX XXX
717081 10 3 {PFIZER ..o .. | 03/29/2021. INSHNEL......oe s | ereient e 17,400.000 622,586 XXX XXX
718172 10 9 |PHILIP MORRIS INTERNATIONAL.. .. | 03/31/2021........ VIOUS ..ottt | rerieninnins 6,660.000 600,856 XXX XXX
744320 10 2 |PRUDENTIAL FINANCIAL INC, .. | 03/31/2021........ Bloomberg Tradebook 6,534.000 600,542 XXX XXX
74460D 10 9 |PUBLIC STORAGE REIT... .. | 03/31/2021. Various. 2,460.000 601,355 XXX XXX
75513E 10 1 |RAYTHEON TECH CORP. .. | 03/31/2021........ Various. 7,656.000 600,145 XXX XXX
842587 10 7 | SOUTHERN CO. .. | 03/31/2021........ Various. 9,786.000 600,655 XXX XXX
88579Y 10 1 |3M COMPANY... . 03/31/2021........ Various 3,090.000 600,706 XXX XXX
902973 30 4 |USBANCORP.......ciiiiiiiiinieie et sissnnes | cvenisessnsanes 03/31/2021........ Bloomberg TradebooK...........c.vuuiiiiiiiiiiniiescisn s | e 10,752.000 | coovovierriesees 600,160 XXX XXX
92343V 10 4 | VERIZON COMMUNICATIONS........oiuiriiuiirnrisirssmssneserssnissesesssssssnssnssenssnessssnssnesenens | onsssesanenenes 03/31/2021........ INSHNEL. ..t | et 10,440.000 600,060 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAAEG. .......oiiiie ettt ettt ettt anbanise 15,146,547 XXX XXX
9799997, Total - COMMON SEOCKS = Pa 3.tttk ffeh bR et f e E e E L E 0o EE SRR E S EEE £ E L E £ L8 E R f £ E R £E £ bR E bRttt snbsrires 15,146,547 XXX XXX
9799999. Total - Common Stocks.............ccceneee... 15,146,547 XXX XXX
9899999. Total - Preferred and Common Stocks . 15,146,547 XXX . .0 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........cccieiiiicieiiieeiii et ccte ettt etetetee ettttesessssetesesses et s etetesesss e et s s esebesasasees s s esesessss et es et et et s s e s et essnset et s s etesesseeeses s sete b s seeee s e aet et s s eses s nsetebnssaesassetetebanaes | e4etessssetetassssesessssetesassssesasssetesassssenans | stebessssessssesesessntetasensess 701,228,712 XXX e 2,753,179 XXX
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Bonds - U.S. Government
36194N LU 1 [GNAU1239 2.850% 07/01/33.........ccoovviemmnrrrnrriiiirricsnsinns . | Paydown.......ccoccccnnneniiiiiiiiinnnees [ e [ v 75,538 | 1 75,538 | s 75,916 75,800 0 0 (262) 0 75,538 0 0 0 07/01/2033. | 1.A .............
361948 PD GN AU4920 GN AU4920 3.020% 09/15/41............cccvvvveees . | Paydown.......ccoiccenrriiiinnnens [ e [ 44,502 | 44,502 | 45,322 45,053 0 0 (552) 0 44,502 0 0 0 09/15/2041. | 1.A .............
361970 ZL GOVERNMENT NATIONAL MTG ASSOC GN AZ6147..... . .| Paydown .0 .0 ...(1,080) 0 46,993 0 0 0 03/15/2037. [1.A ....
36230M  FL GN 752871 3.850% 07/15/36........cccvvvvvveericsscnrrrivciinnnnns . .| Paydown .0 .0 ...(1,325) 0 46,029 0 0 0 07/15/2036. | 1.A .............
36235* AB CANTON LEASE FINANCE TRUST-GSA US GOVT L...... . .| Redemption 0 0 0 0 62,179 0 0 06/15/2030. | 1.B .............
38373M  2F GNMA 2008-80 10 1.727% 04/16/50 .| Paydown 0 22,898 21,665 0 0 (21,665) 0 0 0 0 04/16/2050. [ 1.A ....
38373V M3 GNMA 2002-87 Z 5.500% 11/20/32.. . .| Paydown 235,842 230,617 234,141 0 | oo 70T | (VN [ 1,701 0 235,842 0 0 11/20/2032. | 1.A ...
38373X L2 GNMA 2002-55 PE 6.000% 07/20/32..........ccoveoecmerrviies . .| Paydown 64,133 66,599 64,555 0 0 (422) 0 64,133 0 0 07/20/2032. | 1.A ......cccceee.
38375C BD GNMA 2012-57 DA 5.342% 04/20/42... .| Paydown 23,535 25,756 23,906 0 0 (370) 0 23,535 0 0 04/20/2042. 1A ....
38376G  2H GNMA 2011-92 C  3.775% 04/16/52 . | PaydOWN. ... [ [ 49,362 | ..........49,362 | ............ 48,708 49,171 0 0 191 0 49,362 0 0 04/16/2052. | 1.A ..............
38376G  S2 GNMA 2011-67 CA 4.086% 12/16/51.........covvrrvvvvvivririicans . | Paydown. ... [ [ 42,835 | ..........42,835 | ........... 43,577 43,668 0 (833) 0 (833) 0 42,835 0 0 12/16/2051. [ 1.A ..o
38376G  S3 GNMA 2011-67 D 4.086% 12/16/51 .| Paydown 414,068 | .......414,068 | ... 416,830 417,242 0 (3,174) 0 (3,174) 0 414,068 0 0 12/16/2051. [1.A ....
38376G U2 GNMA 2011-77D 4.160% 10/16/45 . .| Paydown 269,759 268,266 269,133 0 626 0 626 0 269,759 0 0 10/16/2045. [1.A ....ccccccces
38376G  ZC GNMA 2010-161 C  3.497% 10/16/44.............coooccviivmnrinns . .| Paydown 1,229,581 | ......1,229,581 | ....... 1,286,449 | .......... 1,258,454 | ................ 0 . (28,873) 0 (28,873) 0 1,229,581 0 0 10/16/2044. [ 1A .........cccc
38377G  S7 GNMA 2010-89 PD  4.000% 07/20/40... | Paydown.......oiriiienes [ e [ e 149,996 | ..........149,996 | .......... 158,434 | ............. 151,295 | ..oovvvveeeeeend 0 | (1,298) | o (VN [ (1,298) 0 149,996 0 0 07/20/2040. [ 1.A ....
38378N KA GNMA 2013-173 VB 3.500% 10/16/33. . .| Paydown 36,014 36,014 36,014 0 0 0 0 0 36,014 0 0 10/16/2033. [ 1.A ..o
38378X 6B GNMA 2015-5 KV 3.250% 05/16/42.........ccoccvvvvivsrriirians .. | PaYdOWN. | e | s 49,345 | ..........49,345 | ........... 49,715 49,506 0 (161) 0 (161) 0 49,345 0 0 05/16/2042. [1.A coovvv
0599999. Total - Bonds - U.S. Government 2,839,711 2,933,817 2,897,208 0 [ (57,497) 0 (57,497) 0 2,839,711 0 0 XXX XXX
Bonds - U.S. States, Territories and Possessions
13034P  UH CALIFORNIA ST HSG FIN AGY REV  3.650% O.............. .|Redemption  100.0000........... | cccovvrvrisrrrrires [ 00 180,000 | .......... 180,000 | ......... 180,000 180,000 0 0 0 0 0 180,000 0 0 08/01/2025.
196479 XM 6 |COLORADO HSG & FIN AUTH 3.193% 11/01/2 .| Redemption ..120,000 120,000 0 0 0 0 0 120,000 0 0 11/01/2027.
19647P BQ 5 | COLORADO ST HSG FIN AUTH MF HS 3.400%............ .| Redemption 454,560 0 0 0 0 0 454,560 0 0 11/01/2045.
19647P BS 1 | COLORADO ST HSG FIN AUTH MF HS 3.850%............ .| Redemption 10,104 0 0 0 0 0 10,104 0 0 07/01/2057.
25477P  NF 8 |DIST OF COLUMBIA HSG FIN AGY 2014-A A .|Redemption  100.0000........... | ceovvvveeeriimnniens [ crvviieens 459,545 | ........459,545 | ... 459,545 459,545 0 0 0 0 0 459,545 0 0 06/15/2045.
34074M HW 4 |FLORIDA ST HSG FIN CORP REV 2011 SERIES . .| Redemption 35,000 35,000 35,000 0 0 0 0 0 35,000 0 0 01/01/2030.
34074M  ND 9 |FLORIDA ST HSG FIN CORP REV 2016 Series................ . .| Redemption 39,938 0 0 0 0 0 39,938 0 0 0 07/01/2037.
419818 HM 4 |HAWAII HOUSING 2013 SERIES A 2.600% 07... .| Redemption 74,335 0 20 0 20 0 74,354 0 [ e 4428 | ... 4,428 07/01/2037.
57419R L7 8 |MARYLAND ST CMNTY DEV ADMIN DE 4.416% e .| Redemption I 685,000 0 0 0 0 0 685,000 0 0 0 09/01/2037.
57419R L8 6 |MARYLAND ST CMNTY DEV ADMINDE 3.242%........... . .|Redemption  100.0000........... | cevvvvveeerrivmrrens | crvvrveens 185,000 | ..........185,000 | .......... 185,000 185,000 0 0 0 0 0 185,000 0 0 0 09/01/2048.
57419R M2 8 |MARYLAND ST CMNTY DEV ADMIN DE 3.750%........... |. .| Redemption 8,103 8,103 8,103 0 0 0 0 0 8,103 0 0 0 03/01/2059.
57563R JN 0 |MASSACHUSETTS EDL ING AUTH ED LN REV SER...... |. .|Redemption  100.0000........... | ccovvvveeericemnrens [ crvirieens 140,000 | ..........140,000 | .......... 140,350 140,022 0 0 0 0 0 140,022 0 (22) (22) 07/01/2026.
57563R KF 5 | MASSACHUSETTS EDL ING AUTHED LN REV SER...... . .| Redemption 80,000 80,000 80,000 0 0 0 0 0 80,000 0 0 0 07/01/2028.
60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIESE.. .| Redemption 40,000 40,000 0 0 0 0 0 40,000 0 0 0 07/01/2031.
60416Q GV 0 |MINNESOTA STHSG FINAGY 3.200% 06/01/... .| Redemption .121,849 121,849 0 0 0 0 0 121,849 0 0 0 06/01/2047.
60416Q HR 8 | MINNESOTA ST HSG FIN AGY SINGLE FAMILY H. .| Redemption .161,444 161,444 0 0 0 0 0 161,444 0 0 0 08/01/2049.
60636Y HM 6 |MISSOURISTHSG 2012 SERIES 1 4.156%. .| Redemption ..105,000 105,000 0 0 0 0 0 105,000 0 0 0 07/01/2033.
60637B CR 9 |MISSOURIHOUSING 2013 SERIESD 2.550%... .| Redemption 524,167 540,209 0 550 0 550 0 540,760 0 ... 43772 |......... 43,772 10/01/2034.
644690 B5 9 |NEW HAMPSHIRE HOUSING 4.077% 01/01/34 .| Redemption ....75,000 75,000 0 0 0 0 0 75,000 0 0 0 01/01/2034.
644690 B6 7 |NEW HAMPSHIRE HOUSING 3.220% 01/01/40 .| Redemption ..155,000 155,000 0 0 0 0 0 155,000 0 0 0 01/01/2040.
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644690 US 8 |NEW HAMPSHIRE HOUSING 2013 SERIESA 3 .. | 03/01/2021. | Redemption 90,000 90,000 94,275 91,174 0 (74) 0 (74) 0 91,100 0. (1,100) 07/01/2034. | 1.C FE...
646080 MY 4 |NEW JERSEY ST HIGHER ED ASSIST 2011-1.... .. | 02/22/2021. | Redemption 30,000 30,000 31,639 30,223 0 (34) 0 (34) 0 30,189 0 12/01/2027. | 1.F FE.........
646080 NC 1 |NEW JERSEY ST HIGHER ED ASSIST 2011-1................ .. | 02/22/2021. | Redemption 50,000 50,000 | ..oooovveens 49,382 49,617 0 5 0 5 0 49,622 0 12/01/2029. [ 1.F FE.........
646080 SS 1 |NEW JERSEY ST HIGHER ED ASSIST 4.000%. .. | 02/22/2021. | Redemption 200,000 200,000 203,164 202,100 0 (46) 0 (46) 0 202,055 0 12/01/2030. [ 1.C FE...
647200 5U 4 |NEW MEXICO ST MTGE FIN AUTH 2.980% 08/. ... 03/01/2021. | Redemption ~ 100.0000........... | cooceerivmmrrrrrenns [ vrverrrennns ATAT8 | ........... ATATS | ............ 47478 47478 0 0 0 0 0 47478 0 0 08/01/2038. | 1.AFE..........
647200 W8 3 |NEW MEXICO ST MTGE FIN AUTH 2012B-3 3............. .. | 03/01/2021. | Redemption 35,000 35,000 35,000 35,000 0 0 0 0 0 35,000 0 0 09/01/2032. [1.BFE..........
64988R FL 1 |NEW YORK ST MTGE AGY REV 2013 48TH SERIE........ .| 02/18/2021. | Redemption ..41,401 40,278 0 (21) 0 (21) 0 40,257 0 (257) 04/01/2041. [1.AFE...
64988Y CT 2 |NEW YORK ST MTGE AGY HOMEOWNER SINGLE FA.. | .. | 02/18/2021. | Redemption ...735,000 ..735,000 735,000 0 0 0 0 0 735,000 0 0 10/01/2033. | 1.B FE..........
649902 P31 | THE DORMITORY AUTH OF STATE NY BUILD AME....... .. | 02/15/2021. | Maturity. 1,000,000 999,766 0 234 0 234 (V1 O 1,000,000 0 0 02/15/2021. [1BFE.........
658207 PA 7 |NORTH CAROLINA HSG FIN AGY 2012 SERIES 3.. ..| 01/01/2021. | Redemption 40,000 0 0 0 0 0 40,000 0 0 01/01/2029. [ 1.B FE...
677377 2M 4 |OHIO ST HSG FIN AGY SF MTGE 2013 SERIES .. | 03/01/2021. | Redemption 85,000 0 0 0 0 0 85,000 0 0 11/01/2041. [ 1.AFE.........
83712D UH 7 [SOUTH CAROLINA HOUSING 2015 SERIES A2 TA.......... ..| 01/01/2021. | Redemption 66,112 0 0 0 0 0 66,112 0 . (1,112) 07/01/2025. | 1.AFE..........
83756C MM 4 | SOUTH DAKOTA HSG DEV AUTH MTGE 2.700%. .. | 02/11/2021. | Redemption 110,000 0 0 0 0 0 110,000 0 0 11/01/2036. | 1.AFE...
882750 MZ 2 |TEXAS ST DEPT HSG & CMNTY SERIES 2011B . | .. 03/01/2021. | Redemption I 105,000 0 0 0 0 0 105,000 0 0 01/01/2030. [ 1.B FE..........
88275F NX 3 | TXDEPT OF HSG & COMM AFFAIRS 3.180% 0............ .. | 03/01/2021. | Redemption ~ 100.0000........... | ccccurrrrrvvveeiiies | covsrrenns 120,000 | .......... 120,000 | ......... 120,000 120,000 0 0 0 0 0 120,000 0 0 03/01/2039. 1.B FE..........
928120 K5 6 |VIRGINIAHOUSING DEV AUTH 2013 SERIES B. .. | 03/01/2021. | Redemption 39,240 39,240 39,240 39,240 0 0 0 0 0 39,240 0 0 04/25/2042. | 1.AFE...
928120 Q5 0 [VIRGINIA HOUSING DEV AUTH 2015 Series A................ | .. | 03/25/2021. | Redemption ~ 100.0000........... | cccovrrrrvvvveeiiins | cornrrenes 130,975 | ........ 130,975 | .......... 130,975 130,975 0 0 0 0 0 130,975 0 0 06/25/2042. | 1.AFE...
92812V MA 1 |VIRGINIA STHSG DEV AUTH 3.125% 11/25.........cccuuuue .. | 03/25/2021. | Redemption 95,970 95,970 95,970 95,970 0 0 0 0 0 95,970 0 0 11/25/2039. | 1.AFE..........
93265P BT 5 | WALNUT ENERGY CENTER AUTHORITY 5.200%........ | .. | 01/01/2021. | Maturity 1,455,000 | ....... 1,455,000 | ....... 1,466,713 | .....ooeee. 1,455,000 0 0 0 0 [ 1,455,000 0 0 01/01/2021. | 1.D FE.........
1799999. Total - Bonds - U.S. States, Territories & Possession 8,192,520 | ....... 8,192,520 | ....... 8,135,501 8,148,042 0 634 0 634 0 8,148,677 0 ... 43,843 XXX XXX
Bonds - U.S. Special Revenue and Special A t
30293M AJ 3 |FRESB 2015-SB6 A102015-SB6 A10 3.220%.... .. | 03/01/2021. | Paydown 276,236 276,236 276,234 275,814 0 422 0 422 0 276,236 0 0 08/25/2035.
30293M AJ 3 |FRESB 2015-SB6 A102015-SB6 A10 3.220%.... ..| 01/01/2021. | Redemption 4,158 4,158 4,158 4,151 0 0 0 0 0 4,151 0 6 08/25/2035.
313399 EK 9 |FHLMC 2348 ZK 6.000% 08/15/31........cccmmvrrrvvvvevruiriiianns .. [ 03/01/2021. | PaydOWN...........oocoiiiicmsrrnrviiiins | v | i 10,698 | ......... 10,698 10,697 0 1 0 1 0 10,698 0 0 08/15/2031.
31339D 7A 0 |FHLMC 2417 KZ 6.000% 02/15/32... .. | 03/01/2021. | Paydown 28,113 28,113 27,904 0 210 0 210 0 28,113 0 0 02/15/2032.
313396 JU 6 |FHLMC 2367 ZK 6.000% 10/15/31... .. [ 03/01/2021. | PAYdOWN..........ooooiiicenrrnrniviiis | v | v 43,600 | ........... 43,600 43,557 0 43 0 43 0 43,600 0 0 10/15/2031.
313390M FE 3 |FHLMC 2389 ZB 6.000% 12/15/31 .. [ 03/01/2021. | PaydOWN...........cociiiimmnrrrrrvviiis | v | v 12,032 | .o 12,032 11,813 0 220 0 220 0 12,032 0 0 [ criieenn0 [ 116 | 12/15/2031.
313390N 5V 4 [FHLMC 2403 DZ 5.500% 01/15/32... .. | 03/01/2021. | Paydown 7,684 7,684 7,468 0 216 0 216 0 7,684 0 0 71 1 01/15/2032.
31330W XR 2 |FHLMC 2439 EZ 6.000% 04/15/32.. .. | 03/01/2021. | Paydown 95,931 95,931 94,745 (1 [ 1,186 | oo (V[ 1,186 0 95,931 0 0 645 | 04/15/2032.
313372 DL 1 |FHLMC REMIC 1642 PJ 6.000% 11/15/23.........cccovvvvvuunee .. [ 03/01/2021. | PaydOwn.........covvvvverenririiennnies | v [ v 19,290 | .oovvvveens 19,290 19,061 230 0 230 0 19,290 0 0 204 | 11/15/2023.
3133TH TM 9 |FHLMC 2116 ZA 6.000% 01/15/29.. .. | 03/01/2021. | Paydown 20,681 20,681 20,466 216 0 216 0 20,681 0 0 211 | 01/15/2029.
31337 HS 5 |FHLMC 2125JZ 6.000% 02/15/29.... .. | 03/01/2021. | Paydown 25,687 25,687 25,466 221 0 221 0 25,687 0 0 215 | 02/15/2029.
31359F AM 0 |FNMAREMIC 1993-208 K 6.500% 11/25/23 .. | 03/01/2021. | Paydown 9,957 9,957 9,871 86 0 86 0 9,957 0 0 [ riireenn0 [ 102 | 11/25/2023.
31359G B8 8 |FNMAREMIC 1994-30 K 6.500% 02/25/24.. .. | 03/01/2021. | Paydown 20,196 20,196 20,016 180 0 180 0 20,196 0 0 227 | 02/25/2024.
3136A1 NZ 4 |FANNIE MAE 2011-96 NB 4.000% 09/25/40 .. [ 03/01/2021. [ PaYdOWN...........occoiiiccnrrnrriiiiies | v | v 438,045 | ......... 438,045 437,953 92 0 92 0 438,045 0 0 3,091 | 09/25/2040.
3136A8 DP 2 |FANNIE MAE 2012-104 V 3.500% 02/25/38.... .. | 03/01/2021. | Paydown 60,482 60,482 61,006 (15) 0 (15) 0 60,991 0 (509) 353 | 02/25/2038.
3136AA 3R 4 | FANNIE MAE 2012-149 LV 3.000% 03/25/36.. .. | 03/01/2021. | Paydown 59,883 59,883 61,679 60,121 (239) 0 (239) 0 59,883 0 0 300 |03/25/2036.
3136AA MC 6 | FANNIE MAE 2012-139 WV 3.000% 02/25/36. .. | 03/01/2021. | Paydown 22,589 22,589 21,906 22,452 137 0 137 0 22,589 0 0 [ ciiieenn0 [ 113 | 02/25/2036.
3136AB  ZF 3 | FANNIE MAE 2013-1 VD 3.000% 01/25/33.. .. | 03/01/2021. | Paydown 1,335,531 | .......1,335,531 ,376,849 ..1,337,516 ..(1,985) | ..cccceceeennn.0 O I, 1,335,531 0 0 [ criineenn0 [ 7,485 | 01/25/2033.
3136AE  TT 4 | FANNIE MAE 2013-54 BA 3.000% 06/25/43.... .1 03/01/2021. | Paydown ...135,399 ..135,399 ..140,096 137,026 L(1,627) ] ..cnl0 0 135,399 0 0 639 | 06/25/2043.
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3136AF BT 0 |FANNIE MAE 2013-72 YA 3.000% 06/25/33.... .. | 03/25/2021. | Paydown 594,228 594,228 593,114 593,044 (VN 1,184 | (VN (O 1,184 0 594,228 0 0 (U O 3,137 | 06/25/2033. [ 1.A ....
3136AG HV 7 |FANNIE MAE 2013-94 CV 3.500% 07/25/33.... .. | 03/01/2021. | Paydown 56,696 56,696 56,339 56,534 0 161 0 161 0 56,696 0 0 0 331 [ 07/25/2033. | 1A ..............
3137A2 NL 1 [FHR3756 PC 4.000% 11/15/40.........cccccoumrrmvrvvvemriiiinrinnns .. [ 03/01/2021. | PaydOWN..........coocciiiemnrrnrnviiiiies | v | v 129,923 | ......... 129,923 | ......... 133,171 130,665 0 (742) 0 (742) 0 129,923 0 0 0 677 | 11/15/2040. | 1.A .............
3137A8 UG 1 |FHR3837DB 4.500% 04/15/41.... .. | 03/01/2021. | Paydown 229,581 229,581 238,556 235,746 0 (6,165) (VN (6,165) 0 229,581 0 0 04/15/2041. [1.A ....
3137AR WS 1 |FHR4073HC 3.500% 03/15/35... .| .| 03/01/2021. | Paydown 86,542 86,542 93,628 87,245 0 (703) 0 (703) 0 86,542 0 0 03/15/2035. | 1.A .............
3137B2 PC 8 |FHR4212CB 4.000% 02/15/39.........ccccommmrrrrrrvveerriiinsrenns .. [ 03/01/2021. | Paydown............cccoommmmrrvvvvvveiiins | connnerevvviiiiiins | 20000 982,388 | 982,388 | ....... 1,033,350 985,197 0 (2,808) 0 (2,808) 0 982,388 0 0 02/15/2039. | 1.A .............
3137B3 4W 5 [FHR4215LV 3.500% 04/15/33 .. | 03/01/2021. | Paydown v 79,838 | 79,501 79,686 0 151 0 151 0 79,838 0 0 04/15/2033. [1.A ....
3137F4 N6 5 |FREDDIE MAC 4776 DW 4.000% 09/15/44. .. | 03/01/2021. | Paydown 003,468,556 3,554,863 3,487,300 0 | QLR | — 0 [ oo (18,745) 0 3,468,556 0 0 09/15/2044. | 1.A ..............
3137F5 BD 0 |FHR4792VB 4.000% 08/15/38.........cccovvevemerricrnscriirns .. [ 03/01/2021. | PaydOwWN............ccovmmemmrrervirviirns | v | 001,689,400 | ...ce. 1,689,400 | ....... 1,703,126 | ........... 1,693,153 0 (3,753) (VN (<) I EPOTN | I 1,689,400 0 0 08/15/2038. [ 1.A ccoovovnnee
3137G1  AA 5 |FREDDIE MAC WHOLE LOAN SECUR 2015-SC01 1....... |.. | 03/01/2021. | Paydown 201,842 201,842 205,185 202,042 0 (199) 0 (199) 0 201,842 0 0 05/25/2045. [ 1.A ....
3138L4 EQ 2 |FANNIE MAE AM3742 3.150% 09/01/25.............coooccrreee .. | 03/02/2021. | Paydown 22,767 22,767 21,323 22,317 0 7 0 7 0 22,324 0 09/01/2025. | 1.A ..............
3138L4 J3 8 | FANNIE MAE AM3881 3.830% 08/01/25.............ccoccnneee .. [ 03/25/2021. | PaydOWN............ccoomiiemnrrnrniiiiins | v | i 13,188 | ..........e. 13,188 | ............ 12,992 13,107 0 2 0 2 0 13,109 0 08/01/2025. | 1.A ..............
313920 SU 5 |FNMA2001-35ZG 6.500% 08/25/31 .. | 03/01/2021. | Paydown 6,735 6,735 6,512 6,669 0 66 0 66 0 6,735 0 08/25/2031. [1.A ....
31392E H6 0 [FNMA2002-69Z 5.500% 10/25/32.. o[- [ 03/01/2021. | Paydown..........ccccoummrmrvvvveeiiiinens | o [ v 11,453 | .o 11,453 | ...o.ooee. 10,929 11,295 0 158 0 158 0 11,453 0 10/25/2032. [ 1.A ..o
31392K HM 1 |FHLMC 24450Z 6.500% 05/15/32.........ccovoeeciiimnrrrrrcirieens .. | 03/01/2021. | Paydown 7,792 7,792 7,644 7,732 0 60 0 60 0 7,792 0 05/15/2032. | 1.A .............
31392M U4 2 |FHLMC 2463 Z 6.000% 06/15/32.... .. | 03/15/2021. | PaydOWN............ocovvimmmnrrrrnvviiin | v | v 11,818 | .o 11,818 | s 11,401 11,740 0 79 0 79 0 11,818 0 06/15/2032. [ 1.A ....
31392M U5 9 |FHLMC 2463 ZB 6.500% 06/15/32... ... | .| 03/01/2021. | Paydown 27,699 27,699 27,521 27,607 0 92 0 92 0 27,699 0 06/15/2032. | 1.A .............
31392P HP 3 |FHLMC 2459 LZ 6.500% 06/15/32.........cccccoomrmnerrrrrrrienns .. [ 03/01/2021. | PAYAOWN........oovvveerrrrrerrviviis | v | v 19,373 | oo (ERTE T — 18,669 19,191 0 182 0 182 0 19,373 0 06/15/2032. [ 1.A coovvvvvrne
31392P  RL 1 |FHLMC 2484 Z 6.000% 07/15/32 .. [ 03/01/2021. | PAYAOWN.........oooooocmnrrcrriviiins | v | v 12,097 | .o 12,097 | oo 11,120 11,804 0 293 0 293 0 12,097 0 07/15/2032. [ 1.A ....
31392R  RJ 2 |FHLMC 2468 ZA 6.000% 07/15/32.. woe | .. [ 03/01/2021. | Paydown 54,684 54,684 52,692 54,085 0 599 0 599 0 54,684 0 07/15/2032. | 1.A .....ccovveeee
31392R WT 4 |FHLMC 2492Z 5.500% 08/15/32..........ooovveeerrrmnrrrrrririenns .. [ 03/01/2021. | PAYAOWN.........oooooonrrrcrriiiiins | v | v 42,142 | 42,142 38,023 40,936 (VN [ 1,206 | .o 0 | oo 1,206 0 42,142 0 08/15/2032. [ 1.A ccovvvvvrneee
313920 EE 0 [FHLMC 2504 Z 6.000% 09/15/32 .. [ 03/01/2021. | PaYdOWN...........ooooiriicmmrrcrniviiins | v | v 41,670 | ............ 41,670 | ............ 40,149 41,352 0 317 0 317 0 41,670 0 09/15/2032. [ 1.A ....
313920 JL 9 |FHLMC 2499 VZ 6.000% 09/15/32... ... |..| 03/01/2021. | Paydown 7,048 7,048 6,923 6,994 0 54 0 54 0 7,048 0 09/15/2032. | 1.A ..........cce.
31392W  JU 5 |FHLMC 2509 ZQ 5.500% 10/15/32........ccorvvvvevvveriircrrnnnes .. | 03/01/2021. | Paydown 30,751 30,751 29,369 30,392 0 358 0 358 0 30,751 0 10/15/2032. [ 1.A ..o
31393A VK 0 [FNMA2003-30 HY 5.500% 04/25/33.... .. | 03/01/2021. | Paydown 4,568 4,568 4,330 4,495 0 74 0 74 0 4,568 0 04/25/2033. [ 1.A ....
31393C LX 9 |FNMA2003-48 GH 5.500% 06/25/33... .| 03/01/2021. | PaydOwWN..........oocoiivmenrnrrviiiiins | v | v 109,386 | .......... 109,386 | ......... 106,857 | ..ovvvvvecees 108,350 | ...ovvveeeeeeen: (V8 [ 1,036 | oo (V[ 1,036 0 109,386 0 06/25/2033. | 1.A .............
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33..........ccccommrrrrvrvvverrnnnas .. [ 03/01/2021. | PaydOWN...........cociiiimmnrrrrrvviiis | v | v 16,600 | .......... 16,600 | ........... 16,696 16,599 0 1 0 1 0 16,600 0 03/15/2033. | 1.A .............
313978 SJ 4 |FANNIE MAE 2011-24 GY 4.500% 04/25/41... .. | 03/25/2021. | Paydown 227,074 227,074 235,794 228,980 0 | (1,905) | 0 | oo (1,905) 0 227,074 0 04/25/2041. [1.A ....
31398N Y2 4 |FANNIE MAE 2010-123 PM 4.000% 07/25/40. o[-+ 1031252021, | Paydown.........cccooenrervvvvvveiinsnnns [ revvvvvviiiissnnees [ e 191,225 | ........ 191,225 | ......... 181,425 188,586 0 2,639 0 2,639 0 191,225 0 07/25/2040. | 1.A .............
31398Q TQ 0 |FREDDIE MAC 3747 HX 4.500% 11/15/39........ccccoemmmreenns .. [ 03/01/2021. | PAYAOWN........ovvveerrrcrririiir | v | v 685,026 | .......... 685,026 | ......... 723,987 690,766 0 (5,740) (VN (5,740) 0 685,026 0 11/15/2039. | 1.A ....covev.e.
31398Q UG 0 |FREDDIE MAC 3747 PW 4.000% 10/15/39 .| 03/01/2021. | Paydown 651,122 651,122 670,655 653,268 0 (2,147) 0 (2.147) 0 651,122 0 10/15/2039. | 1.A ....
31398R  NW 1 |FANNIE MAE 2010-59 BP 5.000% 06/25/40.... .. | 03/25/2021. | Paydown 394,774 394,774 424422 | ... 408,169 | ...ccooccvvn 0 | (13,395) [ oo 0 [ oo (13,395) 0 394,774 0 06/25/2040. [ 1.A ...
314006 GP 6 | FNMAP/T POOL BM2005 4.000% 12/01/47.... .. | 03/01/2021. | Paydown 630,690 630,690 | .........648,724 | ............ 635,975 | ..o 0 | oo (5,285) 0 (5,285) 0 630,690 0 12/01/2047.
3140Q9 UA 9 | FANNIE MAE POOL CA2376 4.000% 09/01/4 .. | 03/01/2021. | Paydown ..643,601 643,373 0 (2,575) 0 (2,575) 0 640,798 0 09/01/2048. | 1.A
31418C XN 9 |FANNIE MAE POOL MA3384 4.000% 06/01/48.. . | .| 03/01/2021. | Paydown - .644,704 644,640 0 568 0 568 0 645,208 0 06/01/2048.
33803W AA 7 |FISHERS LANE ASSOC LLC US GOVT LEASE BAC....... | .. | 03/05/2021. | Redemption ~ 100.0000........... | cccovrrrrvvvvciiiies | corsirnnes 122,392 | .......... 122,392 | .......... 124,746 123,589 0 (12) 0 (12) 0 123,576 0 08/05/2030.
35563P HF 9 |Freddie Mac - SCRT 2018-4 MA 3.500% 11 .. | 03/01/2021. | Paydown 271,372 271,372 265,107 267,411 0 3,960 0 3,960 0 271,372 0 11/25/2057.
452024 HF 2 |ILLINOIS MUNICIPAL ELEC AGENCY 5.599% ceee ] 0210172021, | MALUTY...ccccvrervvvvvceriierrricnes | senneenssiiinnns | s 3,000,000 | ....... 3,000,000 | ....... 3,000,000 |........... 3,000,000 0 0 0 0 0 3,000,000 0 02/01/2021.
46637Q AA 4 | JP MORGAN TAX EXPT PASS THR TR 2012-AMT1....... | .. | 03/01/2021. | Paydown ..102,456 100,641 0 (596) 0 (596) 0 100,044 0 01/27/2038.
48730P AB 6 |KEENAN DEV ASSOC OF TN 144A TAX LEASE RE........ | .. | 01/15/2021. | Various ..379,241 379,241 0 0 0 0 0 379,241 0 07/15/2028.
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911551 AA 7 |US ARMY HOSP CASH MGMT FUND SENIOR SECUR... | .. | 03/01/2021. | VAHOUS........ccoocerrrvuemieenisncninniins | covvssssrsssssiinsns | oo 45024 | .........45024 | ........... 45,024 45,024 0 0 0 0 0 45,024 0 0 0 561 | 05/01/2032.[1.C .....ccccveee.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ccocuuiiiriiis cossessvssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | woeee 18,568,947 | ..... 18,568,947 | ..... 18,884,285 | ........ 18,622,043 | ..o 0 [ (51,929) 0 (51,929) 0 [ 18,570,111 | oo 0| . (1,166) | ......... (1,166) | .....213,364 XXX XXX
Bonds - Industrial and Miscell
00182@ AA 6 |AZROMULUS MILANDLORD LLC 3.497% 10/3.... .. | 03/31/2021. | Redemption  100.0000 41,850 0 0 0 0 0 41,850 0 0 0 244 |10/31/2038.
00184* AA 6 |AZRANDALL OH LANDLORDLLC 3.610% 03/3.... .. | 03/31/2021. | Redemption  100.0000 40,965 40,965 40,965 0 0 0 0 0 40,965 0 0 0 247 | 03/31/2039.
00184@ AA 4 | AMZN (Euclid OH) CTL Pass-Thru CTL - LEA.........ccccoeeeee. .. | 03/31/2021. | Redemption  100.0000.......... | ccocurrrrvvvvvciiies | crrnnnennnn 12,818 [ i (VAL — 12,818 12,818 0 0 0 0 0 12,818 0 0 0 88 | 07/31/2039.
00191# AA 3 | AMZN (Tucson AZ) CTL Pass-Thru CTL - LEA, .. 1 03/31/2021. | Redemption ~ 100.0000........... | ccovvvrerverrvrires [ oo 14,135 | s 14,135 ...14,135 14,135 0 0 0 0 0 14,135 0 0 08/31/2039.
00228# AA 0 |AVCINGULARLLC CTL - CINGULAR WIRELESS............ | .. | 03/15/2021. | Redemption  100.0000. 206,418 .211,921 206,779 0 (68) 0 (68) 0 206,710 0 08/15/2021.
004375 AN 1 |ACCREDITED MORT LOAN TRUST 2003-2 A1 4........... .| 03/01/2021. | Paydown 36,059 36,059 27,224 31,815 (VI 4244 | ... (VI O 4,244 0 36,059 0 10/25/2033.
008414 AA 2 |AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1 .. | 03/01/2021. | Paydown 182,313 0 6 0 6 0 182,319 0 07/25/2043.
023778 AB 2 |AMERICAN AIRLINES 2015-2 AA 3.600% 03/ .|| 03/22/2021. | Redemption ~ 100.0000........... | cccovveerriisnsrenns 71,070 0 0 0 0 0 71,070 0 09/22/2027.
02377L  AA 2 |AMERICAN AIRLINES 2019-1AAPTT 3.150%................ .. | 02/15/2021. | Redemption  100.0000........... 58,115 58,115 58,115 58,115 0 0 0 0 0 58,115 0 02/15/2032.
02401@ AA 7 |AMERICAN ASSETS TRUST LP SNR UNSEC NOTES..... | .. | 01/26/2021. | Redemption  100.0000........... 5,000,000 | ....... 5,000,000 | ....... 5,000,000 ..5,000,000 0 0 0 0 0 5,000,000 0 10/31/2021.
025932 AK 0 |AMERICAN FINANCIAL GROUP 3.500% 08/15/............. .| 03/17/2021. | Morgan Stanley Dean Witter...... 2,176,780 | ....... 2,000,000 |...... 1,907,460 ..1,934,543 0 2,188 0 2,188 (U I 1,936,731 | oo 0 | ...240,049 |...... 240,049 | ...... 41,611 | 08/15/2026.
02660T BU 6 |AMERICAN HOME MORTGAGE INV TR 2004-3 6A5........ .. | 03/01/2021. | Paydown 81,012 81,012 67,142 67,142 (V[ 13,869 | oo (V[ 13,869 0 81,012 0 0 0 670 | 10/25/2034.
02666A AA 6 |AMERICAN HOMES 4 RENT 2015-SFR1 A 3.46. .. | 03/01/2021. | Paydown 15,518 15,518 ...15,517 15,501 0 17 0 17 0 15,518 0 0 0 91 | 04/17/2045.
03065G AF 7 |AMERICREDIT AUTOMOBILE REC 2017-2C 2.. . || 03/18/2021. | Paydown ...968,905 | ..........968,905 ..968,699 968,845 0 60 0 60 0 968,905 0 0 0 [ 4,641 | 03/20/2023.
030728 LT 0 |AMERIQUEST MORTGAGE SECURITIES 2003-11 A....... | .. | 03/01/2021. | Paydown.........ccccovvvvrmvmvviiinnenis | corvvrvisniiiiinns [ e 118,860 | e, 118,860 | .......... 111,634 113,361 0 60 0 60 0 113,422 0 [ oo 5438 | ... 5,438 | ..o 987 | 01/25/2034.
03215P EQ 8 |AMRESCO RESIDENTIAL SEC CORP 1998-2 A5 .. | 03/01/2021. | Paydown v B TTT | 46,106 49,375 0 14 0 14 0 49,389 0 387 387 652 |02/25/2028.
037833 DQ 0 |APPLEINC 2.950% 09/11/49 .. [ 03/22/2021. | J P Morgan & Co. .......5,000,000 5,394,600 0 (VIR (1,636) 0 (1,636) 0 5,392,964 0 | ..(620,864)| ..... (620,864) | ....... 79,076 | 09/11/2049.
03789X AD 0 |APPLEBEES/IHOP FUNDING LLC 2019-1A A2I................ .. [ 03/05/2021. | PAYAOWN..........ooooomnrrrrniiiiins | v | v 12,500 | ..ooovveees 12,500 | ..o 12,500 12,500 0 0 0 0 0 12,500 0 0 (VI I 131 | 06/07/2049.
038370 AA 0 |AQUAFINANCE TRUST 2019A A 3.140% 07/1.. .. [ 03/15/2021. | PAYdOWN...........ocoviiemerrrrniviiires | v | ceveneeens 123,507 | .......... 123,507 .123,488 123,494 0 13 0 13 0 123,507 0 0 0 646 | 07/16/2040.
03837P AA 5 |AQUAFINANCE TRUST 2017-AA 3.720% 11l............... | .. | 03/15/2021. | Paydown. 300,704 300,704 ..300,667 300,682 0 22 0 22 0 300,704 0 0 (U O 1,797 | 11/15/2035.
038413 AA 8 |AQUAFINANCE TRUST 2020-AA A 1.900% O............... .. | 03/17/2021. | Paydown 252,807 252,807 252,761 252,772 0 36 0 36 0 252,807 0 0 0 811 | 07/17/2046.
038779 AB 0 |ARBYS FUNDING LLC 2020-1A A2 3.237% O.... .. | 01/30/2021. | Paydown 2,500 2,500 2,500 2,500 0 0 0 0 0 2,500 0 0 07/30/2050.
04542B MS 8 |ASSET BACKED FUNDING CERT 2005-AQ1 A4.. .. | 03/01/2021. | Paydown 93,834 93,834 93,606 93,553 0 (1) 0 (1) 0 93,552 0 282 06/25/2035.
05523E AA 4 |BANC OF AMERICA MERRILL LYNCH 2016-FR14........... .. [ 01/01/2021. | PaydOwn............ccviimmmnrrrrvvviii | v | s 7,000,000 | ....... 7,000,000 | ....... 6,545,000 | ........... 6,882,222 | ................ 0| NM7778 | .............nl 0 117,778 w0 [ 7,000,000 0 0 02/27/2048.
05590# AA 9 |BPHQ 2017 CTL Pass-Through Tru CTL 3.5.... .. | 03/15/2021. | Redemption ~ 100.0000........... | cccvrrrrvvvveerrenens 47,133 0 0 0 0 0 47,133 0 0 11/15/2032.
05606V AA 6 |BXG RECEIVABLES NOTE TRUST 2013-AA 3.. . | | 03/04/2021. | Paydown 44,128 0 2 0 2 0 44,130 0 0 12/04/2028.
05606X AA 2 |BXG RECEIVABLES NOTE TRUST 2015-AA 2............ .. | 03/02/2021. | Paydown 94,231 0 0 0 0 0 94,231 0 2 05/02/2030.
05607B AA 9 |BXG RECEIVABLES NOTE TRUST 2017-A A .. | 03/02/2021. | Paydown 46,434 0 0 0 0 0 46,434 0 1 10/04/2032.
05607B AB 7 |BXG RECEIVABLES NOTE TRUST 2017-AB .. | 03/02/2021. | Paydown 74,751 0 0 0 0 0 74,751 0 4 10/04/2032.
05607U AB 5 |BXG RECEIVABLES NOTE TRUST 2018-AB .. | 03/02/2021. | Paydown . 117,616 0 15 0 15 0 117,631 0 0 02/02/2034.
05607U AC 3 |BXG RECEIVABLES NOTE TRUST 2018-AC .. | 03/02/2021. | Paydown . 112,877 112,882 0 18 0 18 0 112,900 0 0 02/02/2034.
05608T AB 7 |BXG RECEIVABLES NOTE TRUST 2020-A B .. | 03/28/2021. | Paydown 337,938 337,938 337,886 337,888 0 50 0 50 0 337,938 0 0 02/28/2036.
05608T AC 5 |BXG RECEIVABLES NOTE TRUST 2020-A C .. | 03/28/2021. | Paydown ..168,974 168,974 0 4 0 4 0 168,977 0 0 02/28/2036.
073879 ED 6 |BEAR STERNS ASSET BACKED SEC 2004-AC4 A4 .. | 03/01/2021. | Paydown .133,724 133,724 0 0 0 0 0 133,724 (U 8,111 08/25/2034.
09228Y AB 8 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AA 4 .. | 03/15/2021. | Paydown 57,339 57,339 0 1 0 1 0 57,340 0 0 12/16/2041.
09228Y AC 6 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AB 5.. .. | 03/15/2021. | Paydown 12,409 0 0 0 0 0 12,410 0 0 12/16/2041.
09261W AN 4 | BLACKROCK DLF 1X 2020-1 W 2.500% 07/21.... .| 01/17/2021. | Redemption  100.0000 49,036 0 0 0 0 0 49,036 0 0 07/21/2030.
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110122 DA 3 |BRISTOL-MYERS SQUIBB 4.000% 08/15/23.. .. | 03/24/2021. [ Call  108.5230.......ccccmmmmrrrrrcces | s | s 2,170,460 | ....... 2,000,000 | ....... 2,011,987 2,010,339 0 (846) 0 (846) 0 2,009,493 (V1 (9,493) | e (9,493) | ....219,127 | 08/15/2023. | 1.F FE....
11042T AA 1 |BRITISHAIR 18-1 AAPTT 144A 3.800% 09... . | .. 03/20/2021. | Redemption  100.0000........... 89,930 89,930 89,930 89,930 0 0 0 0 0 89,930 09/20/2031. | 1.F FE....
11043X  AA 1 |BRITISHAIR 19-1 AAPTT 144A 3.300% 12...........cccoeeee. .. | 03/15/2021. | Redemption ~ 100.0000........... 54,132 54,132 54,132 54,132 0 0 0 0 0 54,132 12/15/2032.
12189L BG 5 |BURLINGTON NORTHERN SANTA FE 3.300% 09 .. | 03/31/2021. | Mitsubishi UFJ Securities.......... | .cccooorrrrrvviveirs | s 3,018,870 | ....... 3,000,000 2,993,160 0 0 0 0 0 0 2,993,160 09/15/2051.
124860 CB 1 |C-BASSLLC 1999-3 A 6.279% 01/01/29 . || 03/01/2021. | Paydown 4413 4,624 4,539 KOV T [ 790 23 0 813 0 4,584 01/01/2029.
12489W GE 8 |C-BASS 2002-CB6 M2F 4.491% 01/25/33.........cccoommrrrcces .. [ 03/01/2021. { PaYdOWN...........ooooiiimmnrnrrnvviiins | v | v 16,499 | ............ 16,499 | .......... 10,647 10,647 0 0 0 0 0 10,647 01/25/2033.
12502Y AP 8 |CCRINC MT100 PYMT RIGHTS MAST 2012-CA C.. .. [ 03/10/2021. | Paydown...........oovvvvvennviiianinns | o [ e 107,143 | .......... 107,143 | .......... 107,143 107,143 0 0 0 0 0 107,143 07/11/2022.
12508V AC 7 |CCGRECEIVABLES TRUST 2018-1B 3.090% .|.. | 03/14/2021. | Paydown 83,699 83,699 83,692 83,696 0 4 0 4 0 83,699 06/16/2025.
12510H AE 0 |CAPITAL AUTOMOTIVE REIT 2020-1A A5 34............. .. | 03/15/2021. | Paydown 1,250 0 0 0 0 0 1,250 02/15/2050.
12563L AL 1 |CLIFUNDING LLC 2019-1AA 3.710% 05/18.. .. | 03/18/2021. | Paydown 184,170 0 3 0 3 0 184,173 05/18/2044.
12563L AN 7 |CLIFUNDING LLC 2020-1A A 2.080% 09/18.. .| .. | 03/17/2021. | Paydown, 112,450 0 50 0 50 0 112,500 09/18/2045.
12563L AS 6 |CLIFUNDING LLC 2020-3A A 2.070% 10/18................... | .. | 03/18/2021. | Paydown 99,147 0 20 0 20 0 99,167 10/18/2045.
12563L AT 4 |CLIFUNDING LLC 2020-3AB 3.300% 10/18 .. | 03/18/2021. | Paydown 59,476 0 24 0 24 0 59,500 10/18/2045.
12591R  AY 6 |COMM MORTGAGE TRUST 2014-CCRE A-SB 3.5......... | .. | 03/01/2021. | PaYdOWN..........ccovvvvvemrimnnnnnriiins | woverssnnnnssiiins | covvrinnns 150,503 | .......... 150,503 | ......... 155,012 151,279 0 (776) 0 (776) 0 150,503 02/10/2047.
12646W AH 7 |CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A.......... .. | 03/01/2021. | Paydown 237,012 237,012 | ..ooveeee. 240,947 237,135 0 (8) 0 (8) 0 237,127 04/25/2043.
12646X AJ 1 | CREDIT SUISSE COMM MORT TRUST 2013-IVR3.. .. | 03/01/2021. | Paydown .189,177 .191,615 189,225 0 (3) 0 3) 0 189,222 05/25/2043.
12667F R5 6 | COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB .. | 03/01/2021. | Paydown v 167,377 ..138,947 153,668 0 33 0 33 0 153,702 02/25/2035.
12667F Y3 3 | COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A....... .. [ 03/01/2021. | Paydown..........coovvvvernviiiinneins | o [ e 248,624 | .......... 245,236 221,406 221,406 0 0 0 0 0 221,406 03/25/2035.
12668A MN 2 | COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A....... .. | 03/01/2021. | Paydown 688 690 562 653 0 0 0 0 0 653 11/25/2035.
126694 CV 8 |COUNTRYWIDE HOME LOANS 2005-21 A17 55.......... .. | 03/01/2021. | Paydown 5,920 5,989 5,221 5,588 0 1 0 1 0 5,588 10/25/2035.
12669G C8 2 |COUNTRYWIDE HOME LOANS 2005-13 A8 5.50........... .. | 03/01/2021. | Paydown 57,221 52,502 | ..o 41,305 42,903 0 1" 0 1 0 42,914 06/25/2035.
12673P AE 5 |CAINC 4.500% 08/15/23 .. [01/20/2021. [ Call  110.3300........cccmmcrrrrreces | i | s 3,309,900 | ....... 3,000,000 2,993,150 2,997,898 0 39 0 39 0 2,997,936 (U 2,064 | ... 2,064 | ..... 368,025 | 08/15/2023.
12701# AA 1 |CRGISSUER 4.700% 01/10/24.........cocovvvvvvvvviiinrrccnnrnnens . [ 01710/2021. | PaydOWN...........ocooviiicccrcrniiiiins | s | s 1,138,460 | ....... 1,138,460 | ....... 1,138,460 | ........... 1,138,460 0 0 0 0 (U I 1,138,460 0 0 (U 13,377 | 01/10/2024.
12701# AB 9 |CRG 2018-1 ASENIOR NOTES 5.300% 01/15................ .. [ 01715/2021. | PaydOWN..........cocooiiiccnnrnrniviiines | v | v 683,076 | .......... 683,076 | .......... 683,076 683,076 0 0 0 0 0 683,076 0 0 0 9,051 | 01/15/2024.
127097 D* 1 |CABOTOIL & GAS CORP 5.420% 01/15/21 o [ 0171572021, | MatUrity.........covvvvveeerccssecneriicinns | s | s 2,000,000 |...... 2,000,000 | ...... 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0 .54,200 | 01/15/2021.
14855M AA 6 |Castlelake Aircraft Securitiza 2019-1A A .. | 03/15/2021. | Paydown 94,704 94,704 94,704 94,703 0 1 0 1 0 94,704 0 0 0 N 04/15/2039.
161175 AY 0 |CHARTER COMMOPTLLC 4.908% 07/23/25................. .. [ 02/19/2021. | Credit Suisse. 2,299,040 | ...... 2,000,000 2,025,705 2,014,095 0 (454) 0 (454) 0 2,013,641 0 ..285399 |.. 285,399 |....... 57,260 | 07/23/2025.
16159G AC 3 |Chase Mortgage Finance Corpora 2019-ATR2 .. | 03/01/2021. | PYOWN.......oovmrvrrcrerrerrrcrirines | veevereeeesserinees | seevenens 173,9% | ......... 173,994 | ... 175,951 174,596 0 (25) 0 (25) 0 174,571 0 (577) (577) 922 |07/25/2049.
172973 2R 9 |CITICORP MORTGAGE SECURITIES 2005-6 1A! .. | 03/01/2021. | Paydown 627 598 0 0 0 0 0 598 0 28 28 6 | 09/25/2035.
172973  5F 2 |CITICORP MORTGAGE SECURITIES 2006-1 2A1........... | .. | 03/01/2021. | Paydown 18 18 0 0 0 0 0 18 0 0 0 0 | 08/25/2021.
17312D AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3... .. | 03/01/2021. | Paydown 11,802 11,752 0 0 0 0 0 11,752 0 50 50 [ 172 | 09/25/2037.
17321L  AA 7 |CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A.. .. | 03/01/2021. | Paydown ...119,801 . 119,169 0 2 0 2 0 119,171 0 630 630 666 | 10/25/2043.
17323M  AA 3 | CITIGROUP MRTGE LOAN TRUST INC 2015-A A1 .. [ 03/01/2021. | PaydOwn...........cooorrvvienrniicinnenns | o [ v 160,293 | .......... 160,293 | .......... 162,449 160,843 0 (550) 0 (550) 0 160,293 0 0 0 842 | 06/25/2058.
17328B AA 2 | CITIGROUP MORTGAGE LOAN TRUST 2019-IMC1 .. | 03/01/2021. | Paydown 67,566 67,566 67,529 67,490 0 76 0 76 0 67,566 0 0 0 296 | 07/25/2049.
19260M AA 4 |COINSTAR FUNDING, LLC 2017-1A A2 5.216 .. | 01/25/2021. | Paydown 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 0 0 98 | 04/25/2047.
194204 AB 9 |COLLEGE AVE STUDENT LOANS 2017-AA2 3 .| 03/25/2021. | Paydown 89,928 89,943 0 23 0 23 0 89,966 0 0 0 11/26/2046.
19421U AB 0 |COLLEGE AVE STUDENT LOANS 2019-AA2 3 .| 03/25/2021. | Paydown .143,977 143,984 0 45 0 45 0 144,029 0 0 0 12/28/2048.
194230 AB 6 |COLLEGE AVE STUDENT LOANS 2018-AA2 4............. .| 03/25/2021. | Paydown 17,221 117,233 0 4 0 4 0 117,274 0 0 0 N 12/26/2047.
20267T AA 0 | COMMONBOND STUDENT LOAN TRUST 2016-A A1...... .. [ 03/25/2021. | PaydOWN............ccovimmmmrnrrvvvvinins | covsnneeesssiiiniins | v 123481 | ......... 123481 | ......... 123,475 123,477 0 4 0 4 0 123,481 0 0 (U IR 758 | 05/25/2040.
20267U AA 7 | COMMONBOND STUDENT LOAN TRUST 2016-B Af...... .. | 03/25/2021. | Paydown 84,583 84,583 84,560 84,570 0 13 0 13 0 84,583 0 0 0 363 | 10/25/2040.
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20267V AC 1 |COMMONBOND STUDENT LOAN TRUST 2017-AGS B... | .. | 03/25/2021. | Paydown. ..199,877 ..199,867 199,870 0 8 0 8 0 199,877 0 05/25/2041. | 1.B FE...
20268M AA 4 | COMMONBOND STUDENT LOAN TRUST 2018-BGS A... | .. | 03/25/2021. | Paydown ..191,176 191,176 ..189,861 190,159 0 40 0 40 0 190,199 0 09/25/2045. | 1.AFE...
202690 AC 9 |COMMONBOND STUDENT LOAN TRUST 2018-AGS B... | .. | 03/25/2021. | Paydown. 290,473 290,473 290,349 290,400 0 73 0 73 0 290,473 0 02/25/2044.
20605P AH 4 |CONCHO RESOURCES INC 3.750% 10/01/27... .. | 02/08/2021. | Tax Free Exchange.........cccccoeees | covvvunnrervvvivins | s 3,494,067 | ... 3,600,000 | ....... 3454776 | ........... 3,488,983 | ...ccoooerrr (V8 [ 1484 | . (V[ 1,484 0 3,490,467 0 10/01/2027.
21075W  BX 2 |CONTIMTGE HOME EQUITY 1995-4 A9 1.944.. .. | 03/01/2021. | Paydown 5970 5970 2,464 2,464 0 0 0 0 0 2,464 0 03/15/2027.
21075W  CJ 2 |CONTIMTGE HOME EQUITY 1996-1 A7 6.668.............. .. | 03/01/2021. | Paydown 175 71 0 0 0 0 0 71 0 03/15/2027.
22534U AC 6 |CREDIT ACCEPTANCE AUTO LOAN TR 2017-3AB........ .. | 02/15/2021. | Paydown ...548,863 548,829 0 34 0 34 0 548,863 0 08/17/2026.
225458 AY 4 |CSFIRST BOSTON MORTGAGE SECUR 2005-1 1A....... .. | 03/01/2021. | Paydown 16,466 0 0 0 0 0 16,466 0 02/25/2035.
22822R BD 1 |CROWN CASTLE TOWERS LLC 144A 3.663% 05.......... .. | 02/09/2021. | J P Morgan & Co.............ccccccceees | covvmnrevvvrricirnns | 001,617,840 | .......1,500,000 | .......1,515,705 | ........... 1,510,134 0 (371) 0 (371) (U I 1,509,763 | .......c....... 0 05/15/2025.
22970 AA 8 |BGSBNSF CTL - Series 2015-1 PT 4.070%.... .. | 03/15/2021. | Redemption ~ 100.0000........... | cccorvvvererrrreeres ....16,038 16,038 0 0 0 0 0 16,038 0 05/15/2034.
233430 AE 9 |DTAUTO OWNER TRUST 2018-2C 3.670% 03, . | .| 03/15/2021. | Paydown ..789,431 789,497 0 31 0 31 0 789,528 0 03/15/2024.
23389@ AA 9 | DAIRYLAND POWER COOPERATIVE 3.420% 03/......... .. | 03/31/2021. | Redemption  100.0000........... 25,000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 03/30/2043.
24703N  AB 5 |DELL EQUIPMENT FINANCE TRUST 2020-1 A2. .. | 03/22/2021. | Paydown 536,391 536,391 536,328 536,355 0 37 0 37 0 536,391 0 06/22/2022.
24736X AA 6 |DELTAAIRLINES 2015-1 AA 3.625% 07/30/. .. | 01/30/2021. | Redemption  100.0000........... 87,663 87,663 89,520 88,993 0 (17) 0 (17) 0 88,976 0 07/30/2027.
24736Y AA 4 |DELTAAIRLINES 2015-1 A 3.875% 07/30/2.................... .. | 01/30/2021. | Redemption  100.0000........... | cccovrrrrrvvveeiiies | covnrreens 175,326 | ......... 175,326 | .......... 177,718 177,136 0 (21) 0 (21) 0 177,115 0 07/30/2027.
252722 AB 9 |DIAMOND RESORTS OWNER TRUST 2019-1AB... .. | 03/20/2021. | Paydown 29,554 29,554 29,549 29,549 0 4 0 4 0 29,554 02/20/2032.
252722 AC 7 |DIAMOND RESORTS OWNER TRUST 2019-1AC........... | .. | 03/20/2021. | Paydown 88,661 88,661 88,640 88,643 0 17 0 17 0 88,661 0 02/20/2032.
252724 AB 5 |DIAMOND RESORTS OWNER TRUST 2018-1B 4........ .. [ 03/20/2021. | PaydOwn............oovvvveernriiinnenns | o [ e 142,192 | .oooveees 142,192 | .coovveees 142,183 142,184 0 9 0 9 0 142,192 0 01/21/2031.
25272X AA 3 |DIAMOND RESORTS OWNER TRUST 2017-1AA... .. [ 03/20/2021. | Paydown.........coovvvvennniiiiinnenis | v [ v 36,208 | ..o 36,208 36,199 36,203 0 5 0 5 0 36,208 0 . 10/22/2029.
25272X AB 1 |DIAMOND RESORTS OWNER TRUST 2017-1AB... .. | 03/20/2021. | Paydown 27,156 27,156 27,152 27,153 0 3 0 3 0 27,156 0 0 ... 173 | 10/22/2029.
254687 CK 0 |WALT DISNEY COMPANY (THE) 4.500% 02/15............. . [ 02/15/2021. | MatUrity.........coooomnnrvisncricisnenns | v [ v 4,000,000 | ...... 4,000,000 3,939,165 3,993,800 0 6,200 0 | e 6,200 0 | s 4,000,000 0 0 ... 90,000 | 02/15/2021.
254700 AE 9 |DISCOVERY COMMUNICATIONS 4.375% 06/15/.. .. [03/21/2021. [ Call  100.9604..........coovcrrrvreces | v | e 2,019,209 | ....... 2,000,000 |...... 1,993,920 0 162 0 162 0 ..1,999,824 | ooccceei0 | s LL - 176 | ....... 42,542 | 06/15/2021.
257375 AE 5 |DOMINION GAS HLDGS LLC 3.550% 11/01/23 veee |+ 03/29/2021. | BATCIAYS.......coorrreeeerereeiierreiis | cevvisrsnerniinnens | e 2,130,640 | ....... 2,000,000 |...... 1,997,812 . 0 60 0 60 0 ...1,999,339 ..131,301 | ... 131,301 | ....... 29,583 | 11/01/2023.
26208C AN 8 |DRIVE AUTO RECEIVABLES TRUST 2017-AAD............. .. | 03/15/2021. | Paydown 295,709 295,709 295,702 295,694 0 15 0 15 0 295,709 0 0 2,017 |05/15/2024.
26208E AG 9 |DRIVE AUTO RECEIVABLES TRUST 2017-1D.... .. | 03/15/2021. | Paydown 535,857 535,857 535,841 535,834 0 23 0 23 0 535,857 0 0 3,370 | 03/15/2023.
26208L AE 8 |DRIVEN BRANDS FUNDING, LLC 2019-2A A2 .. | 01/20/2021. | Paydown 8,750 8,750 8,750 8,750 0 0 0 0 0 8,750 0 10/20/2049.
26208M AF 3 |DRIVE AUTO RECEIVABLES TRUST 2018-5C................ .. [ 03/15/2021. | PaydOWN............coiiimnrrrrrvviiiiies | v | s 646,798 | ......... 646,798 | ......... 646,653 646,735 0 63 0 63 0 646,798 0 01/15/2025.
262098 AF 6 |DRIVE AUTO RECEIVABLES TRUST 2018-4 C.... .. [ 03/15/2021. | PaydOWN............coiimmmmrrrrrvvvieries | o | v 736,483 | ........ 736,483 | ......... 736,354 736,438 0 45 0 45 0 736,483 0 11/15/2024.
26209X AA 9 |DRIVEN BRANDS FUNDING, LLC 2020-1A A2 .. | 01/20/2021. | Paydown 2,500 2,500 2,500 2,500 0 0 0 0 0 2,500 0 07/20/2050.
26224H AE 7 |DRUGROYALTY IIILP 12017-1A A2 3.600.................... .. [ 01/15/2021. | PaYdOWN.........covceevvcrrcerririiins | v | cveeernrn 455,086 | .........455,086 | .......... 455,011 455,075 0 1" 0 11 0 455,086 0 04/15/2027.
26857E  AA 6 |ELFI GRADUATE LOAN PROGRAM 2019-AA 2 .. | 03/25/2021. | Paydown .130,474 130,478 0 23 0 23 0 130,501 0 03/25/2044.
27034M  AB 0 |Earnest Student Loan Program L 2016-D A2 .. | 03/25/2021. | Paydown ..104,602 104,621 0 14 0 14 0 104,635 0 01/25/2041.
284157 AA 2 |ELARAHGV TIMESHARE ISSUER 2014-AA 2.. .. | 03/25/2021. | Paydown 35,670 35,671 0 0 0 0 0 35,671 0 02/25/2027.
284157 AB 0 |ELARAHGV TIMESHARE ISSUER 2014-AB 3.. .. | 03/25/2021. | Paydown 35,666 35,671 0 1 0 1 0 35,671 0 02/25/2027.
28416D AB 6 |ELARAHGV TIMESHARE ISSUER 2017-AB 2.. .. [ 03/25/2021. | Paydown.............cccoceeummrrvvvvviiins | vovvssnrenviiiiiinns | 00000 100,023 | ......... 100,923 | ... 100,893 100,908 0 15 0 15 0 100,923 0 03/25/2030.
29364G  AJ 2 |ENTERGY CORP 2.950% 09/01/26 .. | 03/24/2021. | Goldman Sachs & Co...........cccc. | courrervvvviienns 997,750 998,654 0 51 0 51 0 998,704 0 ... 68,266 09/01/2026.
294751 EV 0 |EQUITY ONE ABS INC 2004-3 AF5 4.285% 0. .. | 03/01/2021. | Paydown 351,057 361,746 0 75 0 75 0 361,821 0 07/25/2034.
299770 AB 2 |EVERBANK MTGE LOAN TRUST 2013-1 A2 2.5 .. [ 03/01/2021. | Paydown............cccooemmmrmrvvvvvciins | covvvnneervviiis | e 164,410 | 10 164,410 | 165,387 164,290 0 120 0 120 0 164,410 0 0 03/25/2043.
29977K  AA 1 |EVERBANK MTGE LOAN TRUST 2013-2A 3.00 .. | 03/01/2021. | Paydown ..244,829 246,346 0 922 0 922 0 247,268 0 0 06/25/2043.
29978C AA 8 |EverBank Mortgage Loan Trust 2018-1 A1. .1 03/01/2021. | Paydown 313,441 .0 ....1,561 .0 0 317,007 0 0 02/25/2048.
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30166P AE 1 |EXETER AUTOMOBILE RECEIVABLES 2018-3A C o[-+ 03/15/2021. | PaydOWN........ccrvvivicecsenienins [ v [ v 2,641,472 | ....... 2,641,472 | ... 2,640,880 2,641,271 0 201 0 201 0 2,641,472 0 0 0 15,796 | 06/15/2023. | 1.AFE...
30288* AA 8 |FLNG LIQUEFACTION 2 LLC SENIOR SECURED N........ | .. | 03/31/2021. | Redemption ~ 100.0000........... 94,000 94,000 94,000 94,000 0 0 0 0 0 94,000 0 03/31/2038. | 2.B FE...
3140FX ED 0 |FNMABFO0131 3.500% 08/01/56..........covvvvvveevvuiinnnrrinnes .. | 03/01/2021. | Paydown 226,712 226,712 233,018 232,870 0 | (6,158) | ...oovev (VN (6,158) 0 226,712 0 08/01/2056.
314008 WM 3 | FANNIE MAE POOL CA1551 4.000% 04/01/48... .. [ 03/01/2021. | PaydOWN...........occoviimmnrrrrrvviiiiies | v | v 712,940 | ......... 712,940 | ......... 724971 | oo 724,400 | ..o 0. (11,469) | ccoocrr 0 | o (11,469) 0 712,940 0 04/01/2048.
33767C AD 9 |FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.50............ |.. | 03/01/2021. | Paydown. 90,536 90,536 92,290 90,604 0 (3) 0 3) 0 90,601 0 03/25/2045.
33850T AC 2 |FLAGSTAR MORTGAGE TRUST 2018-1A3 3.50........... .. [ 03/01/2021. | PaydOWN...........occiiimmnnrrrrvvviiries | o | v 443784 | .......... 443784 | .......... 439,831 | oo 442,289 | ................ (V8 [ 1,495 | (V[ 1,495 0 443,784 0 03/25/2048.
33850T AE 8 |FLAGSTAR MORTGAGE TRUST 2018-1 A5 3.50... .. [02/01/2021. | Paydown..........coorvvveennniiinnenns | o [ e 478,589 | ... 478,589 | .......... 480,010 477,602 0 987 0 987 0 478,589 0 0 0 2,061 | 03/25/2048.
33851F AA 5 |FLAGSTAR MORTGAGE TRUST 2018-6RR 1A1 4.........|.. | 03/01/2021. | Paydown 335,832 335,832 332,601 334,108 (VN [ 1724 | (VN [ 1,724 0 335,832 0 0 0 [ 2,152 | 10/25/2048.
33851K AC 0 |FLAGSTAR MORTGAGE TRUST 2020-2 A2 3.00........... .. [ 03/01/2021. | PAYAOWN.........oooooiecnrrcrririiis | v | v 522,656 | .......... 522,656 537,356 536,373 0 | (QERAL:) | E— (V] IO (13,718) 0 522,656 0 0 (V0 [ 2,778 | 08/25/2050.
33972P  AA 7 |FLNG LIQUEFACTION 2 LLC 144A 4.125% 03... .. | 03/31/2021. | Redemption  100.0000........... 33,600 33,600 33,600 33,600 0 0 0 0 0 33,600 0 0 0 693 |03/31/2038.
34417M  AA 5 |FOCUS BRANDS FUNDING LLC 2017-1A A2l 3. .. | 02/24/2021. | Barclays 2,894,719 | .......2,887,500 | ....... 2,887,500 2,887,500 0 0 0 0 0 2,887,500 (U 7219 | .o 7,219 | ... 35,267 | 04/30/2047.
34417M  AA 5 |FOCUS BRANDS FUNDING LLC 2017-1A A2l 8............. .. | 01/30/2021. | Paydown 7,500 7,500 7,500 0 0 0 0 0 7,500 0 0 0 72 | 04/30/2047.
350400 AA 9 |Foundation Finance Trust 2017-1AA 3.3....... .. [ 03/15/2021. | PaydOWN...........ocooiiiccnnrrrnviiiiies | v | v 249,348 ..249,312 249,332 0 16 0 16 0 249,348 0 0 0 [ 1,357 | 07/15/2033.
35106D AD 3 |FOURSIGHT CAPITAL AUTOMOBILE 2018-1 .. [ 03/15/2021. | PaydOWN............cociiivmnrrnnreviiiins | v | s 1,432,679 432,282 | ... 1,432,583 0 96 0 96 (U I 1,432,679 0 0 0 8,302 | 04/17/2023.
36157R D7 7 |GE CAPITAL MTG 1999-HE1 A6 6.700% 04/2................. .. [ 03/01/2021. [ PaydOWN............cocoiiimmnrnnrnvviiis | v | v 19,992 20,142 19,991 0 (1) 0 (1) 0 19,990 0 2 2 245 | 04/25/2029.
36157R D9 3 |GE CAPITAL MTG 1999-HEM 6.705% 04/25/ .. | 03/01/2021. | Paydown 4,467 4,651 4,400 4,198 323 2 0 325 0 4,523 0 (55) (55) 32 | 04/25/2029.
36242D RF 2 | GSR MORTGAGE LOAN TRUST 2004-15F 5.500.. .. | 03/01/2021. | Paydown 315 315 324 315 0 0 0 0 0 315 0 0 0 3 | 11/25/2021.
36249E AC 8 |GLS AUTO RECEIVABLES TRUST 2018-2AB 3............. .. [ 03/15/2021. | Paydown...........covvvvevnviiiinnenns | conveeviisnsiiins [ v 642,623 | ......... 642,623 | ......... 642,504 642,580 0 43 0 43 0 642,623 0 0 0 3,864 | 03/15/2023.
36253U AD 3 |GLS AUTO RECEIVABLES TRUST 2017-1AC 3.... .. [ 03/15/2021. | Paydown...........ccouvvveimnnviiiinnenns | o [ cvieees 1,161,560 | ....... 1,161,560 | ....... 1,161,385 | ......... 1,161,493 0 67 0 67 (VO 1,161,560 0 0 0 6,573 | 07/15/2022.
36255X AB 9 |GLS AUTO RECEIVABLES TRUST 2018-3AB 3.... .. | 03/15/2021. | Paydown 896,690 896,690 896,603 896,647 0 43 0 43 0 896,690 0 0 (V1 [ 5,448 | 08/15/2023.
36256B AC 4 |GS MORTGAGE-BACKED SECURITIES 2018-RPL1........ .. | 03/01/2021. | Paydown 395,457 395,457 389,928 391,817 0 3,640 0 3,640 0 395,457 0 0 (1 2,439 | 10/25/2057.
36258F AA 7 | GS MORTGAGE-BACKED SECURITIES 2020-PJ1A....... .. | 03/01/2021. | Paydown 677,447 690,678 684,373 0 | oo (6,926) 0 (6,926) 0 677,447 0 0 0 3,835 |05/01/2050.
36259V  AB 9 |GS MORTGAGE-BACKED SECURITIES 2020-PJ4 A....... .. [ 03/01/2021. | Paydown.............cccoveemmrervvivicinns | cvvvsnneenviiiiins | 00 433,033 | 11100, 433,933 | ........ 447,155 | ccccov 446,434 | ................ 0 | (12,500) | ..o (V8 [ (12,500) 0 433,933 0 0 0 [ 2,158 | 01/25/2051.
36261M AB 5 | GS MORTGAGE-BACKED SECURITIES 2021-PJ1A....... .. [ 03/01/2021. | Paydown............cccoceummrrvvvvviciiies | covmnnrrvvviiiiiiens | eonneennn TO,847 | i TOBAT | 73,802 0 0 (2,956) 0 (2,956) 0 70,847 0 0 0 218 | 06/25/2051.
370334 BP 8 |GENERALMILLSINC 4.150% 02/15/43 .. | 01/27/2021. | Tax Free Exchange........cccccccuee. | coovnrevvviviciiiees | ....5,434,708 | .......4,100,000 | ....... 4451172 | .......... 4,440,702 0 (736) 0 (736) (U I 4,439,966 | ............. 0 [..994,742 | ... 994,742 | ..... 153,135 | 02/15/2043.
370334 CM 4 | GENERAL MILLS INC 144A 3.000% 02/01/51. .. | 02/01/2021. | Redemption ~ 99.7449 536 537 590 0 0 0 0 0 0 590 0 (54) (54) 0 |02/01/2051.
37959P AA 5 | GLOBAL SC FINANCE SRL 2020-1AA 2.170%.............. .. [ 03/01/2021. | PaydOWN...........ocoiiimmnrrrrrvviviies | v | s 182,188 | ......... 182,188 | ......... 182,179 182,171 0 17 0 17 0 182,188 0 0 0 658 | 10/17/2040.
37959P AC 1 |GLOBAL SC FINANCE SRL 2020-2A A 2.260%.. .. [ 03/17/2021. | PaydOWN...........ooooiiiimnrrrrrvviii | v | v 77,219 | e, 77219 | oo 77,190 77,190 0 29 0 29 0 77,219 0 0 0 284 | 11/19/2040.
37959P AD 9 |GLOBAL SC FINANCE SRL 2020-2A B 3.320%.. .. | 03/17/2021. | Paydown 25,742 25,742 25,735 25,735 0 7 0 7 0 25,742 0 0 11/19/2040.
38061L AA 7 |GOLD KEY RESORTS 2014-AA 3.220% 03/17............... .. [ 03/15/2021. | PaydOown............covvvvvrnviiinnenns | o [ v 116,898 | .......... 116,898 | .......... 116,873 116,894 0 4 0 4 0 116,898 0 0 03/17/2031.
38081E AA 9 | GOLDEN BEAR 2016-1A A 3.750% 09/20/47.. .. | 03/20/2021. | Paydown ...210,765 ..210,765 210,765 0 0 0 0 0 210,765 0 0 09/20/2047.
38217K  AA 2 |Goodgreen Trust 2016-1A A 3.230% 10/15 .. | 03/15/2021. | Paydown ...116,462 . .116,404 116,414 0 1 0 1 0 116,415 (U S 47 10/15/2052.
40405T AA 1 |H&PINVPARTNERS-CARMEL INC 144A LEASE.. .. | 02/15/2021. | Various. 967,000 967,000 967,000 967,000 0 0 0 0 0 967,000 0 0 02/15/2021.
40439H AB 5 |HIN TIMESHARE TRUST 2020-AB 2.230% 10 .. | 03/09/2021. | Paydown 281,703 281,703 281,631 281,633 0 70 0 70 0 281,703 0 0 10/09/2039.
40439H AC 3 |HIN TIMESHARE TRUST 2020-AC 3.420% 10... o[+ ] 03/09/2021. | PaydOWN........ccrvvvvvveericsnreniiins [ o | o 150,242 | .......... 150,242 | .......... 150,222 150,223 0 19 0 19 0 150,242 0 0 10/09/2039.
411707 AH 5 | CKE RESTAURANTS HOLDINGS INC 2020-1A A2........... .. | 03/20/2021. | Paydown 10,000 | ............10,000 ....10,000 10,000 0 0 0 0 0 10,000 0 0 12/20/2050.
42710V AA 2 |HERCULES CAPITAL FUNDING TRUST 2018-1A A......... | .. | 03/20/2021. | PaydOwN..........ccccoemmmmmmmvvvceiiiiinns | conrrvvvvviiiiiinnns [ v 1,854,103 | ....... 1,854,103 ,854,072 ..1,854,007 0 96 0 96 0 ...1,854,103 0 0 11/22/2027.
42711A AA 7 |HERCULES CAPITAL FUNDING TRUST 2019-1AA......... .. | 03/20/2021. | Paydown 285,665 285,665 285,659 285,653 0 12 0 12 0 285,665 0 0 02/20/2028.
42770L  AA 1 |HERO FUNDING TRUST 2015-1A A 3.840% 09. .. | 03/20/2021. | Paydown 59,079 59,084 0 2 0 2 0 59,085 0 20 09/20/2040.
42770Q AA 0 |HERO FUNDING TRUST 2014-2A A 3.990% 09 .| 03/20/2021. | Paydown ..120,140 120,160 0 62 0 62 0 120,222 0 0 09/21/2040.
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42806D BG 3 |HERTZ VEHICLE FINANCING LLC 2017-2A A. .. | 03/25/2021. | Paydown 175,857 0 29 0 29 0 175,886 0 0 0 10/25/2023. [ 1.F FE....

43284B  AB 8 |HILTON GRAND VACATIONS TRUST 2018-AA B .. | 03/25/2021. | Paydown 117,214 0 19 0 19 0 117,233 0 0 0 02/25/2032. | 1.F FE....

43284B  AC 6 |HILTON GRAND VACATIONS TRUST 2018-AA C .. | 03/25/2021. | Paydown 117,224 0 9 0 9 0 117,233 0 0 0 02/25/2032.

44040H AA 0 |HORIZON AIRCRAFT FINANCE I LTD 2019-1 A... .. | 01/15/2021. | Paydown 43,894 0 0 0 0 0 43,894 0 0 0 07/15/2039.

44040) AA 6 |HORIZON AIRCRAFT FINANCE | LTD 2019-2 A... . || 02/15/2021. | Paydown 49,162 0 1 0 1 0 49,163 0 0 0 11/15/2039.

44919  AC 2 |1595EXPRESSLLC SR SECURED NOTESDUE2.......... .. | 03/31/2021. | Redemption ~ 100.0000........... 62,873 0 0 0 0 0 62,873 0 0 0 12/31/2031.

449670 CP 1 |IMC HOME EQUITY LN TR 1997-3 CLASS A-6. .. | 03/01/2021. | Paydown 16,161 0 0 0 0 0 16,161 (U S 46 | 46 08/20/2028.

45254N  FL 6 |IMPAC CMB TRUST 2003-9F A1 1.109% 07/2 .. | 03/25/2021. | Paydown 9,213 0 14 0 14 0 9,227 0 276 276 20 | 07/25/2033.

45254T PL 2 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A5...... | .. | 03/01/2021. [ PAYdOWN...........ccoimmmmmrrrrviviiiiies | covmrneeeviviiiniiies | covsreenns 105,552 | .......... 105,552 97,424 97,424 0 0 0 0 0 97,424 (V] [ 8,127 | .o 8,127 | .o 899 |08/25/2034.

45254T PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 AG...... | .. | 03/01/2021. | Paydown 673 673 662 666 0 1 0 1 0 667 0 6 6 6 | 08/25/2034.

45780K AD 8 |InSite Issuer LLC 2016-1A A 2.883% 11/ . [ 01715/2021. | PaydOWN...........ooooiiiccenrccriviiiis | v | e 10,000,000 | ..... 10,000,000 | ..... 10,000,000 | ......... 10,000,000 0 0 0 0 (U 10,000,000 0 0 0 ... 437,204 | 11/15/2046.

45783N  AA 5 |INSTARLEASING Il LLC 2021-1A A 2.300...................... | .. | 03/15/2021. | Paydown 9,275 0 0 5 0 5 0 9,280 0 0 0 20 | 02/15/2054.

46591D AC 3 |JP MORGAN MORTGAGE TRUST 2019-INV1 A3.... .. | 03/01/2021. | Paydown 119,717 118,034 0 (28) 0 (28) 0 118,007 0 (697) (697) 699 | 10/25/2049.

46591X AC 9 |JP MORGAN MORTGAGE TRUST 2020-7 A3 3.0.. .. | 03/01/2021. | Paydown 488,392 | ... 487,543 | ..o 0 | (13,520) | .o (V8 [ (13,520) 0 474,023 0 0 0 2,552 | 01/25/2051.

46592E AC 0 |JP MORGAN MORTGAGE TRUST 2021-1A3 25.......... .. | 03/01/2021. | Paydown 64,635 0 0 (2,523) (VN (2,523) 0 62,112 0 0 0 213 | 06/25/2051.

465964 AC 8 |JP MORGAN MORTGAGE TRUST 2018-LTV1 A3.... .. | 03/01/2021. | Paydown 935,770 927,187 0 (94) 0 (94) 0 927,093 04/25/2049.

46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3AA 3 .. [ 03/15/2021. | Paydown............cccoommmnrrevvvvvciiins | connnerrvvviiiiiinns | crnnenennnn 19,850 [ 019,850 | oo 19,846 19,848 0 2 0 2 0 19,850 12/15/2048.

46618 AA 8 |HENDERSON RECEIVABLES LLC 2015-1AA 3............. .. | 03/15/2021. | Paydown 32,180 32,183 0 17 0 17 0 32,201 09/15/2072.

46639G AL 0 |JP MORGAN MTGE TRUST 2013-1 1A2 3.000%... .. [ 03/01/2021. | Paydown.........coovvvvvnnniviiinnenis | v [ v 77,135 | e 77135 | 78,897 77,358 0 3) 0 3) 0 77,355 03/01/2043.

46640B AC 8 |JP MORGAN MORTGAGE TRUST 2013-2A2 3.5. .. | 03/01/2021. | Paydown 91,086 91,086 89,492 90,694 0 2 0 2 0 90,696 05/25/2043.

46641A  AA 3 |JP MORGAN TAXABLE HFA TRUST 2013-2A 4......... .. | 03/01/2021. | Paydown 57,771 57,771 | oo 58,638 57,931 0 0 0 0 0 57,930 08/26/2036.

46641X AA 3 |JP MORGAN TAXABLE HFA TRUST 2014-1A 4.... .. | 03/01/2021. | Paydown 33,625 33,625 35,055 33,939 0 (314) 0 (314) 0 33,625 11/27/2038.

46641Y AJ 2 |JP MORGAN MORTGAGE TRUST 2014-2 2A2 3.........|.. | 03/01/2021. | PAydOWN...........ccoomiemmmmmmvviiiciiies | covmrrrnrviiiiiiiies | covineens 108,022 | .......... 108,022 | .......... 112,174 109,173 0 (1) 0 (1) 0 109,162 06/25/2029.

466478 AE 0 |JP MORGAN MORTGAGE TRUST 2017-3 1A3 3......... .. [ 03/01/2021. | PaydOWN...........ocooiiiecnrrrrviviiiies | o | o 161,216 | .......... 161,216 | .......... 164,579 161,710 0 (6) 0 (6) 0 161,705 08/25/2047.

46648H AN 3 | JP MORGAN MORTGAGE TRUST 2017-2A13 3... .. [ 03/01/2021. | PaYdOWN...........ooooiiimcnnrnrniviiiies | v | v 412,981 | .......... 412,981 | .......... 415,981 413,219 0 (4) 0 (4) 0 413,214 05/25/2047.

46648R  AC 5 | JP MORGAN MORTGAGE TRUST 2018-1A3 3.5.. .. | 03/01/2021. | Paydown 202,801 202,801 203,467 202,551 0 (6) 0 (6) 0 202,545 06/25/2048.

46649Y AC 9 |JP MORGAN MORTGAGE TRUST 2018-9 A3 4.0........... .. [ 03/01/2021. | PaydOWN...........ocoiiimmnrrrrrvviviies | v | s 106,529 | ........ 106,529 | .......... 105,730 106,125 0 3 0 3 0 106,129 02/25/2049.

46650P AC 4 |JP MORGAN MORTGAGE TRUST 2019-LTV1 A3.... .. | 03/01/2021. | Paydown 200,839 200,839 201,560 200,617 0 (16) 0 (16) 0 200,601 06/25/2049.

46651B AC 4 |JP MORGAN MORTGAGE TRUST 2019-6 A3 35........... | .. | 03/01/2021. | Paydown 245,864 0 (72) 0 (72) 0 245,792 12/25/2049.

46651N  AA 2 |JOLAIR2019-1A 3.967% 04/15/44...........ccoovvvvviiennnrienns .. | 03/15/2021. | Paydown 44,867 0 1 0 1 0 44,868 04/15/2044.

47715*  AA 5 |JETBLUE AIRWAYS 2013-1 CLASS AEETC 4... .. | 03/05/2021. | Redemption  100.0000 614,099 0 0 0 0 0 614,099 03/05/2023.

486606 J* 8 | KAYNE ANDERSON MLP INV CO 3.200% 04/16 .. | 03/17/2021. | Redemption  100.0000 ..774,041 774,041 0 0 0 0 0 774,041 04/16/2021.

49326E ED 1 |KEYCORP 5.100% 03/24/21 .. | 0312412021, | MAtUTiLY.........covvvvveeerccssccnrriiiiins | e | s 1,000,000 ..1,003,278 0 0 (U I 1,000,000 03/24/2021.

49456B AP 6 |KINDER MORGAN INC 4.300% 03/01/28.... .| . 02/08/2021. | Mitsubishi UFJ Securities. 4,617,600 ..3,988,533 0 0 0 3,988,683 03/01/2028.

49725V  AB 8 |KIOWA POWER PARTNERS LLC 144A SNR SECURE.... | .. | 03/30/2021. | Redemption ~ 100.0000. 431,832 431,855 0 0 0 431,832 03/30/2021.

50543L AA 0 |LABRADOR AVIATION FINANCE LTD 2016-1A A1.. .. | 03/15/2021. | Paydown 23,667 23,362 0 0 0 23,667 01/15/2042.

513075 BL 4 |LAMAR MEDIA CORP 5.750% 02/01/26.. .. | 02/03/2021. | Call ~ 102.8750. 2,057,500 ..2,040,561 .0 .0 0 2,039,476 02/01/2026.

521615 AA 2 |LEAPOWER PARTNERS LLC 144A 6.595% 06/ .. | 03/15/2021. | Redemption  100.0000.......... | ccccourrrrrvvvveeies | covvinirnnns 11,508 . 11,508 0 0 0 11,508 06/15/2033.

52465# AZ 8 |FLUOR CORPORATION CTL - LEGGMASON MTG CE... | .. | 03/08/2021. | Redemption ~ 100.0000........... | ccccevemmsrrrrrrvrine | worvrennas 102,831 | ..........102,831 102,831 0 0 0 0 0 102,831 06/08/2021.

53079E  BL 7 |LIBERTY MUTUAL GROUP 144A 4.300% 02/01.... .| 02/03/2021. | Stifel NiCOIaUS............ccvvveeeiveees | v | e 1,938,000 | ........ 2,000,000 0 0 0 0 0 0 2,000,000 02/01/2061.
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53688T AA 2 |LITIGATION FEE RESIDUAL FUND 2015-1 A... .. | 01/29/2021. | Redemption  100.0000........... 91,358 91,358 91,358 91,358 0 0 0 0 0 91,358 0 0 0 948 |04/29/2022.|1.G PL...
543190 AA 0 |LONGTRAIN LEASING Il LLC 2015-1A A1 2.. .|| 03/15/2021. | PaydOwN............ccoorivemmnrrrviviiins | v | o 101,196 | ......... 101,196 | .......... 101,191 101,192 0 4 0 4 0 101,196 0 0 (U IR 492 | 01/15/2045. | 1.F FE....
55281T AB 6 |MCAFUND HOLDINGLLC 2017-1B 2.848% O............... .. [ 02/15/2021. [ PaydOWN...........ccoviicmmnrrrniviiiies | v | v 108,787 108,787 0 0 0 0 0 108,787 0 0 (U IR 798 | 08/15/2028.
55336V BM 1 |[MPLXLP 5.250% 01/15/25 .. [01/15/2021. [ Call  102.6250.........crrrrvvceveees | e 1,026,250 | .......1,000,000 | .......1,007,631 | .......... 1,006,007 0 (106) 0 (106) (I I 1,005,901 0 (5,901) (5,901) 52,500 | 01/15/2025.
553891 AA 0 |MVW OWNER TRUST 2014-1A 2.250% 09/201.............. .. | 03/20/2021. | Paydown 45,898 0 1 0 1 0 45,899 0 0 (U IR 165 | 09/20/2031.
553894 AA 4 |MVW OWNER TRUST 2016-1AA 2.250% 12/20............. .. | 03/20/2021. | Paydown 55,669 0 3 0 3 0 55,673 0 0 0 204 | 12/20/2033.
553896 AB 7 |MVW OWNER TRUST 2017-1AB 2.750% 12/20.... .. | 03/20/2021. | Paydown 60,371 60,369 60,369 0 2 0 2 0 60,371 0 0 0 273 | 12/20/2034.
553896 AC 5 |MVW OWNER TRUST 2017-1AC 2.990% 12/20.... .. [ 03/20/2021. | Paydown...........ccovvvvennniiiinnenns | o [ v 120,742 | ......... 120,742 | .......... 120,711 120,724 0 18 0 18 0 120,742 0 0 0 594 | 12/20/2034.
55400E AB 5 |MVWOT 2020-1AB 2.730% 10/20/37.........ccccvvvvvvvrrrnecnne .. [ 03/20/2021. | PAYAOWN..........cocoiivecnrrcrviviiees | v | covsneeins 105,302 | .......... 105,302 | ......... 105,288 105,288 0 14 0 14 0 105,302 0 0 (VI I 463 | 10/20/2037.
55400E AC 3 |MVWOT 2020-1AC 4.210% 10/20/37.......ccoovvvvvvnrrriirnnes .. [ 03/20/2021. | PaydOwn..........cooorrvvvenriiiinnenns | v [ v 101,447 | .......... 101,447 | .......... 101,438 101,438 0 9 0 9 0 101,447 0 0 0 688 | 10/20/2037.
56540# AA 3 |MAPLELEAF MIDSTREAM INVESTMENT SENIOR NO... | .. | 01/05/2021. | Redemption ~ 100.0000........... 265,560 265,560 265,560 265,560 0 0 0 0 0 265,560 0 0 0 6,055 | 07/05/2025.
57109F AB 2 |MARLETTE FUNDING TRUST 2018-3AB 3.860............. .. | 03/15/2021. | Paydown.............cccoeeeumrrmvvvviciies | vvvvsnnrcrviviinns | 001,336,181 | i, 1,336,181 | ....... 1,335,908 | ........... 1,336,121 0 61 0 61 (U I 1,336,181 0 0 0 8,222 | 09/15/2028.
574754 AL 1 |MASHANTUCKET WESTERN PEQUOT 144A 7.350...... .| 02/18/2021. | Jeffries & Co ....2,635,732 ..197,680 197,680 0 0 0 0 0 197,680 0|..210,859 |.... 210,859 | ..coovvvveveeen 0 | 07/01/2026.
58526# BE 8 |MEIJER FINANCE INC MEIJERINC SERIES D1 ..| 01/01/2021. | Redemption  100.0000 v 128,733 .128,733 128,733 0 0 0 0 0 128,733 0 0 0 5,381 | 01/01/2021.
58526# BJ 7 |MEIJERFINANCE INC MEIJER INC SERIES D2.............. .| 01/01/2021. | Redemption  100.0000........... | ccovrerrvvvveiriiies | cerrennnn 112,643 | e 112,643 | .......... 112,643 112,643 0 0 0 0 0 112,643 0 0 0 [ e 4,708 | 01/01/2021.
58526# BN 8 |MEIJER FINANCE INC MEIJER INC SERIES D3. .. | 01/01/2021. | Redemption  100.0000 ..103,062 103,062 0 0 0 0 0 103,062 0 0 0 [ e 4,308 | 01/01/2021.
59048@ AA 6 |MESAAIRLINES 2015-1 A 4.750% 07/15/29 .. | 01/15/2021. | Redemption  100.0000 B I I ..138,251 138,251 0 0 0 0 0 138,251 0 0 0 3,283 | 01/15/2028.
59549W AA 1 |MID STATE TRUST SERIES 11 A1 4.864% 07............... .. [ 03/15/2021. | Paydown..........ccovvvvvnnniiiinnenns | o [ e 145213 | .......... 145213 | ......... 141,399 144,661 0 552 0 552 0 145,213 0 0 (1 1,119 | 07/15/2038.
59560U AA 9 |MID-STATE TRUST 2004-1 A 6.005% 08/15/.. .. | 03/01/2021. | Paydown 28,206 28,206 28,862 28,452 0 (247) 0 (247) 0 28,206 0 0 0 242 | 08/15/2037.
59560W AC 1 |MID-STATE TRUST 2010-1 M 5.250% 12/15/. .| .. 03/01/2021. | Paydown 95,027 95,027 94,961 94,933 0 94 0 94 0 95,027 0 0 (V8 I 764 | 12/15/2045.
59748T AB 5 |MIDLAND COGEN VENTURE LP 144A 5.250% O........... .. | 03/15/2021. | Redemption  100.0000........... | ccovvvreresrrvirins [ cvvvrinnes 126,879 | .......... 126,879 | .......... 126,879 126,879 0 0 0 0 0 126,879 0 0 0 3,331 | 03/15/2025.
59980C AF 0 [MILL CITY MORTGAGE TRUST 2017-3 M2 3.2...... .. | 03/01/2021. | Paydown 2,501 2,501 2,440 2,468 0 33 0 33 0 2,501 0 0 0 14 | 02/25/2058.
62848B AB 7 |MVW OWNER TRUST 2018-1AB 3.600% 01/21.... .. [ 03/20/2021. | PaydOWN............ccoviiemmrrrrniviiiies | e | covnneeens 135,216 | ......... 135,216 | .......... 135,195 135,202 0 15 0 15 0 135,216 0 0 0 [ e 773 | 01/21/2036.
628530 BD 8 |MYLANINC 4.200% 11/29/23..........ccoooiivmmmmmmrvvcieriiinsinnns .. | 03/04/2021. | BarClays.............cccoummmrrrvvcceieaies | covvvssseeessiiiiins | v 4,338,920 | ....... 4,000,000 | ....... 4,120,240 | ........... 4,039,161 0 (2,556) 0 (2,556) (U I 4,036,605 | ............. 0 [..302315 .. 302,315 |....... 46,200 | 11/29/2023.
62946A AA 2 [NPSPEIILLC 2016-1A A1 4.164% 04/20/ .. | 03/20/2021. | Paydown 97,759 97,759 97,759 97,759 0 0 0 0 0 97,759 0 04/20/2046.
629682 AA 3 |NADG NNN OPERATING LP 2019-1 A 3.368% . | .| 03/28/2021. | Paydown 3,750 3,750 3,750 0 0 0 0 0 3,750 0 12/28/2049.
63939N AB 9 |NAVIENT STUDENT LOAN TRUST 2016-AAA2A............. .. | 03/15/2021. | Paydown 61,422 61,393 61,408 0 0 0 61,422 0 12/15/2045.
64352V ED 9 |NEW CENTURY HOME EQUITY LOAN 2003-5 Al6.. .. [ 03/01/2021. | PaydOWN............cciiimmmrrrrrvvviiies | covenneeesssiiiiiins | v 165,349 ..155,240 164,027 0. .0 0 162,981 0 11/25/2033.
65339K AA 8 |NEXTERA ENERGY CAPITAL 4.500% 06/01/21 o[+ 03/01/2021. | VANIOUS.......cooooomerrervevieemsinnens [ covvieeiissnnneennns [ svveees 3,000,000 .......3,036,170 ..3,001,036 0. .0 0 3,000,000 0 06/01/2021.
654740 BL 2 |NISSAN MOTOR ACCEPTANCE 144A 3.875% 09.......... .. [ 03/25/2021. | Barclays...........ccccocccveerveeeneeveens | vonrevvivesseiiiens | evvenns 7,466,970 | ....... 7,000,000 | ....... 7,001,070 | .......... 7,000,616 0 0 (1 S 7,000,564 | ... 0| ..466,406 |..... 466,406 09/21/2023.
654894 AF 1 |NOBLE AFFILIATES INC SENIOR NOTES 8.00 .. | 01/06/2021. | Tax Free EXChange........ccccoeeeees | covvevsreevvvviiens | v 4,649,463 | ....... 4,600,000 | ... 4,710,768 | ........... 4,649,548 0 0 (VI O 4,649,463 0 0 0 04/01/2027.
67400A AC 6 |OAKS MORTGAGE TRUST 2015-2A3 3.500% 1... .. | 03/01/2021. | Paydown 354,291 354,291 355,897 354,048 0 0 0 354,043 0 249 249 . 10/25/2045.
684181 AA 8 | ORANGE COGEN FUNDING CORP 144A 8.175%. .. | 03/15/2021. | Redemption ~ 100.0000........... | ccccurrvrvvvvecciiies | corrrecnns 176,925 | ......... 176,925 | .......... 176,925 176,925 0 0 0 176,925 0 0 0 3,616 | 03/15/2022.
68504T AA 2 | ORANGE LAKE TIMESHARE TRUST 2015-AA A. .. | 03/08/2021. | Paydown 64,857 64,857 64,847 64,853 0 0 0 64,853 0 4 4 304 | 09/08/2027.
68504U AB 7 |ORANGE LAKE TIMESHARE TRUST 2019-AB 3.. .. [ 03/09/2021. | PaydOWN...........oocoviiiemsnrrrniviiins | v | v 76,653 | ........... 76,653 | .......... 76,642 76,644 0 0 0 76,653 0 0 0 379 | 04/09/2038.
68504W AB 3 | ORANGE LAKE TIMESHARE TRUST 2018-AB 3.. .. | 03/08/2021. | Paydown .172,108 172,107 0 0 0 172,111 0 0 0 940 | 07/08/2030.
68504W AC 1 | ORANGE LAKE TIMESHARE TRUST 2018-AC 3.. .. | 03/08/2021. | Paydown ..147,501 147,507 0 15 0 15 0 147,522 0 0 0 900 | 07/08/2030.
687846 AE 5 |OSCAR US FUNDING TRUST 2017-1A A4 3.30 .. | 03/10/2021. | Paydown ..468,255 468,325 0 35 0 35 0 468,360 0 0 0 2,564 | 05/10/2024.
68784A AE 6 |OSCARUS FUNDING TRUST 2017-2A A4 2.76 .. [ 03/10/2021. | PaydOWN............cciimmmmrrrrrvviiirs | covnnneensssiiinins | v 437,783 | ......... 437,783 | .......... 437,669 437,743 0 39 0 39 0 437,783 0 0 0 12/10/2024.
68784U AE 2 | OSCAR US FUNDING TRUST 2016-2A A4 2.99 .| 03/15/2021. | Paydown 283,530 283,530 283,454 283,513 0 17 0 17 0 283,530 0 0 0 12/15/2023.
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693652 AB 5 |PSMC 2020-2A2 3.000% 05/25/50 .. [ 03/01/2021. | PaYdOWN...........oocoiiiicerrcrniiiiiin | s | s 1,060,243 | .......1,060,243 | ....... 1,089,068 | ........... 1,080,204 | ............... 0 | (19,962) | ..o 0 [ oo (19,962) | ..covvvvvccc | i 1,060,243 0 0 0 5,658 | 05/25/2050. | 1.D FM...
69371V AA 5 |PSMC TRUST 2018-1A A1 3.500% 02/25/4 o[+ ] 03/01/2021. | PaydOWN........ccrvvvvveeeiicsnieniiiis [ o | e 945,577 | ..........945,577 933,610 941,582 0 3,996 0 3,996 0 945,577 0 0 0 5,354 | 02/25/2048.|1.D FM...
69374 AA 9 |PSMC TRUST 2018-3 A1 4.000% 08/25/48..................... .. [ 03/01/2021. | PaydOWN..........cocociiiemnrnrrriviiiiies | v | v 216,540 | ......... 216,540 | .......... 216,033 215,968 0 573 0 573 0 216,540 0 0 0 [ 1,429 | 08/25/2048.
69374K AA 6 |PSMC TRUST 2018-4 A1 4.000% 11/25/48. .. | 03/01/2021. | Paydown 224,604 224,604 221,972 223,743 0 861 0 861 0 224,604 0 0 0 11/25/2048.
69374X AA 8 [PSMC2019-2A1 3.500% 10/25/49 .. | 03/01/2021. | Paydown 355,303 355,303 362,409 355,303 0 0 0 0 0 355,303 0 0 0 10/25/2049.
72703P AA 1 |PLANET FITNESS MASTER ISSUER 2018-1A A2I........... .. [ 03/05/2021. | PaYdOWN............cociiimmnrrrrrvviiins | covvesnneesssiiiins | v 15,000 | ............ 15,000 | ........... 15,000 15,000 0 0 0 0 0 15,000 0 0 (U R 160 | 09/05/2048.
72703P AC 7 |PLANET FITNESS MASTER ISSUER 2019-1A A2............ | .. | 03/05/2021. | Paydown 8,750 8,750 8,750 8,750 0 0 0 0 0 8,750 0 0 0 84 | 12/05/2049.
73316P  HP 8 |POPULAR ABS MORTGAGE PASS-THRO 2005-D A...... | .. | 03/01/2021. | Paydown 4,388 4,388 4,136 4,275 0 1 0 1 0 4,276 01/25/2036.
74958D AH 1 |RESIDENTIAL FUNDING MTG SEC 12006-S10 2............. .. [ 03/01/2021. | PaYdOWN..........oocoireecnrrcrviriiirs | v | connnnennn 13,651 [ i 13,777 | s 13,097 13,693 0 5 0 5 0 13,698 10/25/2021.
750731 AA 9 |LAS VEGAS RAIDERS LEASE-COLLATERALIZEDP....... .. | 03/10/2021. | Redemption  100.0000........... | ccovrcvrrvvveerrneeas 13,483 | .o 13,483 13,483 0 0 0 0 0 13,483 02/10/2049.
759950 CU 0 |RENAISSANCE MTG ACCEPTANCE CR 2004-2 AF5...... .| 03/01/2021. | Paydown 65,036 66,132 0 56 0 56 0 66,188 07/25/2034.
76126C HZ 8 |RACERS (BELL SOUTH) 144A 2001-6-S-BLS.........ccco00c0. .. | 01/15/2021. | Redemption  100.0000........... | ccovrrrvvvviiiiiens | cerrennnn212,145 | i 212,145 | ........ 246,349 213,355 0 (154) 0 (154) 0 213,201 07/15/2021.
78448Q AB 4 |SMBPVT EDUCATION LOAN TRUST 2015-B A2A.. .. | 03/15/2021. | Paydown 82,783 82,783 82,401 82,689 0 94 0 94 0 82,783 07/15/2027.
785592 AS 5 | SABINE PASS LIQUEFACTION 5.000% 03/15/ .. [ 02/19/2021. | J P Morgan & Co 3,520,380 | ....... 3,000,000 | ....... 3,089,310 | ........... 3,065,918 | ...ccoovvr 0 | (1,482) | (U (1,482) 0 3,064,437 03/15/2027.
81745A AB 3 |SEQUOIA MORTGAGE TRUST 2013-5A2 3.000............ .. | 03/01/2021. | Paydown 367,285 367,285 | ......... 373,670 | .ovvvvvrreeens 373,378 | oo 0 | ((HUX ) E— (VN (6,093) 0 367,285 05/25/2043.
81745C AB 9 |SEQUOIA MORTGAGE TRUST 2013-7 A2 3.000... .. | 03/01/2021. | Paydown 92,711 92,711 93,321 92,649 0 (1) 0 (1) 0 92,648 06/25/2043.
81745X AA 5 | SEQUOIA MORTGAGE TRUST 2017-4 A1 3.500... .. | 03/01/2021. | Paydown 222,393 222,393 227,432 223,376 0 (406) 0 (406) 0 222,970 07/25/2047.
81746H AB 7 |SEQUOIA MORTGAGE TRUST 2017-CH1A2 35........... .. | 03/01/2021. | Paydown 280,055 280,055 284,110 281,171 0 (4) 0 (@) 0 281,167 10/25/2047.
81746Q AA 9 | SEQUOIA MORTGAGE TRUST 2018-2 A1 3.500... .. | 03/01/2021. | Paydown 558,846 558,846 562,775 558,874 0 (18) 0 (18) 0 558,857 02/25/2048.
81746R AU 3 |SEQUOIA MORTGAGE TRUST 2016-2 A19 3.50... .. | 03/01/2021. | Paydown 223,741 223,741 228,321 224,456 0 8) 0 8) 0 224,448 08/25/2046.
81746Y AA 2 |SEQUOIA MORTGAGE TRUST 2019-2 A1 4.000............ .. | 03/01/2021. | Paydown 367,565 367,565 | .......... 374,572 369,457 0 (116) 0 (116) 0 369,341 05/25/2049.
81747C AA 9 |SEQUOIA MORTGAGE TRUST 2019-CH2 A1 4.5.. .. | 03/01/2021. | Paydown 382,385 374,739 0 (188) 0 (188) 0 374,551 08/25/2049.
81747D AA 7 |SEQUOIA MORTGAGE TRUST 2018-CH1 A1 4.0.. .. [ 03/01/2021. | Paydown.............ccooveemmrervvvviinns | v | e 431,591 | 10.431,501 | 438,603 | ............. 432,966 | .....ooccovnn 0 | (1,107) 0 (1,107) 0 431,860 02/25/2048.
8174TM  AA 7 | SEQUOIA MORTGAGE TRUST 2019-CH1 A1 45........... .. [ 03/01/2021. | Paydown.............cccoceemmrrrvvvviiiins | vvvvssnrenviiiiines | e 139,496 | ......... 139,496 | ......... 142,144 139,841 0 (344) 0 (344) 0 139,496 03/25/2049.
81748B AB 8 |SEQUOIA MORTGAGE TRUST 2019-3 A2 3.500... .. | 03/01/2021. | Paydown ..506,682 500,621 0 (2,729) 0 (2,729) 0 497,891 09/25/2049.
81748 AA 3 |SEQUOIA MORTGAGE TRUST 2019-4 A1 3.500... .. | 03/01/2021. | Paydown I ..131,650 129,807 0 (857) 0 (857) 0 128,950 11/25/2049.
81748K AA 0 |SEQUOIA MORTGAGE TRUST 2020-2 A1 3.500............ .. | 02/04/2021. | Morgan Stanley Dean Witter...... | cccccooovvvvveeiiies | covnreee 314,056 | ......... 305,650 | .......... 313,196 309,626 0 (178) 0 (178) 0 309,448 03/25/2050.
81748K AA 0 |SEQUOIA MORTGAGE TRUST 2020-2 A1 3.500 .. | 02/01/2021. | Paydown 58,158 58,158 59,594 58,914 0 (18) 0 (18) 0 58,896 03/25/2050.
817743 AA 5 | SERVPRO MASTER ISSUER, LLC 2019-1A A2.... .. [ 01/25/2021. | PaydOWN.............ccoiimmmnrnrrnvvviins | v | v 12,500 | ....oooveeee 12,500 | ............ 12,500 12,500 0 0 0 0 0 12,500 0 0 0 10/25/2049.
81783R AA 1 |SETTLEMENT FEE FINANCE LLC 2013-1AA 3............. .. | 01/25/2021. | Paydown 62,034 62,034 62,034 62,034 0 0 0 0 0 62,034 0 0 0 01/25/2044.
826525 AB 3 |SIERRA RECEIVABLES FUNDING CO 2020-2A B.. .. | 03/20/2021. | Paydown 281,456 281,456 281,382 281,386 0 70 0 70 0 281,456 0 0 0 07/20/2037.
826525 AC 1 |SIERRA RECEIVABLES FUNDING CO 2020-2AC... .. [ 03/20/2021. | PaYdOWN...........ccooiviemerrrrniviiires | v | covnneeens 187,637 | .......... 187,637 | ......... 187,614 187,615 0 22 0 22 0 187,637 0 0 0 07/20/2037.
82652M AC 4 | SIERRA RECEIVABLES FUNDING CO 2019-2AC... .. | 03/20/2021. | Paydown 80,766 80,766 80,760 80,761 0 6 0 6 0 80,766 0 0 0 05/20/2036.
82652N AB 4 |SIERRA RECEIVABLES FUNDING CO 2019-3AB .. | 03/20/2021. | Paydown 121,275 0 19 0 19 0 121,294 0 0 0 07/15/2038.
826530 AB 5 |SIERRARECEIVABLES FUNDING CO 2018-2AB... .. | 03/20/2021. | Paydown 63,242 0 6 0 6 0 63,248 0 0 0 06/20/2035.
826530 AC 3 |SIERRARECEIVABLES FUNDING CO 2018-2AC... .. | 03/20/2021. | Paydown 63,236 0 12 0 12 0 63,248 0 0 0 06/20/2035.
82653G AB 8 | SIERRA RECEIVABLES FUNDING CO 2018-3A B... .. | 03/20/2021. | Paydown 54,291 54,291 54,282 54,284 0 7 0 7 0 54,291 0 0 0 09/20/2035.
82653G AC 6 |SIERRARECEIVABLES FUNDING CO 2018-3A C .. [ 03/20/2021. | PaydOWN............ociiiiemnrnnrrcviiin | v | v 70,507 | cvvvevrveeee 70,507 | .oooooveeeee 70,506 70,505 0 2 0 2 0 70,507 0 0 0 09/20/2035.
83405A AB 0 |SOFI CONSUMER LOAN PROGRAM TRU 2017-1B........ | .. | 03/25/2021. | Paydown, 94,746 94,746 94,728 94,735 0 1" 0 1 0 94,746 0 0 0 01/26/2026.
83405A AB 0 |SOFI CONSUMER LOAN PROGRAM TRU 2017-1B........ | .. | 02/25/2021. | Paydown 208,942 208,942 208,902 208,918 0 24 0 24 0 208,942 0 0 0 01/26/2026.
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83546D AF 5 |SONIC CAPITALLLC 2018-1A A2 4.026% 02. .. | 03/20/2021. | Paydown 6,250 6,250 6,250 6,250 0 0 0 0 0 6,250 0 0 0 42 | 02/20/2048.|2.B FE...
83546D AG 3 |SONIC CAPITAL LLC 2020-1A A2I 3.845% O.. woo. | .| 03/20/2021. | Paydown 5,000 5,000 5,000 5,000 0 0 0 0 0 5,000 0 0 0 32 |01/20/2050. | 2B FE..........
84055 AA 6 |SOUTH TEXAS ELECTRIC COOP SERIESA 54.......... .| 01/01/2021. | Redemption ~ 100.0000........... 235,294 235,294 235,294 235,294 0 0 0 0 0 235,294 0 0 0 01/01/2028. [ 1.F ..............
846502 AA 0 | SPARC EM SPC LEGAL STLMNT HLDG 2015-1A A .. | 02/01/2021. | Paydown ..160,045 ..160,045 160,045 0 0 0 0 0 160,045 0 0 0 08/01/2031.|1.G PL...
84858W AA 4 |SPIRIT AIRLINES 2017-1AA  3.375% 02/15/ w.o. | .| 02/15/2021. | Redemption ~ 100.0000........... | cccceevesrerrrrrneens v 142,115 | 142,115 .142,328 142,285 0 (1) 0 (1) 0 142,284 (U I (U1G]e) ) p— (169) | .........2,398 | 02/15/2030.
857477 AQ 6 | STATE STREET CORP Jr Subordinated Series................ .. [08/15/2021. [ Call  100.0000.........ccommrrrrvecee | crvvrrnrrerrvsiiienns | e 1,667,000 | ....... 1,667,000 | ....... 1,687,838 | .......... 1,666,999 0 (1) 0 (1) (I I, 1,666,997 0 3 3 | 15,893 | 12/29/2049.
859245 AA 0 |STERLING BANK TRUST FSB 2004-1 2.253%... .. | 03/26/2021. | Paydown 0 (U I 12,397 | ool 6,981 | oo (VIR ((EeL: XD E— (VN (6,981) 0 0 0 0 (V1 I 725 | 04/26/2026.
86212V AF 1 |STORE MASTER FUNDING LLC 2018-1AA3 4.............. | .. | 03/20/2021. | Paydown 5,000 5,000 4,998 4,998 0 2 0 2 0 5,000 0 0 0 37 | 10/20/2048.
86212X AB 6 |STORE MASTER FUNDING LLC 2019-1A2 36.............. .. [ 03/20/2021. | PaydOwn.........coovvvvennniviiinneiis | v [ v 15,437 | oo 15,437 | oo 15,437 15,437 0 0 0 0 0 15,437 0 0 0 94 | 10/20/2049.
86358R WU 7 |STRUCTURED ASSET SEC CORP 2002-3B1 6.... .. | 03/01/2021. | Paydown 87,346 87,346 87,305 87,138 0 (1) 0 (1) 0 87,137 0 209 209 | ......... 1,027 | 03/25/2032.
86359A K3 6 |STRUCTURED ASSET SECURITIES 2003-25XS A5 .. | 03/01/2021. | Paydown 20,584 20,584 | ... 13,993 13,993 0 0 0 0 0 13,993 0 6,591 6,591 282 | 08/25/2033.
872295 AE 0 |TCFAUTOREC OWNER TRUST 2016-1AB 23............ .. [ 01/15/2021. | PaydOWN...........ocooiiiccnnrrrniviiiies | v | v 135,894 | ......... 135,894 | .......... 135,891 135,894 0 0 0 0 0 135,894 0 0 0 263 | 06/15/2022.
872480 AF 5 |TIF FUNDING Il LLC 2021-1AB 2.540% 02 .. | 03/20/2021. | Paydown 23,896 23,896 23,890 0 0 6 0 6 0 23,896 0 0 0 57 |02/20/2046.
87342R AD 6 |TACOBELL FUNDING, LLC 2018-1 A2l 4.31.. .. | 02/25/2021. | Paydown 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 0 0 81 | 11/25/2048.
87407R  AC 0 |TAL ADVANTAGE VIILLC 2020-1AB 3.290% .. [ 03/20/2021. | PaydOWN............ccoiiiimmnrnnrrvviiin | o | v 72,188 | e 72,188 | oo 72,171 72,172 0 16 0 16 0 72,188 0 0 0 396 | 09/20/2045.
88031 AB 2 | TENASKA GEORGIA PARTNERS SENIOR SECURED.... |..|02/01/2021. | Redemption ~ 100.0000........... | .ccccriivmsrrnnrnns [ wrveen 131,255 | .00 131,255 | 139,239 134,555 0 (29) 0 (29) 0 134,526 0 (3,272) (3,272) 6,235 | 02/01/2030.
88315L AC 2 | TEXTAINER MARINE CONTAINERS 2019-1AA.............. .. | 03/20/2021. | Paydown 40,000 39,987 39,989 0 1" 0 1 0 40,000 0 04/20/2044.
88315L AE 8 | TEXTAINER MARINE CONTAINERS 2020-1A A............ .. | 03/01/2021. | Paydown 51,752 51,752 51,743 51,739 0 12 0 12 0 51,752 0 08/21/2045.
88642M AD 2 | TIDEWATER AUTO RECEIVABLES TR 2018-AA C.. .. [ 03/15/2021. | Paydown...........ccouvvveimnnviiiinnenns | o [ cvieees 1,321,264 | ....... 1,321,264 | ....... 1,320,963 | .......... 1,321,170 0 94 0 94 (VO 1,321,264 0 11/15/2024.
89566E AB 4 |TRISTATE GEN AND TRANS ASSN 144A PASS TH........ | .. | 01/31/2021. | Redemption  100.0000........... 506,150 506,150 520,049 511,513 0 71 0 71 0 511,584 07/31/2033.
89656C AA 1 |TRINITY RAIL LEASING LP 2010-1AA 5.19.....ccccccvviens .. [ 03/16/2021. | PaydOWN........ocervvvennniviiinnniis | v [ v 41,085 | .......... 41,055 | ... 41,055 41,055 0 0 0 0 0 41,055 10/16/2040.
89656F AA 4 | TRINITY RAIL LEASING LP 2012-1A A1 2.2... .. | 03/15/2021. | Paydown 39,609 39,609 39,609 39,609 0 0 0 0 0 39,609 01/15/2043.
89657B AA 2 |TRINITY RAIL LEASING L.P. 2019-1AA 3 .. | 03/17/2021. | Paydown 20,522 20,522 20,512 20,513 0 9 0 9 0 20,522 04/17/2049.
902635 AA 9 |UNITED CAPITAL MARKETS 2003-A 2.300% 1.............. .. | 03/25/2021. | Paydown 0 0 2,161 2,056 0 (24) 0 (24) 0 2,032 11/08/2027.
90352W AD 6 [USQRAILILLC 2021-1AA 2.250% 02/28].. .. | 03/29/2021. | Paydown 6,475 6,475 6,475 0 0 0 0 0 0 6,475 02/28/2051.
90931L  AA 6 |UNITED AIR 2016-1 AAPTT 3.100% 07/07/ .. | 01/07/2021. | Redemption  100.0000........... 26,383 26,383 26,356 26,360 0 0 0 0 0 26,360 07/07/2028.
90932Q AA 4 |UNITED AIR 20142 APTT 3.750% 09/03/2..................... .. | 03/03/2021. | Redemption ~ 100.0000........... 82,954 82,954 83,093 83,028 0 0 0 0 0 83,028 09/03/2026.
918290 AA 5 |VSE VOI Mortgage LLC 2016-A A 2.540% .. | 03/01/2021. | Paydown 60,501 60,501 60,495 60,438 0 63 0 63 0 60,501 07/20/2033.
92257TA  AB 0 |VELOCITY COMMERCIAL CAPITAL LO 2018-1 A .. | 03/01/2021. | Paydown 336,844 336,844 336,730 336,276 0 568 0 568 0 336,844 04/25/2048.
92257L AB 6 |VELOCITY COMMERCIAL CAPITAL LN 2017-1 AF.......... .. [ 03/01/2021. | Paydown..........coovvvveernviirinnenns | o [ v 195,577 | ... 195,577 | ..oovveees 195,525 195,205 0 372 0 372 0 195,577 05/25/2047.
92257N  AA 4 |VELOCITY COMMERCIAL CAPITAL LO 2019-2 A .. | 03/01/2021. | Paydown ...105,148 105,061 0 86 0 86 0 105,148 07/25/2049.
92536B AB 1 |VERUS SECURITIZATION TRUST 2017-1A A2.... .| 01/01/2021. | Paydown v 377179 376,466 0 713 0 713 0 377,179 01/25/2047.
92553P AM 4 |VIACOMINC 3.125% 06/15/22. .. 103/29/2021. | Call  103.3630........ccommrvveerenns | v [ cvienes 1,033,630 997,594 0 389 0 389 0 997,983 0 06/15/2022.
92553P AT 9 [VIACOMINC 4.250% 09/01/23. .. | 03/29/2021. | Call ~ 108.9670.. 1,007,945 922,055 0 250 0 250 0 922,306 0 09/01/2023.
92838@ AA 1 |VISTARIDGE LLC SENIOR SECURED NOTES 2.. .. | 03/31/2021. | Redemption  100.0000. 12,482 12,482 0 0 0 0 0 12,482 0 10/14/2049.
92922F JJ 8 |WASHINGTON MUTUAL 2003-AR11B1 2.777%.... .. [ 03/01/2021. [ PaydOWN...........cooiiiiemnrrnrniviiins | v | v 15,067 9,570 0 1 0 1 0 9,570 0 10/25/2033.
92922F KX 5 |WASHINGTON MUTUAL 2003-AR12B1 2.468% .. | 03/01/2021. | Paydown 82,899 82,899 56,067 64,118 0 377 0 377 0 64,495 0 02/25/2034.
92940V AA 9 |WRG Debt Funding Il LLC 2017-1 A 4.458 .. | 03/15/2021. | Paydown 899,436 899,436 899,426 899,403 0 (6) 0 (6) 0 899,397 0 03/15/2026.
94354K AA 8 |WAVE USA2019-1A 3.597% 09/15/44 .. | 03/15/2021. | Paydown 59,278 59,278 59,276 59,276 0 3 0 3 0 59,278 0 09/15/2044.
949456 AA 5 |WELKRESORTS LLC 2013-AA 3.100% 03/15... .| 03/15/2021. | Paydown 41,426 41,430 0 2 0 2 0 41,432 0 03/15/2029.
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949458 AA 1 |WELKRESORTSLLC 2015-AAA 2.790% 06/1.. .. | 03/15/2021. | Paydown 41,687 41,683 41,685 0 2 0 2 0 41,687 0 0 (U IO 191 | 06/16/2031. | 1.F FE....
94945P  AA 3 |WELKRESORTSLLC 2017-AAA 2.820% 06/1.. .. | 03/15/2021. | Paydown Y (K73 70,834 70,836 0 5 0 5 0 70,841 0 0 0 311 | 06/15/2033. | 1.F FE..........
94945P AB 1 |WELKRESORTSLLC 2017-AAB 3.410% 06/1.............. .. [ 03/15/2021. | Paydown.............cccoeeummmrmvvvvciins | cvvsnnnnrvviiiiiies | connnnennnn 70,851 [ i 70,851 | ........... 70,839 70,843 0 8 0 8 0 70,851 0 0 0 376 |06/15/2033.|2.C FE.........
94978# AH 0 |CVS HEALTH CORP CTL - PASS THROUGH CERT .. | 03/10/2021. | Redemption  100.0000 83,207 83,207 83,207 83,203 0 4 0 4 0 83,207 0 0 0 987 | 01/10/2024.
94978# AJ 6 |HY-VEEINCCTL 7.420% 10/05/21 . | .| 03/05/2021. | Redemption  100.0000. 1 RSSO IR 10,683 | ........... 10,683 | ........... 10,683 10,683 0 0 0 0 0 10,683 0 0 (U IR 132 | 10/05/2021.
94978# JE 8 |ZC AVIATION 2014 CLASS A-1 3.620% 09/1..........cc...... .. | 01/15/2021. | Redemption  100.0000........... 21,862 21,862 21,862 21,862 0 0 0 0 0 21,862 0 0 0 66 | 09/15/2024.
94978# JE 8 |ZC AVIATION 2014 CLASS A-1 3.620% 09/1.. .. 1 03/15/2021. | Redemption ~ 100.0000........... | ccovvveeriervvrirans [ ervrrinennns 43,922 | oo 43,922 | ..o 43,922 43,922 0 0 0 0 0 43,922 0 0 0 331 | 09/15/2024.
94978# JG 3 |ZC AVIATION 2014 CLASS A-1 3.620% 10/1.. v | [ 01/11/2021. | Redemption  100.0000 . 21,950 21,950 21,950 21,950 0 0 0 0 0 21,950 0 0 0 66 | 10/11/2024.
94978# JG 3 |ZC AVIATION 2014 CLASS A-1 3.620% 10/1........ccccocen.. .| 03/11/2021. | Redemption ~ 100.0000........... | ccoeeurrerrvvviciirs | covvsrrernn 44,099 | ............ 44,099 | ............ 44,099 44,099 0 0 0 0 0 44,099 0 0 0 10/11/2024.
949831  AA 9 |WELLS FARGO MRTG BACKED SEC 2019-3 A1 .. | 03/01/2021. | Paydown 261,557 261,557 265,235 262,776 0 0 (1,219) 0 261,557 0 0 0 07/25/2049.
94989U AS 0 |WELLS FARGO MORTGAGE BACKED 2018-1 A17. .. [ 03/01/2021. | PAYdOWN..........cooooiiiemerrrrriviiis | v | o 613,843 | ........ 613,843 585,741 603,325 0 (U 10,518 0 613,843 0 0 0 07/25/2047.
95002 AA 4 |WELLS FARGO MRTG BACKED SEC 2019-2 Af............. | .. | 03/01/2021. | Paydown 228,855 228,855 232,932 229,455 0 0 (599) 0 228,855 0 0 04/25/2049.
95002T AA 2 |WELLS FARGO MORTGAGE BACKED SE 2020-3 A1..... .| 03/01/2021. | Paydown 382,942 382,942 395,508 394,653 0 (V] IO (11,711) 0 382,942 0 0 06/25/2050.
95058X AD 0 |WENDYS FUNDING LLC 2018-1A A2l 3.573%............... .. | 03/15/2021. | Paydown 12,500 0 0 0 0 0 12,500 0 0 03/15/2048.
95058X AH 1 |WENDYS FUNDING LLC 2019-1A A2l 4.080%............... .. | 03/15/2021. | Paydown 33,750 0 0 0 0 0 33,750 0 0 06/15/2049.
96033D AA 8 |WESTGATE RESORTS 2017-1AA 3.050% 12/2.... .. | 03/01/2021. | Paydown 78,726 0 128 0 128 0 78,855 0 0 12/20/2030.
96033D AB 6 |WESTGATE RESORTS 2017-1AB 4.050% 12/2.... .. | 03/01/2021. | Paydown 13,396 0 29 0 29 0 13,424 0 0 12/20/2030.
960330 AB 6 |WESTGATE RESORTS 2017-1AB 4.050% 12/2............. .. | 02/01/2021. | Paydown 25,947 0 56 0 56 0 26,003 0 0 12/20/2030.
96033W AB 4 |WESTGATE RESORTS 2018-1AB 3.580% 12/2.... .. | 03/01/2021. | Paydown . 158,363 0 491 0 491 0 158,855 0 0 12/20/2031.
96033W AC 2 |WESTGATE RESORTS 2018-1AC 4.100% 12/2............ | .. | 03/01/2021. | Paydown 181,648 | ... 181,648 | 181,165 0 383 0 383 0 181,548 0 0 12/20/2031.
96042F AE 4 |WESTLAKE AUTOMOBILE RECEIVABLE 2018-2AC....... .. [ 03/15/2021. | Paydown...........ccovvvveienmniiiinnenns | o [ cvieees 1,203,218 | ....... 1,203,218 | ....... 1,202,994 | ........... 1,203,169 0 49 0 49 (VN O, 1,203,218 0 0 01/16/2024.
96042N AL 1 |WESTLAKE AUTOMOBILE RECEIVABLE 2018-1AD....... .. [ 03/15/2021. | PaYdOWN..........oooooccscrcrriiiiiin | s | s 1,961,851 | ....... 1,961,851 | ....... 1,961,497 | ......... 1,961,733 0 18 0 118 (U I 1,961,851 0 0 05/15/2023.
97064E AA 6 |WILLIS ENGINE SECURITIZATION T 2018-A A, .. | 03/15/2021. | Paydown 22,391 22,391 22,390 22,390 0 1 0 1 0 22,391 0 0 09/15/2043.
97064F AA 3 |WILLIS ENGINE SECURITIZATION T 2020-A A............... .. | 03/15/2021. | Paydown 32,970 32,970 32,969 32,969 0 1 0 1 0 32,970 0 0 03/15/2045.
97652P AA 9 | WINWATER MORTGAGE LOAN TRUST 2014-1 A1. .| 03/01/2021. | Paydown 56,592 56,592 58,502 56,774 0 (5) 0 (5) 0 56,769 (U I (177) 06/27/2044.
97652T AD 5 |WINWATER MORTGAGE LOAN TRUST 2015-1 A4. .. | 03/01/2021. | Paydown 220,211 220,211 225,063 220,456 0 (245) 0 (245) 0 220,211 0 0 01/20/2045.
00908P AB 3 |AIR CANADA 2017-1A  3.550% 01/15/30.........ccccoemrrrrrvcces A| 01/15/2021. | Redemption  100.0000........... 64,000 64,000 64,000 64,000 0 0 0 0 0 64,000 0 0 01/15/2030.
009090 AA 9 |AIR CANADA 2015-1A 3.600% 03/15/27. A 03/15/2021. | VAIIOUS.........ccorrrrrrevveeesmienennes | wovesisnnsneessiins | wevsiennns 144,747 | .......... 144,747 | .......... 146,436 145,910 0 (43) 0 (43) 0 145,867 0. (1,120) 03/15/2027.
009090 AB 7 |AIR CANADA 2015-1B 3.875% 03/15/23. A| 03/15/2021. | Redemption  100.0000........... 38,434 38,434 38,434 38,434 0 0 0 0 0 38,434 0 0 03/15/2023.
72605X AG 0 |PLACERDOMEINC 7.310% 01/26/21........cccoovvvvrenrnreenes . [ 01/26/2021. | MatUFtY.......ccvvvvvrviersncriiiisenne | o [ v 125,000 | .......... 125,000 | .......... 139,533 125,100 0 (100) 0 (100) 0 125,000 0 0 01/26/2021.
00176J AP 1 | AMERICAN MONEY MANAGEMENT CORP 2015-16A..... [ D| 01/14/2021. [ Paydown.........ccccooovmmmviviinnmniins | cevviiisnsiiiinnins | e 5,000,000 | ....... 5,000,000 | ...... 5,000,000 5,000,000 0 0 0 0 0 5,000,000 0 0 04/14/2029.
00802# AA 4 |AEROSTARAIRPORT HLDGLLC 5.750% 03/22............ C|03/22/2021. | Redemption ~ 100.0000........... 26,573 26,573 26,573 26,573 0 0 0 0 0 26,573 0 0 03/22/2035.
05070F  A* 1 |AUCKLAND INTERNATIONAL AIRPORT LIMITED S........ D[ 02/15/2021. | Maturity..............cccccceemmmecvvvvveeiss | covvmnrervivriiiies | 004,000,000 | .......4,000,000 | .......4,000,000 | ........... 4,000,000 0 0 0 0 (U I 4,000,000 0 0 02/15/2021.
05330K AA 3 |AUTO METRO PUERTO RICO AUTOPISTAS LLC 14...... | C| 03/31/2021. | Redemption ~ 100.0000. 78,750 0 0 0 0 0 78,750 0 0 06/30/2035.
10373Q AL 4 |BP CAP MARKETS AMERICA 2.750% 05/10/23 .. | D] 02/03/2021. | Mitsubishi UFJ Securities.......... | ..cciiicnnnnes | 102,104,560 | .......2,000,000 | .......1,882,584 | ........... 1,934,570 0 2,567 0 2,567 (U I 1,937,137 | ol 0 |...167,423 05/10/2023.
12807C AA 1 |CAL FUNDING IV LTD 2020-1A A 2.220% O D 03/25/2021. | Paydown 85,000 84,981 84,982 0 18 0 18 0 85,000 0 0 09/25/2045.
14314F  AG 3 |CARLYLE GLOBAL MARKET STRAT 2017-3A B CL......... | D| 03/09/2021. | Paydown 3,500,000 | .......3,500,000 ..3,500,000 0 0 0 0 0 3,500,000 0 0 0 .34,985 | 07/20/2029.
21685W BT 3 |RABOBANK NEDERLAND 4.500% 01/11/21 D[ 01/11/2021. | MatUrity..........coovvveevrisssierrrricinns | v | s 2,000,000 |...... 2,000,000 |...... 1,993,440 ..1,999,978 0 22 0 22 0 2,000,000 0 0 0 . 45,000 |01/11/2021.
302154 AX 7 |EXPORT-IMPORT BANK OF KOREA 4.000% 01/.. D[ 01/29/2021. [ VAHOUS........oorrrvveeeeeeicnnnrnreenes | covvssnseeesssiiinnns | s 7,000,000 | ....... 7,000,000 | ....... 7,041,300 | ........... 7,000,527 0 (527) 0 (527) (I I, 7,000,000 0 0 0 .. 140,000 | 01/29/2021.
379520 AD 5 |SEACO CONTAINER 2014-1A A1 3.190% 07/... D| 03/17/2021. | Paydown 895,833 895,833 895,646 895,741 0 5 0 5 0 895,746 0 87 87 6,978 | 07/17/2029.
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45605P AM 0 |INDUSTRIAL DPR FUNDING LTD 2016-1A3 5... D|01/15/2021. | Redemption ~ 100.0000........... | ccccurrrrrvvveeiiies | corsreeens 161,089 ..161,089 161,089 0 0 0 0 0 161,089 0 0 0 ...2,108 | 04/15/2026. | 2.B FE...
55818Y BG 5 |MADISON PARK FUNDING LTD 2015-17A CR CLO......... | D|02/12/2021. | Paydown. 2,000,000 ,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0 .16,540 | 07/21/2030. | 1.G FE.........
784309 AA 4 |S-JETS Limited 2017-1 A 3.967% 08/15/4..........ccoccevvvveeee D 03/15/2021. | Paydown 93,463 93,463 93,461 0 2 0 2 0 93,463 0 0 0 845 | 08/15/2042.|2.BFE..........
80105N AG 0 |SANOFI-AVENTIS 4.000% 03/29/21 D[ 03/29/2021. | MatUrity..........coovvveeeriisssnerrrvieiens | v | s 2,000,000 |...... 2,000,000 | ...... 2,019,940 2,000,584 0 (584) 0 (584) 0 2,000,000 0 0 0 . 40,000 |03/29/2021.|1.E FE...
81727T AA 6 | SENSATATECH UK FIN CO 144A 6.250% 02, D|08/05/2021. [ Call  103.1250........cccemmmmrrvvcces | v | s 1,031,250 | .......1,000,000 | ....... 1,046,250 | ........... 1,031,846 | ................ 0 | (1,648) | oo (VN (1,648) w0 [ 1,030,199 | ..oovevvveeend 0 ... (30,199) | ....... (30,199) | ....... 65,972 | 02/15/2026. | 3.C FE...
86709L AA 4 |PROJECT SUNBIRD 2020-1A A 3.671% 02/1................ D[ 03/15/2021. | PaYdOWN.............cciiimmmrrrrrvvvininns | covvvsnneensssiiinnns | s 1,040,483 | ....... 1,040,483 | ....... 1,040,441 | .......... 1,040,438 0 45 0 45 (I I, 1,040,483 0 0 0 3,390 | 02/15/2045.
87938W AP 8 | TELEFONICA EMISIONES SAU 5.462% 02/16/.. D | 02/16/2021. | Maturity. 1,000,000 | ....... 1,000,000 | .......... 998,745 999,980 0 20 0 20 (VS 1,000,000 0 0 0 .27,310 | 02/16/2021.
89382P AA 3 | TRANSOCEAN PONTUS LTD 144A 6.125% 08/( .| D[02/01/2021. | Redemption ~ 100.0000........... | cccovrvrvrrerrrreeres 55,000 55,206 55,133 0 (1) 0 (1) 0 55,132 (V8 ((K7) ] — (132) ...1,684 | 08/01/2025.
89989F AA 2 |TURBINE ENGINE SECLTD 2013-1AA 5.125................ C| 03/15/2021. [ Paydown..........covvvvverveviienneii | cevvvivsnnniirinnes | wovennennn 41,523 [ i 41,523 | .o 40,848 41,184 0 338 0 338 0 41,523 0 0 0 387 | 12/13/2048.
92913U AY 2 [VOYACLOLTD 2015-3A A2BR 4.682% 10/20.... D[ 02/09/2021. | Paydown.........cccocvvvvimmrmvviinsnnies | convvviiinnriiiinns | 20.8,900,000 | ....... 8,900,000 | ....... 8,900,000 8,900,000 0 0 0 0 0 8,900,000 0 0 0 ... 126,167 | 10/20/2031.
GO754# AD 9 |BABCOCKINTL GROUP PLC 5.640% 03/17/21. .| D[ 03/17/2021. | Maturity............cccccoumeerrvvvciviienss | crrvvvviciiiicnnnns [ 1002..4,000,000 | ....... 4,000,000 | ....... 4,000,000 |.......... 4,000,000 0 0 0 0 (U I 4,000,000 0 0 0 ... 112,800 |03/17/2021. | 2.
P7077@ AF 1 |NASSAU AIRPORT DEVELOPMENT CO 7.000% 1........ D 03/31/2021. | Redemption  100.0000........... 87,500 87,500 87,500 87,500 0 0 0 0 0 87,500 0 0 0 [ 1,531 | 11/30/2033. | 3.C PL..........
Q0458* AF 6 | AQUASURE PTY LTD SERIES 2018A 4.320% O0............. D| 01/12/2021. | Redemption  100.0000........... 35,135 35,135 35,135 35,135 0 0 0 0 0 35,135 0 0 0 [ 759 |01/12/2034.|1.GFE.........
3899999. Total - Bonds - Industrial and Miscellaneous. ...211,738,085 | ...209,379,793 | ...207,531,876 | ....... 196,963,450 | .......... 1,13 | 40,918 | oo (U 42,031 | o0 [ 207,571,906 | .....oocooeeeel 0 | .3,435,033 |....3,435,033 |..3,983,415 XXX XXX
8399997. Total - Bonds - Part 4 ...241,339,263 | ...238,980,971 | ...237,485479 | ....... 226,630,743 | .......... 1,13 | [(CIATL0] — 0 [ ({1 D) [———( I 237,130,405 | ....ococoveeeel 0 | .3,477,710 |....3,477,710 |..4,360,974 XXX XXX
€ 8399999. Total - Bonds ...241,339,263 | ...238,980,971 | ...237,485479 | ....... 226,630,743 | .......... 113 | [(CIATL0 ] E— 0 [ ({1 D) [— I 237,130,405 | ....oooooveeend 0 | .3,477,710 |....3,477,710 |..4,360,974 XXX XXX
€J1 Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
'_\ 026874 15 6 |AMERICAN INTERNATIONAL GROUP WARRANTS........ . | 02/02/2021. | Security Withdraw 2.000 0 XXX 27 0 27 0 0 27 27 (27) (27) 0 XXX XXX
N 11135F 10 1 |BROADCOM INC .| 03/31/2021. | Bloomberg Tradebook.. ....180.000 XXX 82,463 0 0 0 0 0 82,463 1,157 . XXX XXX
717081 10 3 |PFIZER .. | 03/31/2021. | Bloomberg Tradebook.. ....600.000 XXX 21,270 0 0 0 0 0 21,270 v 443 | i 443 XXX XXX
747301 10 9 | QUAD GRAPHICS INC .. | 03/31/2021. [ VaMOUS........rrrvvecieisecrrniiiinnes ..29,500.000 XXX [ 923,760 | .....cooovueee 112,690 | ...... 811,070 | cccvvcccn 0 |l 0].....811,070 923,760 ...(820,157) | ... (820,157) XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 208,936 XXX | 1,027,520 112,690 | ...... 811,097 ......811,097 ...1,027,520 ...(818,584) | ..... (818,584) | .. XXX XXX
9799997. Total - Common Stocks - Part 4 208,936 XXX [ 1,027,520 112,690 | ...... 811,097 ......811,097 0 .........1,027,520 .0 |..(818,584)] ... (818,584) | .. N XXX XXX
9799999. Total - Common Stocks: 208,936 XXX [ 1,027,520 | ..ooneeees 112,690 | ...... 811,097 ......811,097 w0 [ 1,027,520 | ..o 0 |..(818,584)] ... (CHERT) ) E— 0 XXX XXX
9899999. Total - Preferred and Common Stocks. 208,936 XXX [ 1,027,520 112,690 | ...... 811,097 ......811,097 w0 [ 1,027,520 | ..ol 0 |..(818,584)] ... (CHERTT)] E— 0 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks..... ...241,548,199 XXX ...238,512,999 | ....... 226,743,433 | ...... 812,210 ....7144,336 0 238,157,925 0 | .2,659,126 |....2,659,126 |..4,360,974 XXX XXX
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Purchased Options - Hedging Other - Call Options and Warrants
RUSSELL 2000 4/14/2021 Strike @ Equity/
1237.333 4642L.$119 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | BNP Paribas........ KVQRAN7OVEWSJIPSK1K14.. | 04/14/2020.... | 04/14/2021.... | ....16,724 | ....20,692,662 | 1237.333........ | ...... 2,626,561 0 0 9,223,496 | ..... ...9,223,49 | ....1,565,868 0 0 0 0/0.
RUSSELL 2000 5/14/2021 Strike @ Equity/
1237.55 4642L.$120 Fixed Index Annuities...............c...... Exhibit 5 | Index | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/14/2020.... | 05/14/2021.... | ...... 4,931 ... 6,102,879 | 1237.55.......... | cooveeen. 799,797 0 0 692,772 | ..... 692,772 142 0 0 0 0/0
RUSSELL 2000 6/14/2021 Strike @ Equity/
1387.68 4642L.$121 Fixed Index Annuities..................... Exhibit 5 | Index | BNP Paribas........ KVQRAN79VEWBJPSK1K14.. | 06/12/2020.... | 06/14/2021.... | ...... 6,653 |...... 9,232,166 | 1387.68.......... | ...... 1,242,649 | ..o (V1 (V) IR 1,035,821 |..... ....1,035,821 6,991 0 0 0 0/0
RUSSELL 2000 7/14/2021 Strike @ Equity/
1428.26 4642L.$122 Fixed Index Annuities.. .| Exhibit 5 | Index | Wells Fargo......... KB1H1DSPRFMYMCUFXT09. | 07/14/2020.... | 07/14/2021.... | .....5,650 | ...... 8,069,098 |1428.26... ...896,477 0 0 3,259,210 |..... ...3,259,210 | ....... 877,070 0 0 0 0/0
RUSSELL 2000 8/13/2021 Strike @ Equity/
1577.88 4642L.$123 Fixed Index Annuities............ccoc...... Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO9. | 08/14/2020.... | 08/13/2021.... | ...... 4,240 |...... 6,690,716 | 1577.88.......... | coveeven. 710,762 0 0 2,036,913 |..... ..2,036,913 | ...... 721,765 0 0 0 0/0
RUSSELL 2000 9/14/2021 Strike @ Equity/
1536.97 4642L.$124 Fixed Index Annuities............cccc...... Exhibit 5 | Index | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 09/14/2020.... | 09/14/2021.... | ...... 5840 |...... 8,976,535 | 1536.97.......... 909,942 0 [V I 1,054,290 |..... ....1,054,290 68,452 0 0 0 0/0
RUSSELL 2000 10/14/2021 Strike Equity/
@ 1621.651 4642L.$125 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO09. | 10/14/2020.... | 10/14/2021.... | ...... 4,433 |... 7,188,876 | 1621.651........ | .ccceen. 701,044 0 0 2,403,859 |..... ...2,403,859 | ....... 896,783 0 0 0 0/0
RUSSELL 2000 11/12/2021 Strike Equity/
@ 1744.042 464209126 Fixed Index Annuities............c.c...... Exhibit 5 | Index | BNP Paribas........ KVQR4AN7IVEWBJIPSK1K14.. | 11/13/2020.... | 11/112/2021.... | ...... 4,444 | ... 7,749,825 | 1744.042........ | ......... 726,934 0 0 2,058,309 |..... ...2,058,309 | ....... 893,070 0 0 0 0/0
D RUSSELL 2000 12/14/2021 Strike Equity/
m @ 1913.856 4642L.$127 Fixed Index Annuities.. . | Exhibit 5 | Index | BNP Paribas........ KVQR4AN79VEWBJPSK1K14.. | 12/14/2020.... | 12/14/2021.... | ......3,324 | ...... 6,361,734 | 1913.856 ..1,095,744 | ... ....1,095,744 585,976 0 0 0 0/0
[ RUSSELL 2000 1/14/2022 Strike @ Equity/
(e} 2155.349 46421.$128 Fixed Index Annuities..............c....... Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO09. | 01/14/2021.... | 01/14/2022.... | ...... 5421 [....11,684,858 |2155.349........ [ cccovvvrverrrrnnnes 0. 1,139,791 | oo (V8 I 780,592 | ..... | oo 780,592 |...... (359,199) 0 0 0 0/0
RUSSELL 2000 2/14/2022 Strike @ Equity/
2289.357 4642L.$129 Fixed Index Annuities...........ccoc...u.. Exhibit 5 | Index | BNP Paribas........ KVQRAN7OVEWBJIPSK1K14.. | 02/12/2021.... | 02/14/2022.... | ....13,608 | ....31,152,906 |4578.714........ | ccovvverrrrrrerrene (VN 3,105,394 | ...ocovvvrrncrnnnnd (VI IO 1,073,752 | ..... ...1,073,752 |...(2,031,643) 0 0 0 0/0.
RUSSELL 2000 3/14/2022 Strike @ Equity/
2352.789 4642L.$130 Fixed Index Annuities............cccc...... Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO09. | 03/12/2021.... | 03/14/2022.... | ....11,222 | ....26,402,433 | 2352.789........ | ccovvvurrrrrrernens (VI 2,599,441 | ..o (VI I 702,235 | ..o | e 702,235 |...(1,897,205) 0 0 0 0/0.
S&P 500 4/14/2021 Strike @ Equity/
2846.06 7846L$157 Fixed Index Annuities............c.c...... Exhibit 5 | Index | BNP Paribas........ KVQRAN7OVEW8JPSK1K14.. | 04/14/2020.... | 04/14/2021.... | ...37,973 | ..108,074,461 | 2846.06.......... 11,021,650 | s (V1 R (V1 I 42,721,111 | ... 42,721,111 | ...7,845,186 0 0 0 0/0
S&P 500 5/14/2021 Strike @ Equity/
2852.5 7846L$160 Fixed Index Annuities.. .| Exhibit 5 | Index | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/14/2020.... | 05/14/2021.... | ....14,270 | ...40,705,232 | 2852.5. ....4,138,306 15,953,299 | ..... ..15,953,299 | ....2,813,589 0 0 0 0/0
S&P 500 6/14/2021 Strike @ Equity/
3041.31 7846L$162 Fixed Index Annuities..................... Exhibit 5 | Index | BNP Paribas........ KVQR4AN79VEWBJPSK1K14.. | 06/12/2020.... | 06/14/2021.... | ....11,590 |....35,248,661 | 3041.31.......... | ...... 3,464,943 | ... (V1 (V) I 10,791,372 | ..... .10,791,372 | ....2,066,886 0 0 0 0/0
S&P 500 7/14/2021 Strike @ Equity/
3197.52 7846L.$163 Fixed Index Annuities...........ccocc.une. Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO09. | 07/14/2020.... | 07/14/2021.... | ...... 9,869 |....31,555,494 | 3197.52..........  ...... 3,067,504 | ...oovvvriecrnnnnd (V1 I (VI I 7,771,042 | ..... 1,771,042 | ....1,554,796 0 0 0 0/0.
S&P 500 8/13/2021 Strike @ Equity/
3372.85 7846L.$165 Fixed Index Annuities............ccoc...u.. Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO9. | 08/14/2020.... | 08/13/2021.... | ....10,651 |....35,924,192 | 3372.85.......... | ...... 2,935,009 0 0 6,765,469 |..... ...6,765,469 | ....1,451,602 0 0 0 0/0
S&P 500 9/14/2021 Strike @ Equity/
3383.54 784619167 Fixed Index Annuities............cc.c...... Exhibit 5 | Index | Morgan Stanley.... 4PQUHN3JPFGFNF3BBG653... | 09/14/2020.... | 09/14/2021.... | ....14,012 | ....47,409,892 | 3383.54.......... | ...... 3,082,623 0 0 8,914,214 | ..... ..8,914,214 | ....1,882,629 0 0 0 0/0.
S&P 500 10/14/2021 Strike @ Equity/
3488.67 7846L$169 Fixed Index Annuities.. . | Exhibit 5 | Index | Wells Fargo.......... KB1HIDSPRFMYMCUFXTO09. | 10/14/2020.... | 10/14/2021.... ...26,438,676 | 3488.67... ...2,138,014 4,227,105 |..... ...4,227,105 923,995 0 0 0 0/0
S&P 500 11/12/2021 Strike @ Equity/
3585.15 7846L$171 Fixed Index Annuities..............c...... Exhibit 5 | Index | BNP Paribas........ KVQRAN79VEWBJPSK1K14.. | 11/13/2020.... | 11/112/2021.... | ...... 7,439 |...26,669,178 | 3585.15.......... | ...... 2,981,241 0 0 3,641,854 |..... ...3,641,854 | ....... 827,509 0 0 0 0/0
S&P 500 12/14/2021 Strike @ Equity/
3647.49 7846L$173 Fixed Index Annuities.............c........ Exhibit 5 | Index | BNP Paribas........ KVQRAN79VEWBJIPSK1K14.. | 12/14/2020.... | 12/14/2021.... | ...... 6,587 |...24,025,834 | 3647.49.......... | ..... 1,895,711 0 0 2,975,931 |..... ..2,975931 | ... 689,740 0 0 0 0/0
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S&P 500 1/14/2022 Strike @ Equity/
3795.54 7846L$175 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO09. | 01/14/2021.... | 01/14/2022.... | ....10,160 | ....38,564,432 | 3795.54.......... | cccvvvurerrurennens 0 | 3,026,477 | ..o (VI IO 3,621,084 |..... ...3,621,084 | ...... 594,607 0 0 0 0/0
S&P 500 2/14/2022 Strike @ Equity/
3934.83 7846L$178 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | BNP Paribas........ KVQRAN7OVEW8JPSK1K14.. | 02/12/2021.... | 02/14/2022.... | ....25,506 |..100,360,357 | 3934.83.......... | ccovvvererrrrrennens 0 | 5,313,024 | ..coovvennnnd (V1 IO 7,085,515 |..... ....7,085515 | ...1,772,492 0 0 0 0/0
S&P 500 3/14/2022 Strike @ Equity/
3943.34 7846L$179 Fixed Index Annuities.............c.c...... Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO09. | 03/12/2021.... | 03/14/2022.... | ....32,796 |..129,326,094 | 3943.34.......... | cecvvvrvrercrrennne 0 |...10,138,540 0 9,326,266 | ..... ...9,326,266 | ...... (812,274) 0 0 0 0/0
BARCLAYS CUSTOM 4/14/2021 Equity/
Strike @ 169.8689 BXIIG$019 Fixed Index Annuities..................... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 04/13/2018.... | 04/14/2021.... | ....75,659 |...12,852,142 | 169.8689........  ......... 601,552 | ..ccovvivciins (V1 (V) I 1,424,735 | ... L 1,424735 (275,626) 0 0 0 0/0
BARCLAYS CUSTOM 5/14/2021 Equity/
Strike @ 170.7436 BXI1G$020 Fixed Index Annuities...........ccoc...n.. Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 05/15/2018.... | 05/14/2021.... | ....18,395 | ...... 3,140,799 | 170.7436........ | .cccco... 153,229 0 0 330,581 | ooet [ oo 330,581 |........ (67,387) 0 0 0 0/0
BARCLAYS CUSTOM 6/14/2021 Equity/
Strike @ 172.2793 BXI1G$023 Fixed Index Annuities............cc.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 06/15/2018.... | 06/14/2021.... | ...... 4,930 |......... 849,292 | 172.2793........ | coooverven: 41,260 0 0 81,137 [ | s 81,137 |........ (18,227) 0 0 0 0/0.
BARCLAYS CUSTOM 7/14/2021 Equity/
Strike @ 174.1576 BXI1G$025 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 07/13/2018.... | 07/14/2021.... | ....10,547 | ...... 1,836,783 | 174.1576........ 85,383 0 0 154,455 | ... | ... 154,455 | ........ (39,459) 0 0 0 0/0.
BARCLAYS CUSTOM 8/13/2021 Equity/
Strike @ 172.9247 BXI1G$026 Fixed Index Annuities............c.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 08/15/2018.... | 08/13/2021.... | ...... 5825 | ... 1,007,292 | 172.9247........ | coooveveen: 46,979 0 0 92,645 | ..... 92,645 |........ (21,684) 0 0 0 0/0
BARCLAYS CUSTOM 8/13/2021 Equity/
Strike @ 172.9247 BXI1G$027 Fixed Index Annuities.............c.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... |08/15/2018.... | 08/13/2021....  ...... 1,905 | ......... 329,456 | 172.9247........ | ceoveeeen. 15,366 0 0 30,301 [ .o | e 30,301 |..........(7,092) 0 0 0 0/0
BARCLAYS CUSTOM 9/14/2021 Equity/
Strike @ 173.2475 BXIIG$030 Fixed Index Annuities..................... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 09/18/2018.... | 09/14/2021.... | ....11,593 | ...... 2,008,498 | 173.2475........ 93,581 0 0 181,369 | ... | ..o 181,369 |........ (43,207) 0 0 0 0/0
BARCLAYS CUSTOM 10/14/2021 Equity/
Strike @ 168.2026 BXI1G$032 Fixed Index Annuities..............c....... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... |10/15/2018.... | 10/14/2021.... | ...... 4288 | ... 721,229 | 168.2026........ 33,402 0 0 88,385 | .oo. | crvvveee. 88,385 |........ (15,746) 0 0 0 0/0
BARCLAYS CUSTOM 1/14/2022 Equity/
Strike @ 167.5568 BXIIG$034 Fixed Index Annuities............cc.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 01/16/2019.... | 01/14/2022.... | ......... 543 | ... 90,973 | 167.5568........ | cccoverecens 4,257 0 0 11,588 | oo | o 11,588 |..........(1,995) 0 0 0 0/0.
BARCLAYS CUSTOM 11/14/2022 Equity/
Strike @ 189.9725 BXI1G$042 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 11/14/2019.... | 11/14/2022.... | ...... 3,054 ... 580,210 | 189.9725........ 27,854 0 0 16,428 | ... | 16,428 (8,000) 0 0 0 0/0
BARCLAYS CUSTOM 12/14/2022 Equity/
Strike @ 191.6586 BXIIG$044 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 12/16/2019.... | 12/14/2022.... | ...... 1,910 | ..o 366,108 | 191.6586........ | ....cccee.. 17,536 0 0 9,117 | ... 9,117 |........(4,718) 0 0 0 0/0
BARCLAYS CUSTOM 1/13/2023 Equity/
Strike @ 193.5362 BXI1G$046 Fixed Index Annuities...............c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... |01/16/2020.... | 01/13/2023.... | ...... 5713 |..... 1,105,630 | 193.5362........ 53,072 0 0 23,846 | ..... 23,846 |....... (13,105) 0 0 0 0/0
BARCLAYS CUSTOM 2/14/2023 Equity/
Strike @ 197.192 BXIIG$048 Fixed Index Annuities..................... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... |02/14/2020.... | 02/14/2023.... | ...... 5714 | ... 1,126,796 | 197.192......ccc. | covvvrnens 54,285 0 0 17,755 | oo | oo 17,755 | ........ (11,232) 0 0 0 0/0
BARCLAYS CUSTOM 3/14/2023 Equity/
Strike @ 184.111 BXIIG$050 Fixed Index Annuities...........ccoc...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 03/16/2020.... | 03/14/2023.... | ...... 2,279 | .o 419,504 | 184.111.......... 20,735 0 0 20,312 [ oo | e 20,312 |..........(6,847) 0 0 0 0/0
BARCLAYS CUSTOM 4/14/2021 Equity/
Strike @ 184.9172 BXIIG$051 Fixed Index Annuities............cccc...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 04/15/2020.... | 04/14/2021.... | ...... 3,516 |...... 650,213 | 184.9172....... | oo 17,546 0 0 14,107 | .o | o 14,107 |........ (15,622) 0 0 0 0/0.
BARCLAYS CUSTOM 4/14/2023 Equity/
Strike @ 184.9172 BXI1G$052 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 04/15/2020.... | 04/14/2023.... | ...... 8,399 |..... 1,653,134 | 184.9172....... | oo 77,020 0 0 71,969 | ... | oo 71,969 |........ (24,649) 0 0 0 0/0.
BARCLAYS CUSTOM 5/14/2021 Equity/
Strike @ 185.042 BXIIG$053 Fixed Index Annuities............c.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 05/14/2020.... | 05/14/2021.... | ...... 1,962 | ... 362,965 | 185.042 9,827 0 0 8,902 |..... 8,902 |.........(7,883) 0 0 0 0/0
BARCLAYS CUSTOM 5/12/2023 Equity/
Strike @ 185.042 BXIIG$054 Fixed Index Annuities..................... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 05/14/2020.... | 05/12/2023.... | ...... 4,306 |........ 796,761 | 185.042 39,614 0 0 37,062 |..... | .o 37,062 |........ (12,561) 0 0 0 0/0
BARCLAYS CUSTOM 6/14/2021 Equity/
Strike @ 185.5466 BXIIG$055 Fixed Index Annuities..................... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 06/12/2020.... | 06/14/2021.... | ....16,814 | ...... 3,119,782 | 185.5466........ | ........... 84,574 0 0 76,271 | cooee | v 76,271 |........ (63,976) 0 0 0 0/0
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Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or 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 | Hedged ltems Exposure Entity end (b)

BARCLAYS CUSTOM 6/14/2023 Equity/
Strike @ 185.5466 BXIIG$056 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 06/12/2020.... | 06/14/2023.... | ...... 7,773 |...... 1,442,180 | 185.5466........ | ........... 71,663 0 0 65,602 |..... 65,602 (22,341) 0 0 0 0/0
BARCLAYS CUSTOM 7/14/2021 Equity/
Strike @ 187.178 BXIIG$057 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 07/14/2020.... | 07/14/2021.... | ....17,390 | ...... 3,255,007 | 187.178.......... 88,167 0 0 66,810 |.... | ..o 66,810 |........ (61,345) 0 0 0 0/0
BARCLAYS CUSTOM 7/14/2023 Equity/
Strike @ 187.178 BXIIG$058 Fixed Index Annuities.............c.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... |07/14/2020.... | 07/14/2023.... | ...... 6,441 | ..... 1,205,623 | 187.178.......... 59,902 0 0 49,484 | ... | . 49,484 |....... (17,727) 0 0 0 0/0
BARCLAYS CUSTOM 8/13/2021 Equity/
Strike @ 187.8526 BXIIG$059 Fixed Index Annuities..................... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 08/14/2020.... | 08/13/2021.... | ....17,316 | ...... 3,252,882 | 187.8526........ | ccoouueec 87,793 0 0 65,238 | ... | .ot 65,238 |....... (58,000) 0 0 0 0/0
BARCLAYS CUSTOM 8/14/2023 Equity/
Strike @ 187.8526 BXIIG$060 Fixed Index Annuities...........ccoc...n.. Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... |08/14/2020.... | 08/14/2023.... | ...... 3,564 | ... 669,554 | 187.8526........ 33,219 0 0 26,571 | ... 26,571 |..........(9,620) 0 0 0 0/0
BARCLAYS CUSTOM 9/14/2021 Equity/
Strike @ 188.907 BXIIG$061 Fixed Index Annuities............cc.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 09/14/2020.... | 09/14/2021.... | ....26,154 | ...... 4,940,659 | 188.907.......... | coveeec 133,908 0 0 91116 | oo | s 91,116 (82,519) 0 0 0 0/0
BARCLAYS CUSTOM 9/14/2023 Equity/
Strike @ 188.907 BXIIG$062 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 09/14/2020.... | 09/14/2023.... | ....12,786 | ...... 2,415,444 1 188.907.......... | cooeceen. 120,064 0 0 90,318 |..... 90,318 |........ (33,479) 0 0 0 0/0.
BARCLAYS CUSTOM 9/14/2023 Equity/
Strike @ 188.907 BXIIG$063 Fixed Index Annuities............c.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 09/14/2020.... | 09/14/2023.... | ...... 1,772 | . 334,787 | 188.907.......... | coveene 16,677 0 0 12,518 | oo | v 12,518 |..........(4,640) 0 0 0 0/0
BARCLAYS CUSTOM 10/14/2021 Equity/

o Strike @ 188.96 BXIIG$064 Fixed Index Annuities.............c.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 10/14/2020.... | 10/14/2021.... | ....13,271 | ...... 2,507,703 | 188.96.......ccoc. | corvvenac 67,948 0 0 49,062 | ... | ccovuenn 49,062 |........ (40,957) 0 0 0 0/0

m BARCLAYS CUSTOM 10/13/2023 Equity/

8 Strike @ 188.96 BXIIG$065 Fixed Index Annuities..................... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 10/14/2020.... | 10/13/2023.... | ....11,275 | ...... 2,130,537 [ 188.96........cc.. | cooveen. 105,647 0 0 80,545 | ..... 80,545 |........ (29,340) 0 0 0 0/0

= [ BARCLAYS CUSTOM 11/12/2021 Equity/

N strike @ 189.9306 BXIIG$066 Fixed Index Annuities...........ccoc..un.. Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 11/13/2020.... | 11/12/2021.... | ...... 3191 [ ... 606,146 | 189.9306........ | c.eoreveen. 16,436 0 0 11,041 | | v 11,041 |..........(9,348) 0 0 0 0/0.
BARCLAYS CUSTOM 11/14/2023 Equity/
Strike @ 189.9306 BXIIG$067 Fixed Index Annuities............cc.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 11/13/2020.... | 11/14/2023.... | ...... 6,523 |...... 1,238,832 | 189.9306........ | c.ooveveene 61,573 0 0 44,412 | | e 44412 | ... (16,529) 0 0 0 0/0.
BARCLAYS CUSTOM 12/14/2023 Equity/
Strike @ 191.5716 BXIIG$068 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 12/15/2020.... | 12/14/2023.... | ....14,051 | ...... 2,691,788 | 191.5716........ | cccccoen. 133,485 0 0 87,151 | | s 87,151 |....... (33,836) 0 0 0 0/0
BARCLAYS CUSTOM 12/14/2021 Equity/
Strike @ 191.5716 BXIIG$069 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 12/15/2020.... | 12/14/2021.... | ...... 6,467 |...... 1,238,884 | 191.5716........ 33,563 0 0 19,242 | .o | o 19,242 |........ (17,408) 0 0 0 0/0
BARCLAYS CUSTOM 1/14/2022 Equity/
Strike @ 191.9166 BXIIG$070 Fixed Index Annuities...............c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... |01/13/2021.... | 01/14/2022.... | ...... 8,593 |..... 1,649,226 | 191.9166....... | ccocvvvrerrnnnnc (U I 44,686 0 26,061 | ... | oo 26,061 |........ (18,625) 0 0 0 0/0
BARCLAYS CUSTOM 1/12/2024 Equity/
Strike @ 191.9166 BXIIG$071 Fixed Index Annuities..................... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... |01/13/2021.... | 01/12/2024.... | ....31,493 | ...... 6,043,997 | 191.9166........ 0 299,812 0 193,831 | .o | v 193,831 |...... (105,981) 0 0 0 0/0
BARCLAYS CUSTOM 2/14/2022 Equity/
Strike @ 192.9936 BXIIG$072 Fixed Index Annuities...........ccoc...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... |02/16/2021.... | 02/14/2022.... | ....35,581 | ...... 6,866,948 | 192.9936........ | ccocvvererrrrennens (VN I 186,801 | ..o (V1 IO 99,673 | .cco. | v 99,673 |........ (87,129) 0 0 0 0/0
BARCLAYS CUSTOM 2/14/2024 Equity/
Strike @ 192.9936 BXIIG$073 Fixed Index Annuities............cccc...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 02/16/2021.... | 02/14/2024.... | ..145,723 | ....28,123,668 | 192.9936........ | ccccvvrrrererrunncd (VN 1,394,572 | ..cvvoins (VI I 849,101 | ... | oo 849,101 |...... (545,471) 0 0 0 0/0.
BARCLAYS CUSTOM 3/14/2022 Equity/
Strike @ 188.859 BXIIG$074 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 03/11/2021.... | 03/14/2022.... | ....15,090 | ...... 2,849,835 | 188.859........c.. | coovrveeriiieniens (U I TT410 | (V1 IO 70,306 |.....|.cooeeen. 70,306 |..........(7,105) 0 0 0 0/0.
BARCLAYS CUSTOM 3/14/2024 Equity/
Strike @ 188.859 BXIIG$075 Fixed Index Annuities............c.c...... Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 03/11/2021.... | 03/14/2024.... | ..143,459 | ....27,093,470 | 188.859.......... | ccvvoverrrrrcrinnccd (VN 1,339,904 | ..o (VI I 1,103,983 |..... ...1,103,983 |..... (235,921) 0 0 0 0/0
SWAPTION 3Y IR U/L 12/29/23 TO
12/29/33 SWPTN$036 Tenor: 1099 Interes | Bank of America
days SD:12/23/2020 ED:12/27/2023 | Macro Rate Hedge.............cccccove Exhibit5 | t Rate | Merr EYKN6V0ZCB8VDIIULBSO.... | 12/23/2020.... | 12/27/2023.... | v.coovnvcn 0 {1,800,000,000 | 1....ovvvvruurreerne . A3,013,746 | .o (V1 I (V) I 14,252,990 | ..... ..14,252,990 |.(30,905,895) 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 Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or 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 | Hedged ltems Exposure Entity end (b)
0159999999. Total-Purchased Options-Hedging Other-Call Options and Warrant: 89,506,668 28,665,853 0 .. 169,257,276 [XXX| 169,257,276 |.(10,063,404) 0 0 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
FTSE 100 10/15/2021 Strike @ Equity/
5798 50424Q808 Variable Annuities... Exhibit 5 | Index | Credit Suisse....... ANGGYXNXO0JLX3X63JN86... | 10/15/2020.... | 10/15/2021.... ...15,944,500 | 5798.... ....1,457 665 0 0 318,381 |.... | ......318,381 | ...... (416,566) 0 0 0 0 0/0
S&P 500 2021-04-13 Strike @
2761.63 78462$113 Periodic Equity/ | BARCLAYS
04/13/2021 Variable Annuities...............cccceeeee.. Exhibit 5 | Index | CAPITAL INC AC28XWWI3WIBK2824319.... | 04/13/2020.... | 04/13/2021.... | ....38,021 | ..104,999,989 | 2761.63 0 0 0 (9,049,638) | ..... ...(9,049,638) | ...... (639,983) 0 0 0 0 0/0
S&P 500 2021-04-13 Strike @ Equity/ | BARCLAYS
1933.14 784628114 Variable Annuities... Exhibit 5 | Index | CAPITAL INC AC28XWWI3WIBK2824319.... | 04/13/2020.... | 04/13/2021.... | ....38,021 | ....73,499,955 | 1933.14... 0 0 0 )] ..... 4)]........68,607 0 0 0 0 0/0
S&P 500 2021-05-14 Strike @
2863.7 78462$115 Periodic Equity/ | BARCLAYS
05/14/2021 Variable Annuities...............cccoon. Exhibit 5 | Index | CAPITAL INC AC28XWWI3WIBK2824319.... | 05/15/2020.... | 05/14/2021.... | ....28,495 | ....81,599,986 | 2863.7............ 0 0 0 (9,055,909) | ..... ..(9,055,909) | ...... (859,716) 0 0 0 0 0/0.
S&P 500 6/15/2021 Strike @ Equity/ | Bank of America
3066.59 78462$116 Variable Annuities..............cccccceeeeen. Exhibit 5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... | 06/15/2020.... | 06/15/2021.... | ....27,685 | ....84,900,016 |3066.59.......... ] ...... 9,033,360 0 0 299,396 |..... | .o 299,396 |...(1,393,428) 0 0 0 0 0/0.
S&P 500 7/14/2021 Strike @ Equity/
3197.52 78462117 Variable Annuities...............ccccceeeeen. Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 07/14/2020.... | 07/14/2021.... | ....28,147 | ...89,999,988 | 3197.52.......... | ...... 9,179,999 0 0 697,883 | ... [ ... 697,883 |...(1,861,043) 0 0 0 0 0/0
S&P 500 8/13/2021 Strike @ Equity/
3373.43 78462$118 Variable Annuities..............cccccoeeeeen. Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... | 08/13/2020.... | 08/13/2021.... | ....30,236 |..102,000,008 | 3373.43.......... | ...... 9,465,601 | ....cocevvvnnnnnd (V1 R (V1 I 1,532,717 | .... 1,632,717 |...(2,642,928) 0 0 0 0 0/0
S&P 500 9/13/2021 Strike @ Equity/
3340.97 78462$119 Variable Annuities..............cccccoeeeeen. Exhibit 5 | Index | Goldman Sachs... W22LROWP2IHZNBBEK528... | 09/11/2020.... | 09/13/2021.... | ....28,136 |...94,001,532 | 3340.97.......... | ...... 9,390,600 | ...ocoovvvvrrnnnad (V1 (V) IR 1,746,975 | ..... ...1,746,975 |...(2,568,761) 0 0 0 0 0/0
S&P 500 10/12/2021 Strike @ Equity/
3534.22 78462$120 Variable Annuities............c..coeeverncen. Exhibit 5 | Index | Barclays Capital... AC28XWWI3WIBK2824319.... |10/12/2020.... | 10/12/2021.... | ....37,632 |..133,000,014 | 3534.22.......... ...12,342,399 0 0 3,773,251 |..... ...3,773,251 | ...(4,103,950) 0 0 0 0 0/0.
S&P 500 11/12/2021 Strike @ Equity/
3400.97 784625121 Variable Annuities...............cccooeenen. Exhibit 5 | Index | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 10/26/2020.... | 11/12/2021.... | ....35,149 | ..119,539,198 | 3400.97.......... ...12,300,583 0 0 3,362,104 | ..... ....3,362,104 |...(3,319,935) 0 0 0 0 0/0
S&P 500 12/10/2021 Strike @ Equity/
3400.97 78462$122 Variable Annuities...............ccccceeceen. Exhibit 5 | Index | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 10/26/2020.... [ 12/10/2021.... | ....34,150 | ..116,143,194 | 3400.97.......... ...12,322,793 0 0 3,668,361 |..... ...3,668,361 |...(3,242,878) 0 0 0 0 0/0
S&P 500 4/28/2021 Strike @ Equity/
2550.44 78462$123 Variable Annuities..............cccocoeeeen. Exhibit 5 | Index | Credit Suisse....... ANGGYXNXO0JLX3X63JN86... | 10/27/2020.... | 04/28/2021.... | ..441,100 (1,124,998,905 | 2550.44.......... ....24,420,000 0 0 20,908 |....| .o 20,908 |...(5,054,536) 0 0 0 0 0/0
S&P 500 1/13/2022 Strike @ 3819 Equity/
78462$124 Variable Annuities..............ccccceeeee.. Exhibit 5 | Index | Credit Suisse....... ANGGYXNX0JLX3X63JN86... | 01/13/2021.... | 01/13/2022.... | ....36,747 |..140,336,793 | 3819.....cccvrvree | covrvrrrrrrrrrn 0 ...12,236,383 | ....c.ovvvvnrnnc (V) I 8,001,674 |..... ....8,001,674 |...(4,234,709) 0 0 0 0 0/0
S&P 500 2/16/2022 Strike @ Equity/
3939.42 78462$125 Variable Annuities..............cccccoeeeeen. Exhibit 5 | Index | Credit Suisse....... ANGGYXNX0JLX3X63JN8G... | 02/16/2021.... | 02/16/2022.... | ....33,096 |..130,380,896 | 3939.42.......... | cevooorerrvrrernanc 0 {...12,086,309 | .....ccccovvrvrrunc (V) IR 9,167,060 | ..... ....9,167,060 |...(2,919,249) 0 0 0 0 0/0
S&P 500 3/17/2022 Strike @ Equity/ | Bank of America
3967.559 78462$126 Variable Annuities...............coccvercn. Exhibit 5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... | 03/17/2021.... | 03/17/2022.... | ....34,933 | ..138,599,968 | 3967.559........ | ccoevrrrrrrrarrann 0 |...12,085,920 | ......ccovuvrenecc (V) I 10,644,686 |..... ..10,644,686 |...(1,441,234) 0 0 0 0 0/0
S&P 500 04/30/2021 Strike @ Equity/
1363.61 78462F$71 Variable Annuities...............cccooeenen. Exhibit 5 | Index | Credit Suisse....... ANGGYXNXO0JLX3X63JN86... | 05/18/2011.... | 04/30/2021.... | ......... 120 | .. 163,633 | 1363.61.....ccc. | cevvrrnes 37,620 0 0 0 ... 0 (24) 0 0 0 0 0/0.
S&P 500 05/28/2021 Strike @ Equity/ | JP Morgan &
1257.60 78462F$72 Variable Annuities...............cccccoeeeen. Exhibit 5 | Index | Company 815DZWZKVSZI1NUHU748..... 01/25/2012.... | 05/28/2021.... | ......... 393 | . 494,237 | 1257.6....ccccees | v 145,214 0 0 40 |.... 40 (710) 0 0 0 0 0/0.
S&P 500 06/30/2021 Strike @ Equity/ | JP Morgan &
1257.60 78462F$73 Variable Annuities..............ccccooeeeen. Exhibit 5 | Index | Company 815DZWZKVSZI1NUHU748..... 01/25/2012.... | 06/30/2021.... | ......... 621 | ..o 780,970 | 1257.6......cccco. | covenece 230,056 0 0 257 |..... 257 |..........(1,494) 0 0 0 0 0/0
S&P 500 07/30/2021 Strike @ Equity/ | JP Morgan &
1257.60 78462F$74 Variable Annuities..............cccccceueee.. Exhibit 5 | Index | Company 8I5DZWZKVSZI1INUHU748..... 01/25/2012.... | 07/30/2021.... 203 255293 | 1257.6.....cccoo. | o 75,313 0 0 169 | ... 169 (538) 0 0 0 0 0/0
S&P 500 08/31/2021 Strike @ Equity/ | JP Morgan &
1257.60 78462F$75 Variable Annuities..............cccccceeeeen. Exhibit 5 | Index | Company 8I5DZWZKVSZI1INUHU748..... 01/25/2012.... | 08/31/2021.... | .......... 223 | .o 280,445 | 1257.6 83,041 0 0 300 |..... 300 (652) 0 0 0 0 0/0
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
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Description Income Generation or 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 | Hedged ltems Exposure Entity end (b)
S&P 500 09/30/2021 Strike @ Equity/ | JP Morgan &
1257.60 78462F$76 Variable Annuities..............ccccoeueeen. Exhibit 5 | Index | Company 815DZWZKVSZI1NUHU748..... 01/25/2012.... | 09/30/2021.... | .oovce 114 | ... 143,366 | 1257.6......cccc. | cervurns 42,517 0 0 231 ... 231 (338) 0 0 0 0/0
S&P 500 10/29/2021 Strike @ Equity/ | JP Morgan &
1257.60 78462F$77 Variable Annuities...............cccoceeeeen. Exhibit 5 | Index | Company 815DZWZKVSZI1NUHU748..... 01/25/2012.... | 10/29/2021.... | ......... 211 | 265,354 | 1257.6......cccc.. | coveens 78,819 0 0 543 | ... 543 (624) 0 0 0 0/0
S&P 500 11/30/2021 Strike @ Equity/ | JP Morgan &
1257.60 78462F$78 Variable Annuities..............ccccoeeeeen. Exhibit 5 | Index | Company 8I5DZWZKVSZI1INUHU748..... 01/25/2012.... | 11/30/2021.... | ......... 235 | . 295,536 | 1257.6 88,085 0 0 744 | ... 744 (697) 0 0 0 0/0
S&P 500 12/31/2021 Strike @ Equity/ | JP Morgan &
1257.60 78462F$79 Variable Annuities..............ccccceeeeen. Exhibit 5 | Index | Company 8I5DZWZKVSZITINUHU748..... 01/25/2012.... | 12/31/2021.... | ......... 517 | . 650,179 [ 1257.6.....cccc.o. | covvnnee 194,165 0 0 1,889 | . [ o 1,889 |..........(1,561) 0 0 0 0/0
EURO STOXX 50 10/15/2021 Equity/
Strike @ 3182 78463Q508 Variable AnnUIties. ........coocervervecnens Exhibit 5 | Index | Credit Suisse....... ANGGYXNX0JLX3X63JN86... | 10/15/2020.... | 10/15/2021.... | ...... 5,400 |...17,182,800 | 3182.....cccruuune | conene 1,634,202 0 0 281,905 | ... [ oo 281,905 |...... (496,010) 0 0 0 0/0
0169999999. Total-Purchased Options-Hedging Other-Put Options, ..102,522,032 | ....36,408,612 ..25/413,925 |.(35,132,954) 0 0 0 XXX XXX
0219999999. Total-Purchased Options-Hedging Other ..192,028,700 | ....65,074,465 194,671,201 |.(45,196,358) 0 0 0 XXX XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call Options and Warrant ....89,506,668 | ....28,665,853 XXX| 169,257,276 |.(10,063,404) 0 0 0 XXX XXX
0449999999. Total-Purchased Options-Put Options .102,522,032 | ....36,408,612 XXX ..25,413,925 |.(35,132,954) 0 0 0 XXX XXX
0499999999. Total-Purchased Options ..192,028,700 | ....65,074,465 XXX| 194,671,201 |.(45,196,358) 0 0 0 XXX XXX
Written Options - Hedging Other - Call Options and Warrants
RUSSELL 2000 1/14/2022 Strike @ Equity/
2260.53 46425$128 Fixed Index Annuities..................... Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO09. | 01/14/2021.... | 01/14/2022.... | ...... 5421 [...12,255,079 | 2260.53.......... | cecovriveriinnnc 0 | (862,860) | ....vvvvreveerns (V1 I (442,854) | ..... | ...... (442,854) | ....... 420,007 0 0 0 0/0
RUSSELL 2000 10/14/2021 Strike Equity/
@ 1703.5444 4642S$125 Fixed Index Annuities............ccoc..un.. Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO9. | 10/14/2020.... | 10/14/2021.... | ...... 4433 | ... 7,551,915 [ 1703.5444...... | ........ (520,603) 0 0 (2,043,510) | ..... ..(2,043,510) | ...... (856,168) 0 0 0 0/0
RUSSELL 2000 11/12/2021 Strike Equity/
@ 1833.86 4642S5$126 Fixed Index Annuities............ccoc...u.. Exhibit 5 | Index | BNP Paribas........ KVQR4AN7OVEWBJPSK1K14.. | 11/13/2020.... | 11/12/2021.... | ...... 4444 | ... 8,148,941 | 1833.860163.. (524,663) 0 (V1 I (1,672,308) | ..... ..(1,672,308) | ...... (819,136) 0 0 0 0/0
RUSSELL 2000 12/14/2021 Strike Equity/
@ 2007.06 46425$127 Fixed Index Annuities............cccc...... Exhibit 5 | Index | BNP Paribas........ KVQRAN7OVEWBJIPSK1K14.. | 12/14/2020.... | 12/14/2021.... | ...... 3,324 | ... 6,671,550 | 2007.060787.. | ........ (491,412) 0 0 (819,048) | ..... | ...... (819,048) | ...... (486,955) 0 0 0 0/0.
RUSSELL 2000 2/14/2022 Strike @ Equity/
2399.246136 46425129 Fixed Index Annuities............c.c...... Exhibit 5 | Index | BNP Paribas........ KVQRAN7OVEW8JPSK1K14.. | 02/12/2021.... | 02/14/2022.... | ...13,608 | ....32,648,246 | 2399.246136.. | .........cooeuucn. 0. (2,370,186) 0 (530,527) | ... | ceveee (530,527) | ....1,839,659 0 0 0 0/0
RUSSELL 2000 3/14/2022 Strike @ Equity/
2467.1345 46425$130 Fixed Index Annuities.............c.c...... Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO09. | 03/12/2021.... | 03/14/2022.... | ...11,222 | ....27,685,591 | 2467.1345...... | cccvvvvererrrrennne 0. (1,968,422) 0 (350,583) | ..... [ veee.e (350,583) | ....1,617,840 0 0 0 0/0
RUSSELL 2000 4/14/2021 Strike @ Equity/
1302.416716 46425$119 Fixed Index Annuities............c........ Exhibit 5 | Index | BNP Paribas........ KVQRAN79VEWBJPSK1K14.. | 04/14/2020.... | 04/14/2021.... | ....16,724 |...21,781,096 | 1302.416716.. |..... (2,026,474) 0 0 (8,130,825) | ..... ...(8,130,825) | ...(1,566,198) 0 0 0 0/0
RUSSELL 2000 5/14/2021 Strike @ Equity/
1301.41 4642S$120 Fixed Index Annuities............ccocc.une. Exhibit 5 | Index | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/14/2020.... | 05/14/2021.... | ...... 4931 | ... 6,417,799 [ 130141 .ccooves | o (615,490) 0 0 (377,875) | ..... | ceveee (377,875) (78) 0 0 0 0/0
RUSSELL 2000 6/14/2021 Strike @ Equity/
1458.45 46425$121 Fixed Index Annuities...........ccoc...... Exhibit 5 | Index | BNP Paribas........ KVQR4N79VEWBJPSK1K14.. | 06/12/2020.... | 06/14/2021.... | ...... 6,653 | ... 9,702,995 | 1458.45.......... | oo (973,993) 0 0 (564,994) | ... | .c.e.. (564,994) | ..........(3,813) 0 0 0 0/0
RUSSELL 2000 7/14/2021 Strike @ Equity/
1501.1013 46425122 Fixed Index Annuities............cc.c...... Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO09. | 07/14/2020.... | 07/14/2021.... | ...... 5,650 |...... 8,480,622 | 1501.1013...... (682,646) 0 0 (2,847,918) | ..... ..(2,847,918) | ...... (870,992) 0 0 0 0/0.
RUSSELL 2000 8/13/2021 Strike @ Equity/
1658.5097 46425$123 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO09. | 08/14/2020.... | 08/13/2021.... | ...... 4,240 |..... 7,032,612 | 1658.5097...... (539,479) 0 (1 I (1,695,439 | ..... ..(1,695,439) | ...... (695,638) 0 0 0 0/0
RUSSELL 2000 9/14/2021 Strike @ Equity/
1619.2 46425$124 Fixed Index Annuities...................... Exhibit 5 | Index | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 09/14/2020.... | 09/14/2021.... | ...... 5840 |..... 9,456,792 [ 1619.2.......cccee | o (662,189) 0 0 (575,067) | ..... | v.ce.e (575,067) | ........ (37,338) 0 0 0 0/0
S&P 500 1/14/2022 Strike @ Equity/
3986.8352 7846S$175 Fixed Index Annuities..................... Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO9. | 01/14/2021.... | 01/14/2022.... | ....10,160 | ....40,508,080 | 3986.8352...... | .ccccoverrrrrreenee 0. (1,935,103) | .oooovvvrrernnncd (VN IR (2,341,685) | ..... ...(2,341,685) | ...... (406,581) 0 0 0 0/0




Statement as of March 31, 2021 ofthe. 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 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or 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 | Hedged ltems Exposure Entity end (b)
S&P 500 10/14/2021 Strike @ Equity/
3717.1779 7846S$169 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO09. | 10/14/2020.... | 10/14/2021.... | ...... 7,578 |...28,170,410 | 3717.1779..... ..... (1,223,237) 0 0 (2,828,496) | ..... ...(2,828,496) | ...... (720,972) 0 0 0 0 0/0
S&P 500 11/12/2021 Strike @ Equity/
3769.42671 78465$171 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | BNP Paribas........ KVQR4AN79VEWBJPSK1K14.. | 11/13/2020.... | 11/12/2021.... | ...... 7,439 |...28,039,974 | 3769.42671.... | .....(2,239,838) 0 0 (2,590,078) | ..... ..(2,590,078) | ...... (667,926) 0 0 0 0 0/0
S&P 500 12/14/2021 Strike @ Equity/
3848.83 7846S$173 Fixed Index Annuities.............c.c...... Exhibit 5 | Index | BNP Paribas........ KVQRAN79VEWSJPSK1K14.. | 12/14/2020.... | 12/14/2021.... | ...... 6,587 |...25,352,051 | 3848.83.......... | ..... (1,167,728) 0 0 (2,010,101) | ..... ..(2,010,101) | ...... (535,342) 0 0 0 0 0/0
S&P 500 2/14/2022 Strike @ Equity/
4124.882289 78465$178 Fixed Index Annuities..................... Exhibit 5 | Index | BNP Paribas........ KVQRAN79VEWSJPSK1K14.. | 02/12/2021.... | 02/14/2022... | ....25,506 |..105,207,763 | 4124.882289..  ......ccovvverecnn 0. (2,643,438) | .ovvovvrrirnnnd (V1 I (4,342,744) | ..... ...(4,342,744) | ...(1,699,306) 0 0 0 0 0/0
S&P 500 3/14/2022 Strike @ Equity/
4144.4503 7846S$179 Fixed Index Annuities...........ccoc...n.. Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO09. | 03/12/2021.... | 03/14/2022.... | ....32,796 |..135,921,724 | 4144.4503......  .ccoocuvvrrrerinnn (VI (6,582,073) | .oovvvvnrrircnens (V1 I (5,635,962) | ..... ...(5,635,962) | ....... 946,111 0 0 0 0 0/0
S&P 500 4/14/2021 Strike @ Equity/
2991.21 7846S$157 Fixed Index Annuities............cc.c...... Exhibit 5 | Index | BNP Paribas........ KVQRAN79VEWBJPSK1K14.. | 04/14/2020.... | 04/14/2021.... | ...37,973 |..113,586,294 |2991.21.......... | ..... (7,909,105) | ..oocvvvvvreracns (0 [N 0 | (37,213,125) | ..... /(37,213,125) | ...(7,550,324) 0 0 0 0 0/0
S&P 500 5/14/2021 Strike @ Equity/
2995.41 7846S$160 Fixed Index Annuities...........cc.c...... Exhibit 5 | Index | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 05/14/2020.... | 05/14/2021.... | ....14,270 | ....42,744,561 | 2995.41.......... | ..... (2,978,206) | .....ooorvverncns (V1 N 0 | (13,926,215) | ..... .(13,926,215) | ...(2,672,337) 0 0 0 0 0/0.
S&P 500 6/14/2021 Strike @ Equity/
3197.33 7846S5$162 Fixed Index Annuities............c.c...... Exhibit 5 | Index | BNP Paribas........ KVQR4N79VEWBJPSK1K14.. | 06/12/2020.... | 06/14/2021.... | ....11,590 |...37,056,927 |3197.33.......... | ... (2,428,633) 0 0 (9,031,359 | ..... ...(9,031,359) | ...(1,891,866) 0 0 0 0 0/0
S&P 500 7/14/2021 Strike @ Equity/

D 3353.2392 7846S5$163 Fixed Index Annuities.............c.c...... Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO09. | 07/14/2020.... | 07/14/2021.... | ...... 9,869 |...33,092,246 | 3353.2392...... | ..... (2,187,106) | ....oovvevrrernnncd (V1 R (VN I (6,329,023) | ..... ...(6,329,023) | ...(1,380,724) 0 0 0 0 0/0

m S&P 500 8/13/2021 Strike @ Equity/

8 3547.9009 7846S$165 Fixed Index Annuities..................... Exhibit 5 | Index | Wells Fargo.......... KB1H1DSPRFMYMCUFXTO09. | 08/14/2020.... | 08/13/2021.... | ....10,651 | ....37,788,657 | 3547.9009...... | ..... (1,893,206) 0 0 (5,128,980) | ..... ...(5,128,980) | ...(1,232,279) 0 0 0 0 0/0

= | S&P 500 9/14/2021 Strike @ Equity/

O 3568.62 784655167 Fixed Index Annuities...........ccooevvenes Exhibit 5 | Index | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 09/14/2020.... | 09/14/2021.... | ....14,012 | ....50,003,218 | 3568.62.......... | ..... (1,670,282) | ..oocvvvricens (] (V] (6,683,231) | ..... ...(6,683,231) | ...(1,568,377) 0 0 0 0 0/0
0649999999. Total-Written Options-Hedging Other-Call Options and Warrant ..(30,734,290) | ...(16,362,083) | .....cvvvrercrnenad 0] (118,111,945) |XXX|(118,111,945) | .(20,838,734) 0 0 0 0 XXX XXX
Written Options - Hedging Other - Put Options
SWAPTION 3Y IR U/L 12/29/23 TO
12/29/33 SWPTN$037 Tenor: 1099 Interes | Bank of America
days SD:12/23/2020 ED:12/27/2023 | Macro Rate Hedge..........cccccouvuunnns Exhibit 5 |t Rate | Merr EYKN6V0ZCB8VDIIULBSO.... | 12/23/2020.... | 12/27/2023.... | .cvvvevcc 0 11,800,000,000 | 04.......cccouenuue ...(17,498,746) 0 0 (5,873,726) | ..... ...(5,873,726) | ..12,779,261 0 0 0 0 0/0
0659999999. Total-Written Options-Hedging Other-Put Options ...(17,498,746) 0 0 (5,873,726) [XXX| ...(5,873,726) | ..12,779,261 0 0 0 0 XXX XXX
0709999999. Total-Written Options-Hedging Other. ...(48,233,036) | ...(16,362,083) | .....cvvvverninn 0 ... (123,985,671) [XXX|(123,985,671) | ...(8,059,473) 0 0 0 0 XXX XXX
Total Written Options
0929999999. Total-Written Options-Call Options and Warrant: ..(30,734,290) | ...(16,362,083) | ....cvvvrernrrernnd 0 ... (118,111,945) |XXX|(118,111,945) | .(20,838,734) 0 0 0 0 XXX XXX
0939999999. Total-Written Options-Put Options ...(17,498,746) 0 0 (5,873,726) |XXX| ...(5,873,726) | ..12,779,261 0 0 0 0 XXX XXX
0989 Total-Written Options. ...(48,233,036) | ...(16,362,083) | ........ 0] (123,985,671) |XXX|(123,985,671) | ...(8,059,473) 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exchang
CREDIT SUISSE FB USA INC
Fixed Rate Currency Swap CSL FINANCE PTY LIMITED Curren | CREDIT SUISSE
BSWAP1 Q1297#AF5 SchD.... ey FB US EXD7DEVFDH4HOFFQ7349.. | 1112/2014.... | 1112/2024.... | covvvuuvcc 0. 9,038,400 [3.78/(1.93)...... 0 0 0 828,800 |.....[......828,800 |.....cccoeenc0 | o 389,200 | ..o (U 0 [ 85944 | ..o 100/100.......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0 0 828,800 |XXX.......828,800 | .....ccccoeeen.0 | .ecov 389,200 0 0 85,944 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 0 828,800 389,200 0 0 85,944 XXX XXX
Total - Swaps
1379999999. Total-Swaps-Foreign Exchange 0 0 0 828,800 |XXX| ....... 828,800 | ..ot 0] 389,200 0 0 85,944 XXX XXX
1409999999. Total-Swaps 0 0 0 828,800 |XXX| ....... 828,800 | ..ot 0. 389,200 0 0 85,944 XXX XXX

Totals




Statement as of March 31, 2021 ofthe. 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 Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or 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 | Hedged ltems Exposure Entity end (b)
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 0 828,800 |XXX....... 828,800 | ....ccccoovenund 0 ... 389,200 0 0 85,944 XXX XXX
1709999999. Total-Hedging Other. .143,795,664 |...48,712,382 | ..cccovvvriinnnnns (V) 70,685,530 |XXX|..70,685,530 |.(53,255,831) 0 0 0 0 XXX XXX
1759999999. TOTAL .143,795,664 |...48,712,382 | oo 0 ] 71,514,330 |XXX]..71,514,330 |.(53,255,831)] ....... 389,200 0 0 85,944 XXX XXX

9°9030




statement as of March 31, 2021 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 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17

Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Notional Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point

Short Futures
Hedging Other

1030

Product
Equity
BPMT..ooo | v 79 [ 6,866,334 |BP CURRENCY FUT.......cccceveuu. Variable Annuities................... Exhibit 5.| Risk |06/16/2021. | CME............ SNZ20JLFK8MNNCLQOF{ 03/10/2021. | .......... 139.0650 | .......... 137.8100 | ........ 61,966 | ... 61,966 0 0 o0 | s 61,966 | ........ 61,966 | ..... 103,323 | ..o 0/0 | oo 625

o

Product

Equity
.| Exhibit5.| Risk | 06/16/2021. | CME..

Product
Equity
JYMTL | v, 22 | s 2,536,215 | JPN YEN CURR FUT................. Variable Annuities.................. Exhibit 5.| Risk [06/16/2021. | CME............ SNZ20JLFK8MNNCLQOF{ 03/10/2021. | ............ 92.2260 | ............ 90.3550 | ........ 51,453 | ....... 51,453 0 0

...5,220,819 |[EURO FX CURR FUT.... . SNZ20JLFK8MNNCLQOF{ 03/10/2021. | ..

. | Variable Annuities.................. | Exhibit 5.| ~ Risk [06/16/2021. | CME............ SNZ20JLFK8MNNCLQOF{ 03/10/2021. ] .............1.1933 | ...cc....... 11742 | ... 83,694 | ... 83,694 0 0 0] e 83,694 | ....... 83,694 | ...... 139,552

o

........ 51,453 | .......51,453 | .....85,793 | .............00 | ........1,250

Product
Equity
BPM1.ooot | e 317 | e 27,517,581 | BP CURRENCY FUT........cccovnene Variable Annuities................... Exhibit 5.| Risk |06/16/2021. | CME............ SNZ20JLFK8MNNCLQOF{ 03/10/2021. | .......... 138.8900 | .......... 137.8100 | ...... 213,975 | ... 213,975 0 0 | o0 | i 213,975 | ...... 213,975 | ...... 356,784 | ....ocoovrren 0/0 | v 625

o

Product
Equity
ECM1.cos| v 18 | . 17,591,293 |EURO FX CURR FUT................ Variable Annuities................... Exhibit 5.| Risk [06/16/2021. | CME............ SNZ20JLFK8MNNCLQOF?{ 03/10/2021. | .............. 11926 | .o 11742 | ... 271,843 | ...... 271,843 0 0 | o0 | e 271,843 | ... 271,843 | ...... 453273 | .o 0/0 | .. 125,000

o

Product
Equity
.| Exhibit5. |  Risk | 06/16/2021. | CME..

Product
Equity
BPM1..oooe | e 958 |........ 83,250,200 |BP CURRENCY FUT........coovuenne Variable Annuities................... Exhibit 5.| Risk [06/16/2021. | CME............ SNZ20JLFK8MNNCLQOF{ 03/10/2021. | .......... 139.0400 | ..covnee 137.8100 | ...... 736,461 | ...... 736,461 0 0

o

...8,295,390 |JPN YEN CURR FUT. . SNZ20JLFK8MNNCLQOF{ 03/10/2021. | ..

. | Variable Annuities................... | Exhibit 5. |  Risk | 06/16/2021. |CME........... SNZ20JLFK8MNNCLQOF{ 03/10/2021. | ............92.1710 | ............90.3550 | ...... 163,440 | ...... 163,440 0 (V) IR | ) I 163,440 | ...... 163,440 | ...... 272,521

o

...... 736,461 | ......736,461 |....1,227,981 |.............00 | ............625

Product
Equity
ECMT.cois| v 358 | ........ 53,384,513 |[EURO FX CURR FUT................ Variable Annuities................... Exhibit 5.| Risk |06/16/2021. | CME............ SNZ20JLFK8MNNCLQOF{ 03/10/2021. | .............. 11930 | .o 11742 | ... 839,062 | ...... 839,062 0 0

o

839,062 | ...... 839,062 |....1,399,059 |............... 00 | .. 125,000

Product
Equity
JYMTi | s 218 | ... 25,132,675 |JPN YEN CURR FUT........cccoonue. Variable Annuities................... Exhibit 5.| Risk [06/16/2021. | CME............ SNZ20JLFK8MNNCLQOF?{ 03/10/2021. | ............ 92.2300 | ............ 90.3550 | ...... 510,937 | ...... 510,937 0 0 | o0 | e 510,937 | ...... 510,937 | ...... 851,941 | .o 0/0 | coouee 1,250

o

Product
Equity
.| Exhibit5. |  Risk | 06/16/2021. | CME..

Product
Equity
ECM1.i | v 90 | .o 13,410,338 |EURO FX CURR FUT................ Variable Annuities................... Exhibit 5.| Risk [06/16/2021. | CME............ SNZ20JLFK8MNNCLQOF{ 03/10/2021. | .............. 1.1920 | .o 11742 | ... 200,588 | ...... 200,588 0 0

o

........ 14,765,563 | BP CURRENCY FUT.. . SNZ20JLFK8MNNCLQOF 03/10/2021. | ..

...... 123,250 | ......123,250 0 0 ....123,250 | ......123,250 | ......205,508

Variable Annuities...

o

...... 200,588 | ......200,588 | ......334,462 |..............0/0 | ......125,000

Product
Equity
JYMToin | s 133 | 15,331,741 | JPN YEN CURR FUT.......cocvvnuee Variable Annuities................... Exhibit 5.| Risk [06/16/2021. | CME............ SNZ20JLFK8MNNCLQOF?{ 03/10/2021. | ............ 92.2210 | .cooouvennd 90.3550 | ...... 310,223 | ...... 310,223 0 0 | o0 | e 310,223 | ...... 310,223 | ...... 517,268 | ..covevennc 0/0 | coouee. 1,250

o

Product
Equity
BPM1.cooit | v 22 [ 1,910,975 |BP CURRENCY FUT..........cc0ou... Variable Annuities................... Exhibit 5.| Risk [06/16/2021. | CME............ SNZ20JLFK8MNNCLQOF{ 03/10/2021. | .......... 138.9800 | .......... 137.8100 | ........ 16,088 | ........ 16,088 0 0 | covvrverenenn0 | e 16,088 | ........ 16,088 | ........ 26,825 | .o 0/0 | ovverires 625

o

Product
Equity
.| Exhibit5. |  Risk | 06/16/2021. | CME..

...2,234,681 |EURO FX CURR FUT.... . SNZ20JLFK8MNNCLQOF{ 03/10/2021. | ..

. | Variable Annuities...




statement as of March 31, 2021 ofthe OHIO NATIONAL LIFE INSURANCE COMPANY
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Futures Contracts Open as of the Current Statement Date

1’2030

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Notional Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Product
Equity
JYM1....... .20 |.........2,304,150 | JPN YEN CURR FUT. . | Variable Annuities... . | Exhibit5.] Risk [06/16/2021. | CME.. . SNZ20JLFK8MNNCLQOF] 03/10/2021. | ...........92.1660 | ............90.3550 | ........ 45275 | ... 45,275 0 [ 45,275 | ....... 45,275 | ... 75,492 ....1,250
16029999999. Total-Short Futures-Hedging Other.... . ....3,661,311 | ...3,661,311 0 0]...3,661,311 |...3,661,311 | ....6,104,900 XXX XXX
1649999999. Total-Short Futures . OO OO PO OO PSP P OO OO PP P PP POPRRPO ....3,661,311 |...3,661,311 0 0]...3,661,311 |...3,661,311 | ....6,104,900 XXX XXX
Totals
1709999999, TOtAI-HEAGING OfNET.......vereuirrsisisitierss s ee ettt ess st sss e ersste ettt essese e ees e 888888880 E 8881088488404 E 8oL 80808 ek eeE R ents 44eeEseetee e eEseLEoeE 08 E oL o0 b8 E 88084 E 8080 E L8011 E L8 E bbbt en ....3,661,311 |....3,661,311 0 0...3,661,311 |...3,661,311 |...6,104,900 XXX XXX
1759999999, TOTAL......cvrviietireiiitseseti sttt esss e si e eees | fsessees et e s ee e b e s LR e eLe e s b e e R e e eLE b s e bt ee bR eebee e b s enbeeeesbsebns edteheeesee e eE s oL bR eL R LR R LR RS ....3,661,311 |...3,661,311 0 0]...3,661,311 |...3,661,311 |....6,104,900 XXX XXX
Beginning | Cumulative Ending
Cash Cash Cash

Broker Name Balance Change Balance

Wells Fargo ..(3,865,570) | ....7,526,881 | ....3,661,311

TOEAI NEE CASH DEPOSIES. ... vvotrersietesersset sttt 8188888888108 8 88444810 E e 00E L4 eE 8oL b oeE L8 1oL E bbb ..(3,865,570) | ....7,526,881 | ....3,661,311




Statement as of March 31, 2021 ofthe. OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

2 3 Counterparty Offset Book Adjusted Carrying Value Fair Value 12 13
4 5 6 7 8 9 10 1
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Present Value of 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 Financing Premium 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 3,661,311 | 0 | 3,661,311 | oo 3,661,311 I ............................... 0 | ................. 3,661,311 6,104,900 6,104,900
NAIC 1 Desi
BARCLAYS CAPITAL......ovutiiiierieireietissisesie sttt AC28XWWI3WIBK2824319.. | Y Y. 0 | evrverimrreerireieeenn0 | e 11,854,266 | oo (18,162,933) 0 ..11,854,266
JP MORGAN CHASE..... 815DZWZKVSZITNUHU748.. | Y Y 0 0 4173 4,173 .0
BNP PARIBAS KVQRAN79VEWSJPSK1K14 | Y, Y. 10,450,000 |.. 0 4347796 | ..o 14,797,796 | .ooovoererrrerei 0
CREDIT SUISSE... ANGGYXNXO0JLX3X63JN86. | Y. Y 19,450,000 |.. . 0 0 ..18,618,726 .0
GOLDMAN SACHS........ccomvvrmrrreriranes W22LROWP2IHZNBB6K528 | Y. Y ...1,880,000 1,746,975 0 (V1 I 1,746,975 .0
BANK OF AMERICA MERRILL LYNCH EYKN6V0ZCB8VDIIULBSO.. | Y. Y 19,640,000 |.. 19,323,350 0 0 ..19,323,350 .0 0.
MORGAN STANLEY .....covviiiiiiiirinieisnieiessssiesessssiesssneees 4PQUHN3JPFGFNF3BB653. | Y Y 12,510,000 |.. . . 0 0 ..12,082,650 .0 . 0 .
WELLS FARGO.......ccocouue KB1H1DSPRFMYMCUFXTO09] Y Y. (O RO RPROION | I [FSTOOO 11,249,327 0 11,249,327 ...11,249,327 |... 11,249,327 | oo (O R 0
0299999999 TOtAl NAIC 1 DESIGNAtON. ... .. vrtrrttstesersereess sttt | nnbsensensaned 63,930,000 [ ..o [ 89,677,263 (18,162,933) | ...evvvverenns 15,601,297 | ... ...89,677,263 | ... ...(18,162,933) 15,601,297 85,944 0
0999999999. Gross Totals....... 63,930,000 .(18,162,932) | ..coooveiann 19,262,607 | .......c....... 93,338,574 | .ooovieenns (18,162,932) | ...cvovvvenne 19,262,608 6,190,844 6,104,900
1. Offset per SSAP No. 64.... .0
2. Net after right of offset per SSAP No. 64 ..(18,162,932)
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statement as of March 31, 2021 ofthe 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
BARCLAYS CAPITAL AC28XWWI3WIBK2824319.... | MONEY MARKET FUND..........cvvviieiieiiiiiecieieiesieee s 31846V 56 7 | FIRST AMERICAN TREASURY...
BNP PARIBAS ... KVQR4N79VEW8JPSK1K14.. | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY...
CREDIT SUISSE... .... ANGGYXNX0JLX3X63JN86... | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY... ...19,450,000 ....19,450,000
GOLDMAN SACHS ... W22LROWP2IHZNBB6K528.. | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY... .....1,880,000 | ....c.cccceeve.... 1,880,000 | vvovirirnnes 1,880,000
BANK OF AMERICA MERRILL LYNCH. .. EYKN6V0ZCB8VDIIULBSO.... | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY...
MORGAN STANLEY . 4PQUHN3JPFGFNF3BB653...| MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY...
SCOTIA BANK. 5G6NVP4WADOI32VUUB17.. | MONEY MARKET FUND 31846V 56 7 | FIRST AMERICAN TREASURY...

0199999999 Totals..
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Statement as of March 31, 2021 ofthe. 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, 2021 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter
(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.)

1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity

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

06417M  NC 5 [BANK OF NOVA SCOTIAHOUS.......ccocovirmrnririnnnins C 1EFE.. - ..2,800,140 02/28/2022.......
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........cc.iiuiiiiiiiiiiinisiii s .2,800,140 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated) OO OO .2,800,140 XXX
Totals
6399999.  Total - Issuer Obligations .2,800,140 XXX
7099999.  Subtotal - Bonds .2,800,140 XXX
Short-Term | 1 Assets (Schedule DA Type)

000000 00 0 |ANZ NEW ZEALAND INTL LTD........ C .3,000,069 05/17/2021.......

000000 00 0 |ANZ NEW ZEALAND INTL LTD........ C .3,000,141 08/11/2021.......

000000 00 0 |ALPINESECLLC SRR Cooveveverenes [ LEFE s | s 2,200,156 08/17/2021.......

000000 00 0 |BNZINTL FUNDING/LONDON...... S C .1,499,960 04/16/2021

000000 00 0 |BNZINTL FUNDING/LONDON...... s C 11,399,720 06/09/2021.......

000000 00 O |BOFA SECURITIES INC..... e .|C ..2,499,020 06/22/2021.......

000000 00 0 |BOFASECURITIESINC..... s .|C 06/24/2021.......

000000 00 0O |BANKOF AMERICANA................ C 08/09/2021.......

000000 00 0 |BANK OF MONTREAL CHICAGO C . . 08/09/2021.......

000000 00 0 |BANK OF MONTREAL CHICAGO Cuvverrnees | LE FE s | v 2,800,451 07/06/2021.......

000000 00 0 |BANK OF NOVA SCOTIAHOUS.........ccovvvernriririnirns C ..2,200,229 06/24/2021.......

000000 00 0 |CANADIAN IMP BK COMM NY...... C 08/04/2021.......

000000 00 0 |CANADIAN IMP BK COMM NY...... C 06/01/2021.......

000000 00 0 |CHARIOT FUNDING LLC.. e —————————— .|C 04/07/2021.......

000000 00 0 |COOPERAT RABOBANK UA/NY......ccccovvmrunrenee |C 05/24/2021.......

000000 00 0 |FAIRWAY FINANCE CORP.. C 05/17/2021.......

000000 00 0 |FAIRWAY FINANCE CORP.. C .. 07/21/2021.......

000000 00 0 |FMS WERTMANAGEMENT... C .2,799,849 04/26/2021.......

000000 00 0 |GLENCOVE FUNDING LLC......ccorvviriirirnrirerieireieiinnines Coovevevreenes [ LEFE s | e 1,500,018 05/07/2021.......

000000 00 0 |GLENCOVE FUNDING LLC.......ccoovvirimriiiirrinriicnins Coovevvrnenes [ LEFE s | e, 1,500,000 07/01/2021.......

000000 00 0 |ING (US)FUNDING LLC.... C 06/03/2021.......

000000 00 0 |ING (US)FUNDINGLLC.... C 07/09/2021.......

000000 00 0 |MIZUHO BANKLTD/NY.....ovrirmriiereriirreinierieseesiesissesesssesesesesesssssessessees C 04/19/2021.......

000000 00 0 |MIZUHO BANKLTD/NY. s C . . 06/03/2021.......

000000 00 0 |MONT BLANC CAPITAL CORP S A Ciie | LEFE i | e 2,898,962 06/21/2021.......

000000 00 0 |NRW.BANK C 2,799,885 04/21/2021

000000 00 0 |NATIONAL AUSTRALI BANK L....ccovvvrirerrrieiericeeirnes C .2,400,619 08/31/2021.......

000000 00 0 |NATIONAL AUSTRALIBANK L......ccccocvivnriiniiiiicrinas C .2,000,000 09/20/2021.......

000000 00 0 |NATIONAL AUSTRALIA BANK......... Crveoveeveeee [ 1D FEvi [ e 872,278 07/12/2021.......

000000 00 O |NEDERLANDSE WATERSCHAPS..........ccccovvmivmivreiirinenns C .2,799,950 04/08/2021.......

000000 00 0 |NEW YORK LIFE GLOBAL FDG .|C 725,288 04/13/2021

000000 00 0 |NORDEA BANKABP NEW YORK..........ccccoouuee A Ciiinee [TD FE i | e, 750,215 05/05/2021.......

000000 00 O |OLDLINEFUNDING LLC......cocoomivririerirerrierienes S C .1,500,093 06/21/2021.......

000000 00 0 |ROYAL BANK OF CANADA NY.. C .2,400,605 09/01/2021.......

000000 00 0 |ROYAL BANK OF CANADA e C .1,350,458 04/30/2021.......

000000 00 0 |SKANDINAV ENSKILDA BK NY. s .|C 07/06/2021

000000 00 0 |SKANDINAV ENSKILDA BANK .|C 07/16/2021.......

000000 00 0 |SUMITOMO MITSUI TRUST NY........ C 04/20/2021.......

000000 00 0 |SUMITOMO MITSUI TRUST NY........ C 05/13/2021.......

000000 00 0 |SUMITOMO MITSUI TRUST NY........ C 06/09/2021.......

000000 00 O |SUMITOMO MITSUI BANKING...... C 10/01/2021

000000 00 0 |SUNCORP METWAY LTD.... C 05/04/2021.......

000000 00 0 |SUNCORP METWAY LTD.... C 08/31/2021.......

000000 00 0 |SUNCORP METWAY LTD.... C . 09/08/2021.......

000000 00 O |SVENSKA HANDELSBANKEN NY C 1.DFE .2,800,246 05/18/2021.......

000000 00 0 |SVENSKA HANDELSBANKEN NY C 1DFE .2,200,856 08/23/2021

000000 00 0 |SVENSKA HANDELSBANKEN AB.. C 1DFE 2,899,667 11/01/2021.......

000000 00 0 |TORONTO DOMINION BANK C 1.DFE .2,200,092 05/13/2021.......

000000 00 0 | TORONTO DOMINION BANK C 1.DFE 2,699,779 09/01/2021.......

000000 00 0 |TOTAL CAPITAL CANADALTD. s C TEFE e | e 1,399,983 04/06/2021.......

000000 00 O |WESTPAC BANKING CORP.......ccovvrrirerrriierricirinnnnns C 1DFE .1,000,177 | ... 05/28/2021.......

000000 00 0 |BNPPARIBAS SAREOENT................ C 1.DFE .2,000,000 | oo 2,000,000 |05/05/2021.......

000000 00 0 |BOFASECURITIES INC. REOENT. C . ....2,000,000 |05/05/2021.......

000000 00 0 [JP MORGAN SECURITES LLC REOENT 0.4359%...... C - ..1,000,000 | ... ....1,000,000 |05/05/2021.......
8999999  Total - Short-Term Invested Assets (Schedule DA Type) e JESSORTORTRRORRTRTS [POPOORORN 112,892,687 | ... 112,889,068 XXX
Cash (Schedule E Part 1 Type)

000000 00 O l CASH......cooiiiiniiiciiicicsiccia C s | s (4,499,088) [ ...ovevverieres (4,499,088) XXX
9099999.  Total - Cash (Schedule E Part 1 Type)............ s s | s (4,499,088) [ ...cvvvvrennns (4,499,088) XXX
Cash Equivalents (Schedule E Part 2 Type)

0018A2 T2 2 |ANZ NEW ZEALAND INTL/LDN......... C 1.DFE 2,899,426 06/02/2021.......

03209L RL 2 |AMPHENOL CORP.............. C 2AFE. s | s 2,599,758 | ... ....2,599,794 | 04/20/2021.......

05253A RS 1 |AUST & NZ BANKING GROUP... S C 1DFE 1,399,903 | v 1,399,864 |04/26/2021.......

0527M0  R1 7 |AUTOBAHN FUNDING CO LLC C 1DFE 11,499,997 ....1,500,000 |04/01/2021.......
11563V R7 4 |BROWN-FORMAN CORPORATION C 2AFE. s | e 777,988 777,990 |04/07/2021.......
15963T R1 9 [CHARIOT FUNDING LLC.. s .|C 1EFE... 304,000 |04/01/2021.......
15963T RS 0 [CHARIOT FUNDING LLC.. SO .|C 1EFE.... - . ....2,799,689 |04/26/2021.......
23328A U3 6 |DZBANKNY....... s C 1DFE 2,800,062 | ..o 2,800,010 |04/14/2021.......

23328A U4 4 |DZBANKNY....... O C 1DFE .2,900,026 04/05/2021.......

27805A R6 6 |EATON CORP, s C 2AFE. s | e 2,599,935 | ... 04/06/2021.......

34411G  RK 4 |FMS WERTMANAGEMENT......... C 1DFE 3,499,881 | oo 3,499,808 |04/19/2021.......
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Statement as of March 31, 2021 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter
(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.)

1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date
34411G  SD 9 |FMS WERTMANAGEMENT......... e C 1DFE .2,899,693 05/13/2021.......
46640P T3 7 |JP MORGAN SECURITIES LLC ST C 2,999,253 06/03/2021
53127T R5 4 |LIBERTY STREET FDGLLC......... s C . ..2,799,966 04/05/2021.......
53127T R6 2 |LIBERTY STREET FDGLLC......... s Corvevoveveeee [ LEFE i | s 2,799,961 04/06/2021.......
54316T RE 4 |LONGSHIP FUNDINGLLC............ s C .2,599,919 04/14/2021.......
60920V R8 7 |MONDELEZ INTERNATIONAL e Covevreene [2AFE i | s 2,499,915 04/08/2021.......
62939L SB 6 |NRW.BANK e C 2,899,681 05/11/2021
63743C  RF 2 |NATIONAL RURAL UTILITIES e e | Covreeiee |2AFE e | e 2,599,914 04/15/2021.......
63873  SJ 0 |NATIXIS NY BRANCH s Corverevreenes [ LEFE s | e, 2,999,600 05/18/2021.......
63975U R7 9 |NEDERLANDSE WATERSCHAPS.........ccccotimiiiiiirninireiesiesiesie s C .2,749,956 04/07/2021.......
65409R R7 7 |NIEUW AMSTERDAM REC .|C ..2,899,959 04/07/2021.......
65409R RV 4 |NIEUW AMSTERDAM REC ..|C . ,599,789 04/29/2021
65558T 6H 3 |NORDEA BANK ABP NEW YORK.......ccooiieiiririiieirnrieissicierineines . |C 1DFE 4,999,990 04/06/2021.......
69372A  RP 9 | PACCAR FINANCIAL CORP........coermrvierirrirreinirierierieseenissenns e C 04/23/2021.......
75611M  R9 7 |REALTY INCOME CORP s C 04/09/2021.......
83050T R1 1 | SKANDINAV ENSKILDA BANK . |C 04/01/2021.......
83050T S7 7 | SKANDINAV ENSKILDA BANK " .|C - . ....2,899,594 |05/07/2021.......
86564G VB 4 | SUMITOMO MITSUI TRUST NY....oouiviiririirrieiieiinsriesiesesseisssisessesssesesenes Covevvrceeee [LEFE i | i 5,300,000 | ...ocovvrriinenn 5,300,000 | 04/07/2021.......
86565C SW 0 |SUMITOMO MITSUI BANKNY..... Coovevevrrenes [ LEFE s | e, 2,900,334 ....2,900,230 |04/27/2021.......
89119A R9 1 |TORONTO DOMINION BANK s C 2,999,940 | ... ...2,999,953 | 04/09/2021.......
8AMMFO 91 1 | DWS GOVERNMENT MONEY MARKET SERIES INST......c.cviiiieiniieiinrirereririesiseresiseeeseseeessesnees C 4,124,614 4,124,614
8AMMFO AK 7 |BLACKROCK LIQUIDITY FEDFUND INSTITUTION.... . SR C ..5,036,027 ..5,036,027
9612C0  R5 0 |WESTPAC BANKING CORP.........cocotirriiireiniirerintieeiesiseissee s sseeseneenes C D FE.iiiines | v 299,996 | ...corvrieririren 299,996 |04/05/2021.......
9612C0 RC 5 |WESTPAC BANKING CORP........cccovvirriiirirnieiisiessisisssiesssssessesssssnsenes C 1DFE .2,549,921 ....2,549,883 |04/12/2021.......
CR1646 75 9 |HSBC SECURITIES (USA) INC REPO 0.01% 4/ s C 04/01/2021.......
CR2233 13 6 |BOFA SECURITIES INC REPO 0.01% 4/1/2021.......coorivvrrriirerieinirrsierisnines C 04/01/2021.......
CR2758 29 8 |BNP PARIBAS SA REPONT 0.22% 4/1/2021.... C 04/01/2021.......
CR2802 30 2 |CREDIT AGRICOLE CORPORATE AND INVESTMENT........cvmiieimiririeriseireriersnssiessssiesssseees C 04/01/2021.......
CR2928 34 7 |CREDIT AGRICOLE CORPORATE AND INVESTMENT........cvmiieiiriererincirerierseseeessseeesseenees C ..3,000,000 04/01/2021.......
CR3026 50 5 |HSBC SECURITIES (USA) INC REPONT 0.17% s C . | ..1,500,000 04/01/2021.......
CR3123 76 5 |ING FINANCIAL MARKETS LLC REPONT 0.17%......cvurvrvierreireirerinrireeinnnes C TEFE e | e 3,000,000 | ... 04/01/2021.......
CR3741 10 3 | TD SECURITIES USA LLC REPONT 0.17% 4/1/ RN C 1.CFE .3,500,000 | ... 04/01/2021.......
CR6269 83 9 |BNP PARIBAS SA REPO 0.005% 4/1/2021................. C 1EFE. s ....15,000,000 04/01/2021.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type). s e . 151,638,613 | ... ...151,637,771 XXX
9999999. Totals..... e es tnnteesene st ens s en e neneneenenes | seres 262,832,352 | .. 262,827,751 XXX
General Interrogatories:
1. The activity for the year:  Fair Value $.....150,304,123  Book/Adjusted Carrying Value $.....150,204,535
2. Average balance for the year:  Fair Value $.....186,039,324  Book/Adjusted Carrying Value $.....186,054,100
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Statement as of March 31, 2021 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
4 5 6

1 2 3 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative 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, 2021 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.....ooeveeieiiicieieiceee s Cincinnati, OH.......ovvveririeniseeneiseienns | v 0.000 |..... 0 ... (0 47,658,783 | .......... (3,533,846) | ......... 13,268,625 | XXX
BMO Harris Bank N.A..........cccomevimrenierieinnii ChICAgO, IL...veevrveerirerieeieieeeeiserierieeenenes. | e 0.000 |..... 0 .. (I I 45,374,818 | ......... 25,378,871 | .....oou.. 5,377,855 | XXX
Goldman Sachs NEW YOrK, NY ... | e | cevinnd 0.000 |..... 0 ... 0 e 11,697,605 | ......... 12,923292 | ......... 11,504,022 | XXX
Key Bank..... Cincinnati, OH 0.000 |..... 0 .. 0 | e 45,882,972 | ........43,253,768 | ......... 11,970,034 | XXX
Fifth Third Bank...... . Cincinnati, OH 0.000 |..... 0. 0 .23,251,042 XXX
Associated Bank: Green Bay, WI 0.000 |..... 0 ... (V] 40,117,211 XXX
Citizens Bank ProvidenCe, Rl.........cveueeeeirerineierieeineeinnins | ceveeeeneniseens | oneenad 0.000 |..... 0. 0| e 30,020,551 | ......... 25,002,918 | ....ccco... 5,003,802 | XXX
Regions Bank............cccuererreeeeieerneinnrnerinns Birmingham, AL.........coocveieeernmirererieennnis | e 0.000 |..... 0 .. 0| e 30,002,217 | ......... 25,000,673 | ...coovuer 4,999,825 | XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DepoSitories. .........ovweeernrerinisrinerennses XXX XXX [ 0 ... 0| 314963 | oo 292,266 | ..o 314,963 | XXX
0199999. Total Open Depositories XXX XXX [ 0 [... 0 74,320,162 | .......186,062,791 | .........62,488,112 | XXX
0399999. Total Cash on Deposit........ XXX XXX ... 0. [ 274,320,162 | ....... 186,062,791 | ........ 62,488,112 | XXX
0599999. Total Cash XXX XXX . 0. 0. 274,320,162 | ....... 186,062,791 | ......... 62,488,112 | XXX
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statement as of March 31, 2021 ofthe 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|

Exempt Money Market Mutual Funds as Identified by the SVO

60934N 68 2 [ FEDERATED TREASURY CASH RESERVES FUND F125 .18 [ [12/31/2020......] 0.000 | e 0 | 6
8599999. Total - Exempt Money Market Mutual Funds @s 1dentified DY the SVO..............c..uuiiiiiiiii 000 88 s 309,936 | ..ovvvoreeeeereeren) 0 | oo 6
All Other Money Market Mutual Funds

31846V 56 7 |FIRST AMERICAN GOVT OBLIG FUND CLZ..rvvov 0.000 [orvsmsvicis [ 86,651,252

8699999. Total - All Other Money Market Mutual Funds

..... 86,651,252

9999999. Total - Cash Equivalents

........................... 86,961,188
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