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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 6,153,090,622 |.......ocovrieririiriirenn [V 6,153,090,622 |............ 6,126,737,168
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicietctceceee ettt [ere e seeneeens 16,517,840 |..ooooiericcc [V 16,517,840 |......co...... 16,335,300
2.2 COMMON SLOCKS ....vuvuereeerireisceeietee ettt sesssenens [eessssssnnees 591,968,940 |.......cccee. 48,456,313 |..cccviinnee 543,512,627 |....cccoveuee. 535,337,435
3. Mortgage loans on real estate:
B FIISEHENS ..ot [ 1,168,094,909 |.......covvvrrirriiricens [V 1,168,094,909 |........... 1,118,912,275
3.2 Other than firSt IENS..........ccoovveveieieecccc ettt [feeetese et (O (O [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDIANCES) ...ttt sesens [eeeeteenenesee ettt neee (L N [V RN [0 T 0
4.2 Properties held for the production of income (less
$ s 0 encumbrances) .........cccooeeneenecnienes |oevvicniennees 22,559,185 |.....ooovviiieecienns 0 [ 22,559,185 |....coocvnnee. 22,803,385
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash ($
[ J
investments (§  .oooevvrnieeei 2 ) s o 206,425,762 |.....cvvvereiieeriirricenns (U 206,425,762 |..........c..... 286,469,756
6. Contract loans (including $  «eveovovrererrerieieiceeeene 0 premium notes) ...... [-roeeeeunens 897,845,852 897,743,447 |............... 900,976,193
7. Derivatives ............... ...52,955,678 |.. ...52,955,678 |.. ... 78,598,020
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 323,988,529 323,988,529 306,314,367
9. ReCEIVADIES fOr SECUMEIES .......vuvuiviaciiecieicieice e [roreeeinseeineieneas 921,503 ..o 0 [ 921,503 .o 937,785
10. Securities lending reinvested collateral assets . .. 140,724,432 |.. ..140,724,432 |.. ..113,939,918
11.  Aggregate write-ins for iNVEStEd @SSELS ............oiueueueriiiririricieieeeeese s [oeresieee et 0 oo 0 e [0 T 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 9,575,093,252 |................. 48,558,718 |............ 9,526,534,534 |............ 9,507,361,602
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
[oT 2117 OO OO TS UUUURRTN ST TRTOTSOPT (O (O [0 0
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 63,120,890 |..ooovicciccene [V 63,120,890 |....ccvvevnee. 58,904,788
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..................... 418,088 | [V R 418,088 |.....cceovvinne 356,993
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled PremiumS) ..........ccccvoveveiiiiueeeciieeeeece s [eeeeeeeenenenees 1,903,598 |..cooovieeeeeeeeeeeeee (01 PO 1,903,598 |...cocoveven 1,496,185
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........ccceceevrennrnnnn (O Y T (O [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from r@INSUIETS ...........cccereeeurureeerereneeieeeeeenesnas [rorereersicnenns 66,402,742 |..ooovverernnirreenen 0 o 66,402,742 |....coceuenne 81,426,100
16.2 Funds held by or deposited with reinsured companies .............cccceeeeres forverccniennns 25,144,800 |..oooeveeeerieriieeenn 0 o 25,144,800 |....coooveveeeriieeeee 0
16.3 Other amounts receivable under reinsurance contracts .. 18,835,526 |.....cooeveerrrenceeenn 0 o 18,835,526 |......coevuvne 13,410,633
17.  Amounts receivable relating to UninSUred Plans ............cccocoeevvieieieeeeeenenis v 0 oo 0 e [0 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 61,793,472 | 0 [ 61,793,472 |.ccueenn. 63,469,599
18.2 Net deferred tax asset ............cccceuvennnee .. 112,538,431 |.. .. ... 46,721,744 |. ...51,970,89%
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 1,634,427 |0 [ 1,634,427 |.cocveen. 1,684,576
20. Electronic data processing equipment and SOftWAre ............cccceveveeereeeerenens [reverereeiinnnnnnns 197,403 oo [V TR 197,403 | 208,223
21. Furniture and equipment, including health care delivery assets
(B e 0 ) e | 2,262,798 |...oovien. 2,262,798 | [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ................cccocovveveviviins foevreiinnnnn, 54,632,574 |.cooveiiieeeeiee (V1 54,632,574 |................. 56,250,447
24. Healthcare ($ oooooererveneeeeeeenes 0 ) and other amounts receivable ...... |-.cococoeerenene. 9,631,772 | 9,631,772 [ (1 0
25. Aggregate write-ins for other than invested assets ............cccoceveeireerieeeees fooreecceinnne 137,825,008 |.......ccovvnve 12,751,952 | 125,073,056 |........c....... 123,614,772
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 10,131,434,781 |................ 139,021,927 |............ 9,992,412,854 |............ 9,960, 154,812
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...eeeeeeeeeueeeeeecseseseeeeeeessseseeesee e s seaeseees s nssseses et ssnsesesesesasansnsnsnnanns [eenienanns 14,076,977,251 [, [V 14,076,977,251 |.......... 13,840,749,746
28. Total (Lines 26 and 27) 24,208,412,032 139,021,927 24,069,390, 105 23,800,904,558
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Annuity rider charges receivable ... i, 104,892,163 |....oooonererveercccrieennns | 104,892,163 |.....ocovneneee. 102,630,811
2502.  KEYMAN INSUFANCE  .....cvcvevieieieieeeieieieieteteeee ettt sebe s [oeseansesenenans 10,104,716 |ovoveeeeeeeeeeeeeee (1 O 10,104,716 |................. 10,093,078
2503. State taxes recoverable ... e 6,922,440 |....ooooiiie (U 6,922,440 |.....covvrenene. 7,226,487
2598. Summary of remaining write-ins for Line 25 from overflow page ... 15,905,689 |... 12,751,952 |... .. 3,153,737 |... .. 3,664,396
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 137,825,008 12,751,952 125,073,056 123,614,772




STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Aggregate reserve for life contracts $ ............ 1,814,518,918
(including $ 0 Modco Reserve)
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $
Contract claims:
4.1 Life
4.2 Accident and health
Policyholders’ dividends/refunds to members $
and unpaid
Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
Modco)

.0 Modco) ....

6.2 Policyholders’ dividends and refunds to members not yet apportioned (including
6.3 Coupons and similar benefits (including $ 0 Modco)
Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance less
$ 0 discount; including $ 73,109 accident and health premiums
Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $

Current
Statement Date

2
December 31
Prior Year

............ 1,814,518,918
................ 696,143,807

19,818,912
112,755

196,285

................... 3,047,806

... 19,645,085 |.

............ 1,806,998,250
...20,642,159
................ 680,203,218

21,582,001
103,981

216,600

................... 3,081,179

SEIVICE ACE ...
9.3 Other amounts payable on reinsurance, including $ .................
oY1= ST ST VTP RPSTTRRRRTRT) REOTOTRRRRIN 43,363,783 |..cceeeenee 39,446,660
9.4 INterest MaiNtENANCE RESEIVE ............c.cueueueeieiieeeieeeteteteteeeee et ettt a e e et et e s e s s s esess s et st et esesesesess s esssasesesesessssssesssasssasesesnns [eoesenesasasasneas 1,053, 111 | 1,509,611
10. Commissions to agents due or accrued-life and annuity contracts $
[, 91,269 and deposit-type contract funds $  .oeoveeeenncieinieen 0 e [ 760,575 |.ooveeeenee 1,635,727
11.  Commissions and expense allowances payable on reinSUranCe asSUMEA .........cceiiuieiiiiiiieiieriiesee sttt seeseesreesree s [eeee e 0
12, General EXPENSES AUE OF BCCTUEH ...........ceevevieeriietieiteeestesesteseeteteeteteesstesetessssessssessssesessesessesessesessasensasessssessssesessesessesensssensans [rerensenennenennane 8,678,356
13. Transfers to Separate Accounts due or accrued (net) (including $  ..............
allowances recognized in reserves, net of reiNSUred AllOWANCES) ............covcueveveiiieeieieieisieeeese e sseessse et ssssssese e s sssesesesns [resesesesasenes (35,226,349)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME tAXES ...........cccovvierurvereiiieieieieeieeeieieiae ....(122,338) ..
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (I0SSES) ......c.ccco. feeerrrerericieiririccene, 0.
15.2 Net deferred tax ADIlItY ..ottt ettt et et et et et e et et e e 0
16, UNearned iNVESIMENT INCOME .........c.cuiuriiiiiriieieiet sttt ettt ettt e sttt e b et et e e b et et et aetetenensesesesenas [roesnininsnannnas 9,436,473 | 8,326,776
17.  Amounts withheld or retained by reporting entity as agent or trustee ..............cccccevveeerverererrennen. ..123,269,790 |.. ..126,992,513
18.  Amounts held for agents' account, including $ .......cccoeuevune 3,567,149 agents' credit balances ............cccoceveueveeeveceeieeiens e 3,576,057 |.coeviee 4,374,601
19.  Remittances and itemMS NOL AlIOCALEM ..............c.iiuiuriuiieieieiciei ettt e 167,752,859 |.....cccoee. 154,924,241
20. Net adjustment in assets and liabilities due to foreign exchange rates ..
21. Liability for benefits for employees and agents if not included above ....
22. Borrowed money $ .....cccccoevininiiininieeens 0 andinterestthereon $  ..coccovvviviccicinieiinne
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiie et b ettt et b et e saeesbeesbeesbeeneeens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt e a e e et e et e ea e e et e st e aseea s e em e e eaeees e e es e e st e s e enseenbeenseanseenseeneenneenseannen
24.02 Reinsurance in unauthorized and certified ($ .......ccooeereeirecirennnns 0 ) COMPANIES ... ee et en e e 0
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ............ 2,553,409,071 ) reinsurers ......... |oocoeeenes 3,598,749,365
24.04 Payable to parent, subsidiaries and affiliates ................cceeevieeecueueieeeeeeceete e eeeeee e eee et enesaeaeaa 122,343,926 |..
24,05 DIafts OUISTANAING ......c.ceuieieieietcecececceeie ettt ettt et a sttt et e s e s s s st st eseseaessas s st et esesessssasssassesesesesessssasssssasans [eeeseneseeaeeseeeseeeneneaeneaes 0.
24.06 Liability for amounts held under UniNSUIEd PIANS .........ooiiiiiiiiiiiiie ettt st b et et be e s sseesnnes [eaee s 0
24.07 FUNAS held UNAET COINSUTANGE ........c.cuevveeececeeteieeeeeectetetesesssseaetesesesssseaesesesessssesesesasensssssesesesensssssesasasnsssssesesasansssssesasans ernsnssensannnns 92,441,102
24.08 Derivatives ..........cccceeeenne ...25,144 800 |..
24.09 Payable for securities ........... ... 19,927,509 |..
24.10 Payable for securities 1eNdiNgG .........ccccoeriririeeeeceeenreeeeene 140,724,432 |..
24.11 Capital notes $ ...coeovvvvvreenee and interest thereon $ ...coevvvevnvvveceeen 00 o e 0
25. Aggregate write-ins for liabilities ............ccoceoeierirneeeceeee e 896,364,531 909,990,972
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 7,874,700,411 7,994 234,142
27.  From Separate ACCOUNES SAEMENT ...........ccuiiiieiiiiiietetetieeeee ettt et e et ettt ettt sse e s s s e sesesesesess s es st esesesesesssssssssssesesesessansana eseseanas 14,076,975,000 |.......... 13,840,747,628
28. Total liabilities (Lines 26 and 27) ... 21,951,675,411 21,834,981,770
29, COMMON CAPILAI SLOCK .......cvvivieieieiieicictetet ettt sttt ettt ettt et se e esss ettt esesese s s es et e s et et esessasssss st esesesesesnssssssasesesesesnsnssesssssas|oeseseanssnnas 10,000,000 |....cocveeee 10,000,000
30, Preferred CaAPItAl STOCK .........ccceveieieececeeteieeeece ettt eeeeeesae et eseesssetetesesee s s esetesesesssssessesesessnsseetesesesnsssetesasensnsssetesesennsnsesesesansnnnen .0 [ .0
31. Aggregate write-ins for other than special SUIPIUS FUNAS .......cc.iiiiiiiiii ettt et [eree e e [0 0
32, SUIPIUS NOES ...c.ouviiieeieiriec et ..310,022,744 |.. ..310,003,672
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.cveuiuiuiuiiiieiietetetetcecee ettt s s s e sttt esesesess s ss et sesesesesess s ssssesesesesessassssssasna|esesenenensanaes 948,735,859 |..oeeeene 823,735,859
34. Aggregate write-ins for SPECial SUMPIUS UNDS ...........cocooviveieieicececc ettt e s s s s seseseas [eseneenennenenas 58,825,619 |....cccceenene. 58,825,619
35, UNASSIGNEA fUNAS (SUIPIUS) .......uvvveeececececcieeetete ettt ea ettt es e s e e s s st es et essasa s s st esesesesessasssssssesesesessssassssasasans |eeesenenensnnes 790,130,472 | 763,357,639
36. Less treasury stock, at cost:
36.1 e 0 shares common (value included in LIne 29 $  ......c.ocvvvievriicnininieas 0 ) i [ 0 [ 0
36.2 s 0 shares preferred (value included in Lin@ 30 $  .ovovoveceeerirenciccecinenes 0 ) s oo [0 0
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ........cccccvvvreennns 2,132 in Separate Accounts Statement) 2,107,714,694 1,955,922,789
38, Totals Of LINES 29, 30 NG 37 .....uouiiuiieiiieieieeieiset ettt st 2,117,714,694 1,965,922,789
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 24,069,390,105 23,800,904,559
DETAILS OF WRITE-INS
2501, POLICY 10AN TTADT TTTY ittt b ettt |oeaeieiennnenas 826,255,195 827,717,089
2502. Liability for cash collateral ......ccccocovveeenens ... 46,340,000 |.. ...58,860,000
2503. Deferred liability for intercompany reinsurance ................... ... 18,956,939 |.. ... 18,956,939
2598. Summary of remaining write-ins for Line 25 from OVEfIOW PAGE ............cuiueueueriiiiiririsieieeieiee st e 4,812,397 | 4,456,944
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 896,364,531 909,990,972
0 ) KRR PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from OVerflow PAge ...........ccuuiiiiiiiiiii i .0 . .
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 0 0
3401. Segregated special surplus for Sunrise Captive Re, LLC. ..o [ereseeeeneenas 58,825,619 |................. 58,825,619
1C OO TTTTSETN) KT OPT TR PR RS ROTRPS PR TOPPRRPRTRORRN
101 T TSP KR O PR TR PR RSOOSR RTOPPRUPRTRRORRN
3498. Summary of remaining write-ins for Line 34 from OVerflOW PAGE .........oiiiiiiiiiiiiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 58,825,619 58,825,619




STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccecooevevevenc oo (258,594 ,346)|............ 1,039,000,268 |............ 3,966,454 ,708
2. Considerations for supplementary contracts with life coNtingencies...............ccccceovveieieveveeeceeeeeeee e [V 97,343 | 97,343
3. Netinvestment INCOME ..o 81,815,160 |.. 82,143,050 |.. ..350,446,418
4. Amortization of Interest Maintenance RESEIVE (IMR) ..........c.cccoiiievereeeeeeeeeeeieiete et seseasas oo eeeeeeeeeenens 433,358 |.. ..2,445,200 |.. ..5,244,012
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€s ...........cccocvvvvrveioriiiiiiiis [0 [0 0
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 63,592,394 |................ 270,034,495 |................ 466,422,130
7. Reserve adjustments on reiNSUranCe CEAEA ............cccovevviviveuererieieeeeeieieteteseese e seseses s s e 237,344,391 |......... (1,558,927,059)|.......... (4,553,899,543)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cvieuereueieiiieeieeeseiesesesese st se e st s ssssnsssesens [eseesnscicacees 44,935,114 | 54,479,182 |.....co........ 196,695, 106
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiiiiiieeeteeeeccciee ettt [ee e eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 20,562,615 14,885,649 75,528,884
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 190,088,686 (95,841,872) 506,989,058
10.  Death DENETIS ... | T 9,665,105
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ............ccoovveeverereueueueeerns foeseeseeeeeeeeeeeenens 113,443
12, ANNUILY DENEFIS ....vviiiiececeeie ettt e sttt es e ess sttt esenssaesesesesensnaesesesesensssesesesssensssssssesanedeessnanaeanenens 12,850,056
13. Disability benefits and benefits under accident and health CONracts ...............c.ceveveueuieeieiiiiiiieieicieees oo 430,307
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeiieiiiiiniiinnenien e 0.
15.  Surrender benefits and withdrawals for life contracts ..................... 38,160,198 |..
16.  GrOUD CONVEISIONS ......eiiiiiieutieuteeuteasteauteasteaaeesseessee st asseaaseesseeseeeaeees e e s e e s e e s e enseenseanseaneeeneeeneenneenseenseena|esasseesiae st e saeesaessaeenes 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcverereeeeeeeeeee oo 3,916,332
18. Payments on supplementary contracts with life CONtINGENCIES ...........ccceeiieierereieieeeeeeeee e 116,196
19. Increase in aggregate reserves for life and accident and health contracts 9,461,999 (72,362,014) (42,518,900)
20.  TOtalS (LINES 10 10 1) .uuiuiiiiueieeeeeieecseieteee e eeee s e e ses s s se e e eseseses e eseseseses s eseseseseeasssnsssesesesnns [ensesannnaesneen 74,713,636 |....coovnveee. 67,786,597 |...coveenen 309,953,098
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ovviiiecie sttt s bbb ns bbb es e s bbb s s snses s s [eneneciceseennas 23,937,660 29,880,696 |............... 109,090,216
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.ceueueereeeeveveueresesessssessssnas [oeeeeeeenenenenenes 1,001,707 |.. e 4,475,768
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 24,164,371 | 43,181,626 |................ 171,650,961
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 3,561,358 |..ccvvnenee 5,109,751 [l 13,233,140
25. Increase in loading on deferred and uncollected Premiums ............cccooveveveueuecieeieieieieeeee e e (188,168) ... (2,851,044)|.. ... (2,247,393)
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE ...........c.cceeeeevievevereeeeeeeeeee e o (421,281,772)|.............. (466,702,780)|.......... (1,648,451,000)
27. Aggregate write-ins for deductions ... 440,807,050 433,938,483 1,695,542,989
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 146,715,842 111,331,463 653,247,779
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 43,372,844 |.............. (207,173,335)|...ccnvee. (146,258,721)
30. Dividends to policyholders and refunds to members 1,220,556 20,955,873 25,055,906
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceeuiiiiriueriiiiiieeeieteieese s sessssessese s se s sssnsesese s [eossciceseenenas 42,152,288 |......c.c.... (228,129,208)|.............. (171,314,627)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 1,897,542 73,641,350 63,855,773
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.covoveueuerereiieneaeaens foreeeeeciceeens 40,254,746 |.............. (301,770,558)|.............. (285,170,400)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .ooeeeiienn (359,423) (excluding taxes of $  .ocoeovvrureeereens (246,961)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (705,548) (15,450,616) (20,998,739)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 39,549,198 (317,221,174) (256,169, 139)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 1,965,922,789 1,455,535,994 1,455,535,994
37, NELINCOME (LINE 35) -..cuuuiiiieeeieeeeete i eieteeeese e ssaeeeeeeseesesesesesaessesesesesas s sesesesasessansesesesasnsesesesesesanfonsesannnansneen 39,549,198 |.............. (317,221,174) ... (256,169, 139)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. (47,130) ... 25,233,245 |.. ... 10,136,515 |.. ... 74,399,903
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeeeeeierevereieeceeeeeieseeeieeseeseeee e [0 [0 0
40. Change in net deferred INCOME TAX .........c.cvoveueuiueueeiiieieeetete ettt se e se et esessas st eeeaenens 4,437,894 |.. ..(47,292,675)]|.. ..(33,560,604)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(11,516,133)|.. ..(20,951,372)].. ..(32,184,068)
42. Change in liability for reinsurance in unauthorized and certified companies ............cccoeverienernenneens e, [0 [0 0
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccooeeveenfeeiiiiiiiiiiiiiis [0 [0 0
44, Change in asset Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends t0 SIOCKNOIAETS ...........c.cuevieieiiiiiieieteteteeeeee ettt teteseses ettt s s ss st sesesessss s s e s seseseseseafeeeee e eees et (V1 (45,000,000) ....cocvnenvne (419,000,427)
53. Aggregate write-ins for gains and losses in surplus (24,576,046) 878,758,775 815,942,811
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 151,791,905 837,745,394 510,386,794
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,117,714,694 2,293,281,388 1,965,922,789
DETAILS OF WRITE-INS
08.301. POLICY CRAIGES ..uueeieiiicice ettt s e e e se s e s ee e e s eeeees e eseseses et s e sesesesesanfonsenennnnaneeen 51,608,108 |....cccccoonvnee 53,109,515 |..cooornvneee 210,029,217
08.302. FEE INCOME ~....eieieceeeeeseeeeceete st es st ste s e esseeteese s e eseeeee s e seeseeeaesee s e e s ee et e s es e eseeebeses e nsesesesesassnsesesassses [ensensnnnnnaneen 11,575,129 | 14,636,817 oo 52,069,415
08.303. Reinsurance Ceded Trails . ... nn e e 1,559,292 | 1,653,894 | 6,520,258
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAge ...........cccoveveveveucveueeieeeeeeieeeeveeeeee e (44,179,914) ..o (54,514,577)|.............. (193,090,006)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 20,562,615 14,885,649 75,528,884
2701. VA base reinsurance transfer to/from SA Modco .... ..389,069,979 |.. .427,059,524 |.. ..1,528,650,754
2702. Funds withheld miscellaneous expense ............... ... 48,702,733 |.. ..4,975,253 ..147,063,331
2703. Health surrender DENETItS ..ot e 1,626,581 |...oovoveee 865,899 |[.....cocoevent 3,932,480
2798. Summary of remaining write-ins for Line 27 from overflow Page ............cccoeevevevevevevevereeeeeeeeeeeeeee oo 1,407,757 |ooeeeee 1,037,807 |...covoenvene 15,896,424
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 440,807,050 433,938,483 1,695,542,989
5301. Benefit plan adjustment ..........cooviiiiiiice ettt e 116,843 [ 282,910 [ 7,612,324
5302. Deferred coinsurance gain ..(24,692,889)]|.. ..878,475,865 |.. ..807,409,853
5303. Prior period adjustment ..ottt |e e (01 O, 0 [ 920,634
5398. Summary of remaining write-ins for Line 53 from oVerflow PAge .............ccceveeeveieieiereeeeieeeeeeeeieeveesd|eeeee s [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (24,576,046) 878,758,775 815,942,811




STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiuiiiieiiiciieie ettt naens [oesssenesnenanes 56,103,508 |......cco..... 124,156,209 |............... 533,641,369
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 79,688,412 | 79,715,137 | 324,990,845
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 25,599,290 36,083,105 113,702,967
4. TOtal (LINES 110 3) oottt 161,391,210 239,954,451 972,335, 181
5. Benefit and 10SS related PAYMENTS ............c.cueviuiiiiiiieicieteeeeeeee ettt bessssnnns [oevesesesnnnas 632,137,208 |................ 577,584,207 |............ 2,460, 152,480
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ................. [oeeeevecncne (425,391,357) (... (474,430,619)........... (1,631,142,387)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieieievenens eeeeenceenenens 58,143,991 ..o 94,114,756 |.........c...... 308, 142,361
8. Dividends paid t0 POIICYNOIAETS .........c.covcveveeieiiieieeeeee ettt ettt s s s sessan s [esenee e e neen 13,858,887 |..cooveeenne 19,311,343 | 84,169,632
9. Federal and foreign income taxes paid (recovered) netof $ ................ 1,874,122 tax on capital
GAINS (IOSSES) ..evuveiiietiet ettt bbb (384,968) (482,596) 125,219,044
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 278,363,761 216,097,091 1,346,541, 130
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e (116,972,551) 23,857,360 (374,205,949)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 107,198,603 .919,224,929
12.2 SEOCKS werveerereaeeeeseeeee st eanne [reeeeeee e 266,300 |.. ...16,190,214
12.3 Mortgage loans ... 25,117,366 |.. ..127,147,875
12,4 REAI ESAE ......eecececeeii ettt ettt e et e st a s e e e s s e e s e st nnna et s et e nsntetenenanans | oeteteeer st 0 foeeerereereneennend 0 e 0
12.5 Other iNVESIEA @SSELS ......cvvuiuieiiieiiieici ettt [oesssinessinessinees (111,495)|................. 74,520,476 |................. 80,268,060
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceies oo, (O [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 34,123,052 37,589,708 62,474,206
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovveveverceieieeeeeeee et esesn e [oevesesennnas 166,593,826 |................ 254,792,803 |............ 1,205,305,284
13. Cost of investments acquired (long-term only):
LT = T TSSO ROTIURORR 135,997,711 | 375,119,773 |............ 1,185,572,884
1312 SEOCKS ..ottt [ree e 1,043,800 |....oovvvvnne 8,000,000 |.....ccrveunee 10,822,255
13.3 MOMGAGE [OBNS .....ceueriiriiiie ettt |oevinineinnanes 74,300,000 |........ccnc.... 29,200,000 |..covvennne 187,096,790
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......c.cviiiiiiiirieieeie ettt nns [eosesinesaenenenes 4,005,518 |- (L 28,548,965
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 21,514,170 31,539,665 44,043,842
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 236,861,199 443,859,438 1,456,084,736
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns (3,226,784) 11,422,811 (7,538,707)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (67,040,589) (200,489,446) (243,240,745)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ..............cceueurieiieieeeeeieeceeeeeee e |eeeeeeeeeeens 125,000,000 |............... 401,690,000 |........c....... 401,363,907
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccoveveveeceeeieiens [oeveeeienencns 11,526,111 | (18,551,794)|....ccvereenne 94,931,916
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (L 45,000,000 |..coevennene 419,000,427
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (32,556,964) 193,398, 162 444,486,649
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 103,969, 147 531,536,368 521,782,045
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.cccevue. (80,043,993)(......cccnvee 354,904,282 |.......c.c.... (95,664 ,649)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovveeieieieteeeeeeee ettt s s s s seseseseasnannns |oeseseseenenenen 286,469,759 |.....ccccuvnne 382,134,407 |....cocne... 382,134,407
19.2 End of period (Line 18 plus Line 19.1) 206,425,766 737,038,690 286,469,759
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Extraordinary dividend declared and unpaid from Sunrise Captive Re, LLC ...ccccoooiriiivircicees fooreiiieceeccccee (01 (01 25,000,000
20.0002. Deferred gain on reinsurance agreemeNts ..........cccocciriieeminiisieerenseneceeeeres e esseens [rtseeesseneneeeseesssnenesenes (1 OO 880,471,095 |............... 880,471,095
20.0003. Funds held under agreement, net ........cccoomvniviiiinnnne ..(19,151,979)|.. ..8,049,420 |. ....51,834,120
20.0004. Amortization of deferred gain on reinsurance agreements e ..(24,692,889)].. ..1,995,230 |. ...(73,061,242)
20.0005. Change in securities lending collateral ... [ (26,784,516)|................ (26,750,971) |...veveneee. 173,897,636




STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31

1o INAUSEIELTIE ..o bbb 0 [ 0 [ 0

2. Ordinary life INSUFANGE .........c.cuvvieieitetiiiiiictete ittt et bt ss s st ss s s b s st b b sssnses b s ssssnna eeseieienenanas 233,850,308 |.ccecieiine 41,883,395 |........co.... 641,432,196

3. Ordinary iNAIVIUAI BNNUILIES .........c..v.iveveriiiiiieieceeieiet ettt be b ss s ssenafoesennnesesenees 20,490,977 |.oooovvene. 26,175,146 |....ccvernee 86,888,371

4. Credit life (Group @and iNAIVIAUAL) ...........cocvoiiieieieieiiiie ettt [ee ettt [OOSR [0 U 0

5. GrOUP lIf@ INSUFBNCE ......c.ouvevieeeieeeeeeeeeeeeteee ettt ettt ettt ettt ea e s e s e s es e s es e s esess et essesesseseaassesee et et et e e nnenen [0 U 0 [ 0

6. GIOUD @NNUILIES ....c.oviviiieiicticietieee vttt ettt e et st te st te et et e s et et et e s et essstesssaessstesessesesseseesesessesensssensssedseeseneeseneeseneas 8,480,039 |................. 11,136,815 |...cconee 46,658,368

T A G H = GIOUD ettt a ettt s et s et e s ne e s ns ettt [OOSR [0 U 0

8. A &H -credit (roup and iINAIVIAUA) .......c.coviieiereieieeiiiee et et [OOSR [0 U 0

9. A& H = OtNET oot [ 2,167,383 |...ccovcne 2,336,915 [ 9,390,290

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) ......oiviveiiiiieciete ettt eb et ss bbb nsese st en e 264,988,702 |..c.coveennne 81,532,271 | 784,369,225
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) .......c.cviuiuiuiiiiieieieieieeese ettt [OOSR [0 U 0
13. Subtotal (LINES 11 thrOUGN 12) .....c.cuiuiuiiiieiicteieieieeieteie sttt bbb s s st en e 264,988,702 |...c.covennne 81,532,271 | 784,369,225
14, DEPOSIt-tYPE CONTACES .....vvveieieiecieieiiieieteie ettt sttt s et s et s s sese s ssssesesesnas |eeseseseaenennns 75,135,454 |.................. 1,792,990 | 280,381,216
15. Total (Lines 13 and 14) 340,124,156 83,325,261 1,064,750,441

DETAILS OF WRITE-INS

00 OO RO SRR RO EOPRPERRPRY
0 OO KOOSR RPN
00 O SOOI RSOOSR RO EOSTRERRPRY
1098.  Summary of remaining write-ins for Line 10 from oOVerflow PAgE ...........ccocvvviiieueueriiininirirsieeieeese s [OOSR [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0




STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 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 ("SUNR"), a wholly owned subsidiary of ONLIC, is an Ohio domiciled special purpose financial captive insurance company started operations
during the first quarter of 2019. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Ohio Insurance Department, Sunrise has applied a prescribed
practice that increased the subsidiary's valuation by $286,628,159 and $319,034,513 for March 31, 2023 and December 31, 2022, 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
SSAP # Page Line # 3/31/2023 12/31/2022
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 39,549,198 $ (256,169,139)
(2) State Prescribed Practices that are an increase/
(decrease) from NAIC SAP:
$ - $ -
(3) State Permitted Practices that are an increase/(decrease)
from NAIC SAP:
$ - $ -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 39,549,198 $ (256,169,139)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 2,117,714,694 $ 1,965,922,789
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
Subsidiary Valuation - Sunrise Re Captive, LLC 97 2 8 $ 286,628,159 $ 319,034,513
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
$ - $ -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 1,831,086,535 $ 1,646,888,276

C.  Accounting Policy

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

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

@) 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

D. Going concern

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

NOTE 2 Accounting Changes and Corrections of Errors - NONE
NOTE 3 Business Combinations and Goodwill - No significant changes

NOTE 4 Discontinued Operations - No significant changes



STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments

D. Loan-Backed Securities

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

@

-

Securities with Recognized Other-Than-Temporary Impairment - NONE

3

=

Recognized OTTI Securities - NONE

(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in 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 $ 43,389,794
2. 12 Months or Longer $ 30,708,269
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 477,570,255
2. 12 Months or Longer $ 284,242,027
(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions - NONE
(3) Collateral Received

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

repledged $ 140,717,070

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) - NONE

L.  Restricted Assets - No significant changes

M.  Working Capital Finance Investments - NONE

N.  Offsetting and Netting of Assets and Liabilities - NONE

O. 5GlI Securities - None

P.  Short Sales - NONE

Q. Prepayment Penalty and Acceleration Fees - No significant changes

R.  Reporting Entity’'s Share of Cash Pool by Asset Type - Not applicable

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies - No significant changes
NOTE 7 Investment Income - No significant changes

NOTE 8 Derivative Instruments

A.  Derivatives under SSAP No. 86—Derivatives

(8) Total Premium Costs for Contracts - NONE

B. Derivatives under SSAP No. 108—Derivative Hedging Variable Annuity Guarantees - NONE
(2) Recognition of gains/losses and deferred assets and liabilities
a. Scheduled Amortization - NONE

b. Total Deferred Balance - NONE

c. Reconciliation of Amortization - NONE

NOTE 9 Income Taxes - No significant changes

71



STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

B.

Transactions

The Company's investment income reflects dividends from Ohio National Investments, Inc. of $2,900,000 for the period ended March 31, 2023. The Company
received cash for the fourth quarter 2022 extraordinary dividend from its subsidiary, SUNR, for $25,000,000 in February of 2023.

The Company is a party to an agreement with Constellation Insurance Holdings, Inc. "CIHI" 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. 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, 2023, 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, 2023

———

Ohio National Life Assurance Corporation $ 35,369,652
Constellation Insurance, Inc. (12,461,340)
Sycamore Re, Ltd 43,717,845
Ohio National Investments, Inc. 7,130,304
Montgomery Re, Inc. (726,692)
Constellation Insurance Holdings, Inc 765,896
ONFlight Inc. 272,466
Kenwood Re, Inc 1,841,148
Sunrise Captive Re, LLC 24,477,874
OnTech, LLC (9,708,275)
Financial Way Realty, Inc 210,803
ON Foreign Holdings LLC (630,596)
Camargo Re Captive, Inc. 40,417
Total $ 90,299,502

NOTE 11 Debt

B.

FHLB (Federal Home Loan Bank) Agreements
(1) 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 $530,000,000 and $510,000,000 as of March 31, 2023 and December
31, 2022, respectively. The table below indicates the amount of FHLB of Cincinnati stock purchased, collateral pledged, and additional funding capacity
available related to the agreement with FHLB of Cincinnati.

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Separate
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ 22,975,000 $ 22,975,000 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 42,975,000 $ 42,975,000 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 530,000,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ 21,825,000 $ 21,825,000 $ -
(d) Excess Stock $ 372,500 $ 372,500 $ -
(e) Aggregate Total (a+b+c+d) $ 42,197,500 $ 42,197,500 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 518,277,778 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than 6 Less Than 1to Less Than 3
(2+3+4+5+6) Redemption Months 1 Year Years 3 to 5 Years
Membership Stock
1. Class A $ - $ - $ - $ - $ - $ -
2.Class B $ 20,000,000 $ 20,000,000 $ - $ - $ - $ -

11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
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(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) $ 791,982,306 $ 862,815,727 $ 530,000,000
2. Current Year General Account Total Collateral Pledged $ 791,982,306 $ 862,815,727 $ 530,000,000
3. Current Year Separate Accounts Total Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $ 692,083,271 $ 755,862,601 $ 510,000,000
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $ 791,982,306 $ 862,815,727 $ 530,000,000
2. Current Year General Account Maximum Collateral Pledged $ 791,982,306 $ 862,815,727 $ 530,000,000
3. Current Year Separate Accounts Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $ 784162721 § 774869066  $ 510,000,000
(4) Borrowing from FHLB
a. Amount as of Reporting Date
1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ 530,000,000 $ 530,000,000 $ - $ 530,000,000
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ 530,000,000 $ 530,000,000 $ - $ 530,000,000
2. Prior Year end
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ 510,000,000 $ 510,000,000 $ - $ 510,000,000
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ 510,000,000 $ 510,000,000 $ - $ 510,000,000
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ - $ - $ -
2. Funding Agreements $ 530,000,000 $ 530,000,000 $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ 530,000,000 $ 530,000,000 $ -

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

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under

the following arrangements

(YES/NO)?
1. Debt No
2. Funding Agreements No
3. Other No

7.3



STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

A.  Defined Benefit Plan
Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
2023 2022 2023 2022 2023 2022
(4) Components of net periodic benefit cost

a. Service cost $ 2,234 $ 12,000 $ 6,377 $ 34,000 $ - $ -
b. Interest cost $ 594,101 $ 2,161,000 $ 80,260 $ 244,000 $ - $ -
c. Expected return on plan assets $ (952,722) $ (5,049,000) $ - $ - $ - $ -
d. Transition asset or obligation $ - $ - $ - $ - $ - $ -
e. Gains and losses $ 44,906 $ 604,000 $ 71,937 $ 515,000 $ - $ -
f. Prior service cost or credit $ - $ - $ - $ (244,000) $ - $ -
g. Gain or loss recognized due to a
settlement or curtailment $ - $ 1,181,000 $ - $ (516,000) $ - $ -
h. Total net periodic benefit cost $ (311,481) $ (1,091,000) $ 158,574 $ 33,000 $ - $ -

NOTE 13 Capital and Surplus, 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 23,670,000 and bonds in the amount of $10,000,000.The Company is an investor in
limited partnerships and a limited liabilty corporation. The Company has committed $240,000,000 and funded $67,005,271 to these investments.

NOTE 15 Leases - No significant changes

NOTE 16

No significant changes

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

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

B. (2) Servicing Assets and Servicing Liabilities - NONE
C. Wash Sales - NONE

NOTE 18

NOTE 19

NOTE 20 Fair Value Measurements

A.

(1) Fair Value Measurements at Reporting Date

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

Information about Financial Instruments With Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

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

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Cash & Cash equivalents $ 123,770,366 | $ - 198 - 13 82,655,394 | $ 206,425,760
Securities lending collateral $ - 13 140,717,070 | $ - 13 - 13 140,717,070
Preferred stock $ - 19 6,517,840 | $ -1$ -1 6,517,840
Bonds Industrial and Misc $ - 13 66,443 | $ - 13 - 13 66,443
Common Stock Industrial and Misc $ - 13 43,005,061 | $ 371,000 | $ - 13 43,376,061
Equity put options $ -1$ 31,889,061 | $ - 19 - 198 31,889,061
Equity call Options $ -1$ 19,642,817 | $ - 19 - 198 19,642,817
Options on swaps $ -1$ -1$ -1$ -1$ -
Swaps $ -1$ 1,423,800 | $ - 19 - 19 1,423,800
Other invested assets $ - 13 - 13 38,702,929 | $ - 13 38,702,929
Separate account assets $ 14076977251 |$ - 193 - 193 - |1$ 14,076,977,251
Total assets at fair value/NAV $ 14,200,747617 1% 243262,092 | $ 39,073,929 1% 82655394 [$  14565,739,032
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Total liabilities at fair value 3 25,144,800 |3 -1 -1 - 193 25,144,800
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
a. Assets
Other invested
assets $ 35,073,632 | $ $ $ - 13 (487,716) | $ 4,211,952 | $ - |$ (94939)| % - 1% 38,702,929
Common Stock
Industrial and Misc $ 777778 | $ $ $ -193 (406.778) | $ -193 -193 -193 -193 371.000
Total Assets $ 35851410 | $ $ $ -193 (894494)|$ 4211952 19$ - 13 (94939)19 -193 39,073,929
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
b. Liabilities
Total Liabilities $ - 13 - 13 - 13 - 13 - 13 - 13 - 13 - 13 - 13 -

7.
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(3) Policies when Transfers Between Levels are Recognized
Transfers between level 2 and 3 are recognized at the beginning of the period.

4

=

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

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

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

The Company is required to categorize its assets and liabilities that are carried at estimated fair value on the statutory statements of admitted assets,
liabilities, and capital and surplus into a three level hierarchy based on the priority of the inputs to the valuation technique in accordance with SSAP No.
100R, 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,

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

5
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B.  Fair Value Reporting under SSAP No. 100R 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.

C. Fair Value Level

Aggregate Net Asset Value Not Practicable

Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 5.304,082.198 |$ 6,153,090,622 | $ 9,213,306 | $ 5244060673 | $ 50,808,219 | $ - 18 -
Cash & cash equivalents $ 206,425762 | $ 206,425762 | $ 123,770,366 | $ - 13 - 13 82,655,394 | $ -
Common stock non-affilate $ 43,376,061 | $ 43,376,061 | $ - 198 43,005.061 | $ 371,000 | $ - 18 -
Preferred stock $ 15,605,840 | $ 16,517,840 | $ - 13 6,517,840 | $ 9,088,000 | $ - 198 -
Mortgage Loan $ 1062616363 |$ 1,168,094,909 |$ - 13 - 1% 1062616363 | $ - 18 -
Securities lending collateral 3 140,717,070 | $ 140,724,432 | $ - 193 140,717,070 | $ - 13 - 18 -
OIA- Surplus Notes $ 84,794,091 | $ 108,109,518 | $ - 13 84,794,091 | $ - 13 - 18 -
Other Invested Assets - LP $ 38,702,929 | $ 38,702,929 | $ - 198 - 13 38,702,929 | $ - 18 -
Derivatives- equity put option | $ 31,889,061 | $ 31,889,061 | $ - 198 31,889,061 | $ - 18 - 198 -
Derivatives- call options 3 19.642817 | $ 19.642817 | $ - 13 19.642817 | $ - 13 - 198 -
Derivatives- swaps $ 1,423,800 | $ 1,423,800 | $ - 19 1,423,800 | $ - 19 - 13 -
Derivatives- futures contracts |$  (25144800) |$  (25.144,800) | $  (25.144,800) | $ - 13 - 198 - 19 -
Separate account assets $ 14,076,977,251 | $ 14,076,977,251 | $ 14076977251 | $ - 13 - 198 - 19 -
Separate account liabilities $(14.076,977.251) | $(14,076,977,251) | $(14,076.977.251) | $ - 13 - 13 - 18 -

D. Not Practicable to Estimate Fair Value - NONE
E.  NAV Practical Expedient Investments - NONE
NOTE 21 Other Items - No significant changes
NOTE 22 Events Subsequent - NONE

NOTE 23 Reinsurance - No significant changes

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination - NONE
E. Risk Sharing Provisions of the Affordable Care Act - NONE

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

A. Change in Incurred Losses and Loss Adjustment Expenses
Reserves and Loss Adjustment Expenses as of December 31, 2022 were $8,551,155. As of March 31, 2023, $125,113 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 $7,804,868. The
decrease is generally the result of the natural progression of a block of disability income claims and the increase or decrease in original estimates as additional
information becomes known regarding individual claims.

B. Information about Significant Changes in Methodologies and Assumptions - NONE
NOTE 26 Intercompany Pooling Arrangements - NONE
NOTE 27 Structured Settlements - NONE

NOTE 28 Health Care Receivables - NONE
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NOTE 29

NOTE 30

NOTE 31

NOTE 32

NOTE 33

NOTE 34

NOTE 35

NOTE 36

Participating Policies - No significant changes

Premium Deficiency Reserves - NONE

Reserves for Life Contracts and Annuity Contracts - No significant changes

Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics - No significant changes
Analysis of Life Actuarial Reserves by Withdrawal Characteristics - No significant changes

Premium & Annuity Considerations Deferred and Uncollected - No significant changes

Separate Accounts - No significant changes

Loss/Claim Adjustment Expenses - No significant changes
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ........o . ittt b et ettt e eae e ekt e eh e e eh e e b e e b e e b e e a bt e ab e ea bt eeeesheeeheeabeeabeebeenbeenbeannennne
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii ettt

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? .....

LT e F= (=N el i =g Lo L UV URRURURR

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 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
[ e I T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

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

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 @ publicly traded GroUP? ..........ccoiiiiiiiiii e

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

If yes, provide the name of the 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.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

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? ......... Yes [
If yes, attach an explanation.

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2020

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. ...........cccooceiiiiiiiiiniinieiciines

12/31/2020

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
61 SO S S TSRS PPN

05/10/2022

By what department or departments?
The Ohio DepartmMeEnt Of INSUFANCE ........ooiuiiiiiiiiiii ettt ettt ettt b e et ae e eheesh e e ehe e b e e bt em bt ea et ea st eaeeeReeeE e e oh e e b e e bt e abeem bt emeeanbeemeeameenbeesbeenbeeneens

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? ..o, Yes [

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 PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by 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 SECUNtIES fITMS? ........oiiiiiiii e

If 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.

I No[ 1 NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

Ohio National Equities, INC .cccooioeciiieecceeccceee e Cincinnati, ONi0 .ooooveeeee e ....NO.....]....NO.....|....NO.....|... YES....

The 0.N. Equity Sales Company ........ccccoomimennnicicnsnncceeeens Cincinnati, Ohio oo ....NO.....|....NO.....[....NO.....]... YES....
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[ X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... S, 14,892,704
INVESTMENT

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 1ending agréE@MENLS.) ...........ccoceviiiiiriuereieiiiiiseiesesisees ettt s nses Yes [ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ............ccccceeeeeene
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Ves [ X1 No[ 1

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

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate

LOLLee e

All Other ... 177,176,082
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....125,768,962
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiieieeeeeeeeeeee e seeseeseeneeses D e O S, 0
Has the reporting entity entered into any hedging transactions reported on SChedule DB? ............cccovriiiiieieieieeeeeeseeieeeee e Yes [ X] No [ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeviiiiiicncns Yes[ X] N[ 1 NA[ ]
If no, attach a description with this statement.
For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ...140,717,070

16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ... 140,724,430

16.3 Total payable for securities lending reported on the liability PAgE. .........ceeveveeecueueeeeeeeeceeee ettt $ 140,724,432

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................

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

Yes [ X ]

1 2
Name of Custodian(s) Custodian Address

US Bank NA
Northern Trust Corp
Wells Fargo
Federal Home Loan Bank of Cincinnati

425 Walnut Street, Cincinnati, OH 45202 ...
50 South La Salle St Chicago, IL 60603
550 S Tryon St Charlotte, NC 28202
221 E 4th St #600, Cincinnati, OH 45202 ...

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccceeeenee.
If yes, give full information relating thereto:

Yes [

1 2 3 4
Old Custodian New Custodian Date of Change Reason

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
THM BEGUS vttt nas
Gary Rodmaker ...
Brenda Kalb
Jeffrey Weisman ...
Cristian Donoso ...
William Hilbert ...

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?...........ccooiiiiiiiiiii

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 [

Yes [

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.

]

]

]

No [ ]

No [ X]

No [ X ]

No [ X ]

1 2 3 2

Central Registration
Depository Number Name of Firm or Individual

Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement
(IMA) Filed

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ...
If no, list exceptions:

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

Has the reporting entity self-designated SGI SECUNLIES? .......c...i ittt et e et e e st e st e st e b e e b e e s e e e e eneeeneeeneenneenneennen

By self-designating PLGI securities, the reporting entity is certifying the following elements of 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 SECUNLIES? .........co ittt ettt ettt ettt st sae e h e e sb e e s b e e b e et e en bt eabesaeeeaeesaeesaeesbeenbeenbeans

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 shares were 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 reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

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? .............cccccoieiiie.

8.2

Yes [ X ]

Yes [

Yes [

]

]

No [ ]

No [ ]

No [ X ]

No [ X ]



STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvveeieeieeieeeeceeeee ettt s s s s s s s s e s et e s e s e s s e s s s s et e s e s e s s ae s s s st es et e s e s e s s s s st es et eseseasssas s s esesesessansnanaes B 0

1.12 RESIAENEIAI MOTLGAGES .....cvvvivieieeiiietetet ettt ettt e ettt et et aese s et st et et e b et e s e se et s es et e s et esesessas s ssesesesebesesnss s ssasasesesesesnsnanas B 0

1.13 COMMEICIAI MOTGAGES ...........vvvvieieieeee ettt ettt et s e et e s et et e b et esese e s s s et et e b e s et ese st e s et et et et esessss s st et esesesesess s esasasasesesesn B 1,168,094,909

1.14 Total Mortgages in GO0 SANGING .......c.cvovveeeeeeeeeeeeceeee et eeeeaete e et s s saeae et es s s e seteseses s asaeseses s ssaseesesessassssssesannssansssssananans $ 1,168,094,909
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMS...........oiiiiiiiii ittt $ 0
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.31 FAIMN MOTGAGES ...vvveeeeieiteteececeeeeeie et a ettt et s s s st s e s et e s e s e s s s s s s et e s e s e s s se s s s st e s et e s eses s s sttt e s et esesess s s s s es et esessanananaes B 0

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAIMN MOTGAGES ...vvcveeieieieeeeeeeeeeeeee ettt aea ettt s s e s s s s s e s et e s e s e s s s st as s et e s e s e s e ae s s s st e s et e s eaesss s s st eseseseaeasssasaseses et esessansnanaes B 0
1.42 RESIAENEAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt e ettt et b et easse s et e s et et et e s e s e se st et ss et e s et et esessas et ssesese b et et esnss s asasasebesesesnsnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... v iueiiiie ittt ettt ettt ettt e b e b e e bt e bt e bt e a bt ea et ea et eRe e eh e e eb £ e b e e a bt eabeea bt eab e eaeesheesbeenbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ou ittt ettt e et e e e b e e e e et e eneeeneeeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cceverruruereeeeeeeeee e $ 1,168,094,909
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1,61 FAIM MOTGAGES ...vvveeieieieeteeeeeeeecee ettt ettt et et st s et et e s e s e s s s s s s et e s e s e s s s e s s s st e s et e s esesss st s s esesesesess s s st es et esesnansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt ettt et et eaese s et st et et et e s e s e se et s es et e s e b et esessas et eses et e b et et esnss s ssasasesesesesnrnana B 0
1.63 COMMEICIAl IMOTIGAGES .....veiueiiite ittt ettt ettt e et b e sb e e s bt e bt e bt e a et e e et ea e e e Re e eh e e eb £ e b e e a bt e mbeem bt eab e eseeeheesbeesbeenbeenbeenbeennenane B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ............cooiiiiiiiiiii e $ 0
2. Operating Percentages:
2.1 AGH IOSS PEICENT .......eeeieteteteeeee ettt et ettt et et et et et et e ae e es et a2 et et et esesess s e s e s esesesessssss et a2 e s et et esesesesses e s a2 et e s esesese st eseses et et et eseas s eses e s sebeseseanas S4eaeteteseteeenen ettt et s et eaenene (21.000)%
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieeiiieietetetcteeeeee et et e te s et eseses et st et eseseseseseases et et et et et esesess s ss et es et esesesses s e s es et et et esessas s es s e s et et et esess s ssas e s e s e et s eseseeesesene e e s eseseeeaenens 2.800 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eivviiiiiuetetieieeteeetetetetesesese s et et e setesesessas et et ssesesesesessss s ssesesesesesessas 2aeseasaseseseseseneneseasesesesesenens 36.400 %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueieiiiieceeee e ee e et ee e ettt ee s e e e et esenssaesetesesenssseaesasesensssesesesssensraneasa Yes[ ] No[X]

3.2 If yes, please provide the amount of custodial funds held as of the reporting date

3.3 Do you act as an administrator for health savings accounts? ...

3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocoriiiiiiiiiieiii e B e 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............c.ccccevevune.e. Yes [ X] No[ ]

4.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMING ENLILY? .......cvevieieeecieieiiieeetete ettt ettt s et s s st s s s et et bbbttt s s st s s eseses s s anas Yes[ ] No[ ]

Fraternal Benefit Societies Only:

5.1 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 reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviecureeeeie ettt n s ssasaesesensananeesnas Yes [ ] No [ 1 NAT ]

5.2 If no, explain:

6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ ] No[ ]

6.2 If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
..... 86258 .....|..13-2572994 . . |General Re Life Corp ..0L. . [Authorized..

..13-2672904 .

06-0839705 .
" 06-0839705 .

. |General Re Life Corp ...

. |Munich Amer Reassur Co

. |Munich Amer Reassur Co ....
.|SCOR Global Life Amer Reins Co ..
.|SCOR Global Life Amer Reins Co ..
.|Swiss Re Life & Hith Amer Inc ...
.|Swiss Re Life & HIth Amer Inc

. [Authorized..
.| Authorized..
. [Authorized..
.| Authorized..
. [Authorized..
.| Authorized..
. [Authorized..




STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 5 6 7
2 Accident and
Health Insurance
Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 1,937,263 |................ 49,071 |................ 38,864 |...............330,106 |........... 2,355,304 |..oooiieiine 74
2. AIASKA .ot AK e L o 141,896
3. Arizona ..... . AZ 2,060,276
4. Arkansas .. .. AR 1,057,784
5. California .. CA 6,048,181
6. Colorado ...... .. CO 4,764,943
7. Connecticut .. . CT 888,548
8. Delaware ............. .. DE 664,263
9. District of Columbia . . DC e b e 91,113 |.
10. Florida .. .. FL ...10,291,702 |. A
11.  Georgia .. GA 1,713,190 |. .
12.  Hawaii .. o HE b s 57,735
13. Idaho .... . ID .455,405
14.  lllinois ... LIl 4,896,082
15. Indiana . . IN 1,571,211
16. lowa ..... LA 1,129,918 ... 116, ..
17. Kansas . .. KS 1,710,510 , , ... 29,498 |..
18, KENLUCKY ..o KY | b s 1,008,585 |..cviveviienne 6,000 |.coovenenne 14,990 |....cveeee 200,779 |oeeeennes ,
19, LOUISIANA ...eovuviiiiiiieiiie et LA | b s 2,471,788 |.cooeeee 27,400 |.ooeeiene 5,205 |oeiinnne 309,327 | 2,813,720
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccoiiiiiiis MA |.........
23.  Michigan ........ccccoovuiiiiiiiiiieeeee Mi
24. Minnesota . .. MN
25.  Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e MO [.........
27, MONtana ........ccccoiiiiiiiii s MT
28. Nebraska .. .. NE
29. Nevada ........ .. NV
30. New Hampshire ... NH |......... , ,
31, NEW JErSeY ...cooviuiiiiiricieieieie e N e L I 5,474,927
32.  New Mexico . 0. ..285,532 |..
33. New York ..... 0
34. North Carolina .. ...278,423 |..
35.  North Dakota . L 17,778 . .
36.  OhiO ............. ,664,248 |. .11,350,174 |..
37. Oklahoma . ... 11,518 |.
38. Oregon......... ...584,611 |.
39. Pennsylvania ...
40. Rhodelsland ..........ccocooiiiiiiiiiineniicce . RE O b 00200,083 | O 09,902 809 [
41.  South Carolina .
42, South Dakota ........ccccceevevcveeriiienceeenieeniiees. SD v b o 712,238 [ 7,900 636 [0 3,901 |
43. Tennessee ...
44. Texas .......
45. Utah.....
46. Vermont
A7, Virginia ....ooocoeeeiiiiicece e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...cooiiiiiiiiiiiiiice e
52.  American Samoa .........cccceceeeiiieeiineenneeans AS |
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, VI |
56. Northern Mariana Islands ....................ccc... MP |.........
57. Canada .......ccccoeeevuveennnns .. CAN .. .8, ..
58. Aggregate Other Aliens . OT . ..6,017 |.. ...83,864 |..
59.  Subtotal .......ccccciiiiiiiiiiii e XXX 108,339,297 .0 12,664,528 .. 2,060,640 |........... 8,480,039 |........ 131,544,504
90. Reporting entity contributions for employee benefits
PIANS. oo XXX oo (1 [0 (1 (O (1 0
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX [ 16,092,043 ..o [0 (1 [V 16,092,043 ..o 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period............eeveveeeveerieereenes forrens XXX [ (1 [0 (1 (O [V 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ..549,829 8,449,639 .0
94.  Aggregate or other amounts not allocable by State..|. 4,379,345 |. 4,468,355 | 0
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX . 129,360,514 |. .. 160,554,541 |.. 75,135,454
96.  Plus Reinsurance ASSUMEd............cceveerenenennnns oo XXX ...28,199,075 |. 228,945,590 [ 0
97  Totals (All Business).... . 157,559,589 |. .. 189,500, 131 |.. 75,135,454
98. Less Reinsurance Cede 144,151,118 ,072,969 | 0 | 448,322,816 ......ccovrverenne, 0
99. Totals (All Business) less Reinsurance Ceded XXX 13,408,471 (281,861,238) 1,150,043 8,480,039 (258,822,685) 75,135,454
DETAILS OF WRITE-INS
58001. Other alien . 77,847 |. 0 ..6,017 |.. 0 ...83,864 |.. .25
58002. .....ccoceeennne
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE ....veveviniieniieiiriei et XXX [ (U TN [V R (1 (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 77,847 0 6,017 0 83,864 25
9401. Dividends accums used to purchase paid-up
AT TTONS Lvivieiiiiesce e [ XXX o 3,793,531 [ oo [0 (1 (V1 FU 3,793,531 [ oo 0
9402. Div accum appld as prem in states that do not
allow div ded .ooovveirciiicese e e XXX oo oo 575,694 |..coviiieiiine, (V1) F 89,010 |.ovrveirieiieicne [ FR 664,704 |..coovevriinne 0
9403. Dividends accums used to shorten endow or prem
PAY et e XXX o 10,120 |ooviiiiieciecne [0 (1 [V 10,120 |ooviiiieciecne 0
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieniiieiiiieiseieseiesese e XXX [ (U TN [V R (1 (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 4,379,345 0 89,010 0 4,468,355 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocvvrinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c..eceruererieerieerins ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiieieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ...... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

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

20%

Trustees
Philippe Charette

Anurag

OMLH Holdings

All subsidiaries are 100% owned except as noted

Trustees
Greg Nielsen
Jeff Markusson

Chandra® “
Insurance GP LLC

Agam LP

Constellation

19.6%

(DE)

Constellation
Insurance LP
(DE)

1%

OMNLH Holdings
LP
(DE}

60%

20%

Constellation Insurance Haldings, Inc.
{Holding Company — OH)
FEIM: 31-1614085
(CIHI)
Formerty Ohio National Holdings, Inc.

Continued Page 2

Jean Turmel

1

m

m

The limited parinership interests in
Constellation Insurance, LP are (i)
1% owned by Anurag Chandra, (i}
42.5% owned by an affiliate of
Caisse de dépdt ef placement du
Cuébec (COPQ) and (jii) 49.5%
owned by an affiliate of COntaric
Teachers' Pension Plan (JTPF).

These figures reflect ownership of
director voting shares of Constellation
Insurance Holdings Inc. ("CIHIT), or
director voling wnits of Constellstion
Insurance GP, LLC, which is a cass
of common stockiunits that carries
the right to vote faor the election and
removal of directors.  All non-director
voting shares of CIHI, which camy
ordinary economic and wvoling rights,
other than the right to vote for the
election and remaoval of directors, are
owned by OMLH Holdings, LP-

OTPP Constellation \Voting Trustis
party to shareholders sgreements
with 11004383 Canada Inc.
{"Mominee Holder™), pursuant to
which Mominee Holder agrees to
vote and fransfer the director vofing
shares/units that it holds 2= (and only
as) directed by OTPP Constellation
“oting Trust (and OTPP

Constellation Woting Trust has a
power of attorney to effect the same).



STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Tl

i i All subsidiaries ars 100% owned except as noted
1 —CIHI iz 60% owned and controfled by OMLH Holdings LP, a Delaware
Limited Partnership

2_7.89% owned by ON Netherands Holdings B.V. Continued from Page 1

*_ 1 Share owned by ON Global Holdings, LLC
#— 20,000 Share cwned by CN Foreign Holdings, LLC.
® ~ 1 Share owned by ON Forsign Heldings, LLC i Consteliation Insurance Holdings, Inc. * A
Captive Reinsurer fitle pgmir]g regulatory approval {Helding Company — OH)
FEIN — Federal Tax |denification Numiber FEIN- 31-1614095
(CIHD
[ Formon ] [ DComesic-US Tapayer e Formesly Chio Nafional Holdings, Inc. E,
= Consteliation Insurance, inc.
(Helding Company — OH)
FEIN: 31-1614057
(Cily
N, Formerly Ohio National Financial Services, Inc. o)
1 . | | | |
5 e Re. Lid ONTech, SMLLC, N Flight, Ine. Financial Way Realty, Inc. The Chio National Life nsurance Company Pru'n:edc!n Captive Re, Inc.”
{Insurer — Cayman islands} (Technology Company—DE)| | (Fght Company— OH) {Realty Comparny— OH) FEE'E:“;T- UH?BD CG?_%T;‘_!E'ZS;;'B#:H?
FEIN: B5-0802868 FEIN: 45-5464810 FEIN: 31-1684340 FEIN; 264312700 e N;m;;‘“n Az
ONTE ONFL FWRI i ;
{SYRE) ) i ) i 1 L | (ONLI) (FRIN
| | Trhio National Life Assurance Corporation
3 (Insurer— OH
ON Foreign Holdngs, SMLLC FEIN: 31-@9524:{35
‘-Hﬁfg_cma'gs;;’ﬂ NAIC No. 20208
{ONFH) Monigomery e, Ine. ) {ONLA] A
- {Captive Insurer — T}
FEIN: 26-3701510
e I T National Security Life and Annuity Company. )
ON Overseas Holdings BV. [MONT) (Imsurer - MY
[Heiding Company — Metherands) ~ ~ FEIN: 13-2740556
(OMOH) MAIC No. 85472
b i Kenwood Re, Inc. % (NSLA)Y J Sponsored mutual funds
l (Captive Insurer —VT) advisad by Chio National
FEIN: BO-0255278 ” Investmants, inc.:
- NAIC No. 15363 Dhio National Investments, Inc.
EH?:;I"NEETHWHUS ﬂfm;a*;; %, (KENWY ) A (Registered Investment Advisor — OH) ~Crhio Mational Fund, Inc.
e FEIN: 31-1454583 Maryland 1520
Camarge Re Captive, Inc. e (DN
{Captive Insurer — OH)
FEIN: 474240180 — _
MAIC No. 15855 (" Chic Mationad Equities, Inc
\ (CMGO) ¥, |Wholesale Broker Dealer— DH).
I FEIN: 31-1454600
OM_ Intematonal do Brasi - - - - e (ONEQ)
Do Nasional Sequros de Vida 5 A 4 U*;'Hﬁgf‘n: ﬂ;";‘ﬁ"gﬁc Pariicipagies Lda & 5'-'5'"52_ Ca[,ﬁfum Re; é—hc-
{Peruvian !ns:uﬁno.e Company) FEIN: 31-1702680 "-3'32"'7!0:%‘1]“19 Co.) { IEEI::EES-ZSEMQ_SEE } " The .M. Equity Sales Company
{ORGR) . (ONGH) St NAIC No. 15481 {Retail Broker Dealer— OH)
| {SUNR) FEIN: 310742113
~ A (ONES)
o Matonal Sudamenca 547
{Huobding Company — Chile)
(ONSA)
\ I I
I Ohio Nationad Insurance Agency. Inc. 2. Investment Management Company
£} (Insurance Agency — OH) {Register=d Investment Advisor — OH)
Chhio Mational Seguros de Vida 542
[CHican Veainge Conisahy) G FEIN: 31-0784380
|ONSW) (OMEA) {OMIM)
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Constellation Insurance Holdings, Inc. Ownership, Board of Directors,
L0704 ] e e 00000 ....| 311614095 .. [0 ..eevvvveeene |0 woiiiiiiiiiii | e Constellation Insurance Holdings, Inc. ....... L OH] e UIP....... ONLH Holdings LP ..ooeeeeeeeeeeieeeeeeeeeees Management .........ccccocoiiiiiiiinnnnne ...60.000 ....[Constellation Insurance GP, LLC ........ . NO...... .0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
B 7 R DR 00000 ....|31-1614095 .. [0 .eoevrveeeees |0 e | e Constellation Insurance Holdings, Inc. ....... LOHL UIP....... 11004883 Canada INC. ...evvvnveeneeinneeeannnes Management .........ccccocoiiiiiiiinnnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Caisse de dépdt et placement du Québec Ownership, Board of Directors,
L0704 ] e | s 00000 ... [31-1614095 .. |0 ..eeevvreeee [0 e | e Constellation Insurance Holdings, Inc. ....... LOH s UIP....... (COPQ) Constellation Voting Trust ........ Management .........ccccocoiiiiiiiinnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ W NO...... .0 ...
Constel lation Insurance Holdings, Inc Ownership, Board of Directors, Constel lation Insurance Holdings, Inc.
B 7 R DR 00000 ....|31-1614097 .. [0 .eoeerveeeeee |0 i | e Constellation Insurance, Inc. .....oevvnnnnnnn LOHL UIP....... Constellation Insurance Holdings, Inc. Management ..........cccocoiiiiiiiinnnnne 100,000 La. ] e . NO...... 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
B 7 R DR 00000 ....|AA-0056843 .. [0 .eeeereeeeeee |0 i | e Sycamore Re, Lid. ...oooevieiiiiiiiiiiiiiiiiiiiiiiees LOYMLLL) IA........ Constellation Insurance, Inc. ............. Management .........ccccocoiiiiiiiinnnnne 100,000 La. ] e . NO...... L0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
B 7 R DR 00000 ....|46-5464819 .. [0 .eoevrveeeee |0 i | e ON Tech, SMLLC ..oeveeeeeeeeeeeeeeeeeeeeeeees WDE s NIA....... Constellation Insurance, Inc. ............. Management .........ccccocoiiiiiiiinnnnnne 100,000 La. ] e . NO...... 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
B 70 R DR 00000 ....|31-1684349 .| .eeereereeees |0 i | e ON Flight, INC. .eeeeeeeiiiiiiiiie LOHL NIA....... Constellation Insurance, Inc. ............. Management .........ccccocoiiiiiiiinnnnne 100,000 ca. ] e . NO...... 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|26-4812790 .. [0 ..ooevvrveeee |0 weiiiiiiiiiii | e Financial Way Realty, Inc. ....ccccoviriiiiinies L OH] e NIA....... Constellation Insurance, Inc. ............. Management .........ccccocoiiiiiiiinnnnnne 700,000 e f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
B 70 R DR 00000 ....|82-2868171 .. [0 weveereeeeeee |0 i | e Princeton Captive Re, Inc. ...ccoeeeeeeeeeeeeenns LOHL NIA....... Constellation Insurance, Inc. ............. Management ..........cccocoiiiiiiiinnnnnne 100,000 ca. ] e . NO...... 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 67172 ....| 310397080 .. [0 ..oovvvvvrnee |0 it | e The Ohio National Life Insurance Company .... |..OH.....|....... RE........ Constellation Insurance, Inc. ............. Management .........ccccocoiiiiiiiinnnnnne 700,000 e f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|46-3873878 .. [0 ...oevvvveeee |0 weiiiiiiiiiii | e Ohio National Foreign Holdings, SMLLC ........ DE.....[...... NIA....... The Ohio National Life Insurance Company . |Management ............ccccoeiiiiiiiinins 100,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmmmmeeeen [0 i |0 s | e ON Overseas Holding B.V. ...cccoveiieiiiiiiieens LN NIA....... Ohio National Foreign Holdings, SMLLC Management .........ccccocoiiiiiiiinnnnnne 700,000 e f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmmmmeeeen [0 i |0 s | e ON Netherlands Holdings B.V. ......ccoeeeieeennns LN NIA....... ON Overseas Holding B.V. .....cccccceiunnnnnee Management .........ccccocoiiiiiiiinnnnne 700,000 e f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmmmmeeeen [0 i |0 s | e Ohio National Seguros de Vida S.A. ............ PER.... ... IA........ ON Netherlands Holdings B.V. .................. Management ..........cccocoiiiiiiiinnnnne 700,000 e f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 31-1702660 .. [0 .ooooeveeren [0 e | e ON Global Holdings, SMLLC ......ccevvvveercvnenne LDE] e NIA....... ON Nether lands Holdings B.V. .......ccccoeeene Management .........cocveemvueernniennns 100,000 ... f e -.NO...... .0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmmmmeeeen [0 i |0 s | e Ohio National Sudamerica S.A. .......ccoeeeeeenns LCHLLLLL NIA....... ON Global Holdings, SMLLC .........ccceeennn Management .........ccccocoiiiiiiiinnnnnne 700,000 e f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmmmmeeeen [0 i |0 s | e Ohio National Seguros de Vida S.A. ............ CHLLLL NIA....... Ohio National Sudamerica S.A. ................ Management .........ccccocoiiiiiiiinnnnnne 700,000 e f e . NO...... .0 ...
Constellation Insurance Holdings, Inc 0.N. International do Brasil Participagtes Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 ... | eveeerreenne |0 i |0 e [ e Ltda. oo .BRA....)...... NIA....... ON Nether lands Holdings B.V. .......ccccoeeene Management .........cocveemvueernniennns 100,000 ... f e -.NO...... .0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 13575 ... [26-3791519 .. |0 .eeeeeeeiiin |0 s | e Montgomery Re, INC. ..eeeeeeeeeeiiiiiiiiiiiiiiiie VT e IA........ The Ohio National Life Insurance Company . |Management .............cccooeiiiiiiiinins 100,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15363 ... [80-0955278 .. |0 ..eeevrveennn |0 e | e Kenwood Re, INC ooeeeeeeeeeieiieeieeeeeeeeeeeeees VT e IA........ The Ohio National Life Insurance Company . |Management .............cccooeiiiiiiiinins 100,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15855 ... [47-4249160 .. |0 ..oeeeeeeennn |0 e | e Camargo Re Captive, INC. ......eeveeveeeeiieinnnes L OH] s IA........ The Ohio National Life Insurance Company . |Management .............cccoeiiiiiiiiniss 100,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 16481 ....[83-2532656 .. |0 ...eevevennnn |0 i | e Sunrise Captive Re, LLC ....eevveeeeniiiiiiiiinenee L OH] s IA........ The Ohio National Life Insurance Company . |Management ............ccccooeiiiiiiiinins 700,000 e f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 89206 ....|31-0962495 .. [0 ..ooevvrrennn |0 wiiiiiiiiiiiis | e Ohio National Life Assurance Corporation .... |..O0H.....]....... IA........ The Ohio National Life Insurance Company . |Management ............ccccooeiiiiiiiinins 700,000 e f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 85472 ....| 13-2740556 .. [0 ...ooevvrrenn |0 wiiiiiiiiiiiis | e National Security Life and Annuity Company . N IA........ The Ohio National Life Insurance Company . |Management ............ccccoeiiiiiiiiniss 700,000 .. f e .. NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e 00000 ... 31-1454693 .. [0 ...ooovvvvnee |0 tiiiiiiiiiiiin | it Ohio National Investments, Inc. ................ L OH NIA....... The Ohio National Life Insurance Company . |Management ..........cccoeiiiiiiiiinnns 100,000 ... f e LYES..... .0 ...
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Constel lation Insurance Holdings, Inc. Ownership, Board of Directors, Constel lation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|31-1454699 .. |0 ............. 0 e | Ohio National Equities, Inc. ......ccccceunnneee L OH] e NIA....... The Ohio National Life Insurance Company . |Management ............ccccoeiiiiiiiiniss 700,000 e f e LYES..... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|31-0742113 .. {0 ....ceveeeee 0 e | The 0.N. Equity Sales Company ..........cccccee. L OH] e NIA....... The Ohio National Life Insurance Company . |Management ............ccccoiiiiiiiiiniis 700,000 e f e LYES..... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|32-0071428 .. |0 ............. 0 e | Ohio National Insurance Agency, Inc. .......... L OH] e NIA....... The 0.N. Equity Sales Company ................ Management .........ccccocoiiiiiiiinnnnne 700,000 e f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|31-0784369 .. |0 ............. 0 e | 0.N. Investment Management Company ............ L OH] e NIA....... The 0.N. Equity Sales Company ................ Management ..........cccocoiiiiiiiinnnnne 700,000 e f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
L0704 ] e e 00000 ....|86-3415002 .. |0 ............. 0 e | ONLH Holdings LP .cooeeeeeeeiieieiies LDE] s UIP....... Constellation Insurance LP .................... Management .........ccccocoiiiiiiiinnnnne ...99.000 ....[Constellation Insurance GP, LLC ........ . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
L0704 [ e [ e 00000 ... [86-3415002 .. |0 ............. 0 cevirieriee | e ONLH Holdings LP ....cccuveenieeiiieiiieenieeene LDE] e UIP....... Third Party Limited Partner ........c.ccce... Management .........cocveemvueernniennns ... 1.000 .... [Constellation Insurance GP, LLC ........ -.NO...... .0
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
B 70 R DR 00000 ....|86-3415002 .. (O ............. [ ONLH Holdings GP, LLC ......evevemmminiiiiiiiiinnes WDE s UIP....... Constellation Insurance GP, LLC ............. Management .........ccccocoiiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
B 7 R DR 00000 ....|84-3482603 .. O ............. [ Constellation Insurance LP ........eevvvnenennneen WDE s UIP....... Constellation Insurance GP, LLC ............. Management .........ccccocoiiiiiiiinnnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constel lation Insurance Holdings, Inc Anurag Chandra (Member of Constellation  |Ownership, Board of Directors,
B 70 R DR 00000 ....|84-3510530 .. (O ............. [ Constellation Insurance GP, LLC ................ WDE s UIP....... Insurance GP, LLC) wuvveenveeenieeieeeieeeenes Management ..........cccocoiiiiiiiinnnnnne ... 1.000 .... |Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
B 7 R DR 00000 ....|84-3510530 .. (O ............. [ Constellation Insurance GP, LLC ................ WDE s UIP....... 11004883 Canada INC. ...evvvnveeneeinneeeannnes Management .........ccccocoiiiiiiiinnnnnne ...19.600 ....|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP) Ownership, Board of Directors,
B 70 R DR 00000 ....|84-3510530 .. (O ............. [ Constellation Insurance GP, LLC ................ WDE s UIP....... Constellation Voting Trust .............coecl Management .........ccccocoiiiiiiiinnnnne ...29.900 ....|Constellation Insurance GP, LLC ........ . NO...... 0.
Constel lation Insurance Holdings, Inc Caisse de dépdt et placement du Québec Ownership, Board of Directors,
L0704 ] e | s 00000 ... [84-3510530 .. |0 ............. 0 e | e Constellation Insurance GP, LLC ................ DB UIP....... (COPQ) Constellation Voting Trust ........... Management .........ccccocoiiiiiiiinnnnnne ...49.500 ....|Constellation Insurance GP, LLC ........ W NO...... .0 ...
Constel lation Insurance Holdings, Inc Anurag Chandra (Member of Constellation
B 7 R DR 00000 ....| ceeerreennnenn [ [ Insurance GP, LLC) oovvvvveeeeeeeeieeeeeeeeeees e el e —————. Management..........oeeeeeeeeimeeeennnennnsd ... 0.000 ....|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
B 7 R DR 00000 ....| ceeerreennnenn [ [ 11004883 Canada INC. ..oeevvvveeneeenneeeieeieneees e e L0 R Management ..........cccocoiiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constel lation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP) Ounership, Board of Directors,
L0704 ] e e 00000 ....| weeeeeeeennnnns 0 s 0 e | Constellation Voting Trust .........ccoveeeeennn | eveeneenad e UIP....... Greg Nielsen and Jeff Markusson .............. Management .........ccccocoiiiiiiiinnnnnne ..100.000 ... [Constellation Insurance GP, LLC ........ . NO...... .0 ...
Constellation Insurance Holdings, Inc
B 7 R DR 00000 ....| ceeerreennnenn [ [ Greg Nielsen (Trustee of OTPP Voting Trust) |.......ccodeceeeeeeoiinnees e —————. Management..........oeeeeeeeeimeeeennnennnsd ... 0.000 ....|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Jeff Markusson (Trustee of OTPP Voting Trust)
B 7 R DR 00000 ....| ceeerreennnenn [ O U RN DT N e —————. Management..........oeeeeeeeeimeeeennnennnsd ... 0.000 ....|Constellation Insurance GP, LLC ........ . NO...... 0.
Constel lation Insurance Holdings, Inc Caisse de dépot et placement du Québec (COPQ) Ownership, Board of Directors,
L0704 ] e e 00000 ....| weeeeeeeennnnns 0 s 0 e | Constellation Voting Trust .........ccoveeeeennn | eveeneenad e UIP....... Philippe Charette ........cccoooiiiiiiiiiiiinnnne Management .........ccccocoiiiiiiiinnnnnne ..100.000 ... [Constellation Insurance GP, LLC ........ . NO...... .0 ...
Constel lation Insurance Holdings, Inc Philippe Charette (Trustee of COPQ Voting
B 70 R DR 00000 ....| ceerreeernnenn [ [ L0 R SR DR e —————. Management..........ooeeeeeeeemeiieennnnnnsd ... 0.000 ....|Constellation Insurance GP, LLC ........ . NO...... 0.
Asterisk | Explanation |




STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ..............ccccccveveenn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

domicile and electronically with the NAIC? ...
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be

filed with the state of domicile and electronically With the NAIC? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

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

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be

N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

YES

AUGUST FILING

Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUArET. ............cccciiiiiiiii e N/A

Explanation:

Bar Code:

TR A
6 7 1 7 2 2 0 2 § 4 9 0 0
TR A AR
6 7 1 7 2 2 0 2 § 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 7 1 7 2 2 0 2 8§ 4 4 5 0 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 7 1 7 2 2 0 2 8§ 4 4 7 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 7 1 7 2 2 0 2 8§ 4 4 8§ 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
6 7 1 7 2 2 0 2 8§ 4 4 9 0 0

0

o
—

0 1
0 1
0 1
0 1
0 1
0 1

o o
I — E—
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Fund revenue receivable ... oo 3,141,314 |0 [ 3,141,314 |, 3,651,973
2505. NSCC deposit ...20,000 |...
2506. Prepaid overfunded PeNSioN ..........cccoceoieieviieiiieeeeceieeeceeec e o 12,708,869
2507.  Surplus note issUaNCe COSES ....ooivioieieiiiiicicicicieee e 31,233
2508. Prepaid expenses .........cooco.... ...11,850 |...
2509. Pension fee income recoverable (7,577) ,
2597. Summary of remaining write-ins for Line 25 from overflow page 15,905,689 12,751,952 3,153,737 3,664,396
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, UNCIATMEA TUNGS ....vivieiiiiicictetctee ettt sttt ettt s bbb et s bbb s e s st e e e s b ebesesese e sessenesenesenennns [osesenennnnsenenas 3,172,489 (..o 2,745,099
2505.  Liability for plan DENeTits ..ottt ettt ennns [eee e 1,639,908 |.......coonve. 1,711,845
2597.  Summary of remaining write-ins for Line 25 from overflow page 4,812,397 4 456,944
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. Miscellaneous gainS/(10SSES) .....ccioiioieieieecteeeiceeee ettt |orese e 71,011 ol 47,460 | 410,315
08.305. M&E Income ceded for SA MOACO FEINSUFANCE .........c.oooveueeeeeieeeeeeeeeeeeeee e e (44,250,925)].....c.o........ (54,562,037)|...ocvee. (193,500,321)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (44,179,914) (54,514,577) (193,090,006)
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704,  MiSCEIIANEOUS BXPENSE ......ovvevieiiieiteeeteeeeteaetete et e e et e et e st e s e s se s esessesesseseseesesssseseesesesesenesen [oerseseeisesninens 1,407,757 | 1,037,807 |.ooveree. 15,896,424
2797. Summary of remaining write-ins for Line 27 from overflow page 1,407,757 1,037,807 15,896,424
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvovcveveveueeeeceeiieie ettt et easas s sessseseseseanas [eoeseeenesenenas 22,803,386 |...ccvernnne 23,780,188
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt b e e b et e eneeese e aeenseenneeneannean
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year's depreciation 244,201 976,802
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 22,559,185 |.. 22,803,386
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10) 22,559,185 22,803,386
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 1,118,912,275 |............ 1,058,963, 360
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...185,780,000
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 1,168,094,909 1,118,912,275
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 306,314,367 332,527,346
2. Cost of acquired:
2.1 Actual cost at time of acquisition .... 12,521,505
2.2 Additional investment made after acquisition ... .... 16,027,460
3. Capitalized deferred interest and other
4. Accrual of discount 144,608
5. Unrealized valuation increase (decrease) .... 25,544,096
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals (111,495)
8. Deduct amortization of premium and depreciation 86,425 |...
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13.  Statement value at end of current period (Line 11 minus Line 12) 323,988,529 306,314,367
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 6,722,866,453 |........... 6,441,798,793
2. Cost of bonds and StOCKS @CQUIFEM ...........c.coveuiueeiiuiieeiieiceieieeieteeeteee ettt seesessesesesessesessssessesesessesesssesesenssenes |reeeenenneenes 197, 041,011 [l 1,196,395,139
3. Accrual of discount ORI ISSRURURUSRRRRRRRR 1o | S 0”2 S ISR 2,165,903
4. Unrealized valuation increase (decrease) ... 42,837,767
5. Total gain (loss) on disposals ...(15,764,060)
6. Deduct consideration for bonds and stocks disposed of 936,509,483
7. Deduct amortization of premium 5,536,767
8. Total foreign exchange change in book/adjusted carrying value (489,300)
9. Deduct current year's other than temporary impairment recognized 3,125,879
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... 1,094,340
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......ccccecevriiririrrerereeeesesesieeneeeenes feveene. 0,761,077,379 | 6,722,866,453
12.  Deduct total nonadmitted amounts SO OO OO U U USSP U OO U UURRPURUPURURUURURPRPR IUUUPURURRURURUY I o1 I I X SRR 44,456,572
13. Statement value at end of current period (Line 11 minus Line 12) 6,713,121,066 6,678,409,881
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 3,523,307,834 |................. 86,457,118 |...coccvnne. 50,259,931 |...cccrenee. 13,696,163 |........... 3,573,201,184 oo 0 o0 3,523,307,834
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 2,414,873,646 |................. 49,414,126 | 50,029,291 |...covvirnne. (9,376,194)............ 2,404,882,287 |.....covvvveerenrnieeeenn 0 [0 [ 2,414,873,646
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 174,226,997 |....oovcene. 126,468 |.......coccvve. 5,100,234 |................. (7,168,688)]................ 162,084,543 ..o 0 o 0 174,226,997
L Y (@2 - OSSPSR UEPPRUSTTY SRR 10,838,906 |....ooeeveieecircieens (U 2,943,321 [ 2,343,415 ..o 10,239,000 |0 Joiiiiiicenn 0 o 10,838,906
5. NAIC B () it b et b et n b [rr s 1,076,365 |....oocvieeiciiciricieae [V 1,159 | 93 | 1,075,299 | 0 0 e 1,076,365
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 2,413,420 0 805,517 406 1,608,309 2,413,420
7. Total Bonds 6,126,737,168 135,997,712 109, 139,453 (504,805) 6,153,090,622 6,126,737,168
PREFERRED STOCK
8. INAIC 1 bbbt b et b ettt s ea b e [reese e 10,000,000 |.....ocvveviecrrieiricnne [0 (1 R [V 10,000,000 |......oocveeeereerceririnneen 0 oo 0 s 10,000,000
N 2[RRI HOSRR 6,335,300 [...cocverirriiicieiinenes (L RSN [V 182,540 |...oooovvernenee 6,517,840 |ecvevirriccirnneee 0 L 0 o 6,335,300
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 0 Jooeerreeemrrereneeeeeen 0 [ 0 e 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN 0 oo 0 i 0 e 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 0 Jooeerreeemrrereneeeeeen 0 [ 0 e 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 16,335,300 0 0 182,540 16,517,840 16,335,300
15. Total Bonds and Preferred Stock 6,143,072,468 135,997,712 109, 139,453 (322,265) 6,169,608,462 6, 143,072,468
(a) 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:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieieeseeesesssssssesesesessssssssesessssssssssesesessssssesesesassssssssesasass  ssssssossssesenns 70,460,340
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eueuiiiiiiiieieieiitiesesete ittt se s et ss s st et s s s ses et s sssssseses et s ssssesesesesssssesesesessanseseses fatsteesesssnenes 21,514,170
Unrealized Valuation INCrEASE/(AECIEASE) .............cuoveuruereriiisesesesessssesese st sassssesesessssssssesese s ssssssesese s s s ssses et s s s ssses et sss s s ses et sss s s s et et esssnansesesasanans seessstesietasns (8,345,029)

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviviiieieiteteieiitesete sttt sttt se et ae bt s st s et etesesesssses e e s s s sesesebe b s s e ses et b st e se s e bbbt snsesebesabsssnsnsetesenns basittssietanns (12,334,142)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiieieieieiiee ettt ettt et et s s s s s s s s s s sese s s s ss s s e s et es s s e ses et et s ssnsssesessssnsnsesesens | fatsteesesssnenes 18,179,361
AAMIOTEIZAION ...ttt o s e s h e £ s h oS s h o2 s E e E e e e R AR h e R SRR h R R R AR e h R R bR R h ettt s Shebeteeb e 0
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbbttt n eareareare e 0
Total foreign exchange change in BOOK/AGJUSIEA CAMYING VAIUE ..........c.cueuruiriiriiiriiieietetesesee sttt tetesese sttt sesese e ssssesesesesesase st ssssesesesesenanssasases aeressesesesesnannns (160,300)
Book/Adjusted Carrying Value at End of Current Period (Lines 14+2+3+4+5-8+7+8+9) .......cceuiiuiurueieiieieeeeeieiieesesese sttt sesesenans sesessssseesenns 52,955,678
Deduct NONAAMIIEA @SSELS ..........iiiiiii bbb s bbb s b e s h e e b e s b e E e e h e e E e e h e e E e e E e E e e R e E e E e R R R R e an s AReeEeabeeeeeae e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) c...o.iiiiiuereiiiicecteteieisiesete ettt ss st ss s bbbt ss s ses s s s s s sesebebes s snsnsebesans tatsseesesasnenes 52,955,678
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.cvoccueueuereereeeeeeseseeessaesesesesesssssesssesessssssssesasssssssssesasssssssssasasssnas <eessssssssesesasns 8,137,680
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COolUMN) ..........c.coovcueueueieeerececeeiereeeeaeaes ceeseeeeeeeeeens (33,282,480)
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MINUS ..........cccevciiiiiiiiiis e 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvcvevieieeeeeeeeieteeeeeeeeeeeeteee e tesesessenes eeeeresesssseseseseseeaesesees [0 0

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinuS ............ccccceeeveieieees cevverererenens (25,144,801)
3.14 Section 1, Column 18, prior year 8,137,680 ................ (33,282,481) ............... (33,282,481)
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccceviiiiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvcvevieeeeeeeeeeeieteteseeeeeeeteseiesesessasenes eeeseeesesssssseseseseeaesesenes [0 R 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date MinuS ............ccccceeeveieieees cevverererenens (25,144,801)
3.24 Section 1, Column 19, Prior YEAr PIUS ............cvcveveuruieeeeeeeeieiereseieenenes eeeereseseesenenes 8,137,680
3.25 SSAP NO. 108 AJUSIMENTS .....vviiiececiiririecseeeeeesine e nene sssecesssssessseseseseseeeesees (VS (33,282,481) ..o (33,282,481)
T8 o) o) =TI (I Lo o g UL IR L= 0 PP 0
Cumulative variation margin on terminated contracts during the year ..............ccociiiiiiiiiiene s 0
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA ...ttt ettt ae e st esesesessasans feseseseseasasaessesesetesennaeas 0
4.23 SSAP NO. 108 AQJUSIMENLS ......ccevvecrciceieiieeeietete ettt tessaes seseteseseseassesssaeseseseneneas 0 e 0
T8 o) o) =TI (T Lo o o T UL IR L= 0 ST TPRPTRORO 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PrIOF VAT ........couiiiiiii ittt ettt ettt h e bt e s bt e bt e bt eaeeeas e eae e sHe e ehe e eb e e bt e a bt e m bt embeembesaeeaheeas Seseeeseeeseesasesanesaeesaeenes 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PrIOT YEAT .........co.eiiiiiiiieee ettt a e b e e b e e b e eas Sesaeeaeesseesaeesaeesan e e eaes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ceorurreuerecceeeeeeeeeeeeeaeeetesesesaeaesesesessaesesesesesssssassssesasssssssesesnanas <eesassasasseen (25,144,800)
Deduct total NONAAMIEA @MOUNLS ..ottt e et e e b e e e e e e e e oo e e oo e e E e SR e e R e e R e SR e £ R e e R e e R e e R e e R e e R e e ee e e e s Ee e et sbeseeseeaeesae s maeeseeneeeeseneeeeeeenanens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.c.cverueueieeieeeececeeteeeeeesceete et esesssaetesesesesssseaesesesensssstesesesessssssesesasensssssesesssensssssesesasanas Sassssesesesana (25,144,800)
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE
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STATEMENT AS OF MARCH 31, 2023 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

Part A, SECHON 1, COIMN T4 ... uieieiiieeeaeeeees et e eesees e ee e aee s s eseeseese e ee e e e e e e e £ 84842828 e e et nb st niens | eeeessensensinni 52,955,678
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............c.c.cooccueueveveeecceeieeieiees eereseseeenens (25,144,800)
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt ettt s s s s st e s esessssasnsssesesesessansnsmeneneneneneninss s 27,810,879
Part D, SECHON 1, COIUMN B .....vueueeeieeereereeeeeeeee s s eese s ees s e e eeseeeeee e e s e s e s e s e e s e e s e e e e e e e e e et esee s s s eesessesseeseeseasnanes sesessenssesinnis 52,955,678
Part D, SECHON 1, COIUMN 7 ...t ses s es s e e 2 e s st e et e e essenes eeeessssssnaions (25,144,800)
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiiiie ettt sttt et sb s s siee e e e e e eniesnnesnees e 0
Fair Value Check
Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt et et ettt et et et et et et et e e et e e et et e e e e s e e e ee e e e e eeeeanen arneteesesreareas 52,955,678
Part B, Section 1, Column 13 (25,144 ,800)
TOtal (LINE 7 PIUS LINE 8) ..ottt ettt s st es et esssnas s sesesesesesssnnenensneneneeine s 27,810,878
Part D, SECHON 1, COIUMN O ... eese s es s ese e e et s s e s s e e et ee st s s essess e eesensnnnes eesessenssnsinai 52,955,678
Part D, SECHON 1, COIUMMN 10 ... ceeeeeeseeseeseeseeseesees e e ee e e ees s esees s eesees e e e e ee e e en e sseesessee e e eentnes eesesssssennions (25,144,800)
Total (Line 9 minus Lin€ 10 MINUS LINE T7) .eouiiiiiiiiiiiie ettt sttt ettt sieesbeesbeenee e snnesnes i 0

Part A, SECHON 1, COIMN 27 ...ttt eb bbb bbb bbb bbb bbb ebne | Sesinsasnsasnassnees 57,461
Part B, SECHON 1, COIMN 20 ......cuuiuuieuieieireeseisetsieetessesseesees et st sse s ssesse st b ettt bbbttt eniee sosessnsinainias 24,561,600
Part D, SECHON 1, COIUMN 12 .....cuuiuiuuieeiieiseieeese st eesees st s bbbt enne | snsisiesnsiniens 24,619,061
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiiiee et nenennennenens 0
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueuiieeeieteeeeeeeeee ettt eaeass s s s sesesessnnnas [ereseneenennnens 102,019,483 |............... 189,165,085
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoevieieeeececececcieeete ettt s ettt s s e e s s s s e s et esesessssasssesesesessasanseseseseses [ereeasanenanas 118,404,549 |................ 675,302,871
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [V 4,545
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieiereeeeceeeeeeiete et eteeeae ettt eses e e s s st et et et esesss s s s sesesesessssssssasssesesesesssssssssseseseseanas [oereessesesesesensneeananeseeas [0 0
6. Deduct consideration received 0N ISPOSAIS ............c.cccviviueriuerieiiiieeeeieieteseseses et et et teteseses st st esesesesessssssesssssesesesesessssasasssasaseses [oesesenssesnnns 137,768,639 |......ccoc...... 762,453,018
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceuiureiieieierereeeeeeeeeeeie oo [eeeneneneeneeas 82,655,393 |..cooeneeee 102,019,483
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 82,655,393 102,019,483
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
0326351 ... TUCSON . 02/28/2023 .. ....6,500,000 |... ...0].. .. 12,300,000
0526337 ... LONG BEACH .01/09/2023 .. ..0]..
1026338 ... FORT LAUDERDALE .. .01/26/2023 .. ...0]..
4426352 ... LAKE JACKSON . 03/06/2023 .. . ..0].. .
5026341 .... OAK CREEK .... .01/31/2023 .. ....9,650,000 |... ...0].. .. 18,205,000
5026343 ... GREENFIELD ... . .01/31/2023 .. . .. .. 11,500,000 |... ...0].. .. 22,550,000
5026344 HARLAND ... ettt sttt et e e et e e s s et e e s e e ea e e s e e rrn e e e e e eraa e e s e earaas 0173172023 .ovvvvi |oviniiiiiiiiiii i 5.230 |.oiiiiiiiiiiiiii 8,400,000 0 i 14,830,000
0599999. Mortgages in good standing - Commercial mortgages-all other 74,300,000 0 138,985,000
0899999. Total Mortgages in good standing 74,300,000 0 138,985,000
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

[AVE|

138,985,000

3399999 - Totals 74,300,000 0
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 Book Value/
Current Recorded
Year's Other- Investment Foreign
Unrealized Current Than- Capitalized Excluding Exchange Realized Total
Valuation Year's Temporary Deferred Accrued Gain Gain Gain
Loan Date Disposal Increase  |(Amortization)| Impairment | Interest and Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date (Decrease) [ /Accretion | Recognized Other Disposal eration Disposal Disposal Disposal
0024966 . .. | AMARILLO .. .12/19/2002 .. ..01/11/2023 0 0 .33,488 |. 0 .0
3626132 . .| VANDALIA . .03/12/2020 .. .01/17/2023 0 0 0 0
4124976 ... LEXINGTON ... 01/14/2003 ...01/19/2023 0. 0. 0 0. ...0
4425421 HOUSTON ... 10/15/2008 .....J...... 02/15/2023 .....foveeeeennd,923,308 [ O e 0 0 [ 4,893,517 |.......... 4,893,517 [.uuunnnnnnnnnnees 0 0
0199999. Mortgages closed by repayment 0 0 0 0 0 6,841,554 6,841,554 0 0
0125539 ... TUSCALOOSA ..o feeeeeeceeeeeeee Al e s 1173072011 0. 0. 0. 0 0. .0
0125617 ... GREENVILLE ...evvveiiiiiiiiiiniiinnnnnens fevvnenneeeeenes Al e e e 05/02/2013 0. L0 L0 0 0. ...0
0125841 ... BIRMINGHAM ....evvvvvvvvinnninnnnninnnnnnnnns feeveveeveeeeeeec Al e i, 07/08/2016 0. 0. 0. 0 0. .0
0126299 ... FAIRHOPE ....oiiiiiiiiiiiiiiniieneviinene v Al e e el 06/24/2022 0. 0. 0. 0 0. ...0
0325410 ... L P PPPPPOPPPPPRN R VRN IPPPUPPPIP 08/29/2008 0. 0. 0. 0 0. .0
0325424 ... LU0 ) RN . SRR IO N 10/30/2008 0. 0. 0. 0 0. ...0
0325730 ... L P PPPPPOPPPPPRN R VAN IPPPUPPPIP N 12/22/2014 0. 0. 0. 0 0. .0
032579 ... V0 ) RN AR FSUUOIUUUUUIR R 10/29/2015 0. 0 0 0 0. ...0
0325808 ... TEMPE 12/23/2015 0. 0. 0. 0 0. .0
0325813 . .. | TUCSON . ... 01/19/2016 .. 0 0 .0 0 0 0
0325939 . .| TUSCON . .. 08/30/2017 .. 0 0 .0 0 0 0
0325955 ... PHOENIX ... 11/09/2017 0. .01, .01, 0. .01, ...0
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STATEMENT AS OF MARCH 31, 2023 OF THE 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 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

0325987 ... PHOENI X 03/29/2018 0. 0. 0. 0 0. ...0
0326000 ... ORO VALLEY .. 05/23/2018 0. 0. 0. 0. 0. ...0
0326083 .... MESA .... 06/21/2019 0. 0. 0. 0 0. ...0
0326088 . . | TUCSON . .07/23/2019 .. 0 0 .0 0 0 0
0326122 . .. | TUCSON . .12/16/2019 .. 0 0 .0 0 0 0
0326205 . .| MESA . .06/28/2021 .. 0 0 .0 0 0 0
0326227 ... MESA e v A feeee e [ 08/18/2021 0. 0. 0. 0 0. ...0
0326231 ... TUCSON e e e eeeennes Jeemmieeeeeeen A e s e 08/31/2021 0. 0. 0. 0. 0. ...0
0326266 .... V0 ) Y AR FSURUUUUROR R 01/27/2022 0. 0. 0. 0 0. ...0
0326311 ... PHOENIX ..eeeeeeee e eeeeeeeeeees Jeemneeeeeeene A e s el 09/12/2022 0. 0. 0. 0. 0. ...0
0326319 ... TUCSON vveieeciiineeeceeiieeeecennins v A foeeeeeee e s 11/04/2022 0. 0. 0. 0 0. ...0
0425874 .... SPRINGDALE ....eeeeieeeeeeeenneeeeeeenen Jeemmmeeeeeeen AR e s s 12/21/2016 0. 0. 0. 0. 0. ...0
0426093 ... BENTON 07/31/2019 0. 0. 0. 0 0. ...0
0426094 .... JONESBORO ... 07/31/2019 0. 0. 0. 0. 0. ...0
0426095 . .. | SPRINGDALE .. .07/31/72019 .. 0 0 .0 0 0 0
0426096 . .. | FAYETTEVILLE .07/31/2019 .. 0 0 .0 0 0 0
0426097 . . |FORT SMITH .. .07/31/72019 .. 0 0 .0 0 0 0
0524998 ... SANTA ROSA .. 05/15/2003 0. 0. 0. 0. 0. ...0
0525441 ... MONTEREY PARK ......evvvvnviviinninnninninn Jevvnnnneeeennnn CAicencs e e s 12/29/2009 0. 0. 0. 0 0. ...0
0525530 ... YUCCA VALLEY .eeveeeeeeeineeeeeemnees Jemmeeeeeennen CAeccccc o e et 10/18/2011 0. 0. 0. 0. 0. ...0
0525557 ... HUNTINGTON BEACH ...evvvivviiiiiiiniinnnn Jvvninneeeeennn A e e e 05/17/2012 0. 0. 0. 0 0. ...0
0525574 ... BAKERSFIELD ..evveeeeeeeenneeeeemnnees Jeemmmneeeeemnes Ao e s el 09/25/2012 0. 0. 0. 0. 0. ...0
0525580 ... CAMARILLO ..vvvvviiiiviiniineevevnnnees Jevvnnneeeeeenn CAecs e e s 10/23/2012 0. 0. 0. 0 0. ...0
0525598 ... SAN PEDRO ..eeeeeeeeeeeeeeemnieeeeeenn Jeemmmeeeeeeenes CAeccc e s e 01/29/2013 0. 0. 0. 0. 0. ...0
0525661 .... SACRAMENTO 11/06/2013 0. 0. 0. 0 0. ...0
0525690 . .. | CARDIFF BY THE SEA ....07/15/2014 .. 0 0 .0 0 0 0
0525765 . .. | DOWNEY . ... 06/10/2015 .. 0 0 .0 0 0 0
0525790 . .. | SEASIDE .09/11/2015 .. 0 0 .0 0 0 0
0525801 . .. | BARSTOW 1172072015 .. 0 0 .0 0 0 0
0525811 . . | HOMEWOOD .. .. 01/05/2016 .. 0 0 .0 0 0 0
0525884 ... SCOTTS VALLEY . 01/27/2017 0. 0. 0. 0 0. ...0
0525895 ... LOS ANGELES ... 03/22/2017 0. 0. 0. 0. 0. ...0
0525972 ... 01/11/2018 0. 0. 0. 0 0. ...0
0525980 ... 03/08/2018 0. 0. 0. 0. 0. ...0
0525988 ... SAN DIEGO ... 04/06/2018 0. 0. 0. 0 0. ...0
0526016 ... ... |LOS ALAMITOS .. 07/31/2018 0. 0. 0. 0. 0. ...0
0526033 . .. |OTAY MESA ... ... 11/02/2018 .. 0 0 .0 0 0 0
0526054 . .. | NEWPORT BEACH . .02/25/2019 .. 0 0 .0 0 0 0
0526119 . .. | BEAUMONT . 1172672019 .. 0 0 .0 0 0 0
0526123 . .. | HAYWARD .12/19/2019 .. 0 0 .0 0 0 0
0526141 . . | CALEXICO . .05/14/2020 .. 0 0 .0 0 0 0
0526154 .... SANTA ANA ... 09/29/2020 0. 0. 0. 0. 0. ...0
0526201 .... SANTA CLARITA . 05/28/2021 0. 0. 0. 0 0. ...0
0526207 .... 06/29/2021 0. 0. 0. 0. 0. ...0
0526208 .... 06/29/2021 0. 0. 0. 0 0. ...0
0526223 ... 08/09/2021 0. 0. 0. 0. 0. ...0
0526237 ... 10/14/2021 0. 0. 0. 0 0. ...0
0526261 ... 12/23/2021 IR . 0. 0. 0. 0. 0. ...0
0526272 .... SANTA ANA ... 02/28/2022 .....feeeeeeeeeinn e [ 4,269,502 |.... 0. 0. 0. 0 0. ...0
0526335 . .| SAN DIEGO J12/22/2022 .. . 10,500,000 |. 0 0 .0 0 0 0
0526336 ... SAN DIEGO ... 12/22/2022 ...5,500,000 |.... 0. .0, .0 0. 0. ...0
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1425998 .... WHEELING .... 05/14/2018 ..2,412,019 |.... 0. 0. 0. 0 0. ...0
1426056 ... WHEELING .... 03/07/2019 .ooefornniiiiinn vevvinie o 0. 0. 0. 0. 0. ...0
1426170 ... ... | CHICAGO 01/14/2021 . 0. 0. 0. 0 0. ...0
1426291 . .. | EDWARDSVILLE .06/03/2022 .. . 12,375,371 |. 0 0 .0 0 0 0
1426314 . .. | NAPERVILLE .10/24/2022 .. 4,987,688 |. 0 0 .0 0 0 0
1525500 . .| CARMEL ... .04/28/2011 .. 1,099,269 |. 0 0 .0 0 0 0
1525593 ... INDIANAPOLIS .. 12/21/2012 0. 0. 0. 0 0. ...0
1525642 .... WEST LAFAYETTE ..oeeeeeeeeeeeeeeeeee Jeemmeeeeeeee N e s 08/07/2013 0. 0. 0. 0. 0. ...0
1525791 ... BROWNSBURG .....ovvvvevnnniiniinnninennins Jevvvnnnneeeene N [ 09/22/2015 0. 0. 0. 0 0. ...0
1525832 ... INDIANAPOLIS .eeeeeeeeeeeeeeemmmeeeee foeemmmeeeeeeenn N s s e 06/02/2016 0. 0. 0. 0. 0. ...0
1525837 ... INDIANAPOLIS ovvviiviiiiineiecnniineeees feevnnnneeeeeen N [ [ 06/29/2016 0. 0. 0. 0 . 0. ...0
1525856 .... FISHERS ... 09/19/2016 0. 0. 0. 0. ... 258,941 |... 0. ...0
1525910 ... CARVEL .... 06/02/2017 0. 0. 0. 0 .. 10,778 |... 0. ...0
1525918 ... FORT WAYNE .. 06/29/2017 0. 0. 0. 0. 0. ...0
1525930 . .. | BATESVILLE ... 07/27/2017 .. 0 0 .0 0 0 0
1525958 . .. |FT. WAYNE ... 11/16/2017 .. 0 0 .0 0 0 0
1526163 . . |FISHERS ... 11/24/2020 .. 0 0 .0 0 0 0
1526203 ... LAWRENCEBURG .....eevvveeeeeeemmnneeeeennn Jeemmmeeeeeeene N e s e 06/03/2021 0. 0. 0. 0. 0. ...0
1526293 .... INDIANAPOLIS ovvviiiiiniineieieniieneees feevnneneeeeeen N [ [ 06/06/2022 0. 0. 0. 0 0. ...0
1526294 ... INDIANAPOLIS .eeeeeeeeeeeeeemeneeeeee Jeemmmeeeeeeee N [ [ 06/06/2022 0. 0. 0. 0. 0. ...0
1526295 .... INDIANAPOLIS ovvviiviiiiineiecnniineeees feevnnnneeeeeen N [ [ 06/06/2022 0. 0. 0. 0 0. ...0
1526304 ..oeeveeeeeeennieeeeeeennn [CHICAGO e feeeeeeeeeeee L [ e 07/20/2022 0. 0. 0. 0. 0. ...0
1526326 .... INDIANAPOLIS ovvviiiiinniniivceniineees feevnnneeeeenn N [ s 11/10/2022 0. 0. 0. 0 0. ...0
1726064 ... WITCHITA e eeeeeeeeeeen Jeemmeeeeeeeen KSe e [ s [ 04/09/2019 0. 0. 0. 0. 0. ...0
1825386 ... LOUISVILLE .. 03/14/2008 516,540 |.... 0. 0. 0. 0 0. ...0
1825479 . . |LOUISVILLE .12/14/2010 .. .. 264,789 |. 0 0 .0 0 0 0
1825608 . . |LOUISVILLE .03/19/2013 .. 0 0 .0 0 0 0
1825709 . .. | LEXINGTON ... 10/10/2014 .. 0 0 .0 0 0 0
1825793 . .| RICHMOND .. ... 10/01/2015 .. 0 0 .0 0 0 0
1825866 . LEXINGTON .. 1172172016 .. 0 0 .0 0 0 0
1825913 ... CRESTIWOOD ...evveevevvnnnnerecniiineeeeennn Jevneeneeeevnnen KY e oo [ 06/13/2017 0. 0. 0. 0 0. ...0
1825956 .... LOUISVILLE .eeeeeeeeeeeeeeeeeeeneeee Jeemmeeeeeeeeen KY e o [t 11/10/2017 0. 0. 0. 0. 0. ...0
1826051 ...vvviiviiininieeeinnees [HEBRON i [l KY e [ 02/20/2019 0. 0. 0. 0 0. ...0
1925392 ... LAFAYETTE oo eeeeeneeeeeennes Jeemmeeeeeeeee B e s 05/01/2008 0. 0. 0. 0. 0. ...0
2025968 ... LEWISTON ©evvviececeiineeecevnieeees v BB e e s 12/20/2017 0. 0. 0. 0 0. ...0
2125451 ... GAITHERSBURG .....eevveeneeeeemmnineeeeennn Jemmmeeeeemmmee M e i s 06/10/2010 0. 0. 0. 0. 0. ...0
2125731 . . |FULTON ....... 12/22/2014 .. 0 0 .0 0 0 0
2125769 . .. |HYATTSVILLE .06/23/2015 .. 0 0 .0 0 0 0
2125949 . .. |BELTSVILLE .. 10/13/2017 .. 0 0 .0 0 0 0
2126062 . .. | ANNAPOLIS .03/29/2019 .. 0 0 .0 0 0 0
2126270 . . | DUNDALK ... .02/18/2022 .. . 11,693,364 |. 0 0 .0 0 0 0
2325609 ... CLARKSTON ... 03/28/2013 389,531 |.... 0. 0. 0. 0. 0. ...0
2325619 ... EAST LANSING .. 05/07/2013 0. 0. 0. 0 0. ...0
2325620 ... SOUTHF IELD 05/07/2013 0. 0. 0. 0. 0. ...0
2325678 ... INDEPENDENCE TWP ... 03/07/2014 0. 0. 0. 0 0. ...0
2325743 ... SHELBY TOWNSHIP ... 03/26/2015 0. 0. 0. 0. 0. ...0
2325815 ... EASTPOINTE .. 02/01/2016 0. 0. 0. 0 0. ...0
2325844 ... NOV1 07/26/2016 0. 0. 0. 0. 0. ...0
2325899 ... CLINTON TOWNSHIP 04/04/2017 0. 0. 0. 0 0. ...0
2325954 . . | LAKE ORION ..... 11/09/2017 .. 0 0 .0 0 0 0
2325985 ... MADISON HEIGHTS ... 03/29/2018 0. .0, .0 0. 0. ...0
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2326009 ... SHELBY TOWNSHIP .eeiiiiivieivviininns v Ml e s 07/12/2018 0. 0. 0. 0 0. ...0
2326012 ... SHELBY TOWNSHIP ... 07/25/2018 0. 0. 0. 0. 0. ...0
2326032 ... SOUTHGATE 10/30/2018 0. 0. 0. 0 0. ...0
2326131 . .. | STERLING HEIGHTS .02/28/2020 .. 0 0 .0 0 0 0
2326134 . .. | ROYAL OAK .03/13/2020 .. 0 0 .0 0 0 0
2326186 . . | KALAMAZOO .04/29/2021 .. 0 0 .0 0 0 0
2326226 ... WESTLAND ..vvvviieeccvinneeeceenineeees v Ml e [ 08/16/2021 0. 0. 0. 0 0. ...0
2326238 ... NOVIE e eeeenen Jeemmeeeeeeeee M e s 10/20/2021 0. 0. 0. 0. 0. ...0
2326280 ... ROSEVILLE ...vvvvviiiiiiiiniiniiecinninees v Ml e el 04/14/2022 0. 0. 0. 0 0. ...0
2425517 ... EDEN PRAIRIE ...eeeeeeeeeeeeeneeeeeennn Jeemmeeeeeeeen BN e s 07/21/2011 0. 0. 0. 0. 0. ...0
2425638 ... MINNETONKA ...ooveiiineeceniieeeeennnen Jevvnneeeeeeen N e 07/16/2013 0. 0. 0. 0 0. ...0
2425766 ... BLOOMINGTON ...eeeeeeeeeeeeemnmneeeemnnn Jeemmmeeeeeeene BN [ [ 06/12/2015 0. 0. 0. 0. 0. ...0
2426159 ... BROOKLYN PARK ....oeeevvviieiiciniinenees v M [ s 10/29/2020 0. 0. 0. 0 0. ...0
2426215 ... 07/15/2021 0. 0. 0. 0. 0. ...0
2525027 . .. | OLIVE BRANCH 07/14/2017 .. 0 0 .0 0 0 0
2526189 . .. | OXFORD . .05/04/2021 .. 0 0 .0 0 0 0
2526202 . .| JACKSON .06/02/2021 .. 0 0 .0 0 0 0
2625625 ... ST LOUIS e eeeemneees Jeemmmeeeeeeene MO [ s el 05/24/2013 0. 0. 0. 0. 0. ...0
2725476 ... KALISPELL ..evvvenvieiiiiiieeeciiiineeees Jevvnineeeeeenene Mo o e s 11/23/2010 0. 0. 0. 0 0. ...0
2925798 ... LAS VEGAS ..oveeieeeeenneeeeeennieeeeee Jeemmeeeeeeene W o s 11/18/2015 0. 0. 0. 0. 0. ...0
3125558 ... WILLTAMSTONN ©.evvveeeeiiiiiieeccviins Jevvvenneeeeeen Ndecs e e e 05/18/2012 0. 0. 0. 0 0. ...0
3125654 ... OLD BRIDGE ....eevvveeeeeemmnnnneeeermnnnns Jemmmeeeeeeen N e s et 10/22/2013 0. 0. 0. 0. 0. ...0
3125862 .... WILLINGBORO ...vvvvveneevevnniieeecvnnnnns Jevvneneeeeeene N e s 10/12/2016 0. 0. 0. 0 0. ...0
3125889 ... BARRINGTON ...eeeeeeeeeeeeenieeeeeeenes Jeemmmeeeeeeene N e e e 02/28/2017 0. 0. 0. 0. 0. ...0
31259% ... WILLINGBORO ...vvvvveneeveennineeecnnnnnns Jevvneneeeeenne N e [ 05/11/2018 0. 0. 0. 0 0. ...0
3126177 . RAHWAY ... .03/16/2021 .. 0 0 .0 0 0 0
3126187 . . | WHIPPANY .. .04/30/2021 .. 0 0 .0 0 0 0
3225788 . .. | ALBUQUERQUE . .09/08/2015 .. 0 0 .0 0 0 0
3325794 . .. |WEST ISLIP .10/14/2015 .. 0 0 .0 0 0 0
3326070 . . | COMMACK ... .04/23/2019 .. 0 0 .0 0 0 0
3326168 .... HEMPSTEAD ... 12/18/2020 0. 0. 0. 0 0. ...0
3326184 ... FARMINGDALE 04/27/2021 0. 0. 0. 0. 0. ...0
3326239 ... 10/21/2021 0. 0. 0. 0 0. ...0
3326246 ... FARMINGDALE ... 11/23/2021 0. 0. 0. 0. 0. ...0
3326253 ... HAUPPAUGE 12/08/2021 0. 0. 0. 0 0. ...0
3326297 ... NEW YORK .... 06/17/2022 ...2,774,355 |.... 0. 0. 0. 0. 0. ...0
3326305 . .. | HAUPPAUGE .07/21/72022 .. 3,972,255 |. 0 0 .0 0 0 0
3326306 . .. | CARLE PLACE .08/03/2022 .. 3,070,164 |. 0 0 .0 0 0 0
3326307 . .. | OSWEGO .... .08/10/2022 .. 2,628,768 |. 0 0 .0 0 0 0
3326315 . .. | BOHEMIA .10/31/2022 .. .. 998,321 |. 0 0 .0 0 0 0
3326316 . .| BOHEMIA .10/3172022 .. .. 500,000 |. 0 0 .0 0 0 0
3326317 ... BOHEMIA ... 10/31/2022 ...4,791,939 |.... 0. 0. 0. 0. 0. ...0
3326318 ... DEER PARK ...oovvvvvieieiiiininenrevininns Jevvveneeeeeeen N e e e s 10/31/2022 898,488 |.... 0. 0. 0. 0 0. ...0
3326320 ... WEST BABYLON ..eveeeeeeeeeeeeeeeeennes Jeemmmeeeeeeene NY e e s s 11/08/2022 ...2,200,000 |.... 0. 0. 0. 0. 0. ...0
3326321 ... DEER PARK ...oovvvvvieieiiiininenrevininns Jevvveneeeeeeen N e e e s 11/10/2022 ...2,700,000 |.... 0. 0. 0. 0 0. ...0
3326322 ... RONKONKOMA ... eeeemeeeeeeeee Jeemmeeeeeeene NY s e s et 11/09/2022 ...4,800,000 |.... 0. 0. 0. 0. 0. ...0
3326323 ... NORTH BAYSHORE ......evvvvrvnnnnninvinnnnns Jovvnnneeeeeee N e e e s 11/09/2022 ...3,800,000 |.... 0. 0. 0. 0 0. ...0
3326324 ... BOHEMIA 11/09/2022 .. 1,600,000 |.... 0. 0. 0. 0. 0. ...0
3326325 ... BOHEMIA ... 11/10/2022 ...1,000,000 |.... 0. 0. 0. 0 0. ...0
3425105 . . | MATTHEWS . .. 11/08/2004 .. .. 172,291 |. 0 0 .0 0 0 0
3425106 ... WINSTON-SALEM ... 11/08/2004 177,701 |.... 0. .0, .0 0. 0. ...0
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3425482 ... CARRBORO 12/20/2010 0. 0. 0. 0 0. ...0
3425584 ... INDIAN TRAIL .. 11/27/2012 0. 0. 0. 0. 0. ...0
3425754 ... CONCORD ... 05/07/2015 0. 0. 0. 0 0. ...0
3425875 . .. |RALEIGH ... 12/22/2016 .. 0 0 .0 0 0 0
3426078 . .. | SUNSET BEACH .. ... 06/06/2019 .. 0 0 .0 0 0 0
3426081 . . | FAYETTEVILLE .06/20/2019 .. 0 0 .0 0 0 0
3426147 ... GREENSBORO 08/14/2020 0. 0. 0. 0 0. ...0
3426175 ... BOILING SPRINGS . 02/17/2021 0. 0. 0. 0. 0. ...0
3426191 ... 05/12/2021 0. 0. 0. 0 0. ...0
3426198 .... 05/19/2021 0. 0. 0. 0. 0. ...0
3426199 ... GREENSBORO 05/19/2021 0. 0. 0. 0 0. ...0
3426287 ... DURHAM 05/19/2022 0. 0. 0. 0. 0. ...0
3625445 ... WADSWORTH ... 03/09/2010 0. 0. 0. 0 0. ...0
3625547 ... LIBERTY TOWNSHIP ... 02/29/2012 0. 0. 0. 0. 0. ...0
3625605 . .. | BROADVIEW HEIGHTS . .03/14/2013 .. 0 0 .0 0 0 0
3625671 . .. | MONTGOMERY 12/26/2013 .. 0 0 .0 0 0 0
3625680 . . | HUDSON . .03/21/72014 .. 0 0 .0 0 0 0
3625688 .... MASON ... 06/09/2014 0. 0. 0. 0. 0. ...0
3625764 .... 0721 ) RN R (SRR AR 06/10/2015 0. 0. 0. 0 0. ...0
3625773 ... MASON .t eeemee e eeememeeeeeeen Jeemmmeeeeeeenes OHec e e 07/09/2015 0. 0. 0. 0. 0. ...0
3625786 .... PERRYSBURG ......vvvvvvvvnniiniinnninnnnnnns Jovvnnnnneneens 0o e e e 08/27/2015 0. 0. 0. 0 0. ...0
3625835 ....oeeeeennieeeeeennnenees [DAYTON e eeeee Jemeeeeeeeeee O e s 06/17/2016 0. 0. 0. 0. 0. ...0
3625845 ... WELLINGTON ©.vvvviiiecevnieeeeeviinees Jevvneneeeeeenn 0o e s 08/02/2016 0. 0. 0. 0 0. ...0
3625850 ... MORAINE ...eeeeeeeeeeeeeieeeeeemeneeeeee Jemmmeeeeeeenes OHec i e e 09/09/2016 0. 0. 0. 0. 0. ...0
3625851 ... SPRINGBORO ...vvvvnveeevvnnniereevninnnnees Jovvnnnnnneeennens 0o o e el 09/09/2016 0. 0. 0. 0 0. ...0
3625883 . .. | CINCINNATI ... 01/19/2017 .. 0 0 .0 0 0 0
3625886 . .. | MENTOR . ... 02/07/2017 .. 0 0 .0 0 0 0
3625909 . .. | COLUMBUS ... 05/16/2017 .. 0 0 .0 0 0 0
3625922 . .. |BLUE ASH . ... 07/07/2017 .. . 19 049,714 |. 0 0 .0 0 0 0
3625933 . . | GAHANNA .. 08/08/2017 .. 1,587,449 |. 0 0 .0 0 0 0
3625992 ... MENTOR ... 05/02/2018 0. 0. 0. 0 0. ...0
3626018 .... ELYRIA oo eeeeeeneeeeeenn Jemmeeeeeeenne O e s 08/07/2018 0. 0. 0. 0. 0. ...0
3626019 .... ELYRIA ooviiiiiiiiiiinenicveineeevennes v O e s 08/07/2018 0. 0. 0. 0 0. ...0
3626024 .... WORTHINGTON ....eeeeeeeeeeeeemneeeeeeen Jeemmeeeeeeenes OHec e e s 08/31/2018 0. 0. 0. 0. 0. ...0
3626037 ... VANDALTA .vvvviiiiiiiniieneeeeninnneeees fevnnneeeeeen O e s 12/06/2018 0. 0. 0. 0 0. ...0
3626040 ... MIAMISBURG .. 12/13/2018 0. 0. 0. 0. 0. ...0
3626041 . .. |LORAIN ... .12/14/2018 .. 0 0 .0 0 0 0
3626045 . .. | ONTARIO .12/20/2018 .. 0 0 .0 0 0 0
3626059 . .. | FAIRBORN .. .03/21/2019 .. 0 0 .0 0 0 0
3626125 . .. | COLUMBUS .12/20/2019 .. 0 0 .0 0 0 0
3626132 . .| VANDALIA . .03/12/2020 .. 0 0 .0 0 0 0
3626143 .... NEW ALBANY .. 06/03/2020 0. 0. 0. 0. 0. ...0
3626148 .... SPRINGBORO .. 09/17/2020 0. 0. 0. 0 0. ...0
3626155 ... FRANKLIN ... 10/07/2020 0. 0. 0. 0. 0. ...0
3626173 ... WESTLAKE ... 01/28/2021 0. 0. 0. 0 0. ...0
3626229 ... CINCINNATI .. 08/23/2021 0. 0. 0. 0. 0. ...0
3626233 ... WELL INGTON .. 09/17/2021 0. 0. 0. 0 0. ...0
3626234 ... LAGRANGE .... 09/17/2021 0. 0. 0. 0. 0. ...0
3626260 .... CLEVELAND 12/17/2021 0. 0. 0. 0 0. ...0
3626265 . .| BEDFORD HEIGHTS . .01/06/2022 .. 0 0 .0 0 0 0
3626288 ... WARRENSVILLE HEIGHTS ... 05/19/2022 0. .0, .0 0. 0. ...0
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

3725792 ... 09/29/2015 0. 0. 0. 0 0. ...0
3725834 ... 06/15/2016 0. 0. 0. 0. 0. ...0
3726011 ... 07/24/2018 0. 0. 0. 0 0. ...0
3726182 . .. | OKLAHOMA CITY . .04/16/2021 .. 0 0 .0 0 0 0
3726245 . . | MIDWEST CITY 1172372021 .. 0 0 .0 0 0 0
3825692 . .07/25/2014 .. 0 0 .0 0 0 0
3825842 ... 07/14/2016 0. 0. 0. 0 0. ...0
3825869 ... 12/02/2016 0. 0. 0. 0. 0. ...0
3825915 ... MCMINNVILLE ... 06/23/2017 0. 0. 0. 0 0. ...0
3825967 ... PORTLAND .. 12/20/2017 0. 0. 0. 0. 0. ...0
3826039 ... PORTLAND .. 12/12/2018 0. 0. 0. 0 0. ...0
3826142 ... MCMINNVILLE ... 05/28/2020 0. 0. 0. 0. 0. ...0
3826144 .... OREGON CITY ... 06/08/2020 0. 0. 0. 0 0. ...0
3826185 ... TIGARD .... 04/29/2021 0. 0. 0. 0. 0. ...0
3826273 . .. | MONMOUTH .. .03/08/2022 .. 0 0 .0 0 0 0
3925908 . .. | ASTON TONNSHIP .05/12/2017 .. 0 0 .0 0 0 0
3925926 . . | DOYLESTOWN ..... .. 07/14/2017 .. 0 0 .0 0 0 0
3925976 ... CRANBERRY TOWNSHIP ..eeeeeeeeeeeieeeeee Jeemmeeeeeeenen PAec e s 02/01/2018 0. 0. 0. 0. 0. ...0
3926013 ... PITTSBURGH ....oevvvvveeeeeciiiiieeeecininn Jevveeneeeeeeen PAec e s 07/26/2018 0. 0. 0. 0 0. ...0
3926079 ... BLOOMSBURG ....eeeeeveeeeeeemieeeeeemnnn Jeemmmeeeeeeen PAec o s e 06/13/2019 0. 0. 0. 0. 0. ...0
3926101 ... PITTSBURGH ....ovvvvveeeieiieiiineeecinnnn Jevvnenneeeeeen PAec e 08/28/2019 0. 0. 0. 0 0. ...0
4124976 .... LEXINGTON -.eeveeeeeeeemenieeeeeennneeee Jemmmneeeeennes S e s e 01/14/2003 0. 0. 0. 0. 0. ...0
4125556 ... ROCK HILL weveviiiiiiiiiiiiiineeccviiins Jevvninnneeeenenn S feeeees e e 05/17/2012 0. 0. 0. 0 0. ...0
4125576 ... SPARTANBURG ... eeeeeeneeeeeeemnnneeeeens Jemmmneeeeennnns S o s s 10/05/2012 0. 0. 0. 0. 0. ...0
4125712 ... ROCK HILL ... 10/23/2014 0. 0. 0. 0 0. ...0
4125782 . .. | FLORENCE .. .07/30/2015 .. 0 0 .0 0 0 0
4125797 . .. |LEXINGTON ... ... 1171072015 .. 0 0 .0 0 0 0
4125896 . .. | PAWLEY'S ISLAND . .08/29/2017 .. 0 0 .0 0 0 0
4125979 . . | PAWLEYS ISLAND .. .02/26/2018 .. 0 0 .0 0 0 0
4126140 . .| GREER ..... .04/28/2020 .. 0 0 .0 0 0 0
4126200 .... SENECA ... 05/21/2021 0. 0. 0. 0 0. ...0
4325577 ... CHATTANOOGA ...eeeeeveneeeeeemnnneeeeemnnn Jeemmmneeeeemnees TNececcees e s s 10/09/2012 0. 0. 0. 0. 0. ...0
4325739 ... N N R || AP AU R 02/25/2015 0. 0. 0. 0 0. ...0
4325820 ... KNOXVILLE ~.eeveeeeeeeeeeeeeeeemieeeeee Jeemmmeeeeeemnes TNeccces [ s e 03/23/2016 0. 0. 0. 0. 0. ...0
4326179 ..ovvvevieeeeviinineeeens [POWELL v [ TN [ 03/23/2021 0. 0. 0. 0 0. ...0
4326195 ... CLARKSVILLE ... 05/18/2021 0. 0. 0. 0. 0. ...0
4326228 . .. | CLARKSVILLE ... 08/18/2021 .. 0 0 .0 0 0 0
4425277 . .. | SAN ANTONIO . ... 11/21/2006 .. 0 0 .0 0 0 0
4425405 . .. | HOUSTON ... ... 07/10/2008 .. 0 0 .0 0 0 0
4425421 . .. | HOUSTON ... 10/15/2008 .. 0 0 .0 0 0 0
4425463 . . | EL PASO .. 09/16/2010 .. 0 0 .0 0 0 0
4425478 ... EL PASO ... 12/06/2010 0. 0. 0. 0. 0. ...0
4425567 ... FREDERICKSBURG .......cevvvunnivreiinninnnns Jevnneneneennnns Teviinnnnviiin oo e [ 07/16/2012 0. 0. 0. 0 0. ...0
4425611 ... SAN ANTONTO e eeeee e eeeen Jeemmeeeeeeenes T [ s e 04/11/2013 0. 0. 0. 0. 0. ...0
4425633 ... ) R b SRR FOUORUUUURR R 06/26/2013 0. 0. 0. 0 0. ...0
4425660 ... EL PASO .eeieeieieeeeeeeeeeeeeemeneeeee Jemmneeeeeenes T o e s 10/31/2013 0. 0. 0. 0. 0. ...0
4425667 ... SAN ANTONIO ... 12/11/2013 0. 0. 0. 0 0. ...0
4425686 .... GRAND PRAIRIE . 05/23/2014 0. 0. 0. 0. 0. ...0
4425713 ... KERRVILLE ... 10/27/2014 0. 0. 0. 0 0. ...0
4425779 . .| AUSTIN ....... .07/27/2015 .. 0 0 .0 0 0 0
4425804 ... ALAMO HEIGHTS . 12/04/2015 0. .0, .0 0. 0. ...0
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
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Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

4425833 ... SAN ANTONIO ... 06/09/2016 0. 0. 0. 0 .. 67,777 |... 0. ...0
4425840 ... SAN ANTONIO ... 07/08/2016 0. 0. 0. 0. 0. ...0
4425847 ... LAREDO .... 08/24/2016 0. 0. 0. 0 0. ...0
4425857 . .. |HOMBLE . .09/28/2016 .. 0 0 .0 0 0 0
4425893 . .. | AUSTIN ... .03/15/2017 .. 0 0 .0 0 0 0
4425906 . .| SAN ANTONIO . .. 05/11/2017 .. 0 0 .0 0 0 0
4425912 ... CORPUS CHRISTI 06/09/2017 0. 0. 0. 0 0. ...0
4425948 ... LAREDO .... 10/10/2017 0. 0. 0. 0. 0. ...0
4425003 ... HOUSTON ... 05/08/2018 0. 0. 0. 0 0. ...0
4425995 ... CORPUS CHRISTI 05/10/2018 0. 0. 0. 0. 0. ...0
4426002 .... 06/20/2018 0. 0. 0. 0 0. ...0
4426007 .... 07/11/2018 0. 0. 0. 0. 0. ...0
4426035 ... EL PASO ... 11/29/2018 0. 0. 0. 0 0. ...0
4426047 .... SAN ANTONIO ... 01/24/2019 0. 0. 0. 0. 0. ...0
4426048 . .. | SAN ANTONIO . .02/14/2019 .. 0 0 .0 0 0 0
4426052 . .. | SAN ANTONIO . .02/21/2019 .. 0 0 .0 0 0 0
4426071 . . | DALLAS ... .04/26/2019 .. 0 0 .0 0 0 0
4426105 .... SAN ANTONIO . 09/18/2019 0. 0. 0. 0. 0. ...0
4426107 ... BOERNE ... 09/24/2019 0. 0. 0. 0 0. ...0
4426114 ... EL PASO ... 11/05/2019 0. 0. 0. 0. 0. ...0
4426120 ... 12/10/2019 0. 0. 0. 0 0. ...0
4426135 ... SAN ANTONIO . 03/23/2020 0. 0. 0. 0. 0. ...0
4426137 ... SAN MARCOS .. 04/02/2020 0. 0. 0. 0 0. ...0
4426145 ... AUSTIN 06/18/2020 0. 0. 0. 0. 0. ...0
4426157 .... LEAGUE CITY ... 10/16/2020 0. 0. 0. 0 0. ...0
4426164 . .. | BEVERLY HILLS . 11/25/2020 .. 0 0 .0 0 0 0
4426172 . .. |AUSTIN ... .01/728/2021 .. 0 0 .0 0 0 0
4426212 . .. | GRAND PRAIRIE . .07/13/2021 .. 0 0 .0 0 0 0
4426224 . .. | SAN ANTONIO . ... 0871172021 .. 0 0 .0 0 0 0
4426235 . . [AUSTIN ... 0972172021 .. 0 0 .0 0 0 0
4426242 ... SAN MARCOS .. 10/22/2021 0. 0. 0. 0 0. ...0
4426247 ... 11/29/2021 0. 0. 0. 0. 0. ...0
4426255 ... SAN ANTONIO . 12/14/2021 0. 0. 0. 0 0. ...0
4426259 ... SAN ANTONIO . 12/17/2021 0. 0. 0. 0. 0. ...0
4426271 ... 02/23/2022 0. 0. 0. 0 0. ...0
4426285 ... NEW BRAUNFELS . 05/16/2022 0. 0. 0. 0. 0. ...0
4426309 . .. | RICHMOND .. .08/25/2022 .. 0 0 .0 0 0 0
4525762 . .. | MURRAY ... .05/29/2015 .. 0 0 .0 0 0 0
4526004 . .. | ST. GEORGE .06/22/2018 .. 0 0 .0 0 0 0
4526113 . .. |LINDON ... .10/28/2019 .. 0 0 .0 0 0 0
4725492 . . | WOODBRIDGE .. 04/06/2011 .. 0 0 .0 0 0 0
4725501 ... CHARLOTTESVILLE . 05/05/2011 0. 0. 0. 0. 0. ...0
4725563 ... RICHMOND 06/28/2012 0. 0. 0. 0 0. ...0
4725662 .... WILLIAMSBURG .. 11/08/2013 0. 0. 0. 0. 0. ...0
4725693 ... GREAT FALLS 07/29/2014 0. 0. 0. 0 0. ...0
4725702 .... 09/18/2014 0. 0. 0. 0. 0. ...0
4725705 ... 09/30/2014 0. 0. 0. 0 0. ...0
4725733 ... FALLS CHURCH .. 12/31/2014 0. 0. 0. 0. 0. ...0
4726006 .... ... | CHESTER 06/28/2018 0. 0. 0. 0 0. ...0
4726225 . . | NEWPORT NEIS .08/13/2021 .. 0 0 .0 0 . 0 0
4825448 ... SNOHOMISH ... 05/28/2010 0. .0, .0 0. ..138 096 |... 0. ...0
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4825710 ... NENCASTLE ... 10/21/2014 0. 0. 0. 0 0 0. ...0
4825717 ... 11/14/2014 0. 0. 0. 0 0 0. .0
4825760 .... 05/21/2015 0. 0. 0. 0 0 0. ...0
4825825 . .. | BELLINGHAM .04/28/2016 .. 0 0 .0 0 0 0 0
4825826 . .| VANCOUVER .04/28/2016 .. 0 0 .0 0 0 0 0
4826118 . KIRKLAND . 1172172019 .. 0 0 .0 0 0 0 0
4826190 .... BONNEY LAKE ... 05/05/2021 0. 0. 0. 0 0 0. ...0
4826197 ... SPANAWAY ... 05/19/2021 0. 0. 0. 0 0 0. .0
4826249 ... ARLINGTON ... 11/30/2021 0. 0. 0. 0 0 0. ...0
4826279 ... SPOKANE-SPOKANE VALLEY ... fervenevnnneneeen WA o s [ 04/12/2022 0. 0. 0. 0 0 0. .0
4826282 ... BELLEVUE ..ovvvniiiiiiinieiiiiiinneeeeenn v WA e e el 04/21/2022 0. 0. 0. 0 0 0. ...0
4826300 .... 2100 U RN /| TN APPSR I 06/28/2022 0. 0. 0. 0 0 0. .0
4926038 ... BRIDGEPORT .....ceevvvveneerernnnnnnereennnnn Jevnneneeeennne Wenii e s 12/10/2018 0. 0. 0. 0 0 0. ...0
5025877 ... MILWAUKEE 12/28/2016 0. 0. 0. 0 L0 0. .0
5025947 . .. | MENOMONEE FALLS . 10/05/2017 .. 0 0 .0 0 L0 0 0
5026341 . .. | OAK' CREEK .01/31/2023 .. 0 0 .0 0 0 0 0
5026343 . . | GREENFIELD .01/31/2023 .. 0 0 .0 0 0 0 0
5026344 ... HARLAND ...vvvvvvvvevnnnnnnnnnnnnnnnnnnnnnnnns feevevnmmmmmnenees W s s s 01/31/2023 0. 0. 0. 0 0 0. .0
5325587 ... TURNERSVILLE ..ovivviiiieiciiiinieeeeeen v Ndecs e s 11/30/2012 0. 0. 0. 0 0 0. ...0
5325613 ... LAy = 1= U RN s RN AP R 04/17/2013 0. 0. 0. 0 0 0. .0
5325965 .....iiiiiinnnniiriinnnnnns [LUBBOCK ovviviiiiiiiiiienicieineeens [ e [ 12/19/2017 0. 0. 0. 0 0 0. ...0
5326017 ... MILLEDGEVILLE ...vvvviieiiiiiiiniiiiiniinnns fevvevvvvennnenen GAueiiiiiiiiiiiins Joeeeeees i [ 08/06/2018 0. 0. 0. 0 0 0. .0
5326116 .... VIRGINIA BEACH ...ovvveeiiiiiiiiiieecenes v VA e e s 11/13/2019 0. 0. 0. 0 0 0. ...0
5326128 .... COLUMBIA .. feevenennnnnnnnens SCuviiiiiiiiiiinns Joeeeeees s [ 12/20/2019 J 0. 0. 0. 0 0 0. .0
5326151 ... CARTERSVILLE ...oevvveieiiiiiininieniinnnn fevvnenneeeeenns G [ e e 09/21/2020 [ R 6,406,734 |.... 0. 0. 0. 0 0 0. ...0
5326167 . . | SALISBURY . .12/03/2020 .. . 22,502,086 |. 0 0 .0 0 0 0 0
5326192 ... FT. WHIGHT 05/13/2021 ceee...2,765,699 ... .. 0. .01, .01, 0. 0 .01 ...0
0299999 Mortgages W|th partial repayments 1,100,878,799 0 0 0 0 0 0 0 18, 275 809 0 0
0599999 - Totals 1,107,779,355 0 0 0 0 0 0 6,841,554 25,117,363 0 0




€03

STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

0

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired Strategy Acquisition After Acquisition Encumbrances Investment Ownership
46332¢-12-4 ......... Ironwood Mezzanine Fund IV-B LP ..........cceuviniineinienaiiineineannnns Wilmington wueveeeeeeeeieieiieieeeiieeeiees | DE.......... Ironwood Mezzanine M: t IV LLC veeeneieeeeeeeeeeeen feeennes 2.B ........]... 12/3172021 L feeeee 2 [V P 822,318 [..eeeneeiiiiiiiieiean 0 Joeeeeeeeeeeeeeeeeeeeaeans [ TR 3.540
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 0 822,318 0 0 XXX
000000-000 ......... [ Ironwood Capital Partners V Feeder LP ......ocooooesrrrrresresreseenees T DE.......... [ Ironwood Capital Management V LLG ......oveverrerererseerees [ e, R e A ) IR [ [ 0.940
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 151,950 XXX
000000-00-0 ......... Strategic Partners IX LP ‘Wi Imington Strategic Partners Fund Solutions Associates IX LP ....... ...09/30/2022 ... e 1,081,250 |eeeeeieeieeeieeeieeeenn 0 el 0 [ 0.016
000000-00-0 ......... HarbourVest Partners Co-Investment Fund VI LP ... Wilmington HarbourVest Partners Co-Investment Fund VI LP .............. ...09/30/2022 ... ... 2,000,000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 3,031,250
6099999. Total - Unaffiliated 4,005,518
6199999. Total - Affiliated

6299999 Totals

0 4,005,518

0 0 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
463324-12-4 ..... Ironwood Mezzanine Fund IV-B LP ............... Wilmington ...ooovvveevennnnnnnnnnss | DE......... Capital Distribution .......ccoeeeeeenenns ... 12/31/2021 ...|....03/31/2023 ...|........ 92,400 [...............0 |oeeveveeeennnn0 oo O L0 [0 0 92,409 |...... (173,381).cevveennnnnens [\ AP [\ P 0]..... 265,790
1599999. Joint Venture Interests - Fixed Income - NAIC Designation ASS|gned by the SVO - Unaffiliated 92,409 (173,381) 0 0 0 265,790
000000-00-0 ..... Strategic Partners IX LP .....ooooeeiiiiiiiiiins Wilmington ... .|Capital Distribution ....09/30/2022 ...|.... 03/24/2023 ... U | RN | I N 139,800 0 0 0 172,853
000000-00-0 ..... Dyal V US Investors LP ....ccovvivuniiiuniennnnes Wilmington .... Capital Distribution ...12/31/2021 ...J.... 02/28/2023 ... evnreenneennd0 oo 0 [ 94,939 00 L 0 0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 234,739 0 0 0 0 0 0 234,739 , 0 0 0 172,853
6099999. Total - Unaffiliated 327,148 0 0 0 0 0 0 327,148 (111,495) 0 0 0 438,643
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals

327,148

0 327,148

(111,495) 0

0 438,643
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
5447T-HO-7 ......... MICHIGAN ST FIN AUTH REVENUE  3.267% 06/01/39 ...eevuuuiieiinnninnaeeennninaeeeenneneeseennnnneeeee | seeevennsnnnes Joennad 01/17/2023 ..... Wells Fargo SECUT it ieS urvruuisiieemsnuaseeenenunaererrnnnnasseernnnnsssaennnnnnaseernnnnnsseennnnnnssseene |reennnnnssseeennnnnsssernnnnnsssene |oerennnseseennnnnnssenenns 946,950 |.eevrniniiiiiiiiines 1,070,000 |.evveueieiiniianieeneenans 4,661 |1.GFE ..........
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 946,950 1,070,000
031162-DT-4 .........[AMGEN INC ~ 5.650% 03/02/53 ...cernneeeeeeenieeeeeenie e e e eeene e e e eeenne e e e e eenn e e e eennaeeeeeennnn | cevnnnnennnnns [oreed 02/15/2023 ..... Citi Global Markets Inc. . 5,000,000 |...
03789X-AF-5 . ..| APPLEBEES/IHOP FUNDING LLC 2023-1A A2  7.824% 03/05/53 Guggenheim Capital .
05377R-GE-8 . .| AESOP FUNDING Il LLC 2023-1A B 6.080% 04/20/29 ..... Barclays .............
05377R-GZ-1 ......... AESOP FUNDING 11 LLC 2023-4A B 6.320% 06/20/29 ........cevvvuniiiiininniiiiiiniinieeiinninnennnne | eeeevenniineens fonnid 03/30/2023 ..... Citi Global Markets Inc. .
092610-AA-2 ......... BLACKROCK DLF 1X 2020-1 A-1  4.805% 07/21/30 ...eeeeeeeeneeeeeeenieeeeeeene e eeeeenneeeeeennees | cevvvvnniinnnns Jeennid 03/29/2023 ..... Direct
097023-BZ-7 ......... BOEING CO  3.625% 03/01/48 .....covvveniiiiiiiiiiiieciii e ennnnnneeees | aeeeeenniineees foanid 03/22/2023 ..... Citi Global Markets Inc. . .
097023-CR-4 ......... BOEING CO  3.950% 08/01/59 ....eeereiieeeeeeie e e eeeee e e e eeene e e e eenn e e e eenne e e eennnnneeees | cevevnnnninnens Jonnid 01/05/2023 ..... Goldman Sachs & Co ... N 5,000,000 |...
23338V-AT-3 ......... DTE ELECTRIC CO  5.400% 04/01/53 .....cevvveniiiiiiiiiniiiciiincee e s cnnnieeenenns | eeeeeenniinenes fonnnd 02/27/2023 ..... Bank of America 2,994,480 |. 3,000,000 |...
30161N-BH-3 ......... EXELON CORP  4.100% 03/15/52 .....eeeeeeeeeeeeeenneeeeeennee e e eeenne e e e eenne e e e eennnneeeennnnnns | oevvvnnnninnnes Jonnid 01/12/2023 ..... Tax Free Exchange . 3,037,934 |. 3,000,000 |...
34501*-AF-0 ......... FOOTBALL CLUB TERM NOTES 2023-XV TRUST ~ 5.720% 10/05/43 .......ccvvunviiiiinnnniiniinniinniniiinnn | eeeeeenniieeens foannd 03/28/2023 ..... Bank of America .... 5,000,000 |. 5,000,000 |...
36266X-AD-2 ......... GLS AUTO RECEIVABLES TRUST 2023-1A C  6.380% 12/15/28 ...ceevveeiieeiieiieeeceeiieeeeeeneeeeee | cvvvviiiiinnens feennd 03/07/2023 ..... J P Morgan & Co .... 2,499,616 |. 2,500,000 |...
44891A-CB-1 . ..|HYUNDAI CAPITAL SERVICES 144A  5.500% 03/30/26 ...... 03/28/2023 Barclays ....
46331#-AA-7 . ..| IRONNOOD CAPITAL PARTNERS V NOTE  5.000% 08/31/36 03/29/2023 Direct ....
46331#-AA-7 . ..| IRONNOOD CAPITAL PARTNERS V NOTE  5.000% 08/31/36 03/21/2023 Interest Capitalization
527298-BU-6 ......... LEVEL 3 FINANCING INC 144A  10.500% 05/15/30 .eeeeveuneeeemnnneeeeemenneeeeeneneeeeennnineeeenne | cevvvnnnninnens Jonnid 03/31/2023 ..... Tax Free Exchange
548661-ER-4 ......... LOWES COMPANIES INC ~ 5.750% 07/01/53 ....ccevvvviiiiiiiiiiiieeiciiineecceri e ecvviieeecnnnnies | eeeeeenniineees fonnid 03/28/2023 ..... J P Morgan & Co
666807-CJ-9 ......... NORTHROP GRUMMAN CORP  4.950% 03/15/53 .....eeeeeeeeeiieeeeeeeie e eeeee e eeeene e eeennneeeeee | evvvvnnniinnnns Jeennid 02/06/2023 ..... Wells Fargo Securities .
670843-AA-9 ......... ONSLOW BAY FINANCIAL LLC 2023-NOM2 A1 6.319% 03/25/63 .......ccevvvveniiiiiiiniiniiiiiniiiniiniine | eeeeeeniiieeens fonnid 02/21/2023 ..... Barclays ....
670843-AA-9 ......... ONSLOW BAY FINANCIAL LLC 2023-NOM2 A1 6.319% 03/25/63 .......ceeememmiereeemnnieeeeennnineeeeene | cevvvvniiinnnns Jeennid 02/21/2023 ..... Barclays ....
68233J-CH-5 ......... [ONCOR ELECTRIC DELIVERY ~ 4.600% 06/01/52 ....euvviiiiiiriiiiiiiiiiiieiiiiiineeecniineeecevnniees | eeennineeeeeens foond 01/20/2023 ..... Tax Free Exchange ....
68233J-CN-4 . .| ONCOR ELECTRIC DELIVERY ~ 4.950% 09/15/52 ....veeeeeeeeeiieeeeeenieeeeeeene e e eeenneeeeeennnnes | oevvviniiinnens Joennnd 01/20/2023 ..... Tax Free Exchange .... . 3,500,000 |...
693475-8P-9 PNC FINANCIAL SERVICES GROUP  6.250% Perpet. . 02/02/2023 ..... Bank of America .... 3,000,000 |. 3,000,000 |...
709599-BT-0 . ..| PENSKE TRUCK LEASING 144A  5.550% 05/01/28 03/27/2023 J P Morgan & Co . 2,986,260 |. 3,000,000 |.
T2147K-AJ-7 . ..|PILGRIM'S PRIDE CORP  4.250% 04/15/31 . 02/17/2023 Tax Free Exchange . 2,000,000 |.
744448-CY-5 . ..|PUBLIC SERVICE CO COLO  5.250% 04/01/53 . 03/27/2023 J P Morgan & Co . 3,000,000 |.
78409V-AQ-7 . ..| S&P GLOBAL INC ~ 3.250% 12/01/49 ... Mesirow Financial . 5,000,000
78409V-BL-7 . ..| S&P GLOBAL INC ~ 3.700% 03/01/52 ... Tax Free Exchange . 1,080,000
826943-AB-8 ......... SIERRA RECEIVABLES FUNDING CO 2023-1A B 5.830% 01/20/40 .. 03/29/2023 ..... Barclays 1,750,000 |...
85236K-AF-9 ......... STACK INFRASTRUCTURE ISSR LLC 2023-1A A2 5.900% 03/25/48 . 03/08/2023 ..... Morgan Stanley Dean Witter . 3,000,000 |...
898813-AV-2 ......... TUCSON ELECTRIC POWER CO  5.500% 04/15/53 ...covvvvviniiiiiiiiniiiiiiiiececciniinneeninninnnnenns | eeeeeenniineens fonnid 02/13/2023 ..... Suntrust 5,000,000 |...
907818-GF-9 ......... UNION PACIFIC CORP  4.950% 05/15/53 ....eeeeeeeieeeeeeneeeeeeene e e eenne e e e eeene e e eennnnees | oevvvnnniinnnns Joannid 02/13/2023 ..... Citi Global Markets Inc. . 7,000,000 |...
911312-AZ-9 ......... UNITED PARCEL SERVICE ~ 3.400% 11/15/46 ....ccevvveniiiiiiiiiiiieiiiiieeeccciinceccvvin e ecnnninns | eeeeeenniineees fonnid 02/23/2023 ..... US Bancorp 1,264,000 |...
911312-CA-2 UNITED PARCEL SERVICE ~ 5.050% 03/03/53 ......ceeeeemeeieeeemnnieeeeeennieeeeeennneeeeeennnneeeeeens | cevvvnnninnens Jonnnd 02/23/2023 ..... Barclays 5,000,000 |...
91324P-EN-8 . .. [UNITEDHEALTH GROUP INC ~ 5.050% 04/15/53 .... 03/23/2023 Wells Fargo Securities . 3,000,000
92539B-AC-6 . .. | VERUS SECURITIZATION TRUST 2023-1 A3~ 6.900% 12/25/67 ... 01/11/2023 Morgan Stanley Dean Witter 2,250,000
92539F-AC-7 . .. | VERUS SECURITIZATION TRUST 2023-INV1 A3 6.758% 02/25/68 02/13/2023 J P Morgan & Co . 4,000,000
0778FP-AH-2 . ..| BELL CANADA  3.200% 02/15/52 ...... A.. 01/10/2023 Seaport Group . 5,000,000
98462Y-AD-2 . .| YAMANA GOLD INC ~ 4.625% 12/15/27 . A. 02/03/2023 Barclays .... . 394,000
009279-AC-4 . ..|AIRBUS SE 144A  3.950% 04/10/47 ... D.. 01/05/2023 Stifel Nicolaus . ,858, 4,600,000
073096-B*-9 . .| BAYPORT POLYMERS LLC SR UNSEC NOTES SER D 5.150% 02/15/35 D.. 02/15/2023 (114 R .. 3,000,000 |. 3,000,000
17150E-AC-5 . .| CHURCHILL MIDDLE MARKET CLO LT 2023-1A AF  6.950% 10/01/32 D.. 03/16/2023 Natixis Securities .. 7,000,000 |. 7,000,000
22550L-2C-4 ......... |CREDIT SUISSE NEW YORK  2.950% 04/09/25 .... D.. 01/04/2023 Goldman Sachs & Co 1,803,880 2,000,000
22550L-2L-4 . ..|CREDIT SUISSE NEW YORK ~ 7.950% 01/09/25 . D.. 01/04/2023 Credit Suisse .... 1,996,000 2,000,000
9285711-BY-5 . ..| VODAFONE GROUP PLC ~ 5.625% 02/10/53 ...... D.. Bank of America . 2,987,490 3,000,000
G2242#-AD-5 . .| COATS GROUP FINANCE CO LTD SENIOR NOTES  5.370% 02/16/30 D.. Citi . 3,000,000 3,000,000
C..

07160#-AR-0 ....... ORICA FINANCE LIMITED 5.820% 10/16/32 ...ooovvvveeeeiinnneenne

Citi .

..... 2,000,000 |.

..... 2,000,000 |...

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

135,050,762

141,714,878

318,872
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
2509999997. Total - Bonds - Part 3 135,997,712 142,784,878 323,533 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 135,997,712 142,784,878 323,533 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX XXX
000000-00-0 ......... |FEDEHAL HOME LOAN BANK = CINT I .ieerniieeeiiinni e e eeeene s s e e eens s s e eeenn s s s e e e e e e e e ennnnas | ..................... 03/27/2023 ..... L0 TS S PP PPP PP FEPPPPPTTPPPTRN 10,438.000 [-..oevvvnniiiiiinnnnns 1,043,800 [-oieeeenniiieiiiiianieriiiinees oeeernnnnenreernnnnnnreereennneeee0 | ciiiiiiiiiins
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,043,800 XXX XXX
5989999997. Total - Common Stocks - Part 3 1,043,800 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 1,043,800 XXX XXX
5999999999. Total - Preferred and Common Stocks 1,043,800 XXX XXX
137,041,512 XXX 323,533 XXX

6009999999 - Totals




STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

S04

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36194N-LU-1 | GN AU1239  2.850% 07/01/33 ...veeerveerceees [ . 03/01/2023 . | Paydown ... ... 80,364 ...80,364 ...80,586 |.... e (228) . v (228) ... ..80,364 |.. . 07/01/2033 . |1.A ........
..361948-PD-4 | GN AU4920 GN AU4920  3.020% 09/15/41 ........ [....... . 03/15/2023 . | Paydown ... ... 47,562 ...47,562 ...48,049 |.... . 47,562 |.. . 09/15/2041 . |1.A ........
GOVERNMENT NATIONAL MTG ASSOC GN AZ6147
..36197J-2L-2 | 3.940% 03/15/37 ..cvvvviiiiiiiiiieiicnens [ . 03/01/2023 . {Paydonn .....c.covevevieiens [oviieiiieiiieens [ 51,008 [..ocoeee. 51,008 |oovoeunnne 52,913 [ 52,020 [ooviovriiinnnns (L A (928) |- 0 [ (928) o0 o , . 03/15/2037 . |1.A ........
CANTON LEASE FINANCE TRUST-GSA US GOVT LEAS! Redemption 100.0000
..36235%-AB-7 | BACKED CERT  4.730% 06/15/30 . .| 03/15/2023 . | .. . . 06/15/2030 . |1.B ........
..38373)1-2F-6 | GNMA 2008-80 10 2.132% 04/16/50 03/01/2023 . | Paydoun .(9,201) [ . 04/16/2050 . |1.A .
..38375C-BD-1 | GNWA 2012-57 DA 5.348% 04/20/42 03/01/2023 . | Paydoun (425) |. . 04/20/2042 . |1.A .
..383766-2H-2 | GNIA 2011-92 C  3.726% 04/16/52 03/01/2023 . | Paydoun 42,199 . 04/16/2052 . |1.A ........
..38376G-2C-7 |GNWA 2010-161 C  4.620% 10/16/44 ............. [..eee. . 03/01/2023 . | Paydown ... ....32,993 . 10/16/2044 . |1.A ........
..38377G-S7-5 | GNWA 2010-89 PD  4.000% 07/20/40 .....ocvevene [uneee . 03/01/2023 . | Paydown ... ... 65,198 . 07/20/2040 . |1.A ........
..38378N-F3-2 | GNWA 2014-50 C  3.400% 02/16/47 .....ocvevve [rnne . 03/01/2023 . | Paydoun ... ... 88,593 . . . 02/16/2047 . |1.A ........
..38378N-KA-0 | GNMA 2013-173 VB 3.500% 10/16/33 . O I . 03/01/2023 . | Paydown ... ... 84,333 ...84,333 ..84,333 |.. . 10/16/2033 . |1.A ........
..38378X-6B-2 | GNMA 2015-5 KV 3.250% 05/16/42 ... [ PR . 03/01/2023 . | Paydown ... o loeeeie 51,685 [oiiiin 59655 | e . RV . (92)]... o0 e 51,555 .. . 05/16/2042 . |1
0109999999. Subtotal - Bonds - U.S. Governments 622,649 622,649 644,662 634,563 0 (11,915) (11,915) 622,649 XXX
COLORADO ST HSG FIN AUTH MF HS  3.400% Redempt ion 100.0000
L 19B47P-BA-5 | 11/01/45 .ot [ . 03/01/2023 . | .. ... 14,845 ... 14,845 ... 14,845 |.... ..14,845 |.. . 11/01/2045 . |1.A FE ...
COLORADO ST HSG FIN AUTH MF HS  3.850%
L A9BATP-BS—1 [ 07/01/57 .t [ e . 03/01/2023 . {Various ......eevveveeeeees [oomrreenieeneiens [eereeeens 1,097 v 11,097 |oveveerneee 11,007 o 11,097 [oovreeerinne (L] PR (L1 PO (L] PR (L1 RO (L1 O 11,007 | (L1 RO (L] AR (L1 PR 71 | 07/01/2057 . |1.A FE ....
DIST OF COLUMBIA HSG FIN AGY 2014-A A
. 254TTP-NF-8 | 3.875% 06/15/45 ....veeenveeeeeeeneeeereenies [ e . 03/01/2023 . | Various ... . 06/15/2045 . |1.B FE ....
FLORIDA ST HSG FIN CORP REV 2016 Series 1 Redenpt ion .
. B4074N-ND-9 | 3.125% 07/01/87 .eeeveeeeenieirreeiseeneeieee [ oo L 08/01/2028 . | .vvveiiiieiiieieieiiee [ [ 14,913 | 14,913 [oeeee 14,913 | 14,913 | (L] PR (L1 PO (L] PR (L1 RO (L1 O 14,913 | (L1 RO (L] AR (L1 PR 71 | 07/01/2087 . |1.A FE ....
HAWAT T HOUSING 2013 SERIES A 2.600% Redempt ion 100.0000
L A19818-HU-4 | 07/01/37 e [ L 08/01/2028 . { v [ [ 14,136 [oovreeenee 14,136 [oeeveeee 13,103 |oveverrene 13,415 | (L] PR kI FU (L] PR K I FO (L1 O 13,418 |oeeeieine (L1 LA LT RO AL TR 61 | 07/01/2087 . |1.A FE ....
JERSEY CITY, NEW JERSEY CTL ~ 3.600% 09/15/52
CATBEH-AR-9 | o [ . 03/15/2028 . [Various ...ccceveerveerrues |oerenierenieennee foereeiennns 4,674 oo 4,674 | 4716 [ 4712 [ (L] PR (L1 PO (L] PR (L1 RO (] PO 4712 | (L1 (101 RO (€70 U 28 | 09/15/2052 . |1.D ........
MARYLAND ST CHNTY DEV ADMIN DE  3.242% Redempt ion 100.0000
LSTA1R-L8-6 | 09/01/48 ...t eeeee [ L 01/24/2028 . | e [ [ 120,000 |.......... 120,000 |.veeeenee 120,000 |.......... 120,000 [ooveevrveennne (L] PR (L1 RO (L] AR (L1 RO (] A 120,000 [.euvevenenee (L1 RO (L] AR (L1 1,545 |. 09/01/2048 . |1.B FE ...
MARYLAND ST CMNTY DEV ADMIN DE ~ 3.750%
L 5TA10R-M2-8 | 03/01/59 .o eereeeee [ e . 03/01/2028 . [Various ...ccceveevrveerrues fooerenverenieienee foereeienns 8,816 [oevrveeennee 8,816 [ooeeveeeene 8,816 [cevrveenne 8,816 [oeveveeeene (L] PR (L1 PO (L] PR (L1 RO (] PO 8,816 [ceevveeennene (L1 RO (L] AR (L1 PR 55 |. 03/01/2059 . |1.A FE ...
MASSACHUSETTS EDL ING AUTH ED LN REV SERIES J
..57563R-KF-5 |2012  4.900% 07/01/28 ..evnvvreeienicinies [ . 01/01/2023 . {Various ......eeeveueeeeees [oomvueerieenieens [eeeeieens 30,000 |oveveuenene 30,000 [ceeeeee 30,000 |vveennene 30,000 |vveereenne (L] PR (L1 RO (L] AR (L1 RO (L1 O 30,000 |.eueeveneneee (L1 RO (L] AR (11 RO 735 |. 07/01/2028 . [1.F FE ...
..604160-GV-0 | MINNESOTA ST HSG FIN AGY ~ 3.200% 06/01/47 . |....... . 03/01/2028 . {Various .......coceveveues foovvieiiicieiiiiens forveeens 14,759 | 14,75 [ 14,759 | 14,759 | (L PR (L1 FUPN (L PR (L1 FUPON (L O 14,759 | (L1 FUPTN (L PR (L1 FRTRN 61 | 06/01/2047 . |1.A FE ....
MINNESOTA ST HSG FIN AGY SINGLE FAMILY HSG Redemption 100.0000
..604160-HR-8 |3.230% 08/01/49 ......coeveviieeiiiiiiciiicies [ oo L 03/01/2023 . [ e e [ 10,485 [oovueneneee. 10,485 |[.coveeeee. 10,485 |vcveeennee 10,485 |ovevvveiiiene (L PR (L1 FURPTN (L PR (L1 FURPN (L O 10,485 | (L1 FUPTN (L PR (L1 FRTRN 40 | 08/01/2049 . |1.A FE ....
Redemption 100.0000
..60416T-ST-6 | MINNESOTA ST HSG FIN AGY ~ 4.825% 07/01/37 . |....... L 01/01/2023 . [ eovveeeeieneieieisenies [ [ 5,000 [oovieunnne 5,000 |coveennne 5,000 [ooovienene 5,000 [ooeoviiennnne (L PR (L1 FUPN (L PR (L1 FURPN (L R 5,000 [ooooveiinnnne. (L1 FUPTN (L PR (L1 FUT 117 | 07/01/2037 . |1.B FE ....
Redemption 100.0000
..60416T-SU-3 | MINNESOTA ST HSG FIN AGY ~ 4.947% 01/01/39 . |....... L 01/01/2023 . [ eoveveeeiereeeiecniennes [ [ 5,000 [ooovieennne 5,000 |coieennne 5,000 [ooovienene 5,000 [ooeoviiennnne (L PR (L1 FUPN (L PR (L1 FUPON (L R 5,000 [ooooveiinnnne. (L1 FUPTN (L PR (L1 FUT 120 |. 01/01/2039 . |1.B FE ....
NATIONAL FIN AUTH NH FEDERAL L 3.278%
L B3607V-AB=2 | 10/01/37 .o [ e L 01/01/2023 . {Various ......ccoeeveveres foovvieivieiniiiins feoieiens 25,000 |ovoviinnnne 25,000 |oooveunne 25,302 oo 25,273 |ooviiiine (L PR (L1 FURPTN (L PR (L1 FURPN (L O 25,218 [ooeciinne 0 |eenne (V140 (€26 T 205 [. 10/01/2037 . [2.B FE ...
NATIONAL FIN AUTH NH FEDERAL L 3.176%
LB3607V-AC-0 | 01/01/36 ..o [ e L 01/01/2023 . {Various ......ccoeveeeveres [ovvieiviciniiiens forveine 35,000 |ovoviinnne 35,000 |ovoveunnee 35,142 oo 35,127 [ooieiiine (L PR (L1 FURPTN (L PR (L1 FURPN (L O 35,127 [oeveiienne 0 |eenne (127) [ (127) [eeveviciins 278 |. 01/01/2036 . [2.B FE ...
..64469D-B5-9 | NEW HAMPSHIRE HOUSING ~ 4.077% 01/01/34 ..... |....... . 03/01/2023 . . 01/01/2034 . |1.B FE ....
..64469D-B6-7 | NEW HAMPSHIRE HOUSING  3.220% 01/01/40 ..... |....... . 03/01/2023 . . 01/01/2040 . |1.B FE ....
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
NEN HAMPSHIRE HOUSING 2013 SERIES A 3.750%
. 64469D-US-8 |07/01/34 ..o [ e . 03/01/2028 . {Various .......coceeeveues foovvieiiieiiiiiiens fooieens 50,000 |ovoveennnne 50,000 |............ 52,375 [ocveveennne 50,135 [ooveovivennnnes (U O (<)) F (L O (<)) I (L O 50,105 |.oveveuenee (L RO (G (108) [o.vvnnee 1,141 |. 07/01/2034 . [1.B FE ....
NEW JERSEY ST HIGHER ED ASSIST  4.000% Redenption 100.0000
..B46080-85-1 | 12/01/30 ..eeeeeeeeerereieiceeieesereeieieieee | oo L 01/01/2023 . | eovveeercieiceieicceieeeies [ [ 730,000 f.......... 730,000 ... 741,549 |........... 735,262 |ovvceiinnne (L PR (L1 FUPTN (L PR (L1 FUPON (L A 735,262 [ooovevinenne 0 |ennne (5,262) ..o (5,262) |-vvrnvenne 4,299 |. 12/01/2030 . |1.C FE ...
NEN JERSEY ST HIGHER ED ASSIST STUDENT LOAN Redemption 100.0000
..B846080-UN-9 | 3.250% 12/01/39 ...ovovvvvreriirerieieieiciiees | oo L 01/24/2028 . | eovveeeecieiceieiccneeies [ [ 105,000 |.......... 105,000 |-.eevee 104,376 [..ooeeenee 104,456 |....ocveeenee (L PR 2 | (L PR P2 RO [ A 104,458 |...coveennene (L FR 542 fooocenee 542 [oviiiiiiinne 502 [. 12/01/2039 . [1.B FE ...
NEW MEXICO ST MTGE FIN AUTH  2.980% 08/01/38
BAT200-5U-8 | e [ e . 03/01/2023 . {VArious ..eovevervevereeees [ooeereerieeieiens ferveenens 16,498 [ovvneeeee 16,498 |...oveennne 16,498 |.voveeennee 16,498 |.vevviveiniene (L PR (L1 FURPTN (L PR (L1 FURPN (L O 16,498 |.voveieienns (L1 FUPTN (L PR (L1 FRTRN 75 |.08/01/2038 . |1.A FE ....
NEIl YORK ST MTGE AGY REV 2013 48TH SERIES Redemption 100.0000
..B498BR-FL-1 |2.625% 04/01/41 ..o | e L 03/31/2028 . | vevvveieiieneiieieeeeeee [ [ 50,000 |ovoveennene 50,000 |........... 51,751 [ooevenne 50,000 |vveureennne (L PR (L1 FUPN (L PR (L1 FUPON (L O 50,000 |..eeveuenee (L1 FUPTN (L PR (L1 FUT 0 | 04/01/2041 . |1.A FE ...
OKLAHOMA CITY ECONOMIC DEV 2013A  4.297%
.B78553-AT-5 [03/01/32 .cvveriiciiieiciieicseceeeeceies [ oo . 03/01/2023 . | Cal | 100.0000 ..o foveveieiiieiiiens o 3,000,000 |........ 3,000,000 |....... 3,000,000 |........ 3,000,000 |.cvveuinnne (L PR (L1 FURPTN (L PR (L1 FURPN [ R 3,000,000 [..ooveueennne (L1 FUPTN (L PR (L F 64,455 . 03/01/2032 . |1.C FE ...
SOUTH CAROLINA HOUSING 2015 SERIES A2 TAXABLE
.. 83712D-UH-7 | 4.000% 07/01/37 ...ovvviiciriciiciciiciseciiies [ e L 01/01/2023 . {Various ......ccoeeeeeveues foovvieiiieiiiieiens fooieiens 50,000 |ovoveennnne 50,000 |........... 51,887 |cveinnne 50,483 [...oovovunnnee (L PR (L1 FURN (L PR (L1 FUPON (L O 50,483 [...coovnnnene (L RO [C:1) (C: ) R 1,000 |. 07/01/2087 . |1.A FE ...
SOUTH DAKOTA HSG DEV AUTH MTGE  2.700% Redemption 100.0000
. BITEBCM-4 | 11/01/36 .ot | e L 02/01/2028 . | +evveeeeiieieiieiceeeeenes [ [ 90,000 |vveueunee 90,000 ..o 90,000 |vveuennee 90,000 |vvevrennnne (L PR (L1 FUPTN (L PR (L1 FUPON (L O 90,000 |...vevunee 0 | (L PR 0 | 702 |. 11/01/2036 . [1.A FE ....
TX DEPT OF HSG & COMM AFFAIRS ~ 3.180%
.BB275F-NX-3 [03/01/39 ..cvovviiiiiicicieie e [ . 03/01/2028 . {Various .......coceeeveues foovvieiiieiiiiiiens fooieens 45,000 |ooveennn 45,000 |.oooeennnee 45,000 |............ 45,000 [oooooviveunnne (L PR (L1 FURN (L PR (L1 FUPON (L O 45,000 |...oovnnnee 0 | (L PR 0 | 636 [. 03/01/2039 . [1.B FE ...
VIRGINIA HOUSING DEV AUTH 2013 SERIES B Redenption 100.0000
. 92812U-K5-6 | 2.750% 04/25/42 ..o [ L 08/01/2028 . | +evvveernieeiiencieeiee [ [ 5,577 [ 5,577 [ 5,577 [ooeeicinnne 5,577 [ooeeeiiienne (L PR (L1 FURN (L PR (L1 FUPON (L R 5,577 |oevereveienns 0 | (L PR (L1 FRTRN 20 | 04/25/2042 . |1.A FE ....
VIRGINIA HOUSING DEV AUTH 2015 Series A
..928120-05-0 |Taxable  3.250% 06/25/42 .......ceovvuvvueuenuens [ ernne . 03/25/2023 . | Various , 2 : I TR 42,288 | 42,288 | (L PR (L1 FUPN (L PR (L1 FUPON (L O 42,288 oo (L1 FUPTN (L PR (L1 FUT 248 . 06/25/2042 . [1.A FE ...
Redemption
..92812V-MA-1 | VIRGINIA ST HSG DEV AUTH  3.125% 11/25/39 .. |....... . 03/25/2028 [ . 879 [ 32,879 [ovenne 32,879 [ [ PN 0l [ PN 0l 0 . 11/25/2039 . |1.A FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 4,754,864 4,743,526 0 (24) 0 (24) 0 XXX XXX
FRESB 2015-SB6 A10 2015-SB6 A10  3.220%
.- 302030-AJ-3 | 08/25/35 ....cvuiviiieiieeeie e [ e . 03/01/2023 . |Paydomn .....ceeveeereenens [oerereinnreineiens fereieneen 7,251 [t 7,251 [ 7,250 [ooiienn 7,287 oo .0 . . 0 ] . 08/25/2035 . |1.A ........
..3132DW-EB-5 |FREDDIE MAC POOL $D8230  4.500% 06/01/52 ... |....... . 03/01/2023 . | Paydown ... oo 167,765 |.......... 167,736 |.... 0 [ (2,018) .. 0] . 06/01/2052 . |1.A ........
..3132DW-EC-3 | FREDDIE MAC POOL SD8231  4.500% 07/01/52 ... |....... . 03/01/2023 . | Paydown ... ..112,004 |.... .0 . 1,583 |... 0 ] . 07/01/2082 . |1.A ........
..313399-EK-9 | FHLMC 2348 ZK  6.000% 08/15/31 ....covvveuees [ v . 03/01/2023 . | Paydown ... ... 12,601 |.... .0 0] . 08/15/2031 .
..31330D-7A-0 |FHLMC 2417 KZ  6.000% 02/15/32 ...ouvvenvevcns [ e . 03/01/2023 . | Paydown ... ...10,060 |.... .0 . 0 ] . 02/15/2082 .
..31339G-JU-6 |FHLMC 2367 ZK  6.000% 10/15/31 ....cvvvvevens [nnne . 03/01/2023 . | Paydown ... 9,727 ... .0 0] . 10/15/2031 .
..31330M-FE-3 |FHLMC 2389 7B 6.000% 12/15/81 ..cevvveuene [ e . 03/01/2023 . | Paydown ... ...9,189 ... .0 . 0 ] . 12/15/2031 .
.. 31330N-5V-4 |FHLMC 2403 DZ  5.500% 01/15/32 .. 03/01/2023 . | Paydoun .6,155 |. 0 0| . 01/15/2032 .
..313300-XR-2 |FHLMC 2439 EZ  6.000% 04/15/32 ... 03/01/2023 . | Paydoun 13,885 |. 0 0| . 04/15/2032 .
..3133T2-DL-1 | FHLMC REMIC 1642 PJ  6.000% 11/15/23 03/01/2023 . | Paydoun .8,747 |. 0 0| . 11/15/2023 .
..3133TH-TH-9 |FHLMC 2116 ZA  6.000% 01/15/29 e . 03/01/2023 . | Paydown ... ... 14,934 | .0 . 0 ] . 01/15/2029 .
.. 3133TJ-HS-5 |FHLMC 2125 JZ  6.000% 02/15/29 ....ocvvvcues [ ernne . 03/01/2023 . | Paydown ... ...18,349 |.... .0 0] . 02/15/2029 .
..31350F-AM-0 | FNWA REMIC 1993-208 K 6.500% 11/25/23 ..... |....... . 01/01/2023 . | Paydown ... 11,630 |.... .0 . 0 ] . 11/25/2023 .
..31850F-AM-0 | FNWA REMIC 1993-208 K 6.500% 11/25/23 ..... |....... . 02/01/2023 . | Paydown ... 1,431 .0 0] . 11/25/2023 .
..31350F-AM-0 | FNWA REMIC 1993-208 K 6.500% 11/25/23 ..... |....... . 03/01/2023 . | Paydown ... e 1,286 ... .0 . 0 ] . 11/25/2023 .
..31850G-B8-8 | FNWA REMIC 1994-30 K 6.500% 02/25/24 ....... |....... . 03/01/2023 . | Paydown ... ...10,877 |.... .0 0] . 02/25/2024 .
..3136A8-DP-2 | FANNIE MAE 2012-104 V. 3.500% 02/25/38 ... |....... . 03/01/2023 . | Paydown ... .191,372 |.... .0 . 0 ] . 02/25/2038 .
..3136A9-20-0 |FNR 2012-118 VD 3.000% 10/25/32 .....ovcuves [rvne . 03/01/2023 . | Paydown ... . ..604,514 |.... .0 0] . . 10/25/2032 .
..3136AB-YJ-6 |FANNIE MAE 2013-1 VB 3.000% 02/25/33 . 03/01/2023 . | Paydoun .. 529,122 ..529,444 |. 0 0| .529,122 . 02/25/2033 .
..3136AG-HV-7 | FANNIE MAE 2013-94 OV 3.500% 07/25/33 ... 03/01/2023 . | Paydoun .. 192,334 ..191,875 |. 0 0| .192,334 . 07/25/2033 .
..3136AL-H3-8 |FANNIE MAE 2014-79 LC  38.000% 09/25/44 ... 03/01/2023 . | Paydoun 15,598 0 0| 15,598 . 09/25/2044 .
..3136B0-ZA-7 |FANNIE MAE 2018-2 VJ  3.500% 06/25/38 . ceeeenr |- 0170172023 . [ Paydoun .. 133,164 0 0| 133,164 . 06/25/2038 .
..3187A2-NL-1 | FHR 3756 PC_ 4.000% 11/15/40 v..voveevvvccneee [ e . 03/01/2028 . [Paydonn ....ooeoveveiieee |oeiiiiiiiiiies | 7,379 .0 | .0 | 7,379 . 11/15/2040 .
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..3137A8-UG-1 |FHR 3837 DB  4.500% 04/15/41 ....oovvvvvvvnnnns [eeeenn . 03/01/2023 . |Paydoun ......cooveviiinnins |oveniinnnininns o 4,052 [ 4,082 o, 4211 |.... ... (96) ] . 04/15/2041 . [1.A ........
..3137AR-WIS-1 |FHR 4073 HC ~ 3.500% 03/15/35 .....cceeeeeeeeess [oeennn . 03/01/2023 . | Paydoun ... ... 168,207 |.... . 03/15/2035 . [1.A ........
..3137B3-4l-5 |FHR 4215 LV 3.500% 04/15/33 ........cooeeeeees [ oennnn . 03/01/2023 . |Paydoun ......coooeevneinies |oveiiinninnnnnnnnns [ 297,652 ...l 207,652 | . 04/15/2083 . [1.A ........
FREDDIE MAC WHOLE LOAN SECUR 2015-SCO1 1A
..3137G1-AA-5 |3.500% 05/25/45 ......eevvummnnniniin [ e . 03/01/2023 . | Paydown . 05/25/2045 .
..313920-SU-5 |FNMA 2001-35 ZG  6.500% 08/25/31 .....evvvvens [oeennn . 03/01/2023 . | Paydoun ... . 08/25/2031 .
..31392E-H6-0 |FNMA 2002-69 Z  5.500% 10/25/32 ........cccees [eennnn . 03/01/2023 . | Paydoun ... . 10/25/2082 .
..31392K-HM-1 | FHLMC 2445 0Z  6.500% 05/15/32 ........ccceeee [ eennnn . 03/01/2023 . | Paydoun ... . 05/15/2032 .
..313020-U4-2 |FHLMC 2463 Z  6.000% 06/15/32 ....evvvvvvunnns [eeeennn . 03/15/2023 . | Paydoun ... . 06/15/2082 .
.. 313020-U5-9 | FHLMC 2463 7B 6.500% 06/15/32 ....eevvvvvveens [eeenns . 03/01/2023 . | Paydoun ... . 06/15/2032 .
.. 31392P-HP-3 | FHLMC 2459 LZ  6.500% 06/15/32 03/01/2023 . |Paydown . 06/15/2082 .
..31392P-RL-1 |FHLMC 2484 Z  6.000% 07/15/32 ... 03/01/2023 . |Paydown . 07/15/2032 .
.. 31392R-RJ-2 |FHLMC 2468 ZA  6.000% 07/15/32 03/01/2023 . |Paydown . 07/15/2082 .
..31392R-IIT-4 |FHLMC 2492 Z ~ 5.500% 08/15/32 ... . |. 03/01/2023 . | Paydown . 08/15/2032 .
..31392U-EE-0 |FHLMC 2504 Z  6.000% 09/15/32 . |- 03/01/2023 . | Paydown . 09/15/2082 .
..31302U-JL-9 |FHLMC 2499 VZ  6.000% 09/15/32 .......ceeveeees [ oeennnn . 03/01/2023 . | Paydoun ... . 09/15/2032 .
..313920-JU-5 |FHLMC 2509 ZQ  5.500% 10/15/32 .......ccoeeeee [ eennnn . 03/01/2023 . | Paydoun ... . 10/15/2082 .
..31393A-VK-0 | FNMA 2003-30 HY ~ 5.500% 04/25/33 ......ccceeer [oeeennn . 03/01/2023 . | Paydoun ... . 04/25/2033 .
..31393C-LX-9 |FNMA 2003-48 GH  5.500% 06/25/33 ........cceee [erennn . 03/01/2023 . | Paydoun ... . 06/25/2033 .
.. 31393N-4A-4 | FHLMC 2589 GM  5.500% 03/15/33 ..........cccee [ oennnn . 03/01/2023 . | Paydoun ... . 03/15/2033 .
..313078-SJ-4 |FANNIE MAE 2011-24 GY ~ 4.500% 04/25/41 ..... [....... . 03/01/2023 . | Paydoun ... . 04/25/2041 .
..31398N-Y2-4 | FANNIE MAE 2010-123 PM  4.000% 07/25/40 . 03/01/2023 . |Paydown . 07/25/2040 .
..313980-TQ-0 |FREDDIE MAC 3747 HX  4.500% 11/15/39 03/01/2023 . |Paydown . 11/15/2039 .
..3140J6-GP-6 | FNMA P/T POOL BM2005  4.000% 12/01/47 . 03/01/2023 . |Paydown . 12/01/2047 .
..31418E-E6-3 | FANNIE MAE POOL MA4656  4.500% 07/01/52 .. 03/01/2023 . |Paydown . 07/01/2052 .
..31418E-F2-1 |FANNIE MAE POOL MA4684  4.500% 06/01/52 ... . 03/01/2023 . | Paydoun ... . 06/01/2052 .
FISHERS LANE ASSOC LLC US GOVT LEASE BACKED Redemption 100.0000
..33803W-AA-7 |CERT  3.666% 08/05/30 ........evvvrmvmmnnnnnnnnnn [erneenn . 03/05/2023 . | evvvriininnnnninniniiinninnns e e 95,402 |............ 95,402 |..eoeveenns 97,037 |.oeeeeennnn 96,024 |............... 0 e [£:)] R 0 s [£:)] R [ SRR 96,016 |..oocoeeeennns [V (614) [evvvvnnnns [(CAL) 583 |. 08/05/2030 . (1.B ........
Freddie Mac - SCRT 2018-4 MA  3.500%
L 30563P-HF-9 | 11/25/57 oo [ . 03/01/2023 . |Paydoun .......coooveeiiiins Joennniinniiiens e 70,231 foiieinnnns 70,231 foeennnnne 68,609 |............ 69,361 |............l 0 e L7V 0 s L7V [ SRR 70,231 |oooeeieeeeens (VO 0 | [V 368 | 11/25/2057 . [1.A ........
JP MORGAN TAX EXPT PASS THR TR 2012-AMT1 A
..466370-AA-4 13.000% 01/27/38 ....ovvvvvrrvvrrnnrnrnnnnnnnnniniins [ eeeeenn . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 3412 |l 34122 | 34,945 |............ 34,402 [ooiiiiininnnns 0 s (2100 (U (2100 [ SRR 312 [ (VO 0 | [V 148 . 01/27/2038 . |1.A FE .
KEENAN DEV ASSOC OF TN 144A TAX LEASE REV BND
..48730P-AB-6 |SER2002  8.000% 07/15/28 .......cevvvvvvvvvnnnns [eeeenn . 01/15/2023 . | Various ......cceeevviinnnn fooreeennennniennnnns Joeeennns 43,577 | 3,577 |ovennnnnnn 3,577 |oveennnnnnn L7 X T 0 | (VO 0 | (VO 0 s 443,577 |ovvvrininnnnns (VO 0 | (VO 17,743 |. 07/15/2028 . (1.D FE .
US ARMY HOSP CASH MGMT FUND SENIOR SECURED
..911551-AA-7 |NOTES 2002-1  7.467% 05/01/32 ... o |eeenenn [ 03/01/2023 . |Various ... .52,244 ... 52,244 ...52,244 ............52,244 |.... .0 .. .0 ..52,244 .. . 05/01/2032 . [1.
0909999999. Subtotal - Bonds - U.S. Special Revenues 4,036,515 4,036,515 4,101,447 4,035,324 0 1,631 0 1,631 0 4,036,953 XXX
AZ ROMULUS MI LANDLORD LLC ~ 3.497% 10/31/38
.001828-AA-6 | .eoeveriiiiiiiiiiiiieieeeeeeeeeeeeeeee [ . 03/31/2023 . | Various .......cceeeennennn Joorereinnnnniiinnnns foeeennnns 47,671 [oeeennnnee 47,671 |l 47,671 |oveeeeeeens LY T I P [V (VR [V (VO [ R 47,671 |ooeeeeeeeens (VR [V R [V 278 |. 10/31/2038 . [1.D ........
AZ RANDALL OH LANDLORD LLC ~ 3.610% 03/31/39 Redemption 100.0000
..00184*-AA-6 . [ I . 03/31/2023 . | .. . 03/31/2039 . (1.D ........
AMZN (Euclid OH) CTL Pass-Thru CTL - LEASE Redenption 100.0000
..00184@-AA-4 |BACKED NOTES ~ 4.095% 07/31/39 .......oooeeeeees [ eennnn VRV R V(174 SR OOOROOPPORRPRRRR K R 14,960 |............ 14,960 |............ 14,960 |............ 14,960 |...ooooeeenns [V (VR [V (VO [ R 14,960 [...ooevvvnnnnns (VR [V R [V 102 [. 07/31/2039 . |1.E ........
AMZN (Tucson AZ) CTL Pass-Thru CTL - LEASE
..00191#-AA-3 |BACKED NOTES  4.095% 08/31/39 .........ooeeeees [orennn . 03/31/2023 . | Various .......cceeeeuuvennn Joorerrinnnnnininnnns foeeenenns 16,497 |............ 16,497 |............ 16,497 |............ 16,497 |l [V (VR [V (VO [ R 16,497 [oeevveennnnnns (VR [V R [V 113 (. 08/31/2039 . |1.E ........
AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1
..008414-AA-2 |3.500% 07/25/43 ...cooeeiiiiiiiiiiiiiiiiiiiiiiiieees [ . 03/01/2023 . |Paydown .....oooeeeeiiiieins Jooveniniiiniinens | 6,015 |............. 6,015 |............ 5,754 |............. 74 I R [ P [\ [ P [ [V PP 5,921 |ooeiiiennnns [ (L3 TP [T 27 |. 07/25/2043 . [1.A ........
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AMAZON SAN BERNARDINO CA CTL PASS-THRU TRUST Redenption 100.0000
..00910G-A*-4 [SER A-1A  4.533% 03/10/41 ..oevvvnviiiinnnnens | nnnnns . 03/10/2023 . | .eeeeeeiiiiieeeeeeeieeeees i e 13,692 [oeirienne 13,692 |oeveennnnns 13,692 |ovvvennnnnns 13,692 |l 0 | (VO 0 | (VO [ SRR 13,692 |.oooeeeeinnnns (VO 0 | [V 104 (. 03/10/2041 . |1.E ........
ANERICAN AIRLINES 2019-1AA PTT  3.150% Redenption 100.0000
L02377L-AA-2 [08/15/33 oevveniiiiiiiiiiiiciiiineeecriieeeeen | s L 02/15/2023 . | eeeeeeeiiiieeeeeeieeeees i e 81,431 [........... 81,431 |[............ 81,431 [.......eeens 81,431 |l [V FUSURRRRR (VO 0 | (VO [ SRR 81,431 |l (VO 0 | [V 1,283 |. 08/15/2033 . [2.A FE ....
AMERICAN HOME MORTGAGE [NV TR 2004-3 6A5
..02660T-BU-6 |4.452% 10/25/34 .......evvvvvvvvrnnnnnnnnnnnininnnnns [ eeeees . 03/01/2023 . |Paydoun .......cooeveeiiiins Jeniiiiiniiiins e 35,506 |............ 35,506 [...ccunnnn A7 A A7 A O 0 eeeenn 6,079 [eiiiinnnns 0 Jeeeenn 6,079 [.viiinnnnns [ SRR 35,506 [...ccoeiiiennnn (VO 0 | [V 237 |. 10/25/2034 . [1.A FM ...
AMERICAN HOMES 4 RENT 2015-SFR1 A 3.467%
..02666A-AA-6 | 04/17/45 .ooooveieiiiei [ . 03/01/2023 . |Paydoun .......cooeveeiiiins Jeniiiiiniiiins e 15,462 |..eeveeenns 15,462 |............ 15,461 |............ 15,441 |l 0 e 21 [ 0 e 21 [ [ SRR 15,462 |..cooeeeennnnn (VO 0 | [V 84 (. 04/17/2045 . |1.AFE ....
AMERIQUEST MORTGAGE SECURITIES 2003-11 AF5
..030728-LT-0 |5.257% 01/25/34 ...ovvnnnniiiiiiiiiiiiiiiiiii oo . 03/01/2023 . |Paydoun .......cooeveiieiins Jeeiiiieniiies e, R,733 | R,733 |eeeeiianns 30,743 |l 31,901 |l 0 e B | 0 s B | [ SRR 32,009 [ooiiiiiiinnns [V L2 [ 2 PO 268 |. 01/25/2034 . [1.A FM ....
AX1S EQUIPMENT FINANCE RECEIVA 2020-1A B
..03237P-AB-9 12.500% 03/20/26 ......ceevvevieiiiiiiiiiiieeeees [ . 03/20/2023 . |Paydoun .........oooevieiins Joeniieininineeeens | 1,011,088 |........ 1,011,058 |........ 1,010,915 |........ 1,010,999 [.......eeeeeeee 0 e I IO 0 s 59 [ 0 fnns 1,011,088 |..ovvvvvennnns (VO 0 | [V 5,359 |. 03/20/2026 . |1.A FE ....
ANGEL OAK MORTGAGE TRUST 2022-3 A1 4.000%
..03464T-AA=7 | 01/25/67 .ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieieeeees [ . 03/01/2023 . |Paydoun .......oooeveiiiiins |oeeeiiiiinins e 140,864 |........... 140,864 |........... 139,356 |........... 139,466 |............... 0 eeeenn 1,397 [oeeiiiiiiinns 0 Jeeeenn 1,397 [oveiiiiiinnns 0 s 140,864 |............... (VO 0 | [V 994 |. 01/25/2067 . |1.A FE ....
AQUA FINANCE TRUST 2019A A 3.140% 07/16/40
038370-AA-0 [ eeveeeneeeeeie s | s . 03/15/2023 . |Paydonn ....ceuvnviviiinnnnn Jevvnninniiiiiiins foneneens LT VA [T VA F, [T /T T VA F, [ PO T 0 | T 0 e [T A PO (VO 0 | [V 60 . 07/16/2040 . |1.E FE ....
AQUA FINANCE TRUST 2019A A 3.140% 07/16/40
038370-AA-0 [ eeveeeneeeeeie s | s . 01/15/2023 . |Paydonn ....cevvnviviiinnnnn fovvniiiniieiiiins o, 5,082 [eeiiiinnne 5,082 [.oooiiinnnns 5,031 |ooveiiins 5,082 [oooeiiiiiinnnns [ PO (VO 0 | (VO 0 e 5,032 |.oooeeeeiennnn (VO 0 | [V 13 |. 07/16/2040 . |1.F FE ....
AQUA FINANCE TRUST 2019-A B 3.470% 07/16/40
038370-AB-8 [ .eevveneeeiiiiie s | s . 03/15/2023 . |Paydonn ...ccevvnvviiinnnnn fevennininniiiins o 166,319 |[........... 166,319 |ooeeennnnn. 166,304 |...oennnnn. 166,309 [oeeiivinnnnns [ R 10 | 0 s 10 |l 0 s 166,319 ...l (VO 0 | [V 1,192 |. 07/16/2040 . [1.E FE ....
AQUA FINANCE TRUST 2019-A B 3.470% 07/16/40
038370-AB-8 [ .eeveeneeieiiiee s | s . 01/15/2023 . |Paydonn .....ovevviiiinnnns Jovvniinineiiiiiinens foeeieeeens 91,197 ... 91,197 [oooivinnnnns 91,189 [....coveenns 91,191 | [ PO [ 0 | [ [ SRR 91,197 |l (VO 0 | [V 264 |. 07/16/2040 . [1.G FE ....
AQUA FINANCE TRUST 2017-A A 3.720% 11/15/35
03837P-AA-5 [ ceeeeeeee s | s . 03/15/2023 . |Paydonn ...ccevvnvviiinnnnn fevennininniiiins o 163,243 |o.oeennnnn. 163,243 |........... 163,222 |..oevveeens 163,232 |oovviiiienns [ R 10 | 0 s 10 |, 0 s 163,243 [..cooeeinnnnn (VO 0 | [V 1,006 |. 11/15/2035 . |1.A FE ....
AQUA FINANCE TRUST 2020-AA A 1.900%
..038413-AA-8 | 07/17/46 ....vvvvvvrrrniniiniiiiiiiniiiiiiiiiiiiniiins [ oo . 03/17/2023 . |Paydoun .......cooeveiiiiins Joeeiniiiiieiens e 72,569 |............ 72,569 |.cconnnnn 72,556 | 72,569 |...oooeeiins [V FUSURRRRR (VO 0 | (VN [ SRR 72,569 [oooiiiiiinnns (VO 0 | [V 287 |. 07/17/2046 . [1.E FE ....
AQUA FINANCE TRUST 2020-AA A 1.900%
..038413-AA-8 | 07/17/46 ...evvvvvvrrniiniiiiiiiiiniiiiiiiiiiiiiiniins [ oo . 01/17/2023 . |Paydown ......cooeveiniiiins e e 35,629 |............ 35,629 |o.eeeveenns 35,623 [o.evvunnnen 35,629 [o.uuiiiininnne 0 | (VO 0 | (VO [ SRR 35,629 [..ooeiiiiinnns (VO 0 | [V 56 . 07/17/2046 . |1.F FE ....
ARBYS FUNDING LLC 2020-1A A2  3.237%
..038779-AB-0 | 07/30/50 ..cevvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieiiens [ . 01/30/2023 . |Paydoun .......ocoeveiiiiins foeniiininii e 2,500 [oeeriininnns 2,500 |.ooooeeens 2,500 |..ooeeeennns 2,500 |..ooeeieeennns [V FUSURRRRR (VO 0 | (VN 0 e 2,500 |ooeiiiininnns (VO 0 | [V 20 . 07/30/2050 .|2.C FE ....
..05565E-AY-1 |BMW US CAPITAL LLC 144A  3.750% 04/12/28 ... |....... . 03/17/2023 . | MarketAXess ......cccceeee |ooverreiinininninnns Joeeenens 937,334 |.......... 968,000 |........... 967,197 |........... 967,539 [...envnnnnnnee [V 7 |l [V 7 |l [V R 967,556 |......cceennnn 0 f...... (30,222) |....... (30,222) |- 16,033 |. 04/12/2028 . [1.F FE ....
BPHQ 2017 CTL Pass-Through Tru CTL  3.540% Redempt ion 100.0000
..05590#-AA-9 | 11/15/32 ooooeiiiiii [ . 03/15/2023 . | .evvvviriiiiiiiinniiiiiniinins e | 53,812 ... 53,812 [eennneee 53,812 |..oeeeeeins 53,812 |.oooeiiiiiinns [V (VR [V (VO [ R 53,812 [eoeiiiiiinns (VR [V R [V 318 |. 11/15/2082 . [1.F ........
BXG RECEIVABLES NOTE TRUST 2015-A A 2.880%
..05606X-AA-2 1 05/02/30 ..coooveiiiiiiiiiiiiiiiie [ . 03/02/2023 . |Paydoun .......cooeeiiiiiins foeiiiiinnnn e, 59,831 |........... 59,831 [.......eee. 59,826 |............ 59,830 |ooeiiiiiiinns [V (VR [V (VO [ R 59,830 [.ceeeiiiiienns (VR T, L N PO 203 |. 05/02/2030 . |1.F FE ....
BXG RECEIVABLES NOTE TRUST 2017-A A 2.950%
..05607B-AA-9 | 10/04/32 ..coooviiiiiiiiiiiiiii [ . 03/02/2023 . |Paydoun .......oooeeeiiiiins foeiniiinini e, 32,042 ... 32,042 |oeeiiiinns 32,041 ...l 32,040 |.oooeiiiiiins [V (VR [V (VO [ R 32,040 [oooeiiiiinnns (VR T, L N PO 159 . 10/04/2032 . |1.F FE ....
BXG RECEIVABLES NOTE TRUST 2017-A B 3.590%
..05607B-AB-7 | 10/04/32 .ccoovvviiiiiiiiiiiiiii [ . 03/02/2023 . |Paydoun .......cooeeiiiiiins foeiiiiinnnn e, 51,583 |........... 51,583 [oennnnnee 51,580 |.ocoeeenns 51,580 |oooeiiiiinnns [V (VR [V (VO [ R 51,580 |oooveiiiinnnns (VR K S [T 312 |. 10/04/2032 . [2.C FE ....
BXG RECEIVABLES NOTE TRUST 2018-A B 3.950%
..05607U-AB-5 |02/02/34 ..o [ . 03/02/2023 . |Paydoun .......oooeeeiiiiins foeiniiinini e, 81,924 |........... 81,924 |............ 81,910 |ooovveeenns 81,916 |oeevveiinnnns [V L [V L [ R 81,024 [..oooeiiins (VR [V R [V 549 |. 02/02/2034 . |1.F FE ....
BXG RECEIVABLES NOTE TRUST 2018-A C  4.440%
..05607U-AC-3 |02/02/34 ..o [ . 03/02/2023 . |Paydoun .......oooeeeiiiiins foeiniiinini e, 78,629 |............ 78,629 |............ 78,613 |oveeeeenns 78,619 |oeeiiiiiienns [V [ R, [V [ [ R 78,629 |....oooeeienns (VR [V R [V 592 |. 02/02/2034 .|2.C FE ....
BXG RECEIVABLES NOTE TRUST 2020-A B 2.490%
..05608T-AB-7 |02/28/36 .....ccoeveeieiiiiiiiiiiiiiii [ . 03/28/2023 . |Paydoun .......oooeeeiiiiins feeeniiiinis e 175,713 foeeeeeee 175,713 |l 175,686 |........... 175,692 |..ooooeeeeenns [V 21 [ [V 21 [ [V R 175,713 |t (VR [V R [V 712 |. 02/28/2036 . [1.G FE ....
BXG RECEIVABLES NOTE TRUST 2020-A C  4.220%
..05608T-AC-5 |02/28/36 .....ccoovvveieiiiiiiiiiiiiii [ . 03/28/2023 . |Paydoun ........oooeeiiiiins foniiiiinniis e, 87,856 |[............ 87,856 |........... 87,854 |............ 87,853 |t [V FC I [V T [ R 87,856 |...oooeeeeenns (VO [V R [V 604 |. 02/28/2036 . (2.B FE ....
BEAR STERNS ASSET BACKED SEC 2004-AC4 A4
..073879-ED-6 |5.750% 08/25/34 ...ccoooeiiiiiiiiiiiiiiiiiiieieeens [ . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 66,071 |............ 66,071 |............ 62,292 |............ 62,292 f..oovevennnnne [V (VR [V (VO [ R 62,202 [.oooiiiiiinns [V R 3,778 |oueeenenen 3,778 [ 415 |. 08/25/2034 . [1.A FM ....
BLACKBIRD CAPITAL AIRCRAFT 2016-1A A 4.213%
..00228Y-AB-8 | 12/16/41 ...eovvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieees [ . 02/15/2023 . |Paydown ......oooeeeiiiiiins Jooveieieniiieeeens | 19,468 |............ 19,468 |............ 19,468 |............ 19,467 ..ol [ P | PP [ P | P [ PP 19,468 |............... 0 [ [ P [ 104 |. 12/16/2041 . [1.G FE ....
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..09261W-AN-4 | BLACKROCK DLF X 2020-1 W 2.500% 07/21/30 |....... . 01/17/2023 . |Paydoun ....coooeeeeiiiiiins v e, 49,036 |............ 49,036 |............ 49,036 |............ 49,036 |........eeenns [V (VR [V (VO [ R 49,086 [..cceeeeennnns (VR [V R [V 313 |. 07/21/2030 . [4.B FE ....
Citi Global Markets Inc.
..097023-Cl{-3 |BOEING CO  5.805% 05/01/50 .....cccoounnnnnnnnn [eeeenn . 03/22/2023 . | .evvviriiiniiiiniiiiininiinins e | 2,001,220 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |.oeeeeeereenns [V (VR [V (VO [V R 2,000,000 |...ceevreeennns [V R 1,220 |.......... 1,220 |oeveeeenns 46,118 |. 05/01/2080 . [2.C FE ....
BOJANGLES ISSUER, LLC 2020-1A A2 3.832%
..00748R-AA-6 | 10/20/50 ....oovvvviiiiiiiiiiiiiiiiiiiiicciiceeeeeeens [ . 01/20/2023 . |Paydoun ......coooeeiiiiiins foneiiiiniiis e, 15,000 |............ 15,000 |..eeeveennns 15,000 |............ 15,000 fo.eeeevennnnnee [V (VR [V (VO [ R 15,000 [..eevevvvnnnnns (VR [V R [V 144 . 10/20/2050 . |2.B FE ....
BRAVO RESIDENTIAL FUNDING TRUS 2022-NM2 A2
.. 10568K-AB-4 |4.883% 11/25/61 ....covvvvviiiiiiiiiiiiiiiiiiieiiens [ . 03/01/2023 . |Paydoun ......coooveeiiiiins v e, 45,617 [o.eeeeeeeee 45,617 |............ 45,616 |............ 45,587 |..ooooeiiiiins [V 31 [ [V 31 [ [V R 45,617 |ooooeeeeenenns 0 [ [V R [V 358 |. 11/25/2061 . [1.C FE ....
BRAVO RESIDENTIAL FUNDING TRUS 2022-NM1 A1
.. 10569F-AA-6 |3.626% 09/25/61 .....cooeeeeeiieeiiiiiieeis [ . 03/01/2023 . |Paydoun ......coooveeiiiiins foeeiiiinnin e, 78,350 [o.eeennnne. 78,350 |[oeennnnnee 78,290 |..oooeeenn. 78,270 |ovevveeiinnnns [V LV [V (VI [ R 78,350 |ooooiiiiiinnns (VR [V R [V 491 |. 09/25/2061 . [1.A FE ....
BRAZOS SANDY CREEK ELEC COOP  6.540%
.. 10623%-AA-4 1 06/30/24 .o [ . 01/27/2023 . |Various ... . 06/30/2024 . |6. FE .....
BRITISH AIR 18-1 AA PTT 144A  3.800% Redempt ion 100.0000
L 11042T-AA-1 109720731 oo [ . 03/20/2023 . | .evvvriiriiniininiiiiiininnnns e o 96,995 |........... 96,995 |..eoeveennns 96,995 [.....euneeee 96,995 [o.oveeiiinnnne [V (VR [V (VO [ R 96,995 [..ocoeeiiinnns (VR [V R [V 921 |. 09/20/2031 . [1.F FE ....
BRITISH AIR 19-1 AA PTT 144A  3.300%
L T043X-AA-1 [ 12/15/32 oo [ . 03/15/2023 . | Various .......cceeeeunennn Joorerrnnnnnnininnnns foeeennnns 65,751 [...oeeeeee 65,751 |[............ 65,751 |............ 65,751 ...l [V (VR [V (VO [ R [ N A (VR [V R [V 542 |. 12/15/2032 . |1.F FE ....
BXG RECEIVABLES NOTE TRUST 2022-A B 4.610%
L 12434K-AB-2 | 09/28/37 oo [ . 03/28/2023 . | Paydown 169,821 , . 09/28/2037 . (1.G FE ....
..124860-CB-1 |C-BASS LLC 1999-3 A 4.299% 01/01/29 ....... [....... . 03/01/2023 . | Paydoun ... o | -1, , , , .. ..(2)) .0 . 4,076 .. ) . 01/01/2029 . (4.C FM ....
.. 124891-GE-8 | C-BASS 2002-CB6 M2F  4.088% 01/25/33 ........ [....... . 03/01/2023 . | Paydoun ... . .6, , , , .. ...0 ] .0 . 4,808 |.. R B R . 01/25/2033 . [1.A FM ...
CAPITAL AUTOMOTIVE REIT 2020-1A A5  3.480%
CA2B10H-AE-0 | 02/15/50 e [ . 03/15/2023 . | Paydown , , , 99 [0 fe T 0 e 0 2,500 . 02/15/2050 . [1.E FE ....
CAPITAL AUTOMOTIVE REIT 2021-1A A4 2.760%
L A2510H-AN-0 | 08/15/51 v [ . 03/15/2023 . | Paydoun ... . , , , , .. ...0 ] .0 . ...1,875 |.. . 08/15/2051 . [1.E FE ....

. 09/18/2045 . |1.F FE ...
. 10/18/2045 . |1.F FE ...
. 10/18/2045 . |2.B FE ....

.. 12563L-AN-7 | CLI FUNDING LLC 2020-1A A 2.080% 09/18/45
..12563L-AS-6 | CLI FUNDING LLC 2020-3A A 2.070% 10/18/45

.. 12563L-AT-4 | CLI FUNDING LLC 2020-3A B 3.300% 10/18/45
CLI FUNDING LLC 2022-1A B1 ~ 3.120% 01/18/47

03/17/2023 . | Paydoun
03/18/2023 . | Paydoun
. |- 03/18/2023 . [Paydoun

B 1 P [P . 03/18/2023 . |Paydoun .......cooeeeiiiiiis Joeeiiiiiiini e 60,000 |............ 60,000 |............ 59,986 |............ 59,986 |...cvvviennnn 0 foreeeeiinnns LI FOPUI 0 foreeeeiiinnns LI FOPUI 0 foreeeans 60,000 [ooeeeernnnnes (U IO [V [V PO 312 [. 01/18/2047 .|2.B FE ...
CREDIT SUISSE COM MTGE TRUST 2013-1VR2 A2

.. 126460-AH-7 13.000% 04/25/43 .......ovvviiiiiiiiiieiiiiiiiiens | eeeens . 03/01/2023 . [Paydown ...ocoovuniiiniann forneneniiiiienn e 8,741 | 8,741 | 8,886 [.eeeeennns 8,803 [oeiiiiiiien 0 foreeeieiinnns (U IO [V T [V IO 0 foreeiianns 8,803 [ooeeieiiinnns [V O (63) |eeeniines (X)) TR 33 [. 04/25/2043 . |1.A ........
CREDIT SUISSE COMM MORT TRUST 2013-1VR3 A2

.. 12646X-Ad-1 13.000% 05/25/43 .......oevveiieiiiiiiaiiiiiiiaens | eeeeas . 03/01/2023 . [Paydown ....coovviieiieniis foeveeniiiiinieis e, 13,984 oo 13,934 |[oooeeeinn. 14,114 |l 14,004 |..ccveeennn. [V T (U IO 0 forreeiiiinins [V IO 0 foreeeans 14,003 [ooeeeeennnnns [V O (69) |.eeeninnnns () FTR 69 |. 05/25/2043 . [1.A ........
COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2A3

.. 12667F-R5-6 |5.500% 02/25/35 ......eevveeiiiiiiiiiiiiiiiiiiieins | eeeeens . 03/01/2023 . [Paydown ....coouviireiiniis foeneeniiiiiiniein e, 64,748 |............ 64,748 |............ 53,751 |ouvreennn. 59,223 [oveiieiiinns 0 foreeeeiinnns F 2 IO 0 foreeeeiiiinns 2 IO 0 foreeeans 59,253 [oeeieiiiiins (U FOP 5,495 |.......... 5,495 |.ooiiieiiins 656 |. 02/25/2035 . |1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A13

.. 12667F-Y3-3 |5.500% 03/25/35 .....evvvveeiiiiiiiiiiiiiiiiiiieens | eeeees . 03/0172023 . [Paydown ....coouvviiiiiiiis [eeeeniiiiieneiis [ 112,044 ... 127,911 |l 115,481 |........... 115,481 |, [V T (U IO 0 forreeiiiinins [V IO 0 foeeeenns 115,481 |oeneeeenns [V PO (3,437) |- (3,437) |eeeinnn 1,102 (. 03/25/2035 . |1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A8

.. 12668A-MN-2 15.500% 11/25/35 .oeevviiiieeiiiiiiiieiiiiiiiees | aeeeees . 03/01/2023 . |Paydown ... . 11/25/2035 . [1.A FM ...

COUNTRYWIDE HOME L .5009

.. 126694-CV-8 | 10/25/35 .....eevveiiiiiiiiieiiiiiiiiee e [ eeeees . 03/01/2023 . |Paydoun . 10/25/2035 . |5.B FM ....
COUNTRYWIDE HOME LOANS 2005-13 A8 5.500%

.. 12669G-08-2 | 06/25/35 ....oeevveeiiiiiiiieiiiiiiiiee e [ eeees . 01/01/2023 . |Paydoun ... . 06/25/2035 . |2.C FM ....
CASTLELAKE

.. 14855M-AA-6 | 3.967% 04/15/39 .....evveiiiiiiiiiiiieiiiiiiieeees [ eeeees . 03/15/2023 . [Paydoun ......cccevveeriiiis feerieiiiiiiiniiiin [ 36,048 |........... 36,048 |............ 36,048 |............ 36,047 |ociiiiennnn. [V O, L S, [V O, 1o, [V O 36,048 |ooooiiiennns (VO 0 | [V 212 |. 04/15/2039 . (2.B FE ....
CENTURYTEL INC SENIOR NOTES SERIES D

.. 156686-Ad-6 | 12/01/25 ...eeeviieiiiiiiiiececcieecccciiiees [ e . 03/31/2023 . [Tax Free Exchange ....... . 12/01/2025 . |4.C FE ....
Chase Mor tgag

.. 16159G-AC-3 |3.500% 07/25/49 ......oevvveiiiiiiiieiiiiiiiiieees [ eeeees . 03/01/2023 . [Paydoun ......cccuvveennenn foreeiiniiiiiinnnns o 2,418 | 2,418 |l 2,445 |............. 2,429 | 0 | (VO [V TR (O O 0 Joeeieeenns 2,429 [oiiiiiininns (VO (D] R [ T 14 1. 07/25/2049 . |1.A ........
Chase Mortgage Finance Corpora 2016-2 M2

.. 16164A-AC-9 |3.750% 02/25/44 .......eevvviiinriiiiiiiiiiiieeeens [ eeeees . 03/01/2023 . [Paydoun ......ccvveeeeeiiis feereeiiiiiiiniiiis [ 38,866 [............ 38,866 |............ 39,869 |............ 39,208 |...oeeeeennns 0 e (73] R [V O (73] R [ TR 39,206 |..evveeerennnn [V (340) [vvvvvnnnns (340) |vvvvvvrrinnnns 232 |. 02/25/2044 . |1.A ........

CITICORP MORTGAGE SECURITIES 2005-6 1A5
.. 172973-2R-9 15.625% 09/25/35 ...vvvveeiiiiiiiiiiiiiiiiiiiiiiiiin | e . 03/01/2023 . [Paydown ...ooovvovveieennns foverieiiiiiiiiiiiins foeiiiiiiins 88 [ 88 |oiiiiiiinns 84 | 84 | [V [V PPN [V [V PPN [V 84 | [\ PPN [ FEPPPPOOOOR L PPN 1 [ 09/25/2035 . | 1. A FM ....
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CITICORP MORTGAGE SECURITIES 2007-8 1A3
L A73120-AC-2 [6.000% 09/25/37 .oevvvvniiiiiniiniiiiiniiinieeiinn | s . 01/01/72023 . |Paydoun ...covvenvvviiinnnns Joevnnnnieiiiiiinnes foeeieieiiinnns 230 |oeeeeieienes 280 [ 229 [ooeeiiiiiiiinnns 229 [ooeiiiiiiiinnns [ PO (VN P [ PO {1 P [ PR 229 [t (1 P L | PO 1 [ 09/25/2037 . [1.A FM ....
CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A1
L AT321L-AA-7 [ 3.479% 10/25/43 ..o s . 03/01/2023 . | Paydown ... . 10/25/2043 . |1.A ........
COINSTAR FUNDING, .216%
.. 19260M-AA-4 [04/25/47 .coovvvniiiiiiiiiiiiiiiiienecciiieees | s . 01/25/2023 . |Paydonn ....cevvvvvvvivnnnnn Jovvvniinnneeninninns foveeneeenn 7,500 [ 7,500 [t 7,500 |oiiiiiien 7,500 [eaiiiiiiiinnnn 0 e (VN P [ PO [V R ) I Y (8 R | N AR | N R, [V 98 |. 04/25/2047 .|2.C FE ....
COLLEGE AVE STUDENT LOANS 2017-A A2 3.750%
.. 194204-AB-9 [ 11/26/46 ...eevvviviiiiiiiiiiiiiieieeciinieeeenn | s . 03/25/2023 . |Paydonn .....euevvviiiininns Jovvninieiiiiinees feeeneeeens 36,899 |....cee.n. 36,899 |............ 36,883 |............ 36,892 |..ocivvinnnnnns [ PO A P [ PO A P (U P 36,899 [......covnnnnns (1 P [ PO [V 230 |. 11/26/2046 . |1.B FE ....
COLLEGE AVE STUDENT LOANS 2019-A A2  3.280%
L 19421U-AB-0 [ 12/28/48 oevveeiieiiiieieciiicciieeen | s . 03/25/2023 . |Paydonn .....eueviiiiiinnnns Jovnnininiiiiinees feeeeeeens 77,090 foeeeeennes 77,00 |oeeeennns 77,062 |oveenennnnns 77,070 |oveeeniinenns [ PO 20 | [ PR 20 | (U P 77,090 |eeeveerennns (1 P [ PO [V 419 |. 12/28/2048 . |1.A FE ....
COLLEGE AVE STUDENT LOANS 2018-A A2  4.130%
L 19423D-AB-6 [ 12/26/47 oevveneiiiiiiieiiiiiieeiieeen | s . 03/25/2023 . |Paydonn .....eueviiiiiinnnns Jovnnininiiiiinees feeeeeeens 75,820 foeeeeennn 75,820 |...ccovnnnns 75,786 |ovvvennnnnns 75,797 |oovviiiiinns [ R 2B | [ R AT (U P 75,820 |oevvvuiniinnns (VN P [ PO [V 520 |. 12/26/2047 . |1.D FE ....
COLLEGE AVE STUDENT LOANS 2021-A B 2.320%
L A9A24K-AC-7 [ 07/25/51 v | s . 03/25/2023 . |Paydonn .....eeunvvviiiinnnn fevvnniininniiiiinns o 185,817 |oooeeeens 185,817 |oevennnnns 185,736 |ovvvennnnns 185,762 [oeeiiiinnnnns [ O 54 | [ R 54 | (U 185,817 [ooveiieinnnnnns (VN P [ PO [V 506 |. 07/25/2051 . |1.C FE ....
COLLEGE AVE STUDENT LOANS 2021-A C  2.920%
L 19424K-AD-5 [ 07/25/51 ovvveniiiiiiiiiiiiiiiiieciieeeeen | s . 03/25/2023 . |Paydonn .....eeunvvviiiinnns fevvnniininniiiiinns e 285,257 |...eeuennns 285,257 |........... 285,128 |........... 285,169 |[......cevunnnne [ PO 88 |eiiiiiiiinnns [ PO 88 |eeiiiiiinnnns (U 285,257 |.ooeviiinnnnnns (1 P [ PO [V FO 1,768 |. 07/25/2051 . |1.F FE ....
COMMONBOND STUDENT LOAN TRUST 2016-A A1
..20267T-AA-0 [3.320% 05/25/40 ......cevvvuviviiiiniiiiiiiiiniines | s . 03/25/2023 . |Paydonn .....eueviiiiiinnnns Jovnnininiiiiinees feeeeeeens 21,933 |oeens 21,933 [oooeieinne 21,933 [ooeeiiine 21,932 [oeeiiiiiinnnns [ PO L O [ PO L O (U P 21,933 [ooiiiiiinnnnns (1 P [ PO [V 121 |. 05/25/2040 . |[1.A FE ....
COMMONBOND STUDENT LOAN TRUST 2016-B A1
..20267U-AA-7 [2.730% 10/25/40 ..covvvvniiiiiiiiiiiiiiiineeeees | s . 03/25/2023 . |Paydonn .....oeeveviiiinnnns Jovvnininiiiiiinens feeeneeeens 16,09 |............ 16,000 |..ooeennnns 16,095 |..ooeennnnns 16,097 [ooeiiiiinnnnns [ PO 2 P [ PO -2 P (U P 16,099 |ooeeeiiiinnnn (VN P [ PO [V 70 |. 10/25/2040 . |1.A FE ....
COMMONBOND STUDENT LOAN TRUST 2017-AGS B
..20267V-AC-1 [3.470% 05/25/41 .oovvvvviiiiiiiiiiieiiiiiiiiieees | s . 03/25/2023 . |Paydonn .....euuviviiiininns Jevnnininiiiiiinees feeeneeeens 73,053 |oeeeennnnns 73,083 |oooiiiinnnns 73,049 |....oovnnnns 73,049 |.ooiiiiiinnns [ PO L3 P [ PO L3 P (U P 73,083 [..ooiiiinnnnnns (VN P [ PO [V 408 |. 05/25/2041 . |1.B FE ....
COMMONBOND STUDENT LOAN TRUST 2018-BGS A1
..20268M-AA-4 [3.560% 09/25/45 .....ccevvveiiiiiiiiiiiniiiiiiiines | s . 03/25/2023 . |Paydonn .....eeuveviiiinnnns Jovnninniiiiiinees feeeneeeens 32,823 |oeeiennns 32,823 [ooeiiiine 32,598 [ocoeireens 32,703 |oovviiiiinns [ PO A P [ PO A P (U P 32,710 |oeveeiieees [V PO M3 e LK 191 |. 09/25/2045 . |1.A FE ....
COMMONBOND STUDENT LOAN TRUST 2018-AGS B
..20269D-AC-9 [3.580% 02/25/44 .....ceevvvniiiiiiiiiiiiiiiiiiines | s . 03/25/2023 . |Paydonn .....eueviiiiiinnnns Jovnnininiiiiinees feeeeeeens 90,748 |............ 90,748 |............ 90,709 |.....cvvnnns 90,730 |.oevivrinnnnnns [ R 12 O [ R 12 O (U P 90,748 |oeevunnins (1 P [ PO [V 520 |. 02/25/2044 . |1.B FE ....
CONTI MTGE HOME EQUITY 1995-4 A9  1.505%
L 210750-BX=2 [ 03/15/27 evvviiiiiiiiiieccciieeeceiieeeeen | s . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 13,554 [ooeinee 13,554 [...ooeeeennns 5,594 [..ooeinnnnns 5,504 [ooiiiiinnnnns [ PO (1 P [ PO {1 P [V PR 5,59 |oeeiiiiiiinnnn [V O 7,90 |oeeeennnn. 7,960 [oeeeiiiiiinnnnns 19 |. 03/15/2027 . |[1.A FM ....
CONTI MTGE HOME EQUITY 1996-1 A7  6.270%
L 210780-CJ-2 [ 03/15/27 cevvveiieiiiieeeccvieeeceiieeeeen | s . 01/01/2023 . |Paydoun ...ccevvnvvvviinnnnn Joovvnnnniiiiiiinns foiieneens 2,486 [.ooeieenne 2,486 |.eoevnnnnnns 1,012 | 1,012 | [ PO {1 P [ PO {1 P [V PR 1,012 [ [V O 1,474 |.......... 1,474 | 13 |. 03/15/2027 . |[1.A FM ...
CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A23
.. 225458-AY-4 [5.500% 02/25/35 ...ceevvvrniiiiiiiiiiinieeeiiiines | s . 03/01/2023 . |Paydomn .....evunviriiiinnnn Jevvniinniiiiiiins e 3,816 [.....cevnnens 3,816 |..eunnnnns 3,751 | 3,751 | [ PO (1 P [ PO {1 P [V PR 3,751 [t [V PO 65 | (SIS 34 |[. 02/25/2035 . |[1.A FM ...
BGS BNSF CTL - Series 2015-1 PT  4.070%
.. 22970%-AA-8 [05/15/34 .oevvvveiiiiiiiiiiiiiniii s | s . 03/15/2023 . |Various .......ccceeevvevinn Jovvnnninniiinninnns foeenennnns 19,484 |............ 19,484 ...l 19,484 |....ooenent 19,484 | [ PO {1 P [ PO {1 P (U P 19,484 | (VN P [ PO [V 132 |. 05/15/2034 . |[1.D PL ....
CURTISS-WRIGHT CORPORATION ~ 3.700% 02/26/23
L2BIGTEAF-6 [ eeeeeeeeeeee e | . 02/26/2023 . |Maturity ....oooovvnenines Joovvnninniiiiiins e 2,700,000 |........ 2,700,000 |........ 2,700,000 |........ 2,700,000 |eevenniinnnnns [ PO (VN P [ PO {1 P 0 |-erenn2,700,000 f[oonevevennnnnn 0 foeiiiiiinnnnns 0 | (VO 50,228 |. 02/26/2023 . |2.APL ....
DAIRYLAND POWER COOPERATIVE  3.420% 03/30/43 Redemption 100.0000
12 233898-AA-9 [ 1evueii e [ e . 03/31/2023 . ... 25,000 ...25,000 |... . 03/30/2043 . [1.6 ........
..24703T-AD-8 |DELL INT LLC / EMC CORP  6.020% 06/15/26 ... 02/10/2023 . |Credit Suisse . . 1,616,423 N 1,620,177 |. (2,588) | . 06/15/2026 . |2.B FE ....
..24736X-AA-6 |DELTA AIRLINES 2015-1 AA  3.625% 07/30/27 . 01/30/2023 . |Various ... ...89,520 |. ...88,660 |. ..88,641 ... (979) |. . 07/30/2027 . |1.F FE ....
..24736Y-AA-4 |DELTA AIRLINES 2015-1 A 3.875% 07/30/27 ... |....... . 01/30/2023 . |Various ... e 177,718 ..., 176,685 |.... 176,663 |.. (1,336) |.... . 07/30/2027 .|2.A FE ....
DIAMOND RESORTS OWNER TRUST 2019-1A B
.. 252722-AB-9 [83.530% 02/20/32 ...ceeeeereeeeeeeeeeeeeeenees | s . 03/20/2023 . |Paydomn .ceeeuneeeeernnins e eeeenieeee feeeeeeens 1,517 |t 1,517 [ 1,515 |ooeeeeees 11,516 [ [ PO L PO [ PO L PO 0 Joeeeeees 1,517 | (VI PO [ PO [V PO 67 |. 02/20/2032 . |1.F FE ....
DIAMOND RESORTS OWNER TRUST 2019-1A C
.. 252722-AC-7 [4.020% 02/20/32 .oeeeeeeaeeeeeennieeeeeennneeeee | s . 03/20/2023 . |Paydomn .cevveueeeeennnis Jennieeeeeennees feeeeeens 34,552 |...cooennnns 34,552 |..ccceeeenne 34,544 |............ 34,547 |oceeiiiiinnnnnn [ PO LT PP [ PO I PP 0 Joeeeeees 34,552 |oueeiiieeennnn (VI PO [ PO [V PO 228 |. 02/20/2032 . |2.B FE ....
DIAMOND RESORTS OWNER TRUST 2021-1A C
.. 25273C-AC-4 [2.700% 11/21/33 orreeieieiieeeeeeeeeeeeeeeeen | s . 03/20/2023 . |Paydomn ..ceevvuneeeeeennnnn foeeennieeeeeennes s 100,078 |...oeeennn 100,078 |.......... 100,076 |.......... 100,075 [oeeieeennnnns [ PO KT I [ PO KT I [V 100,078 [.oeeeeeennnnnns (VI PO [ PO [V PO 423 . 11/21/2033 . [2.B FE ....
Deutsche Bank Securities
..25466A-AJ-0 |DISCOVER BANK  3.450% 07/27/26 .. JUT I . 03/06/2023 . | .. . 07/27/2026 .|2.B FE ....

DOMINOS PIZZA MASTER |SSUER 2018-1
..25755T-AK-6 14.328% 07/25/48 ..ooouvvveeeeeeiiiieeeeeiiieeees | e . 01/25/2023 . [Paydown .....oecvveeeeeeien o e 12,500 |............ 12,500 |............ 12,500 |............ 12,500 J.............. 0 [, 0 loeeeeine 0 [, 0 loeeeeinnes 0 fooreeeenn. 12,500 fo.ooeeennnnnees 0 loeeeeiee 0 [, 0 |oeeeeiiee 135 |. 07/25/2048 . [2.A FE ....
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DOMINOS PIZZA MASTER ISSUER 2019-1A  3.668%
. 25755T-AL-4 | 10/25/49 .cooeiiiiiiieiii [ . 01/25/2023 . |Paydoun ........oooeviiiiins Joeniiiiininies e 12,500 |...ooeneeee 12,500 |............ 12,500 |............ 12,500 |..oooeeeeenns [V FUSURRRRR (VO 0 | (VN [ SRR 12,500 [vvvvvvvnnnnns (VO 0 | [V 115 [. 10/25/2049 . |2.A FE ....
DRIVEN BRANDS FUNDING LLC 2019-2A A2 3.981%
..26208L-AE-8 | 10/20/49 ... [ [P . 01/20/2023 . | Paydoun ... .6,938 |.. . 10/20/2049 . (2.C FE ....
DRIVE AUTO

..26208V-AF-3 |2.280% 08/17/26 .....coovviuvriieieiiiiiiieieeiiins [ eeeees . 03/15/2023 . [Paydoun ......cccuvveeeeeins feniiiiiiiiinnnnnn fee 461,731 [ 461,731 [l 461,716 ... 461,706 |............... [V O 2% i [V O 2% i (I O 461,731 | (VO 0 | [V 1,704 |. 08/17/2026 . [1.A FE ....
DRIVEN BRANDS FUNDING

..26200X-AA-9 |3.786% 07/20/50 .....eoiiiiurriiiiiiiiiiiiiieeiias [ eeeees . 01/20/2023 . [Paydoun ......cccuvveeeeeins fenneiiiiiiininnnns 2,500 [0 2,500 [ 2,500 fiiiiinin 2,500 [oaieiiennnnns [V O, (O O [V O, (O O [V O 2,500 |..oooiniinnnnn (VO 0 | [V 24 1. 07/20/2080 . [2.C FE ....
DRIVEN BRANDS FUNDING

.. 26200X-AC-5 |3.237% 01/20/51 ..ooooiiiiiiiiiiiiiiiiececiiiiees [ eeeees . 01/20/2023 . [Paydoun ......cccuvveeeeeinn fenneiiiiniiinnnnnns feeen 7,500 [ 7,500 [ 7,500 foiiiiinin 7,500 [, [V O, (O O [V O, (O O [V O 7,500 foeeeiiiiinnnns (VO 0 | [V 61 [. 01/20/2051 . ]2.C FE ....
DRIVEN BRANDS FUNDING

.. 26200X-AD-3 | 2.791% 10/20/51 ...oooiiiiiiiiiiiiiiieeeeciiies [ eeeees . 0172072023 . [Paydoun ......ccvveeeeeiins foereeiiiiiiiiniiiis [ 16,250 |............ 16,250 |....ooeeens 16,250 |......oeee. 16,250 |...ccvveennnne [V O, (O O [V O, (O O [V O 16,250 [ovvvvvvvvnnnnns (VO 0 | [V 113 [. 10/20/2051 . |2.C FE ....
DRIVEN BRANDS FUNDING

..26209X-AF-8 |7.393% 10/20/52 ......evvvieiiiiiiiiiiiiiiiiiieees [ eeeees . 0172072023 . [Paydoun ......ccvveeeeeiins foereeiiiiiiiiniiiis [ 25,000 f............ 25,000 |........... 25,000 |............ 25,000 |.ovveeinnnnne [V O, (O O [V O, (O O [V O 25,000 |ooveeeiinnnnns (VO 0 | [V 462 |. 10/20/2082 . (2.C FE ....
ELARA HGV TIMESHARE ISSUER 2017-A B 2.960%

.. 28416D-AB-6 | 03/25/30 ....eevvieiiiiiiiiiee i [ eeeees . 03/25/2023 . [Paydoun ......cceveeiiiiinn feeniiiiiiiiiniin [ 71,689 [, 71,689 |.....oo..n. 71,637 [oeeeeeennnn 71,650 [0 o9 [ 0 L9 0 [, 71,659 . 03/25/2030 . 1.F FE ....

..28924A-AB-7 |ELM TRUST 2020-4A A2  2.286% 10/20/29 ....... | ....... . 03/20/2023 . |Paydoun ... L 11,110 L. 111,109 . L1110 . 10/20/2029 . |1.F FE ....

..289338-AB-1 |ELM TRUST 2020-3A A2  2.954% 08/20/29 ....... |....... . 03/20/2023 . |Paydoun ... . 17,147 17,145 |.... L M7,147 | . 08/20/2029 . 1.F FE ....
EVERBANK MTGE LOAN TRUST 2013-1 A2 2.500%

. 29977J-AB-2 | 03/25/43 ...ovvveiiiiiiiiiieiiieee e [ eeeees . 03/01/2023 . [Paydoun ......cccuvveeenenn fereeiiniiiiiiinenns e 5,164 ..o 5154 ..o 5,185 |oooieennn 5,163 [ 0 s [£2)) R [V O [£2)) R 0 e 5,154 | (VO 0 | (0 O 24 |.03/25/2043 . |1.A ........
EVERBANK MTGE LOAN TRUST 2013-2 A 3.000%

. 20977K-AA=1 | 0B/25/43 ....oeevveiiiiiiiiieiiiiiieee e [ eeeees . 03/0172023 . [Paydoun ......ccvveereeiins feereeiiiiiiiininiis [ 13,714 |............ 13,714 |l 13,579 |t 13,656 |...ccvveeennnne [V O 59 | [V O 59 | [V O 13,714 o, (VO 0 | [V 82 . 06/25/2043 . |1.A ........
EverBank Mortgage Loan Trust 2018-1 A1

..29978C-AA-8 | 3.500% 02/25/48 P O . 03/01/2023 . |Paydoun ... . . . 02/25/2048 . |1.A ........

..30161N-BF-7 |EXELON CORP 144A  4.100% 03/15/52 . J . 01/12/2023 . [Various ... .2,997,958 |.... .2,997,959 |.. . 03/15/2052 . |2.B FE ....
FLNG LIQUEFACTION 2 LLC SENIOR SECURED NOTES

..30288*-AA-8 |4.540% 03/31/38 ......ovviieiiiiiiiieieiiiieeees [ eeeees . 03/31/2023 . [Various .........ccccceeeees foereeriiinieneenies feeeee 102,500 [...e.tllll0102,500 .o 102,500 |........... 102,500 . 03/31/2038 . |2.B FE ....
FREMF MORTGAGE TRUST 2013-K29 B 3.878%

..30291J-AJ-2 | 05/25/46 . 03/01/2023 . |Paydoun ... .... 108,986 |.......... 111,660 |.... . 05/25/2046 . |1.A ........

..3140FX-ED-O | FNMA BFO131  3.500% 08/01/56 .... . 03/01/2023 . |Paydoun ... ...59,382 |............59,272 |.... . 08/01/2056 . [1.A ........
FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.

.. 33767C-AD-9 |03/25/45 .....eevviiiiiiiiiiiiiiiiiiiee e [ eeeees . 03/01/2023 . [Paydoun ......cccuvvverrenn foreeniiiiiiiiinenns o 1,703 | 1,703 oo 1,736 [oeeeeennnes 1,714 . 03/25/2045 . [1.A ........
FLAGSTAR MORTGAGE TRUST 2018-6RR 1A1  4.000%

..33851F-AA-5 | 10/25/48 ......evvveiiiiiiiiiieciiieeeecciiiees [ eeeees . 03/01/2023 . |Paydoun ... 11,470 . 11,498 ) . 10/25/2048 . [1.A ........

..33851K-AC-0 | 08/25/50 ......evvvvreeiiiiiiieieiiiiiieeeeciiiees | eeeees . 03/01/2023 . [Paydoun ......ccvvveeeeiiis foereeiiiiiiinniiis [ 10,028 |............ 10,028 |............ 10,311 [onennnnns 10,252 | 0 s (22X ) 1 [V O (22X ) 1 [ SRR 10,028 [..eevvvvvnnnnns (VO 0 | (0 O 36 |. 08/25/2050 . [1.A ........
FLNG LIQUEFACTION 2 LLC 144A  4.125%

L. 33972P-AA-7 |03/31/38 .o [ eeeees . 03/31/2023 . [Various ... . 03/31/2038 . |2.B FE ....

FLORIDA PIPELINE HOLDINGS LLC ~ 2.920% Redemption .

L 341078-AA-T | 08/15/38 ..vvreeeeirererereneeeesesiseeneneiens | verenes L 02/15/2023 . [ cevueereeereeieieiecieenine [oereeeneieiiees [ 101,593 [oovveveen 101,593 |ovoveevee. 101,593 [vvvnnnee 101,593 [oovvvevveen (L1 U (U O (L1 PO (U (U A 101,593 [oevevenrenene (L1 FU (| PR (L 1,483 |. 08/15/2038 . [2.B PL ...

..345397-I-9 | FORD MOTOR CREDIT ~ 3.664% 09/08/24 ........... | veevee. . 03/01/2023 . [Bank of ATerica .....c.. [oeveeveveeerreiires forenes 2,663,408 |........ 2,778,000 |....... 2,778,000 |........ 2,778,000 |.vcvcveennnen [ P (U [ PO (U [ 2,778,000 |.voveveeennne 0 | (114,593) |...... (114,593) |..vovoe. 49,479 |. 09/08/2024 . |3.A FE ...
GE CAPITAL MTG 1999-HE1 A6 6.700% 04/25/29

L BBIBTRDT-T |t | s . 03/01/2023 . [Paydoun ...ovevvevvierens foreerereieieeieies feeeeennns 38,475 |ourernnnn. 38,475 |............ 38,764 |orereennnn 38,431 |ovvreee. (U1 P (3] T (U1 (3] T [ 38,420 |ooueereeen. (U 46 | 46 | 452 |. 04/25/2029 . [1.A FM ...

..36157R-D9-3 |GE CAPITAL MTG 1999-HE M 6.705% 04/25/29 . |....... . 03/01/2023 . [Paydoun ..vevevevrvrieiens feorererisieieieiees [ 13,259 [everiinne 8,917 [oevriinne 8,435 [ooerverereen 7,362 |oreennnne 1,3 [ 3 s (L[ A 1,384 |oereriinns [ 8,707 [oeerreinne, (L P 4,552 oo 4,552 |ereiiinne 219 |. 04/25/2029 . [6. FM .....
GS MORTGAGE SECURITIES TRUST 2013-GC14 A4

.. 36198F-AD~4 |3.955% 08/10/46 ...vvvrvevvrerererererererisienens | verenen . 03/01/2023 . [Paydoun .veveveeerveirien orreeiriririeiees [oenene 1,322,683 |o...... 1,322,683 |........ 1,335,856 |........ 1,322,080 |oveveverinrnnne (L P [T (L [T 0 | 1,322,683 |veverieriinns (L1 FU (| PR (L 13,078 | 08/10/2046 . |1.A ........
GSR MORTGAGE LOAN TRUST 2004-15F  5.500%

L 3B242DRF-2 | 11/25/23 oo | e . 03/01/2023 . [Paydoun v.veveveeeereriens foerereereririeiees [reeeeeenns 172 LE:7 2 R LT L:7 2 S (L1 O (L O (L1 PO (L (U LL:720 R (L1 FU (| AR (L1 2 |. 11/25/2023 . [3.C FM ...
GS MORTGAGE-BACKED SECURITIES 2020-PJ1 At

.. 36258F-AA-7 |3.500% 05/01/50 w..vovvevveveneeeiirerieienenens | verens . 03/01/2023 . [Paydoun .vevevevvrieiens forreereririeieees [oeeeeenns 4174 oo 474 o 4,256 [orerrernene 4,238 |eoiiieinne (| (73] P (U P (73] P | 474 | (L FU (| PR (L 25 1. 05/01/2050 . [1.A ........

GS MORTGAGE-BACKED SECURITIES 2020-PJ1 A8
.. 36258F-AH-2 3.500% 05/01/50 ..eveeiiiuvvviieiiiiiiiiiiiiiiiiins | eeeens . 03/01/2023 . [Paydown ....oooovveeeeeninn foveeeniiiiiiiiiiisn foreeeenn 12,528 |............ 12,523 f..ooeennn. 12,982 |..veeeenn. 12,847 oo 0 foreeeenn. (7)) R [V PO (7)) T 0 foreeeennns 12,523 |.ooovieennnns [\ PPN [V 0 loeeiiiiiennn 74 |. 05/01/2050 . 1.A ........
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GS MORTGAGE-BACKED SECURITIES 2020-PJ4 A2
..36250V-AB-9 13.000% 01/25/51 ..oevvvvviiiiiiiiiiiiiiiiiiiiiiiiins oo . 03/01/2023 . |Paydoun .......cooeveeiiiins Jooeiiiiiiiins e 18,282 |............ 18,282 |............ 18,839 |............ 18,669 [....uvvvennnees 0 s [£2:70 1 A 0 s [(2:70 1 A [ SRR 18,282 [ovvvvvviiinnnns (VO 0 | [V 114 (. 01/25/2061 . |1.A ........
GLOBAL SC FINANCE SRL 2020-1A A 2.170%
.. 37959P-AA-5 | 10/17/40 ... [ . 03/01/2023 . | Paydoun ... . 10/17/2040 . (1.F FE ....
GLOBAL SC F . 260%
L. 37959P-AC-1 | 11/19/40 oovvvvvviiiiiiiiiiiiiiiiiiiiiiccvicieeeeiees [ . 03/17/2023 . | Paydown . 11/19/2040 . (1.F FE ....
GLOBAL SC FINANCE SRL 2020-2A B 3.320%
.. 37950P-AD-9 | 11/19/40 .ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieieeeens [ . 03/17/2023 . | Paydown . 11/19/2040 . 2.A FE ....
..38061L-AA-7 |GOLD KEY RESORTS 2014-A A 3.220% 03/17/31 |....... . 03/15/2023 . | Paydoun ... . 03/17/2031 . [1.F FE ....
..38081E-AA-9 | GOLDEN BEAR 2016-1A A 3.750% 09/20/47 ..... [....... . 03/20/2023 . | Paydoun ... . 09/20/2047 . (1.A FE ....
..38217K-AA-2 | Goodgreen Trust 2016-1A A 3.230% 10/15/52 |....... . 03/15/2023 . | Paydown . 10/15/2052 . [1.A FE ....
HIN TIMESHARE TRUST 2020-A B 2.230%
. 40430H-AB-5 1 10/09/39 .ooooiiiiiiiiii [ . 03/09/2023 . | Paydown . 10/09/2039 . [1.F FE ....
HIN TIMESHARE TRUST 2020-A C  3.420%
.. 40430H-AC-3 | 10/09/39 .oooeeiiiiiiiiiii [ . 03/09/2023 . |Paydoun .......coooeeiiiiins foveiiiininiins e, 56,398 |............ 56,398 |............ 56,391 |............ 56,393 [..ooeeiinnnnne [V [ [V [ [ R 56,398 [.....ccoeeennnn (VR [V R [V 288 |. 10/09/2039 . [2.B FE ....
CKE RESTAURANTS HOLDINGS INC 2020-1A A2
ANT707-AH-5 13.981% 12/20/50 ..o [ . 03/20/2023 . |Paydoun .......oooeeeiiiiins feneiiiininnns e, 10,000 |........... 10,000 |...ooeeeennn 10,000 |............ 10,000 fo.eeeerennnnnee [V (VR [V (VO [ R 10,000 fooeeeiiiiinnns (VR [V R [V 100 |. 12/20/2050 . |2.B FE ....
HERO FUNDING TRUST 2015-1A A 3.840%
LA27T0L-AA-1 109720740 ..o [ . 03/20/2023 . |Paydoun .......oooeeeiiiiins foveiiiininiins e, 10,568 |............ 10,568 |............ 10,563 |............ 10,564 |............... [V (VR [V (VO [V R 10,564 |..eovvvvennnns 0 [ K S [T 39 |. 09/20/2040 . [1.A FE ....
HERO FUNDING TRUST 2014-2A A 3.990%
LA27700-AA-0 | 09/21/40 oo [ . 03/20/2023 . |Paydoun .......ooooeeeiiiins foveiiiininins e, 34777 |eveennneee 4,777 e 34,753 [oeeeeneee 34,761 |l [V L [V | L [ R L (VR [V R [V 694 |. 09/21/2040 . [1.A FE ....
HILTON GRAND VACATIONS TRUST 2022-1D B
..43283B-AB-9 |4.100% 06/20/34 ......oovvviiiiiiiiiiiiiiiiiiieieens [ . 03/20/2023 . |Paydoun .......ooooeeiiiiins feoneiiiinnins e, 17,622 |........... 17,622 |.......... 117,603 |.......... 117,604 |..ooevveeennns [V B | [V B | [V R 17,622 |.oooooeeeeens (VR [V R [V 751 |. 06/20/2034 . [1.G FE ....
HILTON GRAND VACATIONS TRUST 2018-AA B
..43284B-AB-8 |3.700% 02/25/32 ..cceevieiiiiiiiiiiiiiiiiieeieeeeees [ . 03/25/2023 . |Paydoun .......cooeeiiiiiins foeeiiiiiin e 62,381 [ooeennnnee 62,381 |............ 62,366 |............ 62,374 |............L [V T oo [V [ R [ R 62,381 |.oooeeeeinnns (VR [V R [V 366 |. 02/25/2032 . [1.F FE ....
HILTON GRAND VACATIONS TRUST 2018-AA C
.. 43284B-AC-6 |4.000% 02/25/32 ..ccooeveiiiiiiiiiiiiiieieieeeeeeees [ . 03/25/2023 . |Paydoun .......oooeeeiiiiins foeiiiiinni e 62,381 [ooeennenee 62,381 |............ 62,375 |............ 62,376 |............l [V L [V L [ R 62,381 |.oooeeeeinens (VR [V R [V 396 |. 02/25/2032 . (2.B FE ....
HORIZON AIRCRAFT FINANCE | LTD 2019-1 A
.. 44040H-AA-0 |3.721% 07/15/39 .ooooeeeeiiiiiiii [ . 03/15/2023 . |Paydoun .......oooeveiiiiins |oneiiiiniis e 142,792 |........... 142,792 |........... 142,791 | 142,788 |0 0 [0 i 0 o0 142,789 |ooooeeeeeens (VR K S [T 904 |. 07/15/2039 . [2.B FE ....
HYUNDAI CAPITAL SERVICES 144A  3.000%
L 44891A-BG-1 | 02/10/27 oo [ . 03/17/2023 . |Barclays ....ccccoeevviiees Jooveeeneiinnnnnnns | 1,462,151 |........ 1,587,000 |........ 1,582,223 |........ 1,584,075 [oooeeeveennnnn0 [ 145 |0 e 145 |0 [, 1,584,220 |.. . 02/10/2027 . [2.A FE ....
| 595 EXPRESS LLC SR SECURED NOTES DUE 2031
L A4919%-AC-2 13.310% 12/31/31 oo [ . 03/31/2023 . | Various .......cceeeennennn Joorereinnnnniiinnnns foeeennnns 63,429 |............ 63,429 |........... 63,429 |............ 63,429 [....oovnnnnnnne [V (VR [V (VO [ R 63,429 [...cceeeinnnns (VR [V R [V 525 |. 12/31/2031 . |1.F PL ...
INC HOME EQUITY LN TR 1997-3 CLASS A-6
.. 449670-CP-1 |7.520% 08/20/28 ......covvvvvviiiiiiiiiiiiiiiiiieins [ . 03/01/2023 . | Paydoun ... . 08/20/2028 . [1.A FM ....

INPAC CMB TRUST 2003~ .

CAB2BANFLB | i [ . 03/27/2023 . [Paydown ......cccuiiiiiiins feeniei e 6,539 [........... 6,539 |............. 5,624 |............. 6,484 ...l 0 foreeeeennns N[ 0 foreeiennis N[ 0 [ 6,494 ... (O ORI 45 |, 45 | 60 |. 07/25/2033 . [1.A FM ....
INPAC SECURED ASSETS CMN OWNER 2004-2 A5

.. 45254T-PL-2 |4.812% 08/25/34 ....evvviieiiiiiiieeeiiieeees e . 03/01/2023 . [Paydown .....cccuviiiiiiiiis [ [ 128,919 |........... 128,919 [........... 118,092 |........... 118,092 |....ooeeenes [V R, [ IR 0 foreeiiinnies (O IR 0 [ 118,992 |l [ O 9,927 |.......... 9,927 oo 611 |. 08/25/2034 . [1.A FM ...
INPAC SECURED ASSETS CMN OWNER 2004-2 A6

.. 45254T-PN-0 | 4.812% 08/25/34 .....ovveiieciiiiieceiiieeees i . 03/01/2023 . [Paydown .....ocoeuviiiiiiins feeeiei e 15 foes B | 1B | 1B |t [V R, [ IR 0 foreeiiinnies (O IR (V) O 15 |l [ IR 0 foreeieennis [ PO 0 . 08/25/2034 . |1.AFM ....
INSTAR LEASING |11 LLC 2021-1A A~ 2.300%

L AET8N-AA-5 | 02/15/84 .. e . 03/15/2023 . Paydown ......cccuviiiiiiiis feeieeiis [ 26,616 |............ 26,616 |............ 26,601 |............ 26,606 |.......c.eeens 0 foreeeeennns 10 [ 0 foreeiennis 10 [ 0 [ 26,616 |....ccenneeenns [ IR 0 foreeieennis 0 [ 102 |. 02/15/2054 . [1.F FE ....
JP MORGAN MORTGAGE TRUST 2019-INV1 A3

..46591D-AC-3 |4.000% 10/25/49 ....covevriiiieiiiiiiiieeeiees e . 03/01/2023 . Paydown ......ccouiiiiiiins fereeie e 8,767 |.cvreeeeenn. 8,767 |oeeeennn. 8,947 |l 8,883 [.oooeeiiinns [V R, [ IR 0 foreeiiinnies (O IR 0 [ 8,883 [oeeeenniis 0 foeeennns (116) |- (118) | 35 [. 10/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST 2020-7 A3 3.000%

L AB591X-AC-9 | 01/25/51 oo e . 03/01/2023 . Paydown .....cccevveiiiiiiis feeeeeeiis e, 18,670 |..ceneeeees 18,670 |............ 19,286 |......oeeees 19,063 |.....oeeeeeee. 0 [ () R 0 [ [ ) R 0 [ 18,670 [.evveeeennn. [ IR 0 foreeieennis (0 PO 82 |.01/25/2051 . [1.A ........
JP MORGAN MORTGAGE TRUST 2021-1 A3 2.500%

. 4B592E-AC-0 | 06/25/51 ooeeiiiiiieieiieeeeeeeeiees [ . 03/01/2023 . Paydown .....cccevveiiiiiiis feeeeeeiis e, 27,890 |............ 27,890 |............ 20,028 |............ 28,833 |.ocuiieennn. 0 [ (943) ferveraeaannnns 0 [ (943) ferveeaeeannnns 0 [ 27,890 |oooeiiinenns [ IR 0 foreeieennis 0 [ 109 |. 06/25/2051 . [1.A ........
HENDERSON RECEIVABLES LLC 2010-3A A 3.820%

..46616M-AA-8 | 12/15/48 ..oooeeeeeeeeeiieeeeeieeeeeeiees | e . 03/15/2023 . [Paydoun ... . 12/15/2048 . [1.A FE ....
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HENDERSON RECE [VABLES LLC 2015-1A A 3.260%
L46618L-AA-8 [09/15/72 .evveeiiiiiiiiiiiiiiiieeeecciieeeeen | s . 03/15/2023 . |Paydonn .....eueiviiiinnnns Jovvniiiiniiiiiiinees feeeieeeens 33,697 |oeeennnnnns 33,697 |[....covnnnns 33,676 |.......eu.n. 33,680 |.....cevnnnnnnn [ R L 1A [ R L 1A (U P 33,697 [..ocevvvnnnnnns (1 P [ PO [V 183 |. 09/15/2072 . |[1.A FE ....
JPMBB COMMERCIAL MRTG SEC 2013-C15 A4
.. 46640N-AD-0 [4.096% 11/15/45 . .oovvvniiiiiiiiiiiiiiiiiinieeees | s . 02/01/2023 . | Paydown ... . 11/15/2045 . |1.A ........
JP MORGAN TAXABLE HF .
L A46641A-AA-3 [08/26/36 ....uvviiiiiiiiiiiiiiiiineeeeinieeeeen | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 11,469 |........eeet 11,469 |ooooeeennnns 11,641 [ 11,503 |ovveeeiiiiens [ PO (VN P [ PO {1 P (U P 11,503 | [V PO (2 (<)) FO 69 |. 08/26/2036 . |1.A FE ....
JP MORGAN TAXABLE HFA TRUST 2014-1 A 4.000%
L ABB4TX-AA-3 [ 11/27/38 eveeiiiiiiiiiiiiiiiiccini e | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jevvniinniiiiiiiinees foeeeeeeens 13,950 [oeiennne 13,950 |ovevinnnnnns 14,543 |............ 14,180 [ooeriiiinnnnns (U (230) |-oevvvennnnnns (U R (230) |-oevvnnnnnnnns (U P 13,950 |ooeiviinninnns (1 P [ PO [V 104 |. 11/27/2038 . |[1.A FE ....
JP MORGAN MORTGAGE TRUST 2014-2 2A2  3.500%
L 46641Y-AJ-2 [06/25/29 ...covvvnniiiiiiiiiiiiiiiin s | s . 03/01/2023 . |Paydomn ...cevuunviiiiinnnns Joevnninieiiiiines foeeneeeens 25,242 |............ 25,282 oo 26,212 [.ooiiinennns 25,407 |ooevivnnnnnnnns [ R [ 1 PO [ R [ PO (U P 25,403 |....covvnnnnnns [V F, (161) [........... (161) [oeveiiiinnnnns 148 |. 06/25/2029 . |1.A ........
JP MORGAN MORTGAGE TRUST 2017-3 1A3  3.500%
L ABBATS-AE-0 [08/25/47 oovvvniiiiiiiiiiiiiiiiiieeeecviieeeeen | s . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 13,782 [oovveinnnnns 13,782 |ovevennnnnns 14,069 |..ooeennnnnn 13,916 |ovvvennninnne [ PO (1 P [ PO {1 P (U P 13,915 | [V F, [REZI N [QECZY T F 75 | 08/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST 2017-2 A13  3.500%
L 46648H-AN-3 [ 05/25/47 .covvvvniiiiiiiiiiiiiiiiiin s | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 14,018 |.........eet 14,018 [............ 14,119 | 14,078 [oooeiiiiinnnnns [ PO {1 P [ PO {1 P (U P 14,078 |oeeiieiinnnnn [V PO ({00 P [(CI0) ) O 88 |. 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018-1 A3 3.500%
.. 46648R-AC-5 [06/25/48 .....evviiiiiiiiiiiiiiiieciiieeeen | s . 03/01/2023 . |Paydonn .....euuveriiiinnnn Jeveniiiniiiiiiins foneneens 2,827 |oeeeiiiinnn 2,827 |eeeiinnns 2,836 |eeerennnnnns 2,828 | [ PO (1 P [ PO {1 P [V PR 2,828 |..coovnnnnnnns [V PO () SRR [ PO 16 |. 06/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018-9 A3  4.000%
.. 46649Y-AC-9 [02/25/49 ....oevvvniiiiiiiiiincieceiis | s . 03/01/2023 . |Paydonn .....euunviviiinninn Joevvnninniiiiiiins e 3,098 [...oooeeene 3,098 |.iiennns 3,075 |oeverinnnns 3,082 |iviiiinins [ PO (VN P [ PO {1 P [V PR 3,082 [..coovvvnnnnnns [V PO L7 R L7 13 | 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST 2019-6 A3  3.500%
.. 46651B-AC-4 [12/25/49 ...coovvvniiiiiiiiiiici s | s . 03/01/2023 . |Paydonn .....euuvvriiiinnnn Jevvnninniiiiiiins feeneens Y (V) N 7,701 [oeeeeinnne 7,822 |oveeeinnn LAY LA [ PO (1 P [ PO {1 P [V PR LA L4 P [V PO (76) |veenenens (<) ) O 52 |. 12/25/2049 . [1.A ........
..4665IN-AA-2 [JOL AIR 2019-1 A 3.967% 04/15/44 ............ | .eeees . 03/15/2023 . |Paydomn ..ceevvuneeeeeennnnn foeeennieeeeeeeies s 130,938 |........... 130,938 |..ccovnnnnn 130,938 |....oeennnn 130,934 |ooeeeiiiees [ PO LI PP [ PO I PP (U 130,938 |oeveeieeeennnn (VI PO [ PO [V PO 876 |. 04/15/2044 . |2.A FE ....
JP MORGAN MORTGAGE TRUST 2019-9 A5  3.500%
L 46651Y-AH-3 [ 05/25/50 ..eeevreeeeeeeeeiieeeeeenne e eeennnneeee | s . 03/01/2023 . |Paydomn .cevvueeeeeennins Jeenneeeeeenieees feeeeeeeens 44,250 |..oooennn.n. 44,250 |............ 45,470 |............ 44,977 |ooeeeeees (U [R225) ) (U [R225) ) 0 Joeeeeees 44,250 |..oeoevnnnnnnns (VI PO [ PO [V PO 259 . 05/25/2050 . [1.A ........
JRD HOLDINGS SECURED TRUST CTL  3.620%
LA66718-AA-7 [O1/15/41 Loeeeieeiee e | s . 03/15/2023 . |Various ......cceeeueeeeeeen Joemmmnneeeemnnines foreeeeeeennnns 428 | 428 | 428 | 428 | [ PO (VI PO [ PO (VI PO (1 PO 428 |t (VI PO [ PO [V PO 3 [. 01/15/2041 .|2.B ........
JETBLUE AIRWAYS 2013-1 CLASS A EETC ~ 4.420% Redempt ion 100.0000
LAT715%-AA-5 [ 08/05/23 ..ceeeeeeeieeeeeeee e | s L 08/05/2028 . | .eveeiiiiiiiiieinniiniinees feeeeiineeeeeenes e 2,684,037 |........ 2,684,037 |........ 2,684,037 |........ 2,684,037 |...ccvvvnnnnnns [ PO (VI PO [ PO (VI PO (U 2,684,037 |eeereieaenns (VI PO [ PO [ PO 59,317 |. 03/05/2023 . |1.E FE ....
KKR CORE HOLDING COMPANY LLC SENIOR SECURED
.. 48255K-AA-4 [NOTES  4.000% 08/12/31 ..eeeeieeeiiieeeecennnn | s L 12/23/2022 . |Various ......cceeeeeeeeeenn Joemnninneeeeniinees feeeeeeeens 68,549 |............ 68,549 |............ 68,549 |............ 68,549 |...coovnnnnnnns [ PO (VI PO [ PO (VI PO 0 Joeeeeees 68,549 |.....coovnnnnns (VI PO [ PO [V PO 0 |. 08/12/2031 .|2.B PL ....
LABRADOR AVIATION FINANCE LTD 2016-1A A1
..50543L-AA-0 [4.300% 01/15/42 .eoveeeieiieiieeeeeeeeeeeeeen | s . 03/15/2023 . |Paydomn .cevveneeeeennns Jeenneeeeeeneeee feeeeeeeees 53,149 |oeeeeennne. 53,149 [............ 52,118 |oeeeennnnns 52,643 |..cceeveinnnnnn 0 Joeeeeees 506 |eeeuaeeeeenes 0 Joveeeeees 506 |eeenneeeeenns 0 Joeeeeees 53,149 [..ocoevnnnnnnns (VI PO [ PO [V PO 394 . 01/15/2042 . [3.A FE ....
LAFARGEHOLCIM FINANCE US 144A  3.500%
..50587K-AA-9 [09/22/26 ...covvreeeeeiieiieeeeeeeee e eeeeneeeee | s . 02/10/2023 . |Barclays .....cceeeeeeeeeen feeemmiiiieeennies e 2,410,881 |........ 2,580,000 |........ 2,575,779 |........ 2,578,116 |oeeeeeneennee (1 PO L1 O (1 I L1 IO (U 2,578,173 |oeeerieees 0 |..... (167,292) |...... (167,292) |vvveennnnen 35,618 |. 09/22/2026 . |2.A FE ....
LIBERTY MEDIA CORP DEBENTURES ~ 8.500%
..530715-AD-3 [07/15/29 eeeveeeeeeieeeeeeeeee e eeeen | s . 03/30/2023 . |Various ......ccceeeuaeeeeee foevemmninneeeennnins Jounnns 1,220,000 |........ 4,000,000 |........ 1,962,840 |........ 1,962,840 (U 1,994,344 |............... 0 |..... (774,344) |...... (774,344) |........... 231,861 |. 07/15/2029 . |4.C FE ....
..55266C-XM-3 [FIFTH THIRD BANCORP  6.835% 12/01/27 ........ |....... . 03/01/2023 . | Call . 3,000,000 .3,000,000 |.... w0 ] 0] 49,752 |. 12/01/2027 . [1.G FE ....
..553896-AB-7 MV OWNER TRUST 2017-1A B 2.750% 12/20/34 |....... . 03/20/2023 . | Paydoun ... 25,718 25,717 ..., o0 ). o0 ] ... 115 |. 12/20/2034 . |1.F FE ....
..563896-AC-5 [MVW OWNER TRUST 2017-1A C  2.990% 12/20/34 |....... . 03/20/2023 . | Paydown ... ... 51,436 ...51,431 w0 ] w0 ] . 12/20/2034 . |2.B FE ....
..55400E-AB-5 |MVWOT 2020-1A B 2.730% 10/20/37 ............. . |- 03/20/2023 . | Paydoun ... o0 ). o0 ] . 10/20/2037 . |1.F FE ....
..55400E-AC-3 | MVWOT 2020-1A C  4.210% 10/20/37 ............. . |- 03/20/2023 . | Paydoun ... w0 ] w0 ] . 10/20/2037 .|2.B FE ....
..55400U-AB-9 | MV OWNER TRUST 2022-1A B 4.400% 11/21/39 . 03/20/2023 . | Paydown ... 0. 0. . 11/21/2039 . |1.F FE ....
MAPLELEAF MIDSTREAM INVESTMENT SENIOR NOTE Redempt ion 100.0000
..56540#-AA-3 [4.560% 09/30/25 ...eeevreniieeeiniieeeeeennneeeee | s . 01/05/2023 . 185,720 185,720 |.... . 09/30/2025 . |3.A PL ....
..59048@-AA-6 | MESA AIRLINES 2015-1 A 4.750% 07/15/29 .... |....... . 01/15/2023 . |Various ... 163,365 163,365 |.... . 07/15/2029 . |2.B PL ....
MID STATE TRUST SERIES 11 A1  4.864%
.. 59540W-AA-1 [07/15/38 eevvniiiiiiiiiiiiiiiiin e eeeenn | s . 03/15/2023 . |Paydonn .....uuevviiiinnnns Jovvniiniieiiiiiinees foeeieeeens 43,855 |..eeennnn. 43,855 |............ 42,703 [..oovveennns 43,657 |.ooeiveinnnnnns [ P 198 [oeeiiiiiiinnns (U P 198 [ooeeiiiiiiinnns (U P 43,855 |..occevvnnnnnns (VN P [ PO [V 533 . 07/15/2038 . [1.F FE ....
MID STATE TRUST SERIES 11 A1  4.864%
.. 59540W-AA-1 [07/15/38 .eevveiiiiiiiiiiiiiiiiiiinceceini e | s . 02/15/2023 . |Paydomn .....euevviiiinnnns Jovvnininiiiiiinees feeeieeeens 66,277 |............ 66,277 |oeerennnnnn 64,536 |............ 65,977 |.oovvviennnnns [V PR 300 |oueeeniiiinns (U P 300 |oureeniiiinns (U P 66,277 |oeevrnnneinnns (VN P [ PO [V 413 |. 07/15/2038 . |1.G FE ....

MILL CITY MORTGAGE TRUST 2017-3 M2  3.250%
..59980C-AF-0 ] 02/25/58 ....vvvvreeiiiiiiiiiiiiiiiiiiiiiiiiiiiiens | eeeeens . 03/01/2023 . [Paydown ..oooevvivveereenns fovveeiiiiiiiiiiiinns foiiiiins 5,361 foiriiiinnns 5,351 Jovorrrennn. 5,221 |oovueeennn. 5201 | 0 foreieinnns 60 |.ooiinnnn 0 foreeeinnns 60 |.ooeinnnnns 0 foeeeinnns 5,351 |oeeiiiiienn [\ PPN [V 0 loeeiiiiiinn. 31 |. 02/25/2058 . [1.A ........
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MILL CITY MORTGAGE TRUST 2016-1 M1  3.150%
..50980T-AB-2 | 04/25/57 cceeeeeieieiieieeiecieeeeee [ . 03/01/2023 . |Paydoun .......oooeveeiiiins |oeneiniiniins e 331,636 |ooeeeeenns 331,636 [o.ovvennne. 332,714 |.......... 331,013 [oeniiiininnns 0 Jeeeeennnn (7% A, 0 s (37X A, 0 s 331,636 |..ooooeeeennnn (VO 0 | [V 1,714 |. 04/25/2057 . [1.A ........
MORONGO BAND OF MISSION INDIAN SENIOR SECURED
..617734-Ae-7 |NOTES  5.460% 03/28/29 . [ [P . 03/28/2023 . |Various ... .. 180,857 .... 180,857 .... 180,857 |.......... 180,857 |.... PO 11V 7 A U | ) R | U | B RN .. 4,937 |. 03/28/2029 . [2.C FE ....
..62848B-AB-7 | MVW OWNER TRUST 2018-1A B 3.600% 01/21/36 ..... |- 03/20/2023 . | Paydown 50,832 ...50,832 ...50,824 |. 50,827 |. 50,832 . 01/21/2036 . [1.F FE ....
..62046A-AA-2 |NP SPE || LLC 2016-1A A1 4.164% 04/20/46 . |....... . 03/20/2023 . | Paydoun ... .. 109,713 ..109,713 ..109,713 |........... 109,713 |.... 109,713 |.. . 04/20/2046 . [1.G FE ....
NABORS INDUSTRIES INC 144A  9.000% 02/01/25
L B2957H-AH-8 [ e | . 03/07/2023 . | Various ......ceeeevvinnnnn foeveeeeninnnninnnnns Joeeeenns 212,680 |[.......... 208,000 |........... 210,469 |........... 208,836 |............... [V USRI [T 0 s (150) [evvvvennnnnnnns 0 eeeennn 208,687 |...ocoveeennns [V (687) [.cccennnnn (687) [cevvvennnnnn 15,912 |. 02/01/2025 . [4.A FE ....
NADG NNN OPERATING LP 2019-1 A 3.368%
..620682-AA-3 | 12/28/49 ..o [ . 03/28/2023 . | Paydoun ... .. 30,303 ...30,303 ...30,303 |............ 30,303 |.... ..30,303 |.. . 12/28/2049 . (1.F FE ....
NAVIENT STUDI
..63930N-AB-9 |3.910% 12/15/45 ...coeeieiiiiiiiee [ . 03/15/2023 . |Paydoun .......coooveiiiiiis Joniiiinniiiis e 41,068 [ooevnnnnn. 41,068 |............ 41,049 |............ 41,061 |oeeveeennennns [V FUSURRRRR [ 0 | [ [ SRR 41,068 |oooeeeeeennns (VO 0 | [V 275 |. 12/15/2045 . [1.A FE ....
NEIGHBORLY ISSUER LLC 2022-1A A2  3.695%
..B4016N-AC-1 | 01/30/52 .ooeeeieiiiiiiiieii [ . 01/30/2023 . | Paydoun ... . 01/30/2052 . (2.C FE ....
NEW CENTURY
..64352V-ED-9 |4.821% 11/25/33 ..cooeeeieieeieiieee [ . 03/01/2023 . | Paydown . 11/25/2033 . [1.A FM ...
ONSLOW BAY FINANCIAL LLC 2023-NaM2 A1
..670843-AA-9 16.319% 03/25/63 .....cceeeiiiiiiiiiiiiiiee [ . 03/01/2023 . | Paydoun ... . 03/25/2063 . [1.D Z .....
0AKS MORTGAGE TRUS .500¢
..67400A-AC-6 | 10/25/45 .coeeeieeieieiieeee [ . 03/01/2023 . |Paydoun .......cooeveeieiins Jonniiiiiiiies e 24,843 |............ 24,843 |.ooooeeens 24,985 |............ 24,823 [oviiiiinnnnns [V FUSURRRRR (VO 0 | (VN [ SRR 24,823 [oooiiiiiinnnn (U 20 [ U 83 [. 10/25/2045 . |1.A ........
ONCOR ELECTRIC DELIVERY 144A  4.600%
..68233J-CG-7 |06/01/52 .evvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeies [ . 01/20/2023 . | Tax Free Exchange ....... |.ccoeeeineennninnns |oeeees 4,955,406 |........ 5,000,000 |........ 4,954,850 |........ 4,955,369 |............... 0 e F 1 IO 0 e F 0 IO 0 fnns 4,955,406 [....ovvvrnnnnns (VO 0 | (VO 31,306 |. 06/01/2052 . |1.F FE ....
ONCOR ELECTRIC DELIVERY 144A  4.950%
..68233J-CL-6 |09/15/52 .eeeeeiieiiieieieeee [ . 01/20/2023 . | Tax Free Exchange ....... |.ccoeeeeinennnnnnns |oeees 3,483,807 |........ 3,500,000 |........ 3,483,690 |........ 3,483,790 [o.evvvvnnnnnns 0 e B | 0 s B | 0 fnns 3,483,807 [.ooeeeeiiinnnn (VO 0 | (VO 63,525 . 09/15/2052 . |1.F FE ...
ORANGE LAKE TIMESHARE TRUST 2019-A B 3.360%
..68504U-AB-7 |04/09/38 ...ooeiiiiiiiiiiii [ . 03/09/2023 . |Paydoun .........ooeeeeiiins Joeniiiiiiiinininns e, 50,527 |............ 50,527 |.cunnnnnne 50,520 |............ 50,522 [ovuviiinnnnns [V FUSURRRRR L 0 | L [ SRR 50,527 [ooeeiiiiinnnn (VO 0 | [V 264 |. 04/09/2038 . [1.F FE ....
ORANGE LAKE TIMESHARE TRUST 2018-A B 3.350%
..68504W-AB-3 | 07/08/30 ...evvvvrvvrrrrrnnnnininininiiiiiniiiininiinn [ e . 03/08/2023 . |Paydoun ........cooeeieiiins Joenniiiinieienns e, 76,859 [......eeee. 76,859 |............ 76,858 |.....cceen. 76,856 |..eeevvernnnnns [V FUSURRRRR I 0 | I [ SRR 76,859 |....oooeneins (VN 0 | [V 427 . 07/08/2030 . [1.F FE ....
ORANGE LAKE TIMESHARE TRUST 2018-A C  3.740%
..68504W-AC-1 | 07/08/30 ...evvvrvvrrrrnnnnnnnnnrinnninninnninnnnnnnns [ eeeees . 03/08/2023 . |Paydoun ........ooeveiiiiins Joeniiiiiniiiins e 65,879 [............ 65,879 [.....eeee. 65,869 |............ 65,873 |....ooeeeiinn [V FUSURRRRR [ 0 | [ O [ SRR 65,879 ..ot (VO 0 | [V 409 |. 07/08/2030 . [2.C FE ....
OXFORD FINANCE FUNDING TRUST 2020-1A A2
..69144A-AA-7 13.101% 02/15/28 .oovvvvvviiiiiiiiiiiiiiiiiiiiieiees [ . 03/15/2023 . |Paydown ..........ooeeveeies |oenenninnnnnnnnnnnns e 260,008 ...........250,008 |...........250,008 |...........250,008 [......cccoeeeis0 foeiiiiiiiinini0 o0 e 0 . 02/15/2028 . [1.F FE ....
OXFORD FINANCE FUNDING TRUST 2019-1A A
..69145A-AB-4 | 4.45%% 02/15/27 ... [ oo . 03/15/2023 . |Paydown .........ooevvveiins Joevnnininninnnnns | 63,428 |l 53,428 |l 53,428 53,428 [k O [0 0 0 . 02/15/2027 .
..693652-AB-5 |PSMC 2020-2 A2 3.000% 05/25/50 .......ccoeees [reenn . 03/01/2023 . | Paydoun ... . . 05/25/2050 .
..693684-AN-4 | PSMC 2020-1 A12  3.500% 01/25/50 .. [ [P . 03/01/2023 . | Paydoun ... . (1,649) |... . 01/25/2050 .
..69371V-AA-5 |PSIMC TRUST 2018-1A A1 3.500% 02/25/48 ..... |....... . 03/01/2023 . | Paydoun ... . 02/25/2048 .

. 10/25/2049 .
. R .0 . . 11/25/2049 .
. 1,585,004 . E , .. 13, . 11/15/2026 .
.2,006,618 . ...0 [ .0 . .28, . 04/15/2031 .

..69374X-AA-8 | PSMC 2019-2 A1 3.500% 10/25/49 ...
..69375B-AM-9 | PSIIC 2019-3 A12  3.500% 11/25/49 ..
..709599-Ali-4 | PENSKE TRUCK LEASING 144A  3.400% 11/15/26
..T2147K-AF-5 | PILGRIM'S PRIDE CORP 144A  4.250% 04/15/31
PLANET FITNESS MASTER ISSUER 2019-1A A2

03/01/2023 . | Paydoun
03/01/2023 . | Paydown ...
02/10/2023 . [US Bancorp
02/17/2023 . |Various ...

.1,584,043 |.
.2,006,786 |..

..1,587,000
..2,000,000

..1,582,160 |.
..2,008,550 |.

..2,006,618

..72703P-AC-7 |3.858% 12/05/49 ......ovviiiiiiiiiiiiiiiieeees e . 03/05/2023 . Paydown ......occcuviiiiiins feeiieii e 8,750 |.ceerennn. 8,750 |.ooeenneens 8,750 |ooeeeennnens 8,750 |ceeeeniinens [V R, [ IR 0 foreeiiinnies (O IR 0 [ 8,750 [oeeeeeennns [ IR 0 foreeieennis (0 PO 84 |. 12/05/2049 . [2.C FE ....
PLANET FITNESS MASTER ISSUER 2022-1A A2l

..72703P-AD-5 |3.251% 12/05/51 .ooceeiiiiieiiiiiiieceiiieeee e . 03/05/2023 . [Paydown ......ccceveeiiiiiis feeeeeeiieieees e 16,250 |............ 16,250 |............ 16,250 |............ 16,250 |.....eeeeeee. [V R, [ IR 0 foreeiiinnies (O IR 0 [ 16,250 |...oooeenenes [ IR 0 foreeieennis 0 [ 132 |. 12/05/2051 . 2.C FE ....
PLANET FITNESS MASTER ISSUER 2022-1A A211

..72703P-AE-3 |4.008% 12/05/51 ...ooeieeiiiiiiiiiiiiieceeiies | e . 03/05/2023 . Paydown ......ccccuveiiieins fereiieii e 5,000 |oeerrennn. 5,000 |.cceinnens 5,000 |..coeunnens 5,000 [oeeeeininnns 0 foreeiieinies [ IR 0 foreeieennies (O IR (V) U 5,000 foerreeennnns 0 foreeeaiiiees 0 foreeieennis (V) O 50 |. 12/05/2051 . 2.C FE ....
POPULAR ABS MORTGAGE PASS-THRO 2005-D A5

..73316P-HP-8 |83.522% 01/25/36 ..eevveeeeeeiiiiiieceiiicceees | . 03/01/2023 . Paydown .....oocuviiiiiiiis feeeeeiii [ 1< 1T O L1 I R, 979 [oeeeieeenns [V R, [ IR 0 foreeiiinnies (O IR 0 [ 980 |uriieneennne [ IR [ L PO 6 . 01/25/2036 . |1.A FM ....

PRESTIGE AUTO RECEIVABLES TRUS 2018-1A D
L TATIAN-AL-1 14.140% 10/15/24 oveeiiieeeeeeeeeeies e . 03/15/2023 . [Paydown ......ccvveeeeeiis | e, 608,394 |........... 608,394 |.......... 608,267 |........... 608,322 |............... 0 fooreeenns 73 |, 0 foreeenns 73 |, 0 foeeeennn. 608,394 |............... 0 loeeeeiee 0 [, 0 foeeeennnns 4,169 |. 10/15/2024 . |1.A FE ....
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LAS VEGAS RAIDERS LEASE-COLLATERALIZED PT
..750731-AA-9 [CERTS  3.744% 02/10/49 .....covvvvvvvviiinnnnnns | nnnnns . 03/10/2023 . |Various ........ceeeevrvvinn Jovvnnininniiiininnns foeeiennnns 14,529 [ 14,529 |............ 14,529 |..........e. 14,529 [..oovvvinnnnnns [ PO (VN P [ PO {1 P (U P 14,529 | (1 P [ PO [V 91 |. 02/10/2049 . |2.A ........
RENAISSANCE MTG ACCEPTANCE CR 2004-2 AF5
.. 759950-CU-0 [6.558% 07/25/34 ...coevvvvnniiiiiiniiniiiiiiiiinees | s . 03/01/2023 . | Paydown ... . 07/25/2034 . |[1.A FN .
..78409V-BD-5 |S&P GLOBAL INC 144A  3.700% 03/01/52 [T (R . 03/01/2023 . | Tax Free Exchange . 03/01/2052 . |1.G FE .
SEQUOIA MORTGAGE TRUST 2013-5 A2  3.000%
..81745A-AB-3 [05/25/43 ...ceeveeeeeeeeeee s | s . 03/01/2023 . |Paydomn .cevvueeeeennnnns Jeenneeeeeenieeee feeeeeeeens 18,383 [oeeeennnnns 18,383 |oeerennnnnns 18,702 |............ 18,650 [.ooieeeennnnns (U [L:70 ) A (U [L:70 ) 0 Joeeeeees 18,383 |oeeeeeeeeennn (VI PO [ PO [V PO 67 |. 05/25/2043 . |1.A ........
SEQUOIA MORTGAGE TRUST 2013-7 A2  3.000%
L.81745C-AB-9 [06/25/43 ...ceveeeeieeeeeeeeeeeeeeee e | s . 03/01/2023 . |Paydomn .cevvueneeeeennnis Jeeeeniieeeeeeniees o 5,619 [ceereeeee 5,619 |eeeennnnns 5,656 |oeeevununnnns 5,629 [....coevnnnnnns [ PO (VI PO [ PO (VI PO [V PO 5,629 [oeeeeinnnnnnns [ PO (R[] [Q10)) 36 |. 06/25/2043 . |1.A ........
SEQUOIA MORTGAGE TRUST 2017-4 A1 3.500%
. B1745X-AA-5 [ 07/25/47 coeeeeeeeeeeeeeeeeeeeeeeeeeeen | s . 03/01/2023 . |Paydomn .ceveueeeeeeennns Jeennieeeeeenieees fereeeeeens 10,427 |ooeeeennnnns 10,427 |eeeeennnnnns 10,663 |............ 10,482 |oeeeennenee (1 PO (1) e (1 I (1) |eeeneeeeeene (1 PO 10,481 |oeeieeeennnn [ PO [2) FET— (54) |eveenneeeeeenns 59 |[. 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST 2017-CH1 A2  3.500%
LB1746H-AB-7 [ 10/25/47 .oeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | s . 03/01/2023 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieees feeeeeeeees 19,861 |[..ceeennnnnn 19,861 [oeeeeeeeee 20,149 |..ocoenennns 20,020 |oeeeeeennnnnnns [ PO (VI PO [ PO (VI PO (1 PO 20,020 |eeernieeeens 0 |oeeenns (159) |oevveennns (159) |+eeeveeeeeeenee 91 |. 10/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST 2018-2 A1 3.500%
..817460-AA-9 [02/25/48 ....oeveeeeeeeeeeeeeeeeeeee e | s . 03/01/2023 . |Paydomn .cevvueeeeeeennins Jeenneeeeeenieeee fereeeeeens 11,83 |.oooeeeeees 11,834 |ooeeeennees 1,917 oo 11,892 |oeeeeeeeeeee [ PO (VI PO [ PO (VI PO 0 Joeeeeees 11,892 | [ PO (58) |venneeeens (58) |+eveenneeeeennns 86 |. 02/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST 2016-2 A19  3.500%
.81746R-AU-3 [08/25/46 .....eeeeeeeeeeeeeeeeene e eeeen | s . 03/01/2023 . |Paydomn .ceevuuneeeeeennis Joeeennieeeeeeniees e 6,530 [ooeiieenne 6,530 |eeeriniens 6,664 |.coeennnnnn. 6,591 |oeeeiiins [ PO (VI PO [ PO (VI PO [V PO 6,591 [oeeeiiiinnnns [ PO (1)) . (1)) 47 |. 08/25/2046 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-2 A1 4.000%
L.81746Y-AA-2 [05/25/49 ...coeeeeieeeeeeee s | s . 03/01/2023 . |Paydomn .ceevveneeeeeennin Jeeeeniieeeeeeniees e 4,816 |[....cconnnnnn 4,816 |ocoeennnnnns 4,908 |oeeernnnnnnns 4,876 |eeeerennnnnnns [ PO (VI PO [ PO (VI PO [V PO 4,875 |ooeeeinins [ PO (59) |+eeernnnnnns (59) |+eveenneeeeenns 36 | 05/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-CH2 A1  4.500%
.81747C-AA-9 [08/25/49 ...coveeeieeiiiie e | s . 03/01/2023 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieees feeeeeeeees 19,848 |....coeenenn 19,848 |oooeeeennnns 20,423 |............ 19,822 |oeeeeeieeenee (1 PO (8) |vevnneeeennn (1 I (8) |veenneeeennn (1 PO 19,814 | (VI PO 3 |t 3 e 147 |. 08/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2018-CH1 A1 4.000%
B1747D-AA-7 [02/25/48 ..o eeeeneeeeee | s . 03/01/2023 . |Paydomn .cevvueeeeeennins Jeenneeeeeenieees feeeeeeeens 50,689 |............ 50,689 |............ 51,513 [oeeeninnnns 50,986 |....cevvuunnnnn (1 PO (4) |eeeaeeeeene (1 I (3] IO 0 Joeeeeees 50,981 |eeevneeenns 0 |oeeenns (292) [-oeeeennnn (292) |oeeeeneeeeenes 399 . 02/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST 2019-3 A2  3.500%
L.B1748B-AB-8 [09/25/49 ...coevreieeeeeiee s | s . 03/01/2023 . |Paydomn .cevvueneeeeennnis Joeeeniieeeeeeniees e 4,608 |..oceennnnnnn 4,608 |..ooennnnnnn 4,689 |oeeennnnnnnns 4,627 |eeeenianns 0 Joeeeeees (20) |oeeenneeeeenes 0 Joveeeeees (20) |oeeeeneeeeenee [V PO 4,608 |oeuueieeennnnn (VI PO [ PO [V PO 28 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-4 A1 3.500%
L B1748J-AA-3 [ 11/25/49 oo | . 03/01/2023 . |Paydomn .cevveneeeeenniins Jeennieeeeeeineees feeeeeeeennnns (07 F(07 2 PO A VA PR FAKTH OO 0 Joeeeeees [RRD ) R (1 PO [RRD ) A (1 PO 702 |eeeeeeeeeens (VI PO [ PO [V PO 4 | 11/25/2049 . |1.A ........
SERVICEMASTER BRANDS 2020-1 A2l  2.841%
LB1761T-AA-3 [01/30/51 oeeeeieeieieee e | s . 01/30/2023 . |Paydomn .ceeveeneeeeeennis Jeeenniieeeeeeniees e 7,500 foereeeennnnns 7,500 |eeerennnns 7,500 |eeeennnnns 7,500 |eeeeeenns [ PO (VI PO [ PO (VI PO [V PO 7,500 |oveeeeeeennnnn (VI PO [ PO [V PO 53 |[. 01/30/2051 . |2.C FE
SERVICEMASTER BRANDS 2020-1 A2I1  3.337%
L81761T-AC-9 [01/30/51 eeeeeieeeiieee e eeeeeen | s . 01/30/2023 . |Paydomn .cevveuneeeeennnis Joeenniieeeeeenees e 7,500 foereeeennnnns 7,500 |eeerennnns 7,500 |eeeennnnns 7,500 |eeeeeenns [ PO (VI PO [ PO (VI PO [V PO 7,500 |oveeeeeeennnnn (VI PO [ PO [V PO 63 |. 01/30/2051 . |2.C FE
SERVICEMASTER BRANDS 2021-1 A2I1  3.113%
L B1761T-AG-0 [ 07/30/51 eeeeieeeeeeee e eeeeeen | s . 01/30/2023 . |Paydomn .cevveeneeeeeennis Joeeeniieeeeeenies e 8,750 foeeeeeennnnns 8,750 |eeerrnnnns 8,750 |eeerennnns 8,750 |eeeeiinns [ PO (VI PO [ PO (VI PO [V PO 8,750 |oveueeeeeennnn (VI PO [ PO [V PO 68 |. 07/30/2051 . |2.C FE
SETTLEMENT FEE FINANCE LLC 2013-1A A 3.980%
.B1783R-AA-1 [01/25/44 oo | s . 01/25/2023 . |Paydomn .ceeveeeeeeeennins Jeennieeecenieeee feeeeeeeens 67,488 |............ 67,488 |oeeeeennnnn. 67,488 |oeeeunnnnnns 67,488 |oeeeenieaenne [ PO (VI PO [ PO (VI PO 0 Joeeeeees 67,488 |..oovvennnnnnn (VI PO [ PO [V PO 672 |. 01/25/2044 . |1.F FE .
SIERRA RECEIVABLES FUNDING CO 2020-2A B
..826525-AB-3 [2.320% 07/20/37 eeevveeeeeeeeneeeeeeeneeeeeen | s . 03/20/2023 . | Paydown ... . 07/20/2037 . |1.F FE .
SIERRA RECEIVABLES FUNDING CO 2020-2A C
..826525-AC-1 [83.510% 07/20/37 eevveeeeeeeneieeeeeeeniieeeeeeen | s . 03/20/2023 . | Paydoun . 07/20/2037 . |2.B FE
SIERRA RECEIVABLES FUNDING CO 2019-2A C
..82652U-AC-4 [3.120% 05/20/36 ..eevvumneeeeemnneeeeeennneeeeen | s . 03/20/2023 . | Paydown ... . 05/20/2036 . |2.B FE
SIERRA RECEIVABLES F!
..82653D-AB-5 [3.650% 06/20/35 ..cevveenieeeeeeieeeeeenneeeeeen | s . 03/20/2023 . | Paydoun . 06/20/2035 . |1.F FE .
SIERRA RECEIVABLES FUNDING CO 2018-2A C
..82653D-AC-3 [3.940% 06/20/35 ...cevvveneiieeinniieeeeeeenaeeee | s . 03/20/2023 . | Paydown ... . 06/20/2035 . |2.B FE
SIERRA RECEIVABLES
..82653G-AB-8 [3.870% 09/20/35 ..covreeieeeeeieeeeeeeeeeeeen | s . 03/20/2023 . |Paydomn .ceeeuneeeeernnins Jeenneeeeeenieeee feeeeeeeees 24,518 |oeeeennnnns 24,518 |..oeeonnnnns 24,514 |............ 24,516 |.oeeeennnnnnnns [ PO 2 e [ PO 2 e 0 Joeeeeees 24,518 [ooeeeeinninnnns (VI PO [ PO [V PO 151 |. 09/20/2035 . |1.F FE .
SIERRA RECEIVABLES FUNDING CO 2018-3A C
..82653G-AC-6 [4.170% 09/20/35 ..covveeeeeeieeieeeeeeeneeeeeen | s . 03/20/2023 . |Paydomn .ceeeuneeeeernnins Jeenneeeeeenieeee feeeeeeeees 31,841 [........... 31,841 |........... 31,841 |..........es 31,840 |..ccevnnnnnnnns [ PO L PO [ PO L PO 0 Joeeeeees 31,841 | (VI PO [ PO [V PO 212 |. 09/20/2035 . |2.B FE
SOUTH TEXAS ELECTRIC COOP SERIES A 5.410% Redempt ion 100.0000
..84055%-AA-6 [ 01/01/28 ....ceeeeeeeeeeeeeee e | s VR V0N Vir.[0 7 U INUPTRURRRRI TR 235,294 |........... 235,29 |oeeennnnns 235,294 |oeeeennnnns 235,294 |oeeiiiiinnnnns [ PO (VI PO [ PO (VI PO (U 235,294 |oeeeiiieennnn (VI PO [ PO [V PO 6,365 |. 01/01/2028 . |1.F ........
..842587-CY-1 [SOUTHERN CO  8.496% 03/15/57 .....oevvvvvvnnnes | uunnnns . 01/04/2023 . | Call 100.0000 ... foooiiiiiiiiiiiiiiinn fooens 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 J..eeeuiiiinns [ U 0 o [U [ I [ U 2,000,000 J.eriiiiinnnn [ I A [U T [ AP 9,332 |. 03/15/2057 . [2.C FE
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..848581-AA-4 | SPIRIT AIRLINES 2017-1AA  3.375% 02/15/30 . |....... . 02/15/2023 . | Various .......cceeeeunnnnn foorereninnnninnnnnns foeeennns 142,115 |.......... 142,115 |.......... 142,328 |........... 142,256 |............... [V ()] F [V (1] F [V R 142,255 [ [V (140) [.vvvvvenene (140) [eevvvnnnnneee 2,398 |. 02/15/2030 . |1.G FE ....
STERLING BANK TRUST FSB 2004-1  6.778%
..850245-AA-0 | 04/26/26 .......coooiiiiiiiiiiii [ . 03/26/2023 . |Paydoun ........oooeeiiiiins foeiiiiiiii e [V 0 [ 3,813 |l 1,634 |l [V R (1,534) |..oooeeeeens [V R (1,534) |..oooeeeeees [V (VN O 0 [ [V R [V 395 |. 04/26/2026 . |1.C ........
STORE MASTER FUNDING LLC 2021-1A A4 3.700%
..86190B-AD-6 | 06/20/51 ...oevvviiiiiiiiiiiiiiiiiiiiiiiceicceeeeeeens [ . 03/20/2023 . |Paydoun .......oooeeeeiiiins foviiiiiiiiiis e 2,500 [oeeeeiiinnns 2,500 |.oooooenns 2,499 | 2,499 |o.einnnnnnne [V T [V T [V 2,500 |oeiiiiiiinnns 0 [ [V R [0 15 |. 06/20/2051 . |1.E FE ....
STORE MASTER FUNDING LLC 2018-1A A3 4.400%
..86212V-AF-1 [ 10/20/48 .....covvvvviiiiiiiiiiiiiiiiiiiiciiiieeeeeens [ . 03/20/2023 . |Paydoun .......oooeeeiiiiins foviiininiiis e 5,000 [..coennnnee 5,000 |..oooeennns 4,998 |...onnnnnee 4,999 [ [V 2 [ [V 2 [ [V 5,000 [.eeeveenennns (VR [V R [0 37 |. 10/20/2048 . |1.E FE ....
STORE MASTER FUNDING LLC 2019-1 A2 3.650%
..86212X-AB-6 | 10/20/49 ....coooeiiiiiiiii [ . 03/20/2023 . |Paydoun .......oooeeiiiiiins foviiiniiiins e 3,750 [eeeeveiiinns 3,750 |t 3,750 |ooeeeeeniens 3,750 |oeeeeeiiiinnns [V (VR [V (VO [V 3,750 |eeeiiiiiinnns (VR [V R [0 23 |. 10/20/2049 . [1.A FE ....
STRUCTURED ASSET SEC CORP 2002-3 B1 ~ 6.500%
..86358R-IIU-7 | 03/25/32 ..eevnniiiiiiiin [ . 03/01/2023 . |Paydoun ......coooeeeiiiiins foeeiiiinins e, 57,011 [ 57,011 |l 56,985 |............ 56,858 |......ooeeeenns [V (D[ [V ()] F [V R 56,857 |.ocoeeiiiinnns (VR 154 [oeennns 154 [oeeiiiiiininee 618 |[. 03/25/2032 . |[1.AFM ...
STRUCTURED ASSET SECURITIES 2003-25XS A5
..86359A-K3-6 |6.120% 08/25/33 ...coooeeeiiiiiiiiiii [ . 03/01/2023 . |Paydoun ......coooveeiiiiins foeeiiiinnin e, 14,538 |.ooeveeens 14,538 |............ 9,883 |l 9,883 |.....ooeeeeis [V (VR [V (VO [V 9,883 |.oooeiiiiinnns [V R 4,655 |.......... 4,655 |l 119 (. 08/25/2033 . |1.A FM ...
TIF FUNDING |1 LLC 2021-1A B 2.540%
..B72480-AF-5 02/20/46 ......coooeiiiiiiiii [ . 03/20/2023 . |Paydoun .......ooooeeeiiiins foveiiiininins e, 37,385 |l 37,385 |[oeeennnee 37,377 |eeeeees 37,378 | [V L [V L [ R 37,385 [ooiiiiiinns (VR [V R [V 160 |. 02/20/2046 . |2.B FE ....
TACO BELL FUNDING, LLC 2021-1A A23  2.542%
L B7342R-AJ-3 | 08/25/51 oo [ . 02/25/2023 . |Paydoun .......oooeeiiiiiins foniiiiininins e 12,500 |............ 12,500 |..........l 12,500 |....ooeeins 12,500 |ooooeeeeinnns [V (VR [V (VO [ R 12,500 [..eevevevnnnnns (VR [V R [0 79 |. 08/25/2051 . |2.B FE ....
TAL ADVANTAGE V11 LLC 2020-1A B 3.200%
..87407R-AC-0 |09/20/45 ..o [ . 03/20/2023 . |Paydoun .......oooeeeeiiiins foeeiiiiniiis e, 72,188 [oeeeennnee 72,188 |l 2% U T P 2175 | [V 13 [ [V 13 [ [V R 72,188 |ooeeeeeeeenns 0 [ [V R [V 396 |. 09/20/2045 . (2.B FE ....
TENASKA GEORGIA PARTNERS SENIOR SECURED BOND Redempt ion 100.0000
..88031J-AB-2 19.500% 02/01/30 ...cevvvvvviiiiiiiiiiiiiiiiiiiiiiens [ RRVZ700 ) V(17X S RORRRORPORR R R 150,000 |.......... 150,000 |........... 169,125 |........... 153,063 |....cceeeennnn [ R () S [ R () S [V R 153,025 [.oooeeeinnnns 0 foeeenee (3,025) |......... (3,025) |t 7,125 |. 02/01/2030 . [2.B FE ....
TESLA AUTO LEASE TRUST 2020-A C  1.680%
LBB1BTH-AF-3 |02/20/24 ..o [ . 03/20/2023 . |Paydoun ........cooeeeiiiins foniiinniiinnnns | 1,411,690 |........ 1,411,690 |........ 1,411,509 |........ 1,411,674 | [V 16 |l [V 16 |l [V R 1,411,690 |.oooeeeeennns 0 [ [V R [V 5,929 |. 02/20/2024 . |1.F FE ....
TEXTAINER MARINE CONTAINERS 2020-1A A
..88315L-AE-8 |2.730% 08/21/45 .....coooeeeiiiiiiiii [ . 03/01/2023 . |Paydoun ......coooeeeieiiins foveiiiiniis e, 59,881 [oeeeeeeeee 59,881 |[............ 59,871 |l 59,851 |....cooeeeins [V 31 [ [V 31 [ [ R 59,881 |.oooeeeeeienns (VR [V R [V 269 |. 08/21/2045 . [1.F FE ....
TEXTAINER MARINE CONTAINERS 2021-2A A
..88315L-AQ-1 |2.230% 04/20/46 ......ccoeevviiiiiiiiiiiiiiiieieeees [ . 03/20/2023 . |Paydoun .......coooeeiiiiins feneiiiiniiins e, 80,000 |............ 80,000 |............ 79,986 |............ 79,988 |.ooooiiiiiins [V (VR [V (VO [ R 79,988 |ooooiiiiiinnns [V 12 | 12 [ 207 |. 04/20/2046 . [1.F FE ....
TEXTAINER MARINE CONTAINERS 2021-2A B
..88315L-AR-9 |2.820% 04/20/46 ........ocooevveiiiiiiiin [ . 03/20/2023 . |Paydoun .......coooeeeiiiins foveiiiiniiiis e, 50,000 [............ 50,000 |............ 49,982 |............ 49,985 [....eevvnnnnnne [V L [V | L [ R 50,000 |.oooeeeinnnns (VR [V R [V 235 |. 04/20/2046 . |2.B FE ....
TRISTATE GEN AND TRANS ASSN 144A PASS THRU Redempt ion 100.0000
..89566E-AB-4 |CERT SERIES B 7.144% 07/31/33 ......coooeeeies [ oeennn . 01/31/2023 . | .. . 07/31/2083 . 2.A FE ....
TRINITY RAIL LEASING LP 2010-1A A
..89656C-AA-1 | 10/16/40 ......evvvrrvrnnnnininiiiiiiiinieniinniiniens [ eeeeenn . 03/16/2023 . | Paydown . 10/16/2040 . [1.F FE ....
TRINITY RAIL LEASING L.P. 2019-1A A 3.820%
..89657B-AA-2 |04/17/49 ...oooooiiiiii [ . 03/17/2023 . | Paydoun ... . 04/17/2049 . (1.F FE ....
UNITED CAPIT .
..902635-AA-9 | 11/08/27 ...eevvvvviiiiiiiniiiniiiiiiiiniiiiiiiinnnens [ eeeeenn . 03/25/2023 . | Paydoun ... . 11/08/2027 . (1.A FE ....
..903520/-AD-6 | USQ RAIL | LLC 2021-1A A 2.250% 02/28/51 . .| 03/28/2023 . | Paydown . 02/28/2051 . [1.F FE ....
Redemption .
..90931L-AA-6 [UNITED AIR 2016-1 AA PTT  3.100% 07/07/28 . |....... L 01/07/2023 . | eevneeeieiiieeeeieieeeees i feeeeen 26,383 |........... 26,383 [.coounnnnne 26,356 |............ 26,365 |.....oeeennnn [V FUSURRRRR (VO 0 | (VN [ SRR 26,365 [.oooiiiiinnns [V 8 | B | 409 |. 07/07/2028 . [1.F FE ....
..909320-AA-4 |UNITED AIR 2014-2 A PTT  3.750% 09/03/26 ... |....... . 03/03/2023 . | Various .......cceeeennnnnn Joorerrninnniniinnnns foeeeennnns 82,033 |........... 82,033 |............ 82,169 |............ 82,083 |.....oeeeeenns [V (VR [V (VO [ R 82,084 ..o (VR (51 [ (51) [euvrennnnnnne 1,538 |. 09/03/2026 . [2.A FE ....
VCP RRL ABS | LTD 2021-1A B 2.848% 10/20/31
L 92243R-AC-8 | eeeiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeen [ . 01/20/2023 . |Paydoun .......cooeeeeiiiins Joeeniiiiiis e [Ty O, 947 el 947 |veeiiiiiiiiias [T P, [V (VR [V (VO [V [T (VR [V R [V 7 |. 10/20/2031 . |2.B FE ....
VELOCITY COMMERCIAL CAPITAL LO 2018-1 A
..92257A-AB-0 |3.590% 04/25/48 ........evuneiiiiin [ . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 42,509 |........... 42,509 |..eoevennns 42,49 |............ 777 [V -7 FO [V -7 RO [ R 42,509 [.oooeiiiiinns (VR [V R [V 210 |. 04/25/2048 . [1.A FE ....
VELOCITY COMMERCIAL CAPITAL LO 2019-2 A
.. 92257N-AA-4 13.130% 07/25/49 ...coooiviiiiiiiiiiiiiiiii [ . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 12,585 |oeeeeeeens 12,585 |........... 12,584 |........... 12,566 |...ooooeeeis [V 19 [ [V 19 [ [ R 12,585 | (VR [V R [0 35 |. 07/25/2049 . [1.A FE ....
VERUS SECURITIZATION TRUST 2022-5 A1 3.800%
L O24921-AA-T | 04/25/67 oo [ . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 61,982 |............ 61,982 [.......eee. 60,655 |............ 60,777 |oveveviiinnnnns [V R 1,206 [.oeeennnnnnnee [V R 1,206 [.oeeeennnnnnee [ R 61,982 |t (VR [V R [V 426 |. 04/25/2067 . [1.A FE ....
VERUS SECURITIZATION TRUST 2023-1 A3 6.900%
.. 92530B-AC-6 | 12/25/67 ...ooooveeeiiiiiiiiiiiiiiiiiieeeeeeeeeees [ . 03/01/2023 . |Paydown .....ooeeeeeeiieeins Jooeeeeiiiiiiiieens | 23,554 |............ 23,554 |........... 23,548 [.....ovnnnnnnnnes [ R, [ P [ [ P [ [ PP 23,554 |....ooevennnns 0 [ [ P [ 200 ). 12/25/2067 . [1.F FE ....
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VERUS SECURITIZATION TRUST 2023-INV1 A3
.. 92530F-AC-7 [6.758% 02/25/68 .....evvviviiinnniiiiiiniiiniiiiins | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 24,3711 | 24,311 |ooooiinnnnns 24,371 |, (U1 P [ PO (VN P [ PO {1 P (U P 24,371 [t (1 P [ PO [V 137 |. 02/25/2068 . |1.F FE ....
VISTA RIDGE LLC SENIOR SECURED NOTES ~ 2.570% Redenption 100.0000
..928388-AA-1 [10/14/49 .oevevniiiiiiiiiiiiiiieeen | s L 08/3172023 . | eeeneeiieiieeeeeenieeeees i e 18,246 |............ 18,246 |oovvnnnnnnn 18,246 |oovvennnnnn 18,246 |oovvvennnnnnnn [ PO (1 P [ PO {1 P (U P 18,246 |ooeevniiinnnnn (1 P [ PO [V 117 [. 10/14/2049 . [1.F PL ....
WASHINGTON MUTUAL 2003-AR11 B1  4.230%
L 92922F-JJ-8 [ 10/25/33 oiiviiiiiiiiiiicr s | s . 03/01/2023 . |Paydonn .....eueviiiiinnnnn Joevvnninniieiiiins foeeeens 3,497 oo 3,497 fooeiiiinnnnns 1,788 [ooeeieennnnns 2,197 | [ PO (1 P [ PO (1 P [V PR 2,203 [ooiiiiiiinnnns [V 1,204 |..ooeenns 1,204 | 25 |. 10/25/2033 . [1.A FM ....
..94354K-AA-8 |WAVE USA 2019-1 A 3.597% 09/15/44 .......... |.cc.... . 03/15/2023 . |Paydomn ..ceevvuneeeeeennnnn foeeennieeeeeennies s 109,337 |........... 109,337 |eeerennnns 109,332 |oeeeenennns 109,332 [oeeeeiiiinns [ PO LI PP [ PO I PP (U 109,337 |oveeeeeeeennnnn (VI PO [ PO [V PO 588 |. 09/15/2044 . |2.A FE ....
CVS HEALTH CORP CTL - PASS THROUGH CERT Redenption 100.0000
.. 94978#-AH-0 [ 7.530% 01/10/24 ..oveeeiieiiiieieeeieeeeeeenn | s VKT (177707 T I ISUTRR PPN NN 96,686 |............ 96,686 |.....ennn.n. 96,686 |...e.nnnnnn. 96,684 |.......oennnenn [ PO 2 e [ PO 2 e (1 PO 96,686 |...evuunnnnnn (VI PO [ PO (VI PO 1,114 |. 01/10/2024 .|2.B ........
WELLS FARGO MRTG BACKED SEC 2019-3 A1
..949831-AA-9 [3.500% 07/25/49 ...oeevveeeeieeineieeeeeneneeeee | s . 03/01/2023 . |Paydomn .cevvuuneeeeeennis Joeeennieeeeeeniees e 2,251 o ) B 2,282 |oeeeeeennnnns 2,266 |eeeernnnns 0 Joeeeeees (15) |+eeeeeeeeenee (1 P (15) |eeeeeeeeenee [V PO 2,251 [eeeeiiins (VI PO [ PO [V PO 13 |. 07/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED 2018-1 A17
..94989U-AS-0 [3.500% 07/25/47 .evvveeeeeeeeeeeeeceeieeeeeeen | s . 03/01/2023 . |Paydomn .cevvuuneeeeennnis Jeeennnieeeeeeniees e 7,336 [ceeeeeeenee 7,336 |oeeeeenaenns 7,000 [oeeeeeennes A T AU 0 Joeeeeees 199 | (1 P 199 | [V PO 7,336 [oeeeeennnnnnns (VI PO [ PO [V PO 47 . 07/25/2047 . |1.A ........
WELLS FARGO MORTGAGE BACKED 2019-4 A5
..95002F-AE-4 [3.500% 09/25/49 .....cevvruieieieeiieeeeeennees | s . 03/01/2023 . |Paydonn ..ccevveneeeeeennnnn foeeennieeeeeenies s 213,432 |eeeeennnns 213,432 |.......... 218,887 |oeeeunnnnn. 215,998 [...ccovnnnnnnns (U P (2,565) |+evveneeeeenes (U A (2,565) |+evveneeaeenes (U 213,432 [oooieieinnnnnns (VI PO [ PO (VI PO 1,005 |. 09/25/2049 . |1.A ........
WELLS FARGO MRTG BACKED SEC 2019-2 A1
..95002J-AA-4 [4.000% 04/25/49 ...ceevveniiiiiiniiieeeeeeenieeee | s . 03/01/2023 . |Paydomn .ceevueneeeeennnis Jeeenniieeeeeeniees e 7,004 foooeeeennnnns 7,004 |eeeiiinns TA8 |oeeeees 7,020 |eeeeiinans (1 PO (R 1)) A 0 Joveeeeees [R5 ) A [V PO 7,004 |oeeiieeeennns (VI PO [ PO [V PO 42 |. 04/25/2049 . [1.A ........
WELLS FARGO MORTGAGE BACKED SE 2020-3 A1
..95002T-AA-2 [83.000% 06/25/50 ....euueeeeernnnnaeeeeennniieeeeennn | s . 03/01/2023 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieees feeeeeeeees 18,407 |.oeeeennnnns 18,407 ... 19,011 [ 18,855 |oeveenieeenee (U (448) |.eeeveennee (U (448) |.ceeveennnes (1 PO 18,407 |oveeeeeeennnnn (VI PO [ PO [V PO 84 |. 06/25/2050 . |1.A ........
WENDYS FUNDING LLC 2019-1A A2I1  4.080%
..95058X-AH-1 [ 06/15/49 ...eeeeeeeeeeeeee e eeeeeeeeeee | s . 03/15/2023 . |Paydomn .ceeveeneeeeeennis Jeeeennieeeeeenies e 8,925 [iiiieeenne 8,925 [...cconnnnnn 8,925 [..ceeennnnnn 8,925 [..oooeeeinnnnns [ PO (VI PO [ PO (VI PO [V PO 8,925 [oeeeiiiinnns (VI PO [ PO [V PO 91 |. 06/15/2049 . |2.B FE ....
WENDYS FUNDING LLC 2022-1A A211  4.535%
.. 95058X-AP-3 [ 03/15/52 ..eeevrreeieeieniieeeeeenne e eeeneneeeee | s . 03/15/2023 . |Paydomn .cevveneeeeennns Jeenneeeeeeneeee feeeeeeeees 10,000 |eeeeennnnnn 10,000 [.....ceeeee. 10,000 |............ 10,000 f[.oeeeevennnnns [ PO (VI PO [ PO (VI PO 0 Joeeeeees 10,000 |...ceevvvennnns (VI PO [ PO [V PO 113 |. 03/15/2052 . |2.B FE ....
WESTLAKE AUTOMOBILE RECEIVABLE 2019-2A D
..96041L-AF-9 [3.200% 11/15/24 . oovmeeieieiieeeeeeeeeeeee | s . 03/15/2023 . |Paydomn ..ceeveuneeeeeennnnn foeeennieeeeeeeies s 454,036 |........... 454,036 |........... 453,9% |........... 453,995 |...cceeeennnnns (1 PO LY PO (1 I LY PO (U 454,036 |......covnnnnns (VI PO [ PO (VI PO 2,384 |. 11/15/2024 . |1.A FE ....
WESTLAKE AUTOMOBILE RECEIVABLE 2020-1A C
.. 96042K-AE-3 [2.520% 04/15/25 ...ceeevvreeeeeeeeieeeeeeeees | s . 03/15/2023 . |Paydomn ..ccevvuueeerennnnn foeeemnneeeeennies e 1,495,010 |........ 1,495,010 |........ 1,494,818 |........ 1,494,898 |oooeeennennne 0 Joeeeeees LRV 0 Joveeeeees LRV (U 1,495,010 |oeeeneeeennnnn (VI PO [ PO (VI PO 6,235 |. 04/15/2025 . |1.A FE ....
WILLIS ENGINE SECURITIZATION T 2018-A A
..97064E-AA-6 [4.750% 09/15/43 ..ooeeveeeeeieeieeeeeeeeeeeeeee | s . 03/15/2023 . |Paydomn .cevveneeeeennins Jeenneeeeeenieeee feeeeeeeens 64,095 |............ 64,095 |............ 64,092 |...coenennnn 64,092 |.oecennnnnnnnns [ PO KT I [ PO KT I 0 Joeeeeees 64,095 |.....ccevnennns (VI PO [ PO [V PO 460 |. 09/15/2043 . |2.A FE ....
WILLIS ENGINE SECURITIZATION T 2020-A A
..97064F-AA-3 [3.228% 03/15/45 ...cceeeeeieieeeeeeeeeeeeees | s . 03/15/2023 . | Paydown ... . 03/15/2045 . |1.F FE ....
WILLIS ENGINE SECURITIZATION T 2021-A A
..97064G-AA-1 [3.104% 05/15/46 ..covvveeeeeeeeeeeeeeeneeeeeen | s . 03/15/2023 . | Paydoun . 05/15/2046 . |1.F FE ....
WINGSTOP FUNDING LLC 2020-1A A2  2.841%
.. 974153-AB-4 [ 12/05/50 eeeveeeeeeeeiee e eeeenneeeeeen | s . 03/05/2023 . | Paydown ... . 12/05/2050 . |2.B FE ....
WINWATER MOF
..97652P-AA-9 [3.918% 06/27/44 ..cooveeneeeeieeeeeeeeeeeeen | s . 03/01/2023 . | Paydoun . 06/27/2044 . |1.A ........
WINWATER MORTGAGE LOAN TRUST 2015-1 A4
..97652T-AD-5 [3.500% 01/20/45 ..covveeeeieeieeeeeeeineeeeeee | s . 03/01/2023 . | Paydown ... . 01/20/2045 . |1.A ........
ZAXBY'S FUNDING LLC
..98920M-AA-0 | 07/30/51 . 01/30/2023 . | Paydown ... 0. o0 ). . 07/30/2051 .|2.B FE ....
..00908P-AB-3 [AIR CANADA 2017-1A  3.550% 01/15/30 . . . 01/15/2023 . | Various 0 0| . 01/15/2030 . |2.A FE ....
..009090-AA-9 [AIR CANADA 2015-1A  3.600% 03/15/27 ......... |A..... . 03/15/2023 . |Various ... 0. 0. . 03/15/2027 . |1.F FE ..
..009090-AB-7 [AIR CANADA 2015-1B  3.875% 03/15/23 ......... A..... . 03/15/2023 . | Various O N | N A 0 . 03/15/2023 . |2.B FE .
Morgan Stanley Dean
..780082-AD-5 |ROYAL BANK OF CANADA GMTN  4.650% 01/27/26 |A..... . 02/10/2023 . |Witter .... . 01/27/2026 . |1.G FE ....
..00802#-AA-4 | AEROSTAR AIRPORT HLDG LLC  5.750% 03/22/35 |C..... . 03/22/2023 . |Various ... . 03/22/2035 . |2.A FE ...
AUTO METRO PUERTO RICO AUTOPISTAS LLC 144A Redempt ion 100.0000
..05330K-AA-3 [6.750% 06/30/35 .....eoereeeeeeaeeeeenieeeeeens Cuunnn L 08/31/2028 . | eveiiiiiiiinnieiiniieeees e e 70,000 |oeeeeeennnns 70,000 |oeeeuunnnnns 70,000 . 06/30/2035 . |2.C FE ....
CSLB HOLDINGS INC GUARANTEED SNR NOTES
.. 12656*-AG-7 [3.200% 03/26/23 .. C..... . 03/26/2028 . |Maturity .....ocoiiiiiiiee foorenniinnieieninns Joennns 2,000,000 |........ 2,000,000 |........ 2,000,000 |........2,000,000 f......cceeeeeenO fooeiiiinnnnnn0 oo 0 [0 e 0 2,000,000 |.. . 03/26/2023 . |1.G ........
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CAL FUNDING IV LTD 2020-1A A 2.220%
.. 12807C-AA-1 | 00/25/45 ... D..... . 03/25/2023 . |Paydoun ........oooeeiiiiiis Jeniiiiiniiie e 85,000 [..evvennnen 85,000 |............ 84,981 |............ 84,988 |............... 0 e 12 [ 0 s 12 [ [ SRR 85,000 |..ooevirennnns (VO 0 | [V 315 |. 09/25/2045 . [1.F FE ....
INDUSTRIAL DPR FUNDING LTD 2016-1A 3 5.285% Redenption 100.0000
.. 45605P-AM-0 [ 04/15/26 ..evvvniiiiiiiiiiieii D..... L 01/15/2023 . | eeeeeeeiiiieeeeeeiieeees | e 178,749 |........... 178,749 |oeeeennnnnn 178,749 |eeeennnnn. 178,749 |oevvvvvnnnnns [V FUSURRRRR (VO [V ST (VN 0 s 178,749 . 04/15/2026 . |2.B FE
RYMAN HEALTHCARE LTD SENIOR SECURED NOTES
..78391Y-A#-5 4.260% 02/16/36 ......eevvvvvvrrrrriniiiiiiiiiinnns D..... . 03/10/2023 . | Various ......cceeevviiinnnn Joereeenennininnnnnns foeees 12,000,000 |....... 12,000,000 |....... 12,000,000 |.......12,000,000 |.....cevvvvennnO fooiiiieass0 o0 0 el 0 o, 12,000,000 |.. . 02/16/2036 . [2.C ........
..784309-AA-4 | S-JETS Limited 2017-1 A 3.967% 08/15/42 ... [D..... . 01/15/2023 . |Paydoun ......cooeeeeiiiiins e | 4,095,457 |........ 4,995,457 |........ 4,905,448 |........4,995,231 |0 feniiinnnnn 225 [0 e 225 |0 | 4,095,457 |.. . 08/15/2042 . [2.C FE .
PROJECT SUNBIRD 2020-1A A 3.671% 02/15/45
LBB709L-AA-4 | oo D..... . 03/15/2023 . | Paydoun ... ... 66,955 ...66,952 |.... . 02/15/2045 . [1.G FE ..
. 88167A-AE-1 | TEVA PHARMACEUTICALS NE  3.150% 10/01/26 ... [D..... . 03/06/2023 . |Various ... . 1,772,500 1,977,146 ... . 10/01/2026 . [3.C FE .
TRANSOCEAN PONTUS LTD 144A  6.125% 08/01/25
L BIBB2P-AA-3 | i D..... . 02/16/2023 . | Call 103.0630 ..oew fooreiiiiiiiiiiiis e 520,468 |........... 505,000 |....ceeenns 506,894 |........... 505,624 [......evvnnnnen 0 e 20 [oniinininnnns 0 e 20 [oeiinininnnns 0 s 505,644 |......ovvvnnnns 0 [ennnnnne (644) [..vvvvnenn (644) |.evvvennnnns 32,222 |. 08/01/2025 . |4.C FE
TRANSOCEAN PONTUS LTD 144A  6.125% 08/01/25 Redemption 100.0000
L BIBB2P-AA-3 | i D..... L 02/01/2023 . | eeeneeeiiiieeeeeenieeeees i e 55,000 f............ 55,000 [.counnnne 55,206 |............ 55,068 |..........e.nn 0 e (1] R [ R (1] R [ SRR 55,067 |ooeeveeennnnns (VO (67) foeeeeeennn (67)eeeeeeenns 1,684 |. 08/01/2025 . [4.C FE
TURBINE ENGINE SEC LTD 2013-1A A 5.125%
..8998OF-AA-2 | 12/13/48 ..oooiiiiii [ . 03/15/2023 . |Paydoun .......coooveiiiiiis Joniiiinniiiis e 2,03 ... 2,913 | 22,541 [ 22,795 [oiiiiiiinnnns 0 Jeeeeennnn "9 |l 0 s "9 |l [ SRR 2,03 [ (VO 0 | [V 167 |. 12/13/2048 . |2.A FE ....
Morgan Stanley Dean
..90351D-AF-4 |UBS AG STAMFORD CT 144A  4.125% 04/15/26 ... [D..... . 02/14/2023 . | Witter .ooooeeiiiiiiiieiiies e | 3,833,009 |........ 3,968,000 |........ AAT4177 ... 4,055,211 [ooviiiiiinnnns 0 fnns (3,176) [euvvvrrnnnnnnns (U . (3,176) [euvvvrrnnnnnnns 0 fnns 4,052,035 |..eevvvrinnnnns 0 f..... (219,026) |...... (219,026) |............ 55,015 |. 04/15/2026 . |1.G FE ....
NASSAU AIRPORT DEVELOPMENT CO  7.000%
LPT077@-AF-1 | 11/30/33 ooooiiiiiiiii D..... . 03/31/2023 . | Various ......ceeevvvinnnnn foereeeenennninnnnnns Joeeeenns 105,000 |.......... 105,000 |.......... 105,000 |.......... 105,000 [..evvvvvrnnnns 0 | (VO 0 | (VO 0 eeeennn 105,000 |...evvvvvnnnnes (VO 0 | [V 1,838 |. 11/30/2033 . [3.C PL ....
AQUASURE PTY LTD SERIES 2018A  4.320%
..Q0458*-AF-6 | 01/12/34 ..ooovviiiiiiii D..... . 01/12/2023 . | Various ......ceeevvvnnnnnn Joeveeeeennineninnnns foeeeennns 4,704 ... 4,704 ... 4,704 |............ 4704 |l [V FUSURRRRR (VO 0 | (VN [ SRR 4,704 [ (VO 0 | [V 966 |. 01/12/2034 . [1.G FE ....
BROOKF IELD WA RAIL PTY LTD SERIES C  4.230%
.Q18428-AC-2 |03/27/23 .ooooeiiiiiiiii [ . 03/27/2023 . |Maturity ....oevveniiiiinns Joeneieieiiiies | 7,000,000 |........ 7,000,000 |........ 7,000,000 |........ 7,000,000 |...evvrrrrnnns [V FUSURRRRR (VO 0 | (VN 0 fnns 7,000,000 |...ceverennnns (VO 0 | [V 148,050 |. 03/27/2023 . [2.B ........
GIP CAPRICORN FINCO PTY LTD  3.110% 12/31/34
L 03974%-AA-6 | .eeriniiiiii e D..... . 03/31/2023 . |Various .......cceeeeniiins Joovevninniniiinninns Joviinninnnns 2,557 J|oeeeiiiiinns 2,557 [iiiiiiinnns AT AT [U T [ 0 Joeeeeeeieeenn [ 0 Joeeeeeeeennn 2,557 |ooeeiiiiiinnn [ 0 Joeeeeeeeeeenn [ 20 |. 12/31/2034 . |2.B PL ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 97,821,117 102,552,424 99,854,643 99,638,522 1,341 29,493 0 30,834 0 99,736,348 0 (1,935,382) |  (1,935,382) 1,789,285 XXX XXX
2509999997. Total - Bonds - Part 4 107,218,754 111,950, 061 109,355,616 109,051,935 1,341 19,185 0 20,526 0 109, 139,451 0 (1,940,846) | (1,940,846) 1,919,060 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 107,218,754 111,950, 061 109,355,616 109,051,935 1,341 19,185 0 20,526 0 109, 139,451 0 (1,940,846) | (1,940,846) 1,919,060 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
. 000000-00-0 |FEDEHAL HOME LOAN BANK = CINTI ..oooeeeeeennnn | ....... | 01/17/2023 . |Direct ..................... | ........ 2,663.000 |......... 266,300 |iiveiiiiiiiiiiiiins Jeveiieennns 266,300 |.....ennnns 266,300 |.ieeeniiiinnns [U [ I PP [U J I PP [U 266,300 |.....oennnns J I P [U [ P 0 Joeenies eeveeenn] eeveiiinnnns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 266,300 XXX 266,300 266,300 0 0 0 0 0 266,300 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 266,300 XXX 266,300 266,300 0 0 0 0 0 266,300 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 266,300 XXX 266,300 266,300 0 0 0 0 0 266,300 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 266,300 XXX 266,300 266,300 0 0 0 0 0 266,300 0 0 0 0 XXX XXX
6009999999 - Totals 107,485,054 XXX 109,621,916 109,318,235 1,341 19,185 0 20,526 0 109,405,751 0 (1,940,846) | (1,940,846) 1,919,060 XXX XXX
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1 2 4 5 6 7 8 9 10 11 12 14 15 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ at Inception
Income of Maturity | Number Index Premium Premium Adjusted and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Value Code Exposure (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0] XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 XXX XXX
RUSSELL 2000 4/14/2023
Strike @ 2004.98 Fixed Index Annuities Bank of America
464218143 .. | Equity/Index |Merr ......coeeennees EYKN6VOZCBBVDIIULBBO |. 04/14/2022 |. 04/14/2023 |.......... 9,321 18,689,100 |.......... 2004.98 |...... 1,168,069 |..cevvennnneens (VN FORR | N ISR O feemmnenee foreeeemmniee e O e (A7) O e O e O [ O e (070
RUSSELL 2000 5/12/2023
Strike @ 1792.67 Fixed Index Annuities Bank of America
4642L.8144 ... . | Equity/Index EYKN6VOZCBBVDIIULB8O |. 05/13/2022 |. 05/12/2023 |..........3,082 |....... 5,470,781].......... 1792.67 |......... 353,959
RUSSELL 2000 6/14/2023
Strike @ 1707.829 Fixed Index Annuities
464218145 ..o | . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/14/2022 |. 06/14/2023 |.......... 5,063 |....... 8,646,670 |......... 1707.829 |......... 583,004 |.....coeeeennnn (VN PR | IVUUR 837,060 [......ccvnn |ournnnn. 837,060 |.........228,640 |...euneeeennnnn O foeeeeniieecs O [ O e O et ]0/0 e
RUSSELL 2000 7/14/2023
Strike @ 1707.505 Fixed Index Annuities
464208146 ....oeevvvies | e . |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 07/14/2022 |. 07/14/2023 |.......... 4,552 |....... 7,772,785 |......... 1707.505 |......... 486,560 |......cevvnnnnnn (VN PR | I 594,745 | oo [ 5975 95,738 [ 0 e O [ O e O |00
RUSSELL 2000 8/14/2023
Strike @ 2016.616 Fixed Index Annuities
AB42LST4T s | e . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/12/2022 |. 08/14/2023 |.......... 3,323 |....... 6,701,114 |........ 2016.616 |......... 402,074 |..eeeeeeeennn [V T | IS 285 | e [ 285 | (10,782)f e O e O e O e O |00
RUSSELL 2000 9/14/2023
Strike @ 1838.464 Fixed Index Annuities
464208148 ... | e . |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2022 |. 09/14/2023 |.......... 5,121 |ouuennns 9,414,554|......... 1838.464 701,561 [.ooeeeiiinnnnnns (VN PR | I 121,983 [.enneeeees [ 121,983 [ (87,224)) e O e O e O [ O et (070
RUSSELL 2000
10/13/2023 Strike @ | Fixed Index Annuities Bank of America
1682.403 464208149 ... [.coovvvenniiiiiiiiineees . |Equity/Index Merr .........cccc. EYKN6VOZCBBVDIIULBBO |. 10/14/2022 |. 10/13/2023 |.......... 3,787 |uennnn 6,287,594 |......... 1682.403 |......... 516,212 |oeuueeeeeennnn (VN PO | N INU 583,252 | .oevvvvnen [rennnn 583,252 | 42,628 [ 0 e O e O e O |00
RUSSELL 2000
11/14/2023 Strike @ |Fixed Index Annuities
1861.252 464208150 ... [.eeeeerennieeiiiiiees . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/14/2022 |. 11/14/2023 |.......... 3,657 |....... 6,807,511|......... 1861.252 |......... 473,148 |oeveeeeiiinnnn (V1N PR | I 215,954 | oo [ 215,954 o (9,83 O e O e O e O |00
RUSSELL 2000
12/14/2023 Strike @ | Fixed Index Annuities Bank of America
1820.45 4642L.8151 .... . | Equi ty/Index EYKN6VOZCBBVDIIULBBO |. 12/14/2022 |. 12/14/2023 |..........3,096 |........ 5,636,295 |.......... 1820.45 |.. ...209,438 |...
RUSSELL 2000 1/12/2024
Strike @ 1887.034 Fixed Index Annuities Bank of America
464208152 ...uiiiiiiinn | e . |Equity/Index Merr ...........cc.e. EYKN6VOZCBBVDIIULB8O |. 01/13/2023 |. 01/12/2024 |.......... 5,419 10,226,668 |......... 1887.034 [...oiiiiinnnnn (U R 651,439 |...ooveeennnn O s 235,441 | oo [ 235,441 |l (415,998) e O e O e O e O |00
RUSSELL 2000 2/14/2024
Strike @ 1939.912 Fixed Index Annuities
464218153 .. | . |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14  |. 02/14/2023 |. 02/14/2024 |........ 13,707 26,590,975|......... 1939.912 | 0f..... 1,547,558 |...eeeeeeeeneeen O e 422,422 [ .eeneeniin o 422,422 (... (1,125,135)] e O e O e O [ O e [070
RUSSELL 2000 3/14/2024
Strike @ 1776.893 Fixed Index Annuities
464208154 ..o | . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 |. 03/14/2024 |......... 12,120 21,535,286 |......... 1776.893 [o.eniiviiennnn 0f..... 1,304,114 ... 0] 1,086,901 |..oevvvnnnn [o0nnn 1,086,901 |l (217,213)f e O e O e O e O e 070 e,
S&P 500 4/14/2023
Strike @ 4392.59 Fixed Index Annuities Bank of America
TBABLS207 .evvveeeeeee | e . |Equity/Index Merr .........cccc. EYKN6VOZCBBVDIIULBBO |. 04/14/2022 |. 04/14/2023 |......... 25,002 109,825,248 .......... 4392.59 10,088,047 |.eevvvneees [V T | IS 12,096 [..oeeveenn Joveennnnnn 12,096 [..een (394,507)]ceeeeeeeeeees O e O [ O e O e 070
S&P 500 5/12/2023
Strike @ 4023.89 Fixed Index Annuities Bank of America
TBABLS209 .....cevvnnees | . |Equity/Index Merr ......c..coeeene EYKN6VOZCBBVDOIULBBO |. 05/13/2022 |. 05/12/2023 |......... 10,059 40,475,263 |.......... 4023.89 |...... 4,074,737 |ouveeeeiinnnnn (V) PR | N R 1,640,019 [.......ceen |t 1,640,019 [ 281,615 [ O e O [ O e O e ]070 e
S&P 500 6/14/2023
Strike @ 3735.48 Fixed Index Annuities
TBABLS21T oeeeieeeee | . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/14/2022 |. 06/14/2023 |.......... 9,355 34,944,220 |.......... 3735.48 |...... 2,864,750 |.eueeeeeennnnn (VN PO | N IO 4,068,714 [........... |......4,088,714 |...... 1,019,281 |..cooreeereeen O e O e O [ O e (070
S&P 500 7/14/2023
Strike @ 3790.38 Fixed Index Annuities
7846L$213 ... . |Equity/Index [Wells Fargo ........ KBIH1DSPRFMYMCUFXT09 |. 07/14/2022 |.07/14/2023 |..........8,593 32,571,380 |.......... 3790.38 |...... 3,423,017 |oueeeveiiinenn 0 v O s 3,585,501 |...
S&P 500 8/14/
Strike @ 4280.15 Fixed Index Annuities
TBABLS215 ..eeeeiiiees | . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/12/2022 |. 08/14/2023 |.......... 8,716 37,304,503 |.......... 4280.15 |...... 3,640,524 |...counennnnnnnn (VN PR | N I 1,006,497 [......ccevn |oeennn 1,006,497 |....eernn62,386 |oeeeeeeeeeeen O oo O [ O e O et ]0/0
S&P 500 9/14/2023
Strike @ 3946.01 Fixed Index Annuities
TBABLS217 oevvviiiiiis | . |Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528 |. 09/14/2022 |. 09/14/2023 |......... 12,729 50,230,695 .......... 3946.01]...... 5,499,140 |..covvunnnnnnnns [0 T ( P 4,464,954 [.......coo ... 4,464,954 .........899,999 | O O O O 070
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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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 10/13/2023
Strike @ 3583.07 Fixed Index Annuities Bank of America
TBABLS219 ..eeeieieees | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 10/14/2022 |. 10/13/2023 |.......... 7,161 |...... 25,656,859 |.......... 3583.07 |...... 3,086,523 |.uuneeeeennann [V O 0f..... 4,734,113 | oo [ 4,734, 13 |......... 945,69 |...evvuneeeeenns (U [V O (U [V (. 0/0 weviins
S&P 500 11/14/2023
Strike @ 3957.25 Fixed Index Annuities
7846L%221 ... Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/14/2022 |. 11/14/2023 |..........6,324 |...... 25,025,609 |.......... 3957.25|...... 2,751,517 |eeeeeeeiiieenn O | 0 s 2,502,639 | ..covnnnnnn fennnnn 2,502,639 |.........481,385 |. 0.
S&P 500 12/14/.
Strike @ 3995.32 Fixed Index Annuities Bank of America
TBABLS223 ....ceeeeves | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 12/14/2022 |. 12/14/2023 |.......... 5,823 |...... 23,266,227 |.......... 3995.32...... 2,510,399 |.cevvnins [V O 0f..... 2,270,857 [.eveneeens foenees 2,270,857 |......... 408,481 |......ccevnnnnnn (U [V O (U S [V (. 0/0 weviiees
S&P 500 1/12/2024
Strike @ 3999.09 Fixed Index Annuities Bank of America
TBABLS225 .....ccevvnies | e Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 01/13/2023 |. 01/12/2024 |.......... 8,994 |...... 35,968,215 |.......... 3999.09 [....cvvvvnnnnnns 0f..... 3,539,269 [......cvvunnnnns 0f..... 3,677,847 [.eveeneeenn [ 3,677,847 |......... 138,577 [oeevvviiinnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 2/14/2024
Strike @ 4136.13 Fixed Index Annuities
TBABLS22T ..oeeeeveeeee | e Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQRAN7OVEIBJPSK1K14 | 02/14/2023 |. 02/14/2024 |......... 21,749 |...... 89,955,409 |.......... 413613 |.eeeeeeee 0f..... 8,329,116 [.eeeeennnnnns 0f..... 7,449,219 | .ooovnnin [ 7,449,219 |....... (879,896).....cccvvnnnnnn (U [V O (U S [V (. 0/0 weviiees
S&P 500 3/14/2024
Strike @ 3919.29 Fixed Index Annuities
TBABLS229 .....ccevvies | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 [. 03/14/2024 |......... 28,150 |..... 110,327,543 .......... 3919.29 [...ovviiinnnnnns 0f.... 10,533,086 [....ccvvvnnnnnns 0f.... 14,189,488 |........... |..... 14,189,488 |...... 3,656,452 |....uuunnnne [ [V R [ R Of wevvnnnnns 0/0 wevviins

BARCLAYS CUSTOM
4/14/2023 Strike @ Fixed Index Annuities
184.9172 BX11G3052 .. |..oovvcuvveerneiiiiiinenns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 04/15/2020 |. 04/14/2023 |.......... 8,399 |........ 1,553,134 ]......... 184.9172 |.......... 77,020 | (I (1) PO [£1:7.) I RO 952 | 575 | (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
5/12/2023 Strike @ Fixed Index Annuities
185.042 BXI1GS054 ... [.eeeeiveeeiiiiiiiiiiins Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/14/2020 |.05/12/2023 |.......... 4,306 |.......... 79%,761|.......... 185.042 |.......... 39,614 [oeeeiiinnns [0 (V) F P27 [ 2,282 e 1,888 [coeeeiiiiinens [V [0 (1 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
6/14/2023 Strike @ Fixed Index Annuities
185.5466 BX11G$056 ..
BARCLAYS CUSTOM

7/14/2023 Strike @ Fixed Index Annuities
187.178 BXI1GS058 ... [.eoveeveeeiiiiiiiinnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.07/14/2020 |.07/14/2023 |.......... 6,441 1........ 1,206,623 |.......... 187.178 |.......... 59,902 |..cooiuiiiieenns [0 (V) F A2 et e 4132 ... 3,501 [ouveeieeinns [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
8/14/2023 Strike @ Fixed Index Annuities
187.8526 BXI1GS060 .. |...ccoovvvvereeeiininnnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 08/14/2020 |.08/14/2023 |.......... 3,564 |.......... 669,554 |......... 187.8526 |.......... 33,219 |oeeiiiieens (I (1) IO 2,501 [ .eeeeeiis [ 2,501 | 2,086 | (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
9/14/2023 Strike @ Fixed Index Annuities
188.907 BXI16GS062 ... [.eeveveeriieeeiiiinennens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/14/2020 |. 09/14/2023 |........ 12,786 |........ 2,415,444 1.......... 188.907 |......... 120,064 |...ovveeeennnnee [0 (V) F 8,837 | | 8,837 |.cuuveennn A::1 1 P [V [0 (1 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
9/14/2023 Strike @ Fixed Index Annuities
188.907 BXI1GS063 ... | .ooovvvrrieenciiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 09/14/2020 |. 09/14/2023 |.......... 1,772 ... 334,787 |.......... 188.907 |.......... 16,677 |oeeeeiiaenns (I (1) IO 1,225 | e 1,225 | 1,009 [ooeeeiiiinnns (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
10/13/2023 Strike @ |Fixed Index Annuities
188.96 BXI1GS065 ..... [..oevvueeriieriiiiininns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 10/14/2020 |. 10/13/2023 |......... 1,275 |........ 2,130,537 |........... 188.96 |......... 105,647 |..evvveeeennee [0 (V) F 9,149 | o 9,149 |........... 7,386 | [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
11/14/2023 Strike @ |Fixed Index Annuities
189.9306 BXI11GS067 .. |...covovvvverreiiininnnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 11/13/2020 |. 11/14/2023 |.......... 6,523 |........ 1,238,832]......... 189.9306 |.......... 61,573 [ceeeeeiiis (I (1) IO 5,144 . [ 5,144 |........... 4,018 | (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
12/14/2023 Strike @ |Fixed Index Annuities
191.5716 BXI16$068 ..
BARCLAYS CUSTOM

1/12/2024 Strike @ Fixed Index Annuities
191.9166 BXI1GS071 .. |.oooviniiieiniiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.01/13/2021 |.01/12/2024 |......... 31,493 |........ 6,043,997 ......... 191.9166 |......... 299,812 |.eeeiiiiienns (I (1) P 22,773 [ oo | 2,773 |.......... 17,790 | (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
2/14/2024 Strike @ Fixed Index Annuities
192.9936 BXI16S073 ... [.eeveeeeeeiiieiiieeenas Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.02/16/2021 |. 02/14/2024 |....... 145,723 |...... 28,123,668 |......... 192.9936 |...... 1,304,572 [c.oveeeennes [0 (1 R 100,301 |.eveeeeeas e 100,301 |.......... 77,634 |..oveeeeenne [V [0 (1 0f oo 0/0 ..o
BARCLAYS CUSTOM
3/14/2024 Strike @ Fixed Index Annuities
188.859 BXI1GS075 .... | oooviiurrieeeiiiiiiineess Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 03/11/2021 |. 03/14/2024 |....... 143,459 |...... 27,093,470|.......... 188.859|...... 1,339,904 [...ooeennnnnnnns [\ 0] 204,270 | .o o 204,270 |......... 149,255 ... ..o [0 PP [\ A, [0 PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.06/12/2020 |.06/14/2023 |..........7.773 |........ 1,442,180 ......... 185.5466 |..

Exhibit 5 ... |Equity/Index |Barclays Capital .. ACZ8XIMNI3WIBK2824319 |. 12/15/2020 |. 12/14/2023 |......... 14,051 |....... 2,691,788 |......... 191.5716 |......... 133,485 [cooeeeeenines [V R 0
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BARCLAYS CUSTOM
4/12/2024 Strike @ Fixed Index Annuities
190.5616 BXI1GS076 .. |...coocvvrvereeiiininnnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 04/13/2021 |. 04/12/2024 |......... 60,623 |...... 11,552,473 ......... 190.5616 |......... 569,859 |......evveenns (I (1) P 73,24 [ | 73,241 |.......... 53,532 |- (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
5/14/2024 Strike @ Fixed Index Annuities
190.5596 BX11G$079 ..
BARCLAYS CUSTOM

6/14/2024 Strike @ Fixed Index Annuities
193.785 BXI1GS08T ... | .cooviiiiieieiiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.06/11/2021 |. 06/14/2024 |.......... 4,948 |.......... 958,813 .......... 193.785 |.......... 47,549 |- (I (1) IO 4,503 | ceeeiiins [ 4,503 ........... 3,285 [ (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
7/12/2024 Strike @ Fixed Index Annuities
194.913 BXI1GS083 ... [.eevevveeriiiriiiiininnes Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.07/13/2021 |.07/12/2024 |.......... 9,612....... 1,873,578 (.......... 194.913 |.......... 92,183 [..ooeeeins [0 (V) F 8,089 |.eeeeeeis e 8,059 |........... 5,866 |..cccvrnennnnne [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
8/14/2024 Strike @ Fixed Index Annuities
196.4111 BXI1GS085 .. |...covvvvieriiiiiiiinnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 08/12/2021 |. 08/14/2024 |.......... 7,141 ... 1,402,487 |......... 196.4111 |.......... 69,121 [coceeeiis (I (1) IO L7 P O 5,372 |.cc..... 3,892 [ (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
9/13/2024 Strike @ Fixed Index Annuities
199.7541 BXI1G$087 .. [.eevvevereriiriiiiininas Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 09/13/2021 |. 09/13/2024 |.......... 9,163 |........ 1,830,339 ]......... 199.7541 |.......... 90,164 [...ooveennnns [0 (V) F 5,16 | |, 5116 |...ooeeenn 3,750 [ouveeeeeennnns [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
10/11/2024 Strike @ |Fixed Index Annuities
193.9449 BXI1GS089 ... | ..oovvvvrieeneiiiiiinnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 10/13/2021 |. 10/11/2024 |.......... 5176 |........ 1,003,944 |......... 193.9449 |.......... 48,969 |.....cooennens (I (1) IO 6,210 | ceveeeiee | 6,210 |....oeeeen. 4,287 [ (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
11/14/2024 Strike @ |Fixed Index Annuities
195.7109 BXI1GS091 .. [..oveeeeeriiiiiiiiinins Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 11/11/2021 |. 11/14/2024 |.......... 1,349 ...l 263,963 |......... 195.7109 [.......... 12,853 | [0 (V) F 1,408 [ oo [ 1,408 | L7277 P [V [0 (1 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
12/13/2024 Strike @ |Fixed Index Annuities
194.492 BX11GS093 ...
BARCLAYS CUSTOM

1/14/2025 Strike @ Fixed Index Annuities
191.4278 BXI1GS095 .. [..ooeeverrriiriiiinines Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.01/13/2022 |.01/14/2025 |.......... 2,584 |.......... 494,554 ......... 191.4278 |.......... 23,846 [..oooeeinnnnns [0 (V) F 4874 et [ 4,874 ... 3,140 [ [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
2/14/2025 Strike @ Fixed Index Annuities
185.76 BXI1GS097 ..... | eoveeiiiiininiiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.02/11/2022 |. 02/14/2025 |.......... 2,828 .......... 524,464 |........... 185.76 |.......... 24,958 | (I (1) IO 9,594 [ .o [eeeeis 9,504 [........... 5,698 [...oeveeeinnnn (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
3/14/2025 Strike @ Fixed Index Annuities
183.9189 BXI1G$099 .. [..oovvverriiiriiiinnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.03/11/2022 |.03/14/2025 |.......... 3,36 |.......... 611,677|......... 183.9189 [.......... 29,001 [oooeeeeinnnes [0 [V F 13,504 [.ooeeeeis e 13,594 |........... 779 | [V [0 (1 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
4/14/2023 Strike @ Fixed Index Annuities
182.1254 BXI1GS100 .. |.ooevvuviierniiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 04/13/2022 |. 04/14/2023 |.......... 9,755 |....... 1,776,560 |......... 182.1254 |.......... 47,212 [eeeeees (I (1) IO 4,612 . e 4,612 ... 3,442 oo (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
4/14/2025 Strike @ Fixed Index Annuities
182.1254 BXI1G$101 .. [.eovereeeiiiiiiiiens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/13/2022 |. 04/14/2025 |.......... 1,335 | 243,066 |......... 182.1254 |.......... 11,331 | [0 (V) F 6,330 | .eeeeeens e 6,330 |...oueennnn 3,514 [ [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
5/12/2023 Strike @ Fixed Index Annuities
180.3543 BXI1GS102 .. |.eovvvnvvieiniiiiiiannns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 05/12/2022 |. 05/12/2023 |.......... 9,021 |....... 1,626,886 ......... 180.3543 |.......... 43,118 [eeeeees (I (1) P 17,335 [ .oveeeins [ 17,335 | 14,203 ..o (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
5/14/2025 Strike @ Fixed Index Annuities
180.3543 BX11G$103 ..
BARCLAYS CUSTOM

6/14/2023 Strike @ Fixed Index Annuities
174.8713 BXI1GS104 .. | oooviiiiieiiiiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 06/13/2022 |. 06/14/2023 |........ 18,096 |........ 3,164,497 |......... 174.8713 |.......... 83,785 [..ooeeennns (I (1) A 102,683 [...coonnns ferennnne 102,683 |.......... T4577 | (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
6/13/2025 Strike @ Fixed Index Annuities
174.8713 BXI1G$105 .. [..oooveeeriiiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.06/13/2022 |.06/13/2025 |............ 909 |.......e. 158,881 1......... 174.8713 |........... 7,28 [coveeeiiinnns [0 (V) F 7647 | | 7,647 e 3,700 |.eoiiiiennne [V [0 (1 0f oo 0/0 ..o
BARCLAYS CUSTOM
7/14/2023 Strike @ Fixed Index Annuities
176.842 BXI1GS106 ... |..ooovnnveneeiiiiiiinenss Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 07/13/2022 |. 07/14/2023 |........ 16,268 |........ 2,876,947].......... 176.842|.......... 75,974 [ceeeeennnnnnnns [\ [ PR 73,951 | oo | 73,951 .......... 54,463 |................ [0 PP [\ A, [0 PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.05/13/2021 |. 05/14/2024 |........ 16,021 |........ 3,052,993 [......... 190.5596 |..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2021 |. 12/13/2024 |....

... 164,513).......... 194.492 |..

Exhibit 5 ... [Equity/Index |Barclays Capital .. ACZ8XWWI3WIBK2824319 |. 05/12/2022 |. 05/14/2025 |.......... 3,215 [ 579,913 ]......... 180.3543 |.......... 26,913 [cveeieeiis [V R [V FO 18,198 |...
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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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
BARCLAYS CUSTOM
7/14/2025 Strike @ Fixed Index Annuities
176.842 BXI1GS107 ... [ceveevveniieiiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.07/13/2022 |.07/14/2025 |.......... 1,324 |.......... 234,162 |.......... 176.842 |.......... 10,818 |oeeeeeee (VN PO | IS 9,874 | e feeeeeeene 9,874 ... 4,891 | [ TR | IO [} TR | IR 0/0 weviins
BARCLAYS CUSTOM
8/14/2023 Strike @ Fixed Index Annuities
179.8505 BX11G$108 .. Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.08/11/2022 |. 08/14/2023 |........ 16,798 |........ 3,021,096 |......... 179.8505 |.. ....52,551... ... 39,729 |. 0.
BARCLAYS CUSTOM
8/14/2025 Strike @ Fixed Index Annuities
179.8505 BXI1GS109 .. [.eevvvveeiiiiiinninnnnnes Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.08/11/2022 |. 08/14/2025 |.......... 2,118 {.......... 380,997 ......... 179.8505 |.......... 17,562 [ [V T | IS 13,001 [.eneeeeiins Joeeenennns 13,001 |oeeeeeennns 6,654 |...uiieeinnnnnn [ TR | IO [} ORI | IR 0/0 weviiees
BARCLAYS CUSTOM
9/14/2023 Strike @ Fixed Index Annuities
175.6312 BXI1GS110 .. [ceeeeeenneeeeiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/13/2022 [. 09/14/2023 |......... 27,461 |........ 4,823,049 |......... 175.6312 |......... 125,772 [ (V1N PR | I 157,734 [ o 157,734 |......... 106,959 [..ovvvvennnnnns (0N R | FEN [N R | IR 0/0 wevviins
BARCLAYS CUSTOM
9/12/2025 Strike @ Fixed Index Annuities
175.6312 BXIIGST1T .. [oovieeeiieiiiiieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3W|BK2824319 |. 09/13/2022 |. 09/12/2025 |............ 288 |........... 50,540 |......... 175.6312 |........... 2,285 |eeeeeeeeennen (VN PO | IEUT TR T IR 2,31 [eeeees 1128 | [ TR | IO [} ORI | IR 0/0 weviiees
BARCLAYS CUSTOM
10/13/2023 Strike @ |Fixed Index Annuities
171.8108 BXIIGST12 .. [ceeeeeeineeeeiiiiees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 10/13/2022 [. 10/13/2023 |......... 15,298 |........ 2,628,411........ 171.8108 |.......... 68,077 |.eevvvvnnnns (VN PR | I 132,19 [ o 182,19 [ 79,932 |oevviiiiiins (0N R | FEN [N R | IR 0/0 wevviins
BARCLAYS CUSTOM
10/14/2025 Strike @ |Fixed Index Annuities
171.8108 BXIIGST13 .. [.eveeeiiiiiiiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 10/13/2022 (. 10/14/2025 |.......... 5,110 |.......... 877,986 ]|........ 171.8108 |.......... 39,144 | [V T | IS 53,428 | ..covvvinns fernns 53,428 |.......... 23,630 |eevenneeaeens [ TR | IO [} TR | IR 0/0 weviins
BARCLAYS CUSTOM
11/14/2023 Strike @ |Fixed Index Annuities
175.1176 BXIIGS114 .. [coeeeeeeneeeeeiiiees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 11/14/2022 (. 11/14/2023 |.......... 6,573 |....... 1,151,097 ........ 1751176 |.......... 29,908 |...uuniiiinnnnn (VN O | A 43,674 | e [ 43,674 |.......... 27,696 [...eiiiiinnnnns (0N R | FEN (U} SR | IR 0/0 weveiinns
BARCLAYS CUSTOM
11/14/2025 Strike @ |Fixed Index Annuities
175.1176 BX11G$115 .. Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 11/14/2022 |. 11/14/2025 |..........5,918 |........ 1,036,279 |........ 175.1176 |..
BARCLAYS CUSTOM
12/14/2023 Strike @ |Fixed Index Annuities
175.9417 BXIIGST16 .. [.eeeeeenneeeeiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2022 |. 12/14/2023 |.......... 8,872 (....... 1,560,971]......... 175.9417 |.......... 40,545 |..covnnnns (VN O | A 53,397 | eeeeeiiin [ 53,397 |...covnnnn 33,959 [..oiviiiiins (0N R | FEN [N R | IR 0/0 wevviins
BARCLAYS CUSTOM
12/12/2025 Strike @ |Fixed Index Annuities
175.9417 BXIIGST17 .. [coerieiiiieiiiiineeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2022 (. 12/12/2025 |.......... 4,534 |.......... 797,795 |......... 175.9417 |.......... 35,958 |.eeeeeieeens [V T | IS 37,625 | .ceveinin [ 37,625 |.......... 17,510 [ [ TR | IO [} ORI | IR 0/0 weviiees
BARCLAYS CUSTOM
1/12/2024 Strike @ Fixed Index Annuities
173.2193 BXI1GST18 .. [ ceeeeeeiieeeiiiieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.01/12/2023 [. 01/12/2024 |......... 11,525 |........ 1,996,314 ......... 173.2193 | Ofeirnns LI O | FP, 91,222 | oo [ 91,222 |.......... 39,475 |ovvviniiiie (0N R | FEN (U} SR | IR 0/0 weveiinns
BARCLAYS CUSTOM
1/14/2026 Strike @ Fixed Index Annuities
173.2193 BXII1GST19 .. [oeveeeiiiiiiiiiieeeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.01/12/2023 |.01/14/2026 |.......... 5,974 |........ 1,034,748]......... 173.2198 | (V)] N 46,774 [ 0 |t 58,630 [.evuuieres foreeaennn 58,630 |.......... 11,856 [.ooeeeeeinees [ TR | IO [} TR | IR 0/0 weviins
BARCLAYS CUSTOM
2/14/2024 Strike @ Fixed Index Annuities
175.1759 BX11GS120 .. [.eeeeeveneeeieiiiieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 02/13/2023 [. 02/14/2024 |......... 24,460 |........ 4,284,831 |......... 1751759 [ooeniiiiiinnnns (U R RN Ze N R | R, 165,066 |..oovvvvnnn |ovnnnnns 165,066 |.......... 54,017 [oeiiiiiiinnnns (0N R | FEN [N R | IR 0/0 wevviins
BARCLAYS CUSTOM
2/13/2026 Strike @ Fixed Index Annuities
175.1759 BXI1GS121 .. [.eveeveiiiiiiiiineeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 02/13/2023 |. 02/13/2026 |.......... 5,758 |....... 1,008,6% |......... 1751759 [ (V)] N 45,202 |.eeeeeeeeeenn O e 50,858 [..evunieees forreaeeen 50,858 |........... 5,657 |ouuueeeeennnnnn [ TR | IO [} ORI | IR 0/0 weviiees
BARCLAYS CUSTOM
3/14/2024 Strike @ Fixed Index Annuities
177.1109 BX11G$122 .. Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XIWI3WIBK2824319 |. 03/13/2023 |.03/14/2024 |......... 25,212 ... 4,465,311 |........ 771109 v L S 116,983 [vovevevereens 0 o 144,393
BARCLAYS CUSTOM
3/13/2026 Strike @ Fixed Index Annuities
177.1109 BXI1GS123 .. [.oiiivveeiiiiiiiiinennns Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 03/13/2023 [. 03/13/2026 |.......... 2,935 .o 519,886 |........ 1771109 [ oo (0]l 23,542 | O s 23,295 [.oiiiiiinn foaeennnnns 23,295 |.eeeeninnnns (247 )|+ eemeeeeennnnns [ T | AP Ofiiiiiiaa 0] e 0/0 tevvinaes
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 48,688,418 26,299,827 55,901,079 | XXX 55,901,079 6,972,203 0 0 XXX XXX
RUSSELL 2000 9/14/2023
Strike @ 2158
46428809 ... Variable Annuities ... |Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/14/2021 |. 09/14/2023 |.... 12,559,646 |..............2158 [...... 1,650,337 [..ooivveiene 0 0] 1,915,276 [....oooeenn | 1,915,276 |....... (239,009)). . 0]..
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Cumulative
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Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
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RUSSELL 2000
10/18/2023 Strike @
2118.8 46428$096 ..... Variable Annuities ... |Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQR4N7OVENBJPSK1K14 | 01/18/2022 |. 10/18/2023 |.......... 2,798 |........ 5,929,292|........... 2118.8|......... 734,639 |.eeeeeeeeeannn [V O (U 819,526 [..evvneees foeeeenne 819,526 |....... (134,649).....enneenee (U [V O (U [V (. 0/0 weviins
S&P 500 7/14/2023
Strike @ 3502.14
78462$133 ... Variable Annuities ... |Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 07/14/2021 |. 07/14/2028 |..........9,806 |...... 34,340,304 |.......... 3502.14 |...... 2,188,788 ...276,635 | ... ....276,635 |....... (895,617)|. 0.
S&P 500 8/11/2
Strike @ 3572.08
784626135 .......coee.n Variable Annuities ... |Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/13/2021 |. 08/11/2023 |.......... 7,764 (...... 27,733,022 |.......... 3572.08 |...... 1,783,313 [t [V O (U 354,957 | .oeevvnnnns [ 354,957 |....... (817,732)[. e (U [V O (U S [V (. 0/0 weviiees
S&P 500 9/13/2023
Strike @ 3558.54
784628137 .....cevvennnn Variable Annuities ... |Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 [. 09/13/2021 |. 09/13/2023 |.......... 6,968 |...... 24,795,409 |.......... 3558.54 |...... 1,763,573 [t [V R (U R 406,545 | .oeeevnnnnn [ 406,545 |....... (715,409)[.....ccvvvnnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 10/12/2023
Strike @ 3484.68
784626139 .......co....n Variable Annuities ... |Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/12/2021 |. 10/12/2023 |.......... 8,722 |...... 30,394,982|.......... 3484.68 |...... 2,123,849 |..covnien [V O (U 72 I K7 [N I 521,137 |....... (826,754)[...ceeeeeeennnn (U [V O (U S [V (. 0/0 weviiees
S&P 500 11/15/2023
Strike @ 3743.8
784626142 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |Credit Suisse ..... ANGGYXNXOJLX3X63JN86  |. 11/15/2021 |. 11/15/2023 |.......... 8,851 (...... 33,135,999 ........... 3743.8 |...... 2,186,975 |ouuuuniiiinnnnn [V R (U R 999,272 | .oeveiin [ 999,272 |..... (1,143, 179)...ccevvnnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 9/14/2023
Strike @ 4631.2
784626143 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 12/14/2021 |. 09/14/2023 |......... 12,222 |...... 56,601,322|........... 4631.2|...... 6,446,892 |....eieeeennnn [V O 0f..... 5,797,041 [.ooeeeeens fonnens 5,797,041 |..... (2,954,574)|..cccvvnnnns (U [V O (U [V [ 0/0 weviins
S&P 500 12/14/2023
Strike @ 3704.96
784626144 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/14/2021 |. 12/14/2023 |.......... 7,97 |...... 29,516,083 (.......... 3704.96 |...... 2,195,260 |..eunnieinnnnnn [V R (U R 927,090 [.evveneenns o 927,090 |....... (979,134)..cvvvnninns [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 10/18/2023
Strike @ 4595.65
78462$145 ... .... |Variable Annuities ... [Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQR4N7OVEIBJPSK1K14 | 01/18/2022 |. 10/18/2023 |......... 10,550 |...... 48,483,786 |.......... 4595.65 |...... 5,430,184 |....oeeeeeeeen O e O s 4,696,836 [....oeeee [onnnnn 4,696,836 |..... (2,521,381)|. 0.
S&P 500 12/18/2023
Strike @ 3676.52
784626146 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEIBJPSK1K14 | 01/18/2022 |. 12/18/2023 |.......... 8,822 |...... 32,433,304].......... 3676.52 |...... 2,177,085 |..cevvninns [V R (U R 9172 [ceveeeees o 981,172 |..... (1,057,249))..cenniiinnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 2/7/2025
Strike @ 4411
784626149 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XWWI3IIBK2824319 [. 02/08/2023 |. 02/07/2025 |......... 32,000 |..... 141,152,000 |.cceveenneeees AT | 0f.... 13,912,320 |ooeeeniieinnnnns 0f.... 14,193,573 | .oovvvnnnns fonnnn 14,193,573 |......... 281,253 | (U] [V T (U] [l T 0/0 tevvinanes
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 28,630,895 13,912,320 0 31,889,061 [ XXX 31,889,061  (12,003,434) 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 77,319,313 40,212,147 0 87,790,140 | XXX 87,790, 140 (5,031,231) 0 0 0 0] XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 48,688,418 26,299,827 0 55,901,079 [ XXX 55,901,079 6,972,203 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 28,630,895 13,912,320 0 31,889,061 | XXX 31,889,061 (12,003, 434) 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0499999999. Total Purchased Options 77,319,313 40,212,147 0 87,790,140 | XXX 87,790, 140 (5,031,231) 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
RUSSELL 2000 4/14/2023
Strike @ 2096.41 Fixed Index Annuities Bank of America
464288143 ..ouiiiiiiii | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 04/14/2022 |. 04/14/2023 |.......... 9,321 |...... 19,541,350 |.......... 2096.41]....... (734,482))..0uveecennnnn [V R [ (VN U R [ R - [ [V R [ R Of wevvnnnnns 0/0 wevviins
RUSSELL 2000 5/12/2023
Strike @ 1873.87 Fixed Index Annuities Bank of America
464288144 ..o | Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 05/13/2022 |. 05/12/2023 |.......... 3,082)........ 5,718,583].......... 1873.87|....... (229,499)] . cvvvnnnnens [ T [l P (X)) FTTTT AT (X)) TP 8,794 |t (U] [ T [ O cvvennnns 0/0 tevriianees
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
RUSSELL 2000 6/14/2023
Strike @ 1785.53522 |Fixed Index Annuities
464288145 ... | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/14/2022 |. 06/14/2023 |.......... 5,063 |........ 9,040,093 |...... 1785.53522 |....... (377, 213)]- e [V O 0f...... (456,578)[ .evvvneees foennnne (456,578)....... (121,985)[....cceeeeeennnn (U [V O (U [V (. 0/0 weviins
RUSSELL 2000 7/14/2023
Strike @ 1786.5625 Fixed Index Annuities
464258146 ... e | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1HIDSPRFMYMCUFXTO9 |.07/14/2022 |.07/14/2023 |..........4,552........ 8,132,665(....... 1786.5625 |....... (297,681), ... (4,439). 0.
RUSSELL 2000 8/14/2023
Strike @ 2110.186982 |Fixed Index Annuities
AB42SSTAT oo | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/12/2022 |. 08/14/2023 |.......... 3,323 |....... 7,012,046 |..... 2110.186982 |....... (287,227 )] veeeeeeeennnn [V O [ I (V) (AR R [QF::) . 5,881 [ceeeeiiiies (U [V O (U S [V (. 0/0 weviiees
RUSSELL 2000 9/14/2023
Strike @ 1926.71 Fixed Index Annuities
464288148 ....oiiiiiiis | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2022 |. 09/14/2023 |.......... 5,121 ........ 9,866,451 (.......... 1926.71 ....... (470,906)......ccvvunnnns [V R Of....... (11,077)] e | (11,077)]...ccvnn 67,267 [coeeiiviinnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
RUSSELL 2000
10/13/2023 Strike @ | Fixed Index Annuities Bank of America
1759.79354 464258149 [ ...covvvnnniiriinnnniees Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 10/14/2022 |. 10/13/2023 |.......... 3,737 |........ 6,576,824 [..... 1759.793538 |....... (368,453)]-.ueeeeeeennnn [V O 0f...... (340,539)] ...cevvnnnn funnnnn (340,539)|.......... 15,535 [ceeeeeeeieinnns (U [V O (U S [V (. 0/0 weviiees
RUSSELL 2000
11/14/2023 Strike @ |Fixed Index Annuities
1948.91697 464288150 [ ...oevvvnneeerenninneenns Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 11/14/2022 |. 11/14/2023 |.......... 3,657 |........ 7,128,144(..... 1948.916969 |....... (307,726).....ccvvnnnnnns [V R 0f...... (RAVAVEE) IS R (117,793)........... 5,090 [cuuuniiiiinnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
RUSSELL 2000
12/14/2023 Strike @ | Fixed Index Annuities Bank of America
1902.19 464288151 ... [ceeevvvniiiiiiiiiieeees Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 12/14/2022 |. 12/14/2023 |.......... 3,09 |........ 5,889,370 |.......... 1902.19 |....... (269,107)f...cceevvnennnns [V O (U (L0720 IR (90,920)f.......... 72,623 |oceeeaeeaenne (U [V O (U [V [ 0/0 weviins
RUSSELL 2000 1/12/2024
Strike @ 1965.91 Fixed Index Annuities Bank of America
464288152 ...vuniiiiiiin | Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULB8O |. 01/13/2023 |. 01/12/2024 |.......... 5,419 ...... 10,654, 131].......... 1965.91 [ovvveniiiinnnnns 0f...... (418, 271)[c.eneeeeiannnn 0f...... (100,260)] . eevvvenn Jevennns (100,260)........ 318,011 [ [ [V R [ Of wevvnnnnns 0/0 weveiinns
RUSSELL 2000 2/14/2024
Strike @ 2016.150542 |Fixed Index Annuities
464258153 ... P Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRANTOVENBJPSK1K14  |. 02/14/2023 |. 02/14/2024 |........ 13,707 |...... 27,636,000 |..... 2016.150542 |.. (976,915)|... LV (183,833 ... (183,833)|.........793,082 |. 0.
RUSSELL 2000 3/14/2024
Strike @ 1848.501788 |Fixed Index Annuities
464288154 ...eeniiiiiii | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 [. 03/14/2024 |......... 12,120 |...... 22,403,158 |..... 1848.501788 |.....cevvennnnns 0f...... (828,184)[......ccevvnnnns 0f...... (592,855)] ..eevvvnnnn [eunnnnn (592,855)......... 235,329 [..oovvininnnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 4/14/2023
Strike @ 4601.24 Fixed Index Annuities Bank of America
T8ABSS207 ..eeeveeeee | e Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO  |. 04/14/2022 |. 04/14/2023 |......... 25,002 |..... 115,041,997 |.......... 4601.24 |..... (6,984,917)[....ccevrnnnnnns [V O [ I (VL)) [ R (748)......... 116,494 [..ooevennennes (U [V O (U S [V (. 0/0 weviiees
S&P 500 5/12/2023
Strike @ 4234.74 Fixed Index Annuities Bank of America
7846S$209 ......ccevues | aeeeeeeiiie s Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDOIULBBO |. 05/13/2022 |. 05/12/2023 |......... 10,059 |...... 42,596,149 |.......... 423474 |..... (2,902,978)f....cccevvnnnnns [V R 0f...... (434,599 ..eneeeens o (434,599)......... 158,937 [.oovvviiinnnnns [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 6/14/2023
Strike @ 3931.59 Fixed Index Annuities
78468211 .eeiiiiiees | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/14/2022 |. 06/14/2023 |.......... 9,355 |...... 36,778,766 |.......... 3931.59 [..... (1,870,936)].ccvvveeeeen [V O 0f.... (2,543,411)] ceevvnnnns fennnn (2,543,411)|....... (570,693)[...ceeeeeennnnn (U [V O (U [V [ 0/0 weviins
S&P 500 7/14/2023
Strike @ 3993.5444 Fixed Index Annuities
TBABSS213 ...iiiiiiies | e Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 07/14/2022 |. 07/14/2023 |.......... 8,593 |...... 34,317,206 |........ 3993.5444 |..... (2,455,646)]......cceennnnn [V R 0f.... (2,220,808)(..cevveeee |nnne (2,220,808)....... (457 ,164)[......ccvvnnnnn [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 8/14/2023
Strike @ 4518.55 Fixed Index Annuities
T84BSS215 ..oeeeeeies | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/12/2022 |. 08/14/2023 |.......... 8,716 |...... 39,382,326 |.......... 4518.55 |..... (2,481,846)|......ccevnennns [V O 0f...... (298,038)[ .cvvvnneee fonnnen (298,038)|.......... 95,784 |.coveeeeaenee (U [V O (U S [V (. 0/0 weviiees
S&P 500 9/14/2023
Strike @ 4148.835 Fixed Index Annuities
784688217 ....ovvvvennnn Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/14/2022 |. 09/14/2023 |......... 12,729 |...... 52,812,554]......... 4148.835 |..... (4,070,127)]..ccvvvenns [V R 0f.... (2,737, 710) vevnneeean | (2,737,710)....... (447 191 [ [V R [ R 0
S&P 500 10/13/2023
Strike @ 3762.2235  [Fixed Index Annuities Bank of America
T846SS219 ..eeieeies | Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 10/14/2022 |. 10/13/2023 |.......... 7,161 |...... 26,939,702|....... 3762.2235 |..... (2,398,787)[.ceeeeeeenns [V O 0f.... (3,692,561)] .cccvvunnns fennnn (3,692,561)....... (738,698)......ccennnnnnn (U [V O (U [V [ 0/0 weviins
S&P 500 11/14/2023
Strike @ 4159.07 Fixed Index Annuities
784688221 ...oiiiiiiies | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 11/14/2022 |. 11/14/2023 |.......... 6,324 |...... 26,301,917 |.......... 4159.07 |..... (2,086,035)[....cccvvnnnnnns [V PR 0f.... (1,659,150)( ..ovneeecs [ (1,659,150)f....... (269,244)...cvvvnnnnn [ [V R [ R Of cevvnnnnns 0/0 wevveins
S&P 500 12/14/2023
Strike @ 4201.88 Fixed Index Annuities Bank of America
784688223 ..iiiiiiiins | Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 12/14/2022 |. 12/14/2023 |.......... 5,823]...... 24,469,102].......... 4201.88 |.... (1,817,066)]..ccvvuuereenens [ T 0f.... (1,501,105)f ..ovneeees fonnes (1,501, 105)....... (282,287 cevenneeaeees [ [ T [ O covvennnns 0/0 tevriianes




9903

STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 1/12/2024
Strike @ 4194.25 Fixed Index Annuities Bank of America
T8ABSS225 ....oeeeeeee | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 01/13/2023 |. 01/12/2024 |.......... 8,994 |...... 37,723,504 |.......... 4194.25 ..o 0f.... (2,514, 211)) e 0f.... (2,550,425)] ......cvvnn |oenen (2,550,425)......... (R IPALY (U [V O (U [V (. 0/0 weviins
S&P 500 2/14/2024
Strike @ 4303.229652 |Fixed Index Annuities
TBABSS227 ...ovevvvvies | e Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVEIBJPSK1K14 | 02/14/2023 |. 02/14/2024 |......... 21,749 |...... 93,589,608 |..... 4303.229652 |........cevunnns 0f..... (6,107,217).ccevvenneenne 0f.... (5,302,691)] .eevvvnnnnn fennnn (5,302,691)f......... 804,525 |....uuunninne [ [V R [ Of wevvnnnnns 0/0 wivviins
S&P 500 3/14/2024
Strike @ 4078.81 Fixed Index Annuities
784658229 ...iiiiiiiinn | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 [. 03/14/2024 |......... 28,150 |..... 114,818,012].......... 4078.81[.....oeeeennnnns 0f.... (7,853, 179)[-- e evvvennnnnes 0f... (11,166,347)] ...cvvnnn. ... (11,166,347)f..... (3,313,168)[-..ceevvennnnnes (U] [V T (U] [l T 0/0 tevvinanes
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (30,305,632) (18,697,977 0f (36,258,262 XXX (36,258,262 (3,493,680) 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (30,305,632)  (18,697,977) 0 (36,258,262)] XXX (36,258,262 (3,493,680) 0 0 0 0] XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants (30,305,632)( (18,697,977 0] (86,258,262 XXX (36,258,262 (3,493,680), 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0989999999. Total Written Options (30,305,632)  (18,697,977) 0 (36,258,262)] XXX (36,258,262 (3,493,680) 0 0 0 0 XXX XXX
CREDIT SUISSE FB USA
INC Fixed Rate CSL FINANCE PTY CREDIT SUISSEEFB (e 3.780000
Currency Swap BSWAP1 |LIMITED Q1297#AF5 . [Sch D ........ Currency..... USA Lo EXD7DEVFDHAHOFFQ7349 ). 11/12/2014 |. 11/12/2024 |............... 0f..... 9,038,400/(1.930000)  [...cccceunnnnnns [ [ 74,676 |...... 1,423,800 [.oeeeeennn | 1,423,800 [....oovvvnnnnnns 0]....... (160,300)f...ceevvvnnnnnns [0 (V)] R 57,461 .......... 0/0 tevvinnnnnns
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 74,676 1,423,800 | XXX 1,423,800 0 (160,300 0 0 57,461 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 74,676 1,423,800 | XXX 1,423,800 0 (160,300 0 0 57,461 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 74,676 1,423,800 | XXX 1,423,800 0 (160,300 0 0 57,461 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 74,676 1,423,800 | XXX 1,423,800 0 (160,300 0 0 57,461 XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 74,676 1,423,800 | XXX 1,423,800 0 (160,300 0 0 57,461 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 47,013,681 21,514,170 0 51,531,878 | XXX 51,531,878 (8,524,910) 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 47,013,681 21,514,170 74,676 52,955,678 | XXX 52,955,678 (8,524,910) (160,300 0 0 57,461 XXX XXX
Description of Hedged Risk(s) |

@) |
[

Code |
[
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX
Product
ESM3 ......... W7 22,789,260 | S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... [Equity Risk |.06/16/2023 .| SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .]...3,895.6000 |...4,137.7500 |........ (1,416,578)|........ (1,416,578)|.... .... (1,416,578)].... (1,416,578)[........ 1,383,722
Product
ESM3 oooveeins [ TR T 72,263,380 | S&P500 EMINI FUT .... |Variable Annuities .. [Exhibit 5 ... |Equity Risk |.06/16/2023 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .]...3,895.6000 |...4,137.7500 |........ (4,491,883)/........ (4,491,883)|.....cuvvvvnnnns (VN TR (VN 0].... (4,491,883)[..... (4,491,883)f........ 4,387,700
Product
ESM3 oooveeins [ 273 | 53,175,623 | S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... [Equity Risk |.06/16/2023 .| SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .]...3,895.6500 |...4,137.7500 |........ (3,304,665)........ (3,304,665)]................ 0 feurnnnnnnnnnnn 0 fovvenninnnnnnn 0 s (3,304,665)[..... (3,304,665)|........ 3,228,018
Product
ESM3 .oooveies [ 45 ... 82,782,563 | S&P500 EMINI FUT .... |Variable Annuities .. [Exhibit 5 ... |Equity Risk |.06/16/2023 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .]...3,895.6500 |...4,137.7500 |........ (5,144,624)|......... (5,144,624)|................ (VN TR (VN 0].... (5,144,625)(..... (5,144,625)|........ 5,025,302 10/0 ..evvvnnnnnnnnn [ erniiiiininas 50
Product
ESM3 oooveeins [ 126 |........ 24,542,910 [S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... |Equity Risk |.06/16/2023 .[CVE ..............ee. SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .]...3,895.7000 |...4,137.7500 |........ (1,524,915) [......... (1,524,915))..ccccceennn. (VN TR (VN 0].... (1,524,915)(..... (1,524,915)|........ 1,489,547 10/0 .oooeeeeeeeiin [, 50
Product
ESM3 oooveeins [ 264 |........ 51,423,240 [S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... |Equity Risk |.06/16/2023 .[CVE ...............e.. SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .]...3,895.7000 |...4,137.7500 |........ (3,195,060)........ (3,195,060)|.....00vvvvnnns (VN TR (VN 0].... (3,195,060)f.... (3,195,060)|........ 3,120,985 10/0 ..vvvenniniinnn [ e, 50
Product
ESM3 .oooveies [ 346 |........ 67,396,475 | S&P500 EMINI FUT .... |Variable Annuities .. [Exhibit 5 ... |Equity Risk |.06/16/2023 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .|...3,895.7500 |...4,137.7500 |........ (4,186,600)........ (4,186,600)]....cccceennnnn (VN TR (VN 0].... (4,186,600)|.... (4,186,600)|........ 4,089,497 10/0 ..evvnnnnnnnnnn [ erriiiiininns 50
Product
ESM3 oo [ 72 |eeeeeee 14,394,600 | S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... |Equity Risk [.06/16/2023 .|CNE .................. SNZ20JLFKBMNNCLQOF39 . |.03/23/2023 .|...3,998.5000 |...4,137.7500 |........... (501,300) |-..vvvveee (501,300)]-.cceeeeennnn (VN TR (VN 0. (501,300)]....... (501,300)|...vvveeee 489,673 [0/0 .ooeeeeeeeeee [ 50
Product
ESM3 .oooviiis [ L7 I 8,797,250 | S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... [Equity Risk [.06/16/2023 .[CME .................. SNZ20JLFKBMNNCLQOF39 . |.03/23/2023 .|...3,998.7500 |...4,137.7500 |........... (305,800) |-...vvveeee (305,800)]-.cceeeeennnn (VN TR (VN 0. (305,800)]....... (305,800)|-...vvveeen 208,707 0/0 woeeeeeeeeeeees [ 50
Product
ESM3 .oovveees v 195 |........ 30,994,188 | S&P500 EMINI FUT .... |Variable Annuities .. [Exhibit 5 ... |Equity Risk |.06/16/2023 .|CME .................. SNZ20JLFKBMNNCLQOF39 . 1.03/23/2023 .]...3,999.2500 |...4,137.7500 |........ (1,073,375)........ [QRTERTE)] SN O, [V N 0].... (1,073,375)|.... (1,073,375)|........ 1,048,479 [0/0 wevvvvvvvvveenn | eeeeeeiee 50
1599999999. Subtotal - Short Futures - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 (25, 144,800) (25, 144,800) 0 0 0| (25,144,801)] (25,144,801) 24,561,600 XXX XXX
1649999999. Subtotal - Short Futures (25,144,800) (25,144,800) 0 0 0| (25,144,801)] (25,144,801) 24,561,600 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 (25, 144,800) (25, 144,800) 0 0 0| (25,144,801)] (25,144,801) 24,561,600 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (25, 144,800) (25, 144,800) 0 0 0 (25,144,801)|  (25,144,801) 24,561,600 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
WELLS FARGO .. ... 8,137,680 |.. ....(833,282,480) . (25, 144,800)
Total Net Cash Deposits 8,137,680 (33,282,480) (25, 144,800)

(a) Code Description of Hedged Risk(s)

(b) [ Code ] Financial or Economic Impact of the Hedge at the End of the Reporting Period |
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance

Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 0 (25, 144,800) 0 0 (25, 144,800) 0 24,561,600 24,561,600
BARCLAYS CAPITAL .evvviniiiiiiiiie e AC28XWWI3WIBK2824319 . |... Y 17,260,000 |.... 16,503,291 |... 0 .. .. 0. .0
BNP PARIBAS ... ... KVOR4N7VENBJPSK1K14 . Y. ..9,330,000 8,882,652 I 8,882,652 0.
CREDIT SUISSE .. .. ANGGYXNXOJLX3X63JN86 . Y. . 2,720,000 ,423,072 20| 2,423,072 0.
GOLDMAN SACHS ........... .. I22LROWP2IHZNBB6K528 . Y. 2,900,000 , 714,244 0| 2,714,244 0.
BANK OF AMERICA MERRILL LYNCH ... EYKN6VOZCB8VDIIULB8O . Y. . 1,800,000 ,740,414 ,940,414 ... 4740414 |
MORGAN STANLEY ... . 4PQUHN3JPFGFNF3BBE53 . Y. 11,500,000 15,989,228 4,489,228 |... . 15,989,228 | ...
WELLS FARGO KB1H1DSPREMYMCUFXT09 . |... Y 830,000 |.... 1,702,777 |... 872,777 |... 1,702,777
0299999999. Total NAIC 1 Designation 46,340,000 0 52,955,678 0 8,302,419 52,955,678
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0 0 0 0

0999999999 - Gross Totals 46,340,000 0 52,955,678 (25,144,800) 8,302,419 52,955,678 (25, 144,800) 8,302,419 24,619,061 24,561,600
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 52,955,678 (25, 144,800)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Total

XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

BARCLAYS CAPITAL
BNP PARIBAS ......
CREDIT SUISSE
GOLDMAN SACHS ...
BANK OF AMERICA MERRILL LYNCH .
MORGAN STANLEY ..
WELLS FARGO

.. AC28XWIII3W1BK2824319 ..
.. KVQRAN7OVEWBJPSK 1K 14 ..
.. ANGGYXNXOJLX3X63JN86 ..
. W22LROWP2IHZNBB6KS528 ..
. EYKN6V0ZCBBVDIIULBSO .
. 4PQUHN3JPFGFNF3BB653 ..
KB1H1DSPRFMYMCUFXTOO ..

MONEY MARKET FUND
MONEY MARKET FUND
MONEY MARKET FUND
MONEY MARKET FUND
MONEY MARKET FUND
MONEY MARKET FUND
MONEY MARKET FUND

. [31846V-56-7
. [31846V-56-7
. [31846V-56-7
. [31846V-56-7
. [31846V-56-7
. [31846V-56-7

31846V-56-7

FIRST AMERICAN TREASRY .
FIRST AMERICAN TREASURY .
FIRST AMERICAN TREASLRY .
FIRST AMERICAN TREASLRY .
FIRST AMERICAN TREASRY .
FIRST AMERICAN TREASLRY .
FIRST AMERICAN TREASLRY .

17,260,000 |
.9,330,000 |
.2,720,000 |
.2,900,000 |
1,800,000 |.
11,500,000 |
830,000 |

17,260,000 |
.9,330,000 |-
.2,720,000 |
.2,900,000 |-
1,800,000 |.
11,500,000 |-
830,000 |

0299999999 - Total

46,340,000

46,340,000
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| inVM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase Liability Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Liakili & 85 820 Balance Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on 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
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
CR1727-13-8 .........| BNP PARIBAS SA REOENT .. |C . .... 2,000,000 |.. .... 2,000,000 |....... 05/05/2023 ...
CR5741-72-1 .........[ BOFA SECURITIES INC. REOENT .. |C . ETTTTIT .... 2,000,000 |.. .... 2,000,000 |....... 05/05/2023 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 4,000,000 4,000,000 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 4,000,000 4,000,000 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 4,000,000 4,000,000 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 4,000,000 4,000,000 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX

5999999999. Total - Preferred and Common Stocks 0 0 XXX

000000-00-0 .........| AUST & NZ BANKING GROUP ... C ,899,326 |.. ,900,000 |....... 10/13/2023 ...
000000-00-0 .| AUST & NZ BANKING GROUP ... C ,496,330 |.. ,500,000 |....... 12/11/2023 ...
000000-00-0 .........| AUST & NZ BANKING GROUP . 999,856 |.. ,000,000 |....... 08/24/2023 ...
000000-00-0 .| BANK OF AMERICA NA .. . 1,497,229 |.. . 1,500,000 12/15/2023
000000-00-0 .| BANK OF NOVA SCOTIA ,501,887 |.. . 1,500,000 09/05/2023
000000-00-0 .| BANK OF NOVA SCOTIA HOUS ,501,148 |.. . 1,500,000 05/22/2023
000000-00-0 .| COP FINANCIAL INC ... ,499,538 |.. . 1,500,000 10/10/2023
000000-00-0 .| CANADIAN IMP BK COMM NY . ,500,345 |.. . 1,500,000 06/28/2023
000000-00-0 .| CANADIAN IMP BK COMM NY . ,496,632 |.. . 1,500,000 12/07/2023
000000-00-0 .| CANADIAN IMP BK COMM NY . . 1,499,605 |.. . 1,500,000 07/24/2023
000000-00-0 .| COLLAT CP FLEX CO LLC . .1,700,621 |.. .1,700,000 05/09/2023
000000-00-0 .| COMMONWEALTH BK AUSTR N . 1,000,955 |.. . 1,000,000 06/05/2023
000000-00-0 .| COMMONWEALTH BK AUSTRALI ,000,585 |.. . 1,000,000 05/12/2023
000000-00-0 .| FAIRWAY FINANCE CO LLC .. ,499,384 |.. . 1,500,000 08/15/2023
000000-00-0 .| MANHATTAN ASSET FDG CO .. . 1,194,205 |.. . 1,194,549 05/05/2023
000000-00-0 .| MIZUHO BANK LTD/NY ..... . 1,498,709 |.. . 1,500,000 08/16/2023
000000-00-0 .| NATIONAL AUSTRALI BANK L . 1,500,742 |.. . 1,500,000 05/04/2023
000000-00-0 .| NATIONAL AUSTRALI BANK L . 1,497,6% |.. . 1,497,285 11/16/2023
000000-00-0 .| NORDEA BANK ABP NEW YORK ... ,500,209 |.. ,500,000 |....... 05/18/2023 ...
000000-00-0 .........| OLD LINE FUNDING LLC 1,500,054 |.. ,500,000 |....... 05/22/2023 ...
000000-00-0 .| STATE STREET BANK & TR 1,701,760 |.. .1,700,000 07/14/2023
000000-00-0 .| STATE STREET BANK & TR .. ..1,499,925 |.. . 1,500,000 06/23/2023
000000-00-0 .| SUMITOMO MITSUI TRUST NY ... 1,000,189 |.. ,000,000 |....... 05/12/2023 ...
000000-00-0 .........| SUMITOMO MITSUI TRUST NY ... 1,498,712 |.. ,500,000 |....... 08/21/2023 ...
000000-00-0 .| SUMITOMO MITSUI TRUST NY ..1,499,954 |.. . 1,500,000 07/27/2023
000000-00-0 .| SUMITOMO MITSUI BANK NY . . 1,499,846 |.. . 1,500,000 09/27/2023
000000-00-0 .| SUMITOMO MITSUI BANK NY ... 1,498,712 |.. ,500,000 |....... 08/17/2023
000000-00-0 .........| SVENSKA HANDELSBANKEN NY ... 1,500,161 |.. ,500,000 |....... 07/24/2023 ...
000000-00-0 .| THUNDER BAY FUNDING LLC . C . 3,000,279 |.. . 3,000,000 04/17/2023
000000-00-0 .| TORONTO DOMINION BANK ... C . 1,802,765 |.. . 1,800,000 11/16/2023
000000-00-0 .| WESTPAC BANKING CORP NY . C . 1,499,841 |.. . 1,500,000 09/29/2023
000000-00-0 .| JP MORGAN SECURITIES LLC RECENT OBFR+40 . C .1,000,000 .. . 1,000,000 06/29/2023
000000-00-0 .........| HSBC SECURITIES (USA) INC REOENT 35 DAY . C .... 4,000,000 |.. .... 4,000,000 |....... 05/05/2023 ...
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 51,787,200 51,791,834 XXX
000000-00-0 ........ [, [ e 0 o 0 o
9609999999. Subtotal - Cash (Schedule E Part 1 type) 0 0 XXX
0527M1-R6-4 .........| AUTOBAHN FUNDING CO LLC .... C ... 2,497,990 |.. .... 2,498,330 [....... 04/06/2023 ...
0527M1-RA-5 AUTOBAHN FUNDING CO LLC . C . 1,497,981 |.. . 1,498,181 04/10/2023
05333U-R5-1 AUTOZONE INC ............ C . 1,399,031 |.. ..1,399,222 04/05/2023
0556X4-HJ-8 BNZ INTL FUNDING/LONDON . C . 1,500,517 |.. . 1,500,439 04/21/2023
06417L-SF-5 BANK OF NOVA SCOTIA ... C . 1,000,140 |.. . 1,000,104 04/10/2023
06744R-R6-7 BARCLAYS BANK UK PLC .. C . 1,498,799 |.. . 1,498,9% 04/06/2023
08465S-RA-9 BERKSHIRE HATHAWAY ENERG C . 1,398,008 |.. . 1,398,075 04/10/2023
15963U-RJ-7 .........| CHARIOT FUNDING LLC C .. 1,496,336 |.. .. 1,496,550 |....... 04/18/2023 ...
17305T-7J-5 .........| CITIBANK NA 1,500,276 |.. 1,500,169 |....... 04/20/2023 ...
19121B-SA-8 COCA-COLA €O ... . 1,342,8% |.. . 1,342,936 05/10/2023
2442211-RB-9 JOHN DEERE CAPITAL CORP . . 1,497,800 |.. . 1,498,062 04/11/2023
2442201-SB-8 .........| JOHN DEERE CAPITAL CORP .... C .. 1,401,792 |.. 1,491,883 |....... 05/11/2023 ...
3703E1-R3-4 .........| GENERAL MILLS INC C 1,349,429 |.. 1,349,595 |....... 04/03/2023 ...
38150U-S4-4 GOLDMAN SACHS INTERNATIO C . 1,493,113 |.. . 1,493,372 05/04/2023
44988G-CU-0 ING (US) FUNDING LLC .. .|C . 1,501,074 |.. . 1,500,654 05/22/2023
54316U-RB-7 LONGSHIP FUNDING LLC C . 1,497,764 |.. . 1,497,987 04/11/2023
606890-RD-8 MIZUHO BANK LTD/SG .. C . 1,497,366 |.. . 1,497,525 04/13/2023
6117P5-Rl-1 MONT BLANC CAPITAL CORP . C . 1,495,710 |.. . 1,495,900 04/21/2023
62939M-RC-3 NRU.BANK ..o C . 1,497,602 |.. . 1,497,807 04/12/2023
74444R-R4-3 PUBLIC SERVICE COLORADO . C . 1,199,321 |.. . 1,199,460 04/04/2023
83050W-EE-0 SKANDINAV ENSKILDA BANK . C . 1,500,644 |.. . 1,500,507 04/27/2023
89115B-Y6-1 TORONTO DOMINION BANK NY C ..1,499,043 |.. . 1,499,968 04/03/2023
891530-RL-6 TOTALENERGIES CAP CANADA C .2,193,985 |.. ..2,194,334 04/20/2023
8AMMFO-8Q-7 .........| GOLDMAN SACHS FIN SQ GOVT . C 1,882,578 |.. 1,882,578 |..

8AMMFO-91-1 .........[ DUS GOVT MM SERIES INST .... C ..2,849,445 |.. ..2,849,445 |..

8AMMFO-AM-3 .........[ INVESCO GVT & AGCY-INST .... .|C v 1,353,737 |.. .. 1,353,737 |..
93114F-RH-9 ......... [ WALMART INC C ... 1,406,594 |.. 1,496,780 |....... 04/17/2023 ...
CR4824-39-5 CREDIT AGRICOLE CORPORATE & INVESTMENT C . 1,500,000 |.. . 1,500,000 04/07/2023
RPEO2P-1G-5 HSBC SECURITIES USA INC .... C 11,000,000 |.. 11,000,000 04/03/2023
RPE220-XX-5 BOFA SECLRITIES INC . C 10,000,000 |.. 10,000,000 04/03/2023
RPE62P-QL-7 B\P PARIBAS ..... C .3,000,000 |.. . 3,000,000 04/03/2023
RPE62P-QT-0 TD SECURITIES (USA) LLC . C .1,000,000 .. . 1,000,000 04/03/2023
RPEE2P-IIN-0 BNP PARIBAS .............. C 15,000,000 |.. 15,000,000 04/03/2023
RPEF20-F1-9 .........| HSBC SECURITIES USA INC . [ .... 1,000,000 |.. .... 1,000,000 |....... 04/03/2023 ...
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on 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
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 84,929,870 84,932,5% XXX
9999999999 - Totals 140,717,070 140,724,430 XXX
General Interrogatories:
1. Total activity for the year FairValue $ oo 26,755,744 Book/Adjusted Carrying Value $ --ooovveevvennnne 26,784,512

2. Average balance for the year ~ Fair Value $ .. .127,339,198  Book/Adjusted Carrying Value $ - 127,332,174
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ......... 135,378,078 NAIC2 $ ............. 536,322 NAIC3 § ..o 0 NAIC4 $ .o 0 NAIC5 $ .o 0 NAICE $ .oirinne

E11.1




STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO

CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9999999999 - Totals XXX

General Interrogatories:
1. Total activity for the year Fair Value $
2. Average balance for the year Fair Value $

Book/Adjusted Carrying Value $ -
Book/Adjusted Carrying Value $ oo
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

U.S. Bank ....cocooveeeiiei. Cincinnati, OH ..ocoooooeeeee [, ...0.000
BMO Harris Bank N.A. ............. Chicago, IL .oocveeeeeeieeeees fo ...0.000
Goldman Sachs .........cccceveueee. New York, NY ..o e ...0.000
Key Bank .............. .. Cincinnati, OH .]--.0.000 |..
Fifth Third Bank . Cincinnati, OH .]--.0.000 |..
Associated Bank Green Bay, Wl ...ccccovevevenns ..|...0.000
Citizens Bank .......ccccoovevenennns Providence, Rl ..o [, ...0.000
Regions Bank ...........cccccccvueunene Birmingham, AL .....ccocoveeees o ...0.000
Federal Home Loan Bank Of
Cincinnati .........coceeveveeennn.. Cincinnati, OH ....oocooveeeeer oo, ...0.000
0199998. Deposits in ... 1 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 150,000 150,000 150,000
0199999. Totals - Open Depositories XXX [ XXX 0 0 57,513,773 129,697,021 123,770,366
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 0 57,513,773 129,697,021 123,770,366
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

57,513,773

129,697,021

123,770,366
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STATEMENT AS OF MARCH 31, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6 7
Book/Adjusted
Carrying Value

Code Date Acquired Rate of Interest Maturity Date

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999

. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999

. Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999

. Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

olo|lo|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

olo|lo|loc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

31846V-56-7 .......

|F|RST AMERICAN GOVT OBLIG FUND CL Z 1oiiieeiutttiitet ettt ettt ettt oottt et ettt et oottt e e et e ettt e e et e ettt b e et e et b et e et ea bbbt e eeaatbbeeeeeannes

.............................. 82,655,394

............................... 1,070,925

8309999999

. Subtotal - All Other Money Market Mutual Funds

82,655,394

1,070,925

82,655,394

1,070,925
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