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STATEMENT AS OF JUNE 30, 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 [ 6,145,144,790 |...cooviiniiiiiien [V 6,145,144,790 |........... 6,126,737,168
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 16,608,460 |.......covvvcecereeerrcnee [V 16,608,460 |................. 16,335,300
2.2 COMMON SOCKS ...ttt nensen [oeossnineenanns 599,748,054 |....ccocvvnnee 49,888,890 |.....ccconue. 549,859,164 |................ 535,337,435
3. Mortgage loans on real estate:
B FIISEHENS ..ot [ 1,181,010,597 [.oovoieiiiiiciici [V 1,181,010,597 |............ 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 22,314,983 |...ovvivreeeene 0 [ 22,314,983 |....ccovennee. 22,803,385
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash ($ ... (1,351,484) ), cash equivalents
[ J 91,064,745 ) and short-term
investments (§  .oooevvrnieeei 0 ) s oo 89,713,264 |......coovveiiris [V 89,713,264 |................ 286,469,756
6. Contract loans (including $  «eveovovrererrerieieiceeeene 0 premium notes) ...... [ooeoeeernenee 908,859,698 |.........cocveveenee 103,788 |................ 908,755,910 |.ocveeneee. 900,976,193
7. Derivatives ............... ...49,636,409 |.. ...49,636,409 |.. ... 78,598,020
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 343,671,319 343,671,319 306,314,367
9. Receivables fOr SECUMLIES .........cviiiiiiririiiceee s [rose s 268,717 o 0 e 268,717 oo 937,785
10. Securities lending reinvested collateral assets . . 119,688,006 |.. . 119,688,006 |.. ..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 9,476,654,297 |................. 49,992 678 |........... 9,426,661,619 |........... 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 59,689,878 |...ooovrierieierieiine [V 59,689,878 |.....ccoovnne. 58,904,788
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ccc........ 606,433 ..o (U 606,433 |.ooiiiiiiine 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 2,199,404 ..o (01 PO 2,199,404 |....ocooeve. 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 79,811,859 |.ooiiien250, 173 [ 79,561,686 |............... 81,426,100
16.2 Funds held by or deposited with reinsured companies .............cccceeeeres forverccniennns 15,253,885 |[.....cvviiviiveeeieennn 0 15,253,885 |.coovceiicieiee 0
16.3 Other amounts receivable under reinsurance contracts .. 71,214,822 |0 [ 71,214,822 | 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 ... |..ccccccovonnenne. 817,950 |.oooveveeeriereeeeeeeenn 0 e 817,950 |..oooveeenen. 63,469,599
18.2 Net deferred tax asset ............cccceuvennnee .. 133,710,255 |.. .. ... 38,976,494 |.. ...51,970,89%
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 1,583,501 | 0 [ 1,583,501 |.cvcveviieaee 1,684,576
20. Electronic data processing equipment and SOftWAre ............ccccovvveieierereeerens forvvieciiinnnns 186,583 |...cvoveviiicieicie (1 186,583 |[....ccvvveeee 208,223
21. Furniture and equipment, including health care delivery assets
(B e 0 ) e | 2,074,132 .o 2,074,132 [ [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 .............ccccovevrveeeeees foerererererennnns 34,898,169 |...oovvevereeiicrciein (V1 34,898,169 |................ 56,250,447
24. Healthcare ($ oooooererveneeeeeeenes 0 ) and other amounts receivable ...... [-.ccccoerenene 10,031,273 |ceeeie 10,031,273 oo (1 0
25. Aggregate write-ins for other than invested assets ............cccoceveeireerieeeees fooreecceinnne 125,783,227 |.cvvivecnnne 13,121,966 |........c...... 112,661,261 |............... 123,614,772
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 10,014,515,668 |................ 170,203,983 |........... 9,844,311,685 |............ 9,960, 154,812
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...eeeeeeeeeueeeeeecseseseeeeeeessseseeesee e s seaeseees s nssseses et ssnsesesesesasansnsnsnnanns [eenienanns 14,149,095,847 |......ovvveiiiinicricinne [V 14,149,005,847 |.......... 13,840,749,746
28. Total (Lines 26 and 27) 24,163,611,515 170,203,983 23,993,407,532 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, 92,450,812 |....ooorviceinnns L 92,450,812 |...ccoooovvvvees 102,630,811
2502.  KEYMaNn INSUFANCE .....cocvevevieieieieeieieteteteecee ettt en s senes [oesesesnenesenenans 9,782,847 ..o (01 A 9,782,847 |.coveeernn. 10,093,078
2503. State taxes recoverable ... [ 7,254,503 |....ovviieceee (01 PO 7,254,503 | 7,226,487
2598. Summary of remaining write-ins for Line 25 from overflow page ... 16,295,065 |... 13,121,966 |... ..3,173,099 |... .. 3,664,396
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 125,783,227 13,121,966 112,661,261 123,614,772




STATEMENT AS OF JUNE 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Aggregate reserve for life contracts $ ............ 2,328,936,762
(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)

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 $ 77,356 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

............ 2,328,936,762
................ 755,675,922

22,141,417
112,176

193,902

................... 3,915,284

... 19,262,358 |.

............ 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 $ .................
CEABA ..ttt ettt s s h eSS a s R AR AR AR s R eSS h e AR AR s s st sk sk s et ens et ens st ens et nnas 48,559,089 |.........co.c.. 39,446,660
9.4 Interest MaiNtENANCE RESEIVE .............c.cueuivieiieiieieie ettt et et e ettt a et s e s et et et et essse s ssssesesetesessss s ssssesasesesesssnsssssasesesesessanas [erenensasenesesennnens 630,490 |...occeiineee 1,509,611
10. Commissions to agents due or accrued-life and annuity contracts $
[ 112,708 and deposit-type contract funds $  .eeeeeeeeeenceceenneee0 e [ 939,234 |...coeen 1,635,727
11.  Commissions and expense allowances payable on reinSUranCe asSUMEA .........cceiiuieiiiiiiieiieriiesee sttt seeseesreesree s [eeee e 0
12, General eXPENSES AUE OF BCCIUBH .............c.eveveveeieeeesieeeeteteseseereseseseseestetesessesesesssesesesesessassessssestetesesesssasasssssesesesnansasasssesesesens [esesesesnnnnnnnes 8,593,408
13. Transfers to Separate Accounts due or accrued (net) (including $ — ............ (503,995,817) accrued for expense
allowances recognized in reserves, net of reiNSUred AllOWANCES) .............ceueueveiierueieieiieeieseseseses et ssssssesese s ssssssesssass foesesesseenes (503,995,817)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME tAXES ...........cccovvierurvereiiieieieieeieeeieieiae ... (1,014,285)]..
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 8,974,064 |........ccoconnc. 8,326,776
17.  Amounts withheld or retained by reporting entity as agent or trustee ............cccceevevrirveeeieenne . 116,010,044 |. ..126,992,513
18.  Amounts held for agents' account, including $ .......cccoeuevune 4,406,806 agents' credit DAlANCES .........c.cvevveieeeeeeeeieieieeeei [ 4,415,447 ..o 4,374,601
19.  Remittances and iteMS NOL AIIOCALEM ...........c.cvuruiuiuiiiiiiciieeie ettt ettt s 94,139,500 |...ocveneee 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 ($ ............ 2,484,391,247 ) reinsurers ......... |ooceeeeenns 3,521,169,379
24.04 Payable to parent, subsidiaries and affiliates ................cceeevieeecueueieeeeeeceete e eeeeee e eee et enesaeaeaa ... 83,669,879 |..
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 60,343,794
24.08 Derivatives ..........cccceeveuenee. ... 15,253,885 |..
24,09 PAYADIE fOr SECUIMEIES ........cuouiuieiieeeteeeeeeee et ettt sttt et e sttt eseses s s s s st sesesesesessasas st esesesessssasasssasesesesesnassnanas [eoeneneensaseneeas 5,000,000 |..
24.10 Payable for securities 1eNdiNgG .........ccccoeriririeeeeceeenreeeeene . 119,688,005 |..
24.11 Capital notes $ ...coeovvvvvreenee and interest thereon $ ...coevvvevnvvveceeen 00 o e 0
25. Aggregate write-ins for liabilities ............ccoceoeierirneeeceeee e 906,163,061 909,990,972
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 7,724,634 ,680 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 14,149,093,491 |......... 13,840,747,628
28. Total liabilities (Lines 26 and 27) ... 21,873,728,171 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 ..310,041,817 |.. ..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 792,076,066 |................ 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 2,237 in Separate Accounts Statement) 2,109,679,361 1,955,922,789
38, Totals Of LINES 29, 30 NG 37 .....uouiiuiieiiieieieeieiset ettt st 2,119,679,361 1,965,922,789
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 23,993,407,532 23,800,904,559
DETAILS OF WRITE-INS
2501, POLICY 10AN TTADT TTTY ottt bbbttt ettt [eeeneeaeaeeees 835,266,477 827,717,089
2502. Liability for cash collateral ......ccccocovveeenens ... 47,340,000 |.. ...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 OVEIfOW PAGE ........c.vvuiveviiiiiieiieteiiiseescie ettt b ss s [eee e eseieeenennas 4,599,645 |.....coovrinn 4,456,944
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 906, 163,061 909,990,972
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 JUNE 30, 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 .................cccoceeeee o 10,013,143,032 |............ 3,338,236,602 |............ 3,966,454 ,708
2. Considerations for supplementary contracts with life coNtingencies...............ccccceovveieieveveeeceeeeeeee e [V 97,343 | 97,343
3. Netinvestment INCOME ..o ..154,719,680 |.. . 149,504,820 ..350,446,418
4. Amortization of Interest Maintenance RESErve (IMR) ............c.cccieieieievereeeeeeeeeeee ettt oo 870,280 |..cooeerneee 3,674,420 |.. ..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 ..............ovioieveieviverereueeeeeseeeeeseeesesns e 118,243,471 [ 310,511,619 |............... 466,422,130
7. Reserve adjustments on reiNSUranCe CEAEM ............ccooveveviviveuereuieiieeeeieieteseseese e seseses s s e 308,428,440 |........... (3,878,666,853)].......... (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 89,627,319 | 104,521,222 |............... 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 .. 106,229,263 33,470,043 75,528,884
9. Totals (LiNes 110 8.3) .o 10,791,261,485 61,349,216 506,989,058
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...ttt ettt ae e e b e nbe e b ens
13. Disability benefits and benefits under accident and health contracts ............ccocceveieiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ....................
16.  GrOUD CONVEISIONS ....eeiuiieuiieieeaiteauteeuteeteesteeaaeeseesseeseaseeaaeeaseease e s e e s e easeesseanseeneeeaeenseeseenseenneenneeneeaneannd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeviiiiiiiiiiiinicienes
18. Payments on supplementary contracts with life contingencies ..............
19. Increase in aggregate reserves for life and accident and health contracts (74,030,205) (42,518,900)
20.  Totals (LINES 10 10 19) ..ttt s et esese e e e s et ee e 906,876,115 |....coconc.. 151,681,051 |..covenee 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 44,623,128 |..cooecene 58,155,491 |............. 109,090,216
22. Commissions and expense allowances on reinsurance assumed . 184,218,272 ... 2,075,060 |...cocvoveveees 4,475,768
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 45,606,505 |......c.conc.. 91,488,348 |............... 171,650,961
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 5,660,679 |....ccooe..... 10,054,486 |................. 13,233,140
25. Increase in loading on deferred and uncollected Premiums ............cccooveveveueuecieeieieieieeeee e e (244,462)|.. ... (2,446,871)|.. ... (2,247,393)
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.ceuereeeveiereeeieeeeee e e (1,349,757,421)|.............. (867,942,705)|.......... (1,648,451,000)
27. Aggregate write-ins for deductions ... 10,870,487,608 895,532,662 1,695,542,989
28.  TOtAIS (LINES 20 10 27) ...ttt e et st e e e s eaen 10,707,470,424 338,597,522 653,247,779
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 83,791,061 |.............. (277,248,306)|.......c....... (146,258,721)
30. Dividends to policyholders and refunds to members 2,571,981 22,584,512 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 81,219,080 |.............. (299,832,818)|.............. (171,314,627)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 25,069,374 54,207,688 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 56,149,706 |.............. (354,040,506)|.............. (285,170,400)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .ooeeeiienn (139,151) (excluding taxes of $  .oooeeurecerencns (786,309)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (1,021,286) (14,767,449) (20,998,739)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 55,128,420 (368,807,955) (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 NEtINCOME (LINE 35) ...ttt ettt ee e e et s s esesesene e eeeseneseaefeeeeeeneneneneaes 55,128,420 |............. (368,807,955)|....c.connv (256,169, 139)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. (30,545) .. 41,761,434 |.. ...22,028,679 |.. ... 74,399,903
39. Change in net unrealized foreign exchange capital gain (I0SS) ........ccoceeruiriirierieniieree e e R R 0
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... 25,626,304 |.. ..(47,310,350) .. ..(33,560,604)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(42,698,188)]|.. ..(21,399,161)|.. ..(32,184,068)
42. Change in liability for reinsurance in unauthorized and certified companies ............
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation 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:
L3 R =TT o SO T TSSOSO I
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 ......uviiiieeecietririsieeieeetei sttt ese et seseeseeeaesseseseseeeae s s e nseaesesesseansese s es|ossenssscieeseseessiciceseennan (V1 S, (324,000,000)|.............. (419,000,427)
53. Aggregate write-ins for gains and losses in surplus (41,214,287) 878,197,280 815,942,811
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 153,756,572 518,198,543 510,386,794
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,119,679,361 1,973,734 ,537 1,965,922,789
DETAILS OF WRITE-INS
08.301. POLICY ChAIGES ..iuueieiieicietee ettt e s e e s e s s s e s s e seseseses s s e sesesesesnnnsnsesesdonseesennnnnnas 103,393,698 |.....cccocenv 105,903,119 |..coveeneee 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 23,184,423 | 27,891,979 | 52,069,415
08.303. Reinsurance Ceded Trails . ... nn e e 3,068,629 |....cccoveeeee 3,296,919 [ 6,520,258
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAge ...........cccoveveveveucveueeieeeeeeieeeeveeeeee e (23,417,487)|.............. (103,621,974)|.....c..... (193,090,006)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 106,229,263 33,470,043 75,528,884
2701. Modco reserve allowance ..........ccccoceeveeevevenne. .9,975,548,506 |...c.voeeieeee 0 s 0
2702. VA base reinsurance transfer to/from SA Modco ..796,334,106 |.. ..827,887,331 |. ..1,528.,650,754
2703. Funds withheld miscellaneous eXpense ...........cccocoevveveveveuennns ...95,169,743 |. ...52,045,599 |. ..147,063, 331
2798. Summary of remaining write-ins for Line 27 from overflow Page ............cccoeevevevevevevevereeeeeeeeeeeeeee oo 3,435,253 | 15,599,732 | 19,828,904
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 10,870,487,608 895,532,662 1,695,542,989
5301. Benefit plan adjustment ..........coooiiiimiiiicceeece et 233,685 | 565,819 [..ccoie. 7,612,324
5302. Deferred coinsurance gain ..(41,447,972)|.. ..877,631,461 |. ..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) (41,214,287) 878,197,280 815,942,811




STATEMENT AS OF JUNE 30, 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 .........c.cuiieiiieiiciicieee ettt [oressinessnees 310,583,889 |......ccoece. 111,176,033 |...coieeee 533,641,369
2. NetiNVESIMENT INCOME .......vuiiiiieiiieei ettt [ers s 165,589,473 |................ 148,976,899 |................ 324,990,845
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 115,543,409 78,773,067 113,702,967
4. TOtal (LINES 110 3) oottt 581,716,771 338,925,999 972,335, 181
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 1,559,186,865 |............ 1,032,924,902 |............ 2,460, 152,480
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ................. [oeeeevecncne (885,097,538)|......ccun... (882,931,675)]........... (1,631,142,387)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieieievenens eeeeenceenenens 35,305,909 |..cevrinnee 211,931,742 | 308, 142,361
8. Dividends paid t0 POIICYNOIAETS .........c.covcveveeieiiieieeeeee ettt ettt s s s sessan s [esenee e e neen 26,612,107 |.cooevceenne 20,751,649 |...ccoveeenne 84,169,632
9. Federal and foreign income taxes paid (recovered) netof $ ........................... 0 taxon capital
GAINS (IOSSES) ..evuveiiietiet ettt bbb (38,507,735) 100,428,811 125,219,044
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 697,499,608 483,105,429 1,346,541, 130
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e (115,782,837) (144 ,179,430) (374,205,949)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 227,927,209 492,780,408 .919,224,929
12.2 SEOCKS werveerereaeeeeseeeee st eanne [reeeeeee e 266,300 |......ccvveerriennee 233,370 |.. ...16,190,214
12.3 Mortgage loans ... 55,006,678 |.. 54,261,209 |. ..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 (U R (U R 0
12.5 Other iNVESIEA @SSELS ......viuuieiieiricict ettt nesees |oetennsinenennenenes 608,665 |........cc.c.... 77,898,858 |................ 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 28,845,715 64,263,198 62,474,206
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovvevevereeeeieeeeeieeeieteeesee s esesn s [oeveresennnas 312,654,567 |................ 689,437,043 |............ 1,205,305,284
13. Cost of investments acquired (long-term only):
LT = T T PSSR ROPIURORRR 252,109,086 |.......cecnee. 927,944,951 |........... 1,185,572,884
1312 SEOCKS ..ottt [ree e 3,684,600 |......c..cecc.... 10,233,696 |........coec.... 10,822,255
13.3 MOMGAGE [OBNS .....ueeireiieeirii ittt [oesssinensnens 117,105,000 |.....ccoceevneeee 96,866,790 |.....ccovennene 187,096,790
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......cvvuuieiiiieiceie ettt ennees |oesininsnnenines 12,163,431 | 1,671,715 | 28,548,965
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 36,883,824 37,783,524 44,043,842
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 421,945,891 1,074 ,400,676 1,456,084,736
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 7,787,062 23,976,470 (7,538,707)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (117,078,386) (408,940, 103) (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 |..ccvcvnenenee 401,363,907 |..c.cocovnnee 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 65,454,153 |.oooviieenne 61,123,186 |....cccovennne 94,931,916
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (L 324,000,000 |........ccc..... 419,000,427
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (154,349,423) 377,260,947 444,486,649
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 36,104,730 515,748,040 521,782,045
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.cc..... (196,756,493)|................ (37,371,493)|.....cecenene (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) 89,713,266 344,762,914 286,469,759
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Funds held under reinsurance agreement, Net ... [ 13,008,831 |.ccvviennne 25,586,284 |................ 51,834,120
20.0002. Extraordinary dividend declared and unpaid from Sunrise Captive Re, LLC ..ccccoooiiiviricicees fooreiiiccecccccee (01 (01 25,000,000
20.0003. Deferred gain on reinsurance agreemeNTS .........ccccoioiiivroieieeiiinisissie ettt snens [oerereseene s s 0. (234,049,278) |.. .(234,049,278)
20.0004. Change in securities lending collateral - ... (5,748,089)].. ... 26,241,403 |. ...173,897,636
20.0005. Amortization of deferred gain on reinsurance agreements .........coooooioemnnniccnnnneceens [orerecneenenns (41,447,972)|....cocou. (2,839,633)[......ccc.... (73,061,242)




STATEMENT AS OF JUNE 30, 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 343,031,139 | 314,817,466 |................ 641,432,196

3. Ordinary individual BNNUITIES .........c.ceiiriiiririeieieiieie sttt s s s s s ee e ieieieeas 37,500,268 |......ccccoevnene 49,340,215 |...cooone 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.o.veveiitiietiietiee ettt ettt ettt e et e et et etese e s eae st ese et ebe st ebe s ebe s esessesessssenssaesessesessesensadfoesesensenenans 17,605,533 |....cocveeve 24,347,400 |...ooonnee. 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 [ 4,387,602 |.................. 4,748,324 |................... 9,390,290

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) ......cvieiuiueieiiiiicecteieieeeeeie et es bbb sse bbb s ebenennae 402,524,542 |.......ccoco. 393,253,405 |......cccove. 784,369,225
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) .......c.cviuiuiuiiiiieieieieieeese ettt [OOSR [0 U 0
13. Subtotal (LINES 11 throUGN 12) .....ceiueueiiiiieiieieteieeeeeie e bbb ss bbbt 402,524,542 |......cccoeoe 393,253,405 |......cccoec. 784,369,225
14, DEPOSIt-LYPE CONFACES ......cvevevciiiiiiiiieieieieieee ettt ettt et se e s st esesenese s sns [oeseeesenenenas 158,792,813 |........c...... 110,227,405 |................ 280,381,216
15. Total (Lines 13 and 14) 561,317,355 503,480,810 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 JUNE 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

D.

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 $159,182,872 and $319,034,513 for June 30, 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 # 6/30/2023 12/31/2022
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 55,128,420 $ (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 $ 55,128,420 $ (256,169,139)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 2,119,679,361 $ 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 $ 159,182,872 $ 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 $ 1,960,496,489 $ 1,646,888,276

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
securities.

Going concern

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

NOTE 2 Accounting Changes and Corrections of Errors - NONE

NOTE 3 Business Combinations and Goodwill - No significant changes

NOTE 4 Discontinued Operations - No significant changes



STATEMENT AS OF JUNE 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5

D.

Investments

Loan-Backed Securities

(1) Description of Sources Used to Determine Prepayment Assumptions

Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from broker dealer survey values or internal estimates.

(2) Securities with Recognized Other-Than-Temporary Impairment - NONE

(3) Recognized OTTI Securities

1 2 3 4 5 6 7
Book/Adjusted Date of
Carrying Value Recognized Amortized Cost Financial
Amortized Cost Present Value of Other-Than- After Other-Than- Statement
Before Current Projected Cash Temporary Temporary Fair Value at Where
CUSIP Period OTTI Flows Impairment Impairment time of OTTI Reported
12669G-C8-2 $ 329,186 |1 $ 270,178 | $ 59,008 | $ 270,178 | $ 279,107 06/30/2023
Total XXX XXX $ 59,008 XXX XXX XXX

(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 $ 6,565,926
2. 12 Months or Longer $ 70,479,964
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 191,652,351
2. 12 Months or Longer $ 600,791,052
(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

$ 119,697,881
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 JUNE 30, 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 $5,800,000 for the period ended June 30, 2023. The Company received
cash for the fourth quarter 2022 extraordinary dividend from its subsidiary, SUNR, for $25,000,000 in February of 2023.

Effective March 31, 2023 the company received a capital contribtuion of $125,000,000 from its parent, Constellation Insurance Holdings, Inc. as part of the acquisition
agreement.

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 June 30, 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:

June 30, 2023

Ohio National Life Assurance Corporation $ 9,194,957
Constellation Insurance, Inc. 11,658,073
Sycamore Re, Ltd 8,531,370
Ohio National Investments, Inc. 7,217,631
Montgomery Re, Inc. (2,014,606)
Constellation Insurance Holdings, Inc (7,833,849)
Kenwood Re, Inc 1,840,738
Sunrise Captive Re, LLC 24,710,764
OnTech, LLC (5,966,438)
Financial Way Realty, Inc 201,393
ON Foreign Holdings LLC (919,212)
Camargo Re Captive, Inc. 3,007,720
Global Holdings, SMLLC 82
Total $ 49,628,623

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 $610,000,000 and $510,000,000 as of June 30, 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 $ 19,040,724 $ 19,040,724 $ -
(c) Activity Stock $ 26,575,000 $ 26,575,000 $ -
(d) Excess Stock $ 76 $ 76 $ -
(e) Aggregate Total (a+b+c+d) $ 45,615,800 $ 45,615,800 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 610,001,697 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 $ 19,040,724 $ 19,040,724 $ - $ - $ - $ -

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) $ 819,479,216 $ 895,886,210 $ 610,000,000
2. Current Year General Account Total Collateral Pledged $ 819,479,216 $ 895,886,210 $ 610,000,000
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) $ 824,778,549 $ 899,082,965 $ 610,000,000
2. Current Year General Account Maximum Collateral Pledged $ 824,778,549 $ 899,082,965 $ 610,000,000
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 $ 610,000,000 $ 610,000,000 $ - $ 610,000,000
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ 610,000,000 $ 610,000,000 $ - $ 610,000,000
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 $ 610,000,000 $ 610,000,000 $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ 610,000,000 $ 610,000,000 $ -

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 JUNE 30, 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

(4) Components of net periodic benefit cost

a. Service cost
. Interest cost

. Expected return on plan assets

b
c
d. Transition asset or obligation
e. Gains and losses

Prior service cost or credit

=

g. Gain or loss recognized due to a

settlement or curtailment
h. Total net periodic benefit cost

Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
6/30/2023 2022 6/30/2023 2022 6/30/2023 2022

$ 4,468 $ 12,000 $ 12,753 $ 34,000 $ - $ -
$ 1,188,202 $ 2,161,000 $ 160,520 $ 244,000 $ - $ -
$ (1,905,445) $ (5,049,000) $ - $ - $ - $ -
$ - $ - $ - $ - $ - $ -
$ 89,811 $ 604,000 $ 143,874 $ 515,000 $ - $ -
$ -8 -8 - % (2440000 $ -8 -
$ - $ 1,181,000 $ - $ (516,000) $ - $ -
$ (622,964) $ (1,091,000) $ 317,147 $ 33,000 $ - $ -

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations - No significant changes

NOTE 14 Liabilities, Contingencies and Assessments

A.

NOTE 15

NOTE 16

Contingent Commitments

(2) Detail of other contingent commitments
The Company has committed to fund mortgage loans in the amount of $12,070,000 and bonds in the amount of $5,000,000.The Company is an investor in
limited partnerships and a limited liabilty corporation. The Company has committed $240,000,000 and funded $76,968,765 to these investments.

Leases - No significant changes

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

No significant changes

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. (2) Servicing Assets and Servicing Liabilities - NONE

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

C. Wash Sales - NONE

NOTE 18

NOTE 19

NOTE 20
A

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

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

Fair Value Measurements

(1) Fair Value Measurements at Reporting Date

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 $ (1,351,481) | $ - 198 -1$ 91,064,745 | $ 89,713,264
Securities lending collateral $ - 13 119,697,881 | $ - 13 - 13 119,697,881
Preferred stock $ - 19 6,517,840 | $ - 19 - 18 6,517,840
Bonds Industrial and Misc $ - 13 66,443 | $ - 13 - 13 66,443
Common Stock Industrial and Misc $ - 13 45,646,757 | $ 357,778 | $ - 13 46,004,535
Equity put options $ -1$ 18,647,994 | $ - 19 - 19 18,647,994
Equity call Options $ - 19 29,573,016 | $ - 19 - 198 29,573,016
Swaps $ - 19 1,415,400 |$ -1$ -1$ 1,415,400
Other invested assets $ - 13 - 13 47,904,497 | $ - 13 47,904,497
Separate account assets $  14,149,095847 | $ - 13 - 13 - |$  14149,095,847
Total assets at fair value/NAV $ 14147744366 1% 221,565,331 | $ 48,262,275 | $ 91,064,745 [$  14,508,636,717
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 $ 15,253,885 | $ - 13 -13 -1 15,253,885
(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
Common Stock
Industrial and Misc | § 371,000 | $ $ - 18 -8 (13,222) | $ -8 -8 - |8 $ 357,778
Other Invested
Assets $ 38.702929 | $ $ -13 -1 787497 | $ 8157913 | $ - 1% 256159 ]19% $ 47.904.498
Total Assets $ 39.073929 | $ $ -1 -1 77427519 8157913 1% - 1% 256159 1% $ 48.262.276
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 $ -

(3) Policies when Transfers Between Levels are Recognized
Transfers between level 2 and 3 are recognized at the beginning of the period.
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(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
Included in various investment related line items in the statutory financial statements are certain financial instruments carried at fair value. Other financial
instruments are periodically measured at fair value, such as when impaired, or for certain bonds and preferred stock when carried at the lower of cost or
market.

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

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

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

(5

=

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 $ 5220023215 |$ 6145144790 | $ - 1% 5167,066609 |$ 52,956,606 | $ - 13 -
Cash & cash equivalents $ 89,713.264 | $ 89,713,264 | $ (1,351.481) | $ - 19 - 13 91,064,745 | $ -
Short-term $ - 198 - 19 - 19 - 19 - 19 - 19 -
Common stock non-affilate $ 46,004,535 | $ 46,004,535 | $ - 13 45,646,757 | $ 357,778 | $ - 13 -
Preferred stock $ 15,434,460 | $ 16,608,460 | $ - 19 6,608,460 | $ 8,826,000 | $ - 19 -
Mortgage Loan $ 1074365769 |$ 1181010597 |$ - 135 - 1% 1074365769 |$ - 13 -
Securities lending collateral $ 119697881 |$ 119688005 | $ -|$ 119697881 | $ - 19 - 19 -
OIA - Surplus Notes $ 82,016,844 |$ 108,063,078 | $ - 19 82,016,844 | $ - 19 - 19 -
OIA - Limited partnerships $ 47,904,497 | $ 47,904,497 | $ - 19 - 13 47,904,497 | $ - 19 -
Derivatives- equity puts $ 18647994 | $ 18647994 | $ - 13 18647994 | $ - 19 - 19 -
Derivatives- call options $ 29,573,016 | $ 29,573,016 | $ - 19 29,573,016 | $ - 19 - 19 -
Derivatives- swaps $ 1415400 | $ 1415400 | $ - 19 1415400 | $ - 19 - 19 -
Derivatives- futures $ (15253885) |$  (15.253.885) |$  (15.253.885) | $ - 13 - 19 - 19 -
Separate account assets $ 14,149,095.847 | $ 14,149,095.847 | $ 14,149,095.847 | $ - 19 - 19 - 19 -
Separate account liabilities $(14,149,095,847) | $(14,149,095,847) | $(14,149,095.847) | $ - 13 - 19 - 13 -

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

Effective April 1, 2023 the Company entered into a reinsurance agreement with Pruco Life Insurance Company (Pruco), an affiliate of Prudential Financial, with ONLIC as
the reinsurer. The agreement was to reinsure a $10.0 billion block of variable annuity business with a guaranteed lifetime withdrawal benefit (GLWB) rider. The type of
reinsurance is coinsurance on the general account and modified coinsurance on the separate account.

The Company also entered into an agreement to retrocede the same business and risks assumed from Pruco to Sycamore (SYRE) with 100% modified coinsurance where
ONLIC retains the assets and reserves and passes the economics onto SYRE. In accordance with SSAP 61R, ONLIC as the ceding company transfers the policy cashflows
to Sycamore, the assuming company, and keeps the assets and liabilities on its books. This agreement has been filed with the Ohio Department of Insurance (“ODI’) and is
still pending approval as of the filing of these statements. The Company intends to amend these statements once the transaction is approved. The amended statements will
result in a decrease to surplus of approximately $6,000,000 as of June 30, 2023.

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination - NONE
E. Risk Sharing Provisions of the Affordable Care Act - NONE
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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 June 30, 2023, $760,042 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 $7,451,071. 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

NOTE 27

NOTE 28

NOTE 29

NOTE 30

NOTE 31

NOTE 32

NOTE 33

NOTE 34

NOTE 35

NOTE 36

Intercompany Pooling Arrangements - NONE

Structured Settlements - NONE

Health Care Receivables - NONE

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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7.2
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8.4

STATEMENT AS OF JUNE 30, 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? ..ottt h bbbttt a et eae e e h et ehe e sh £ e b e e b e e a bt e a bt e ab e ea bt eaeeeheeeheeabeenbe e beenbeenbeannennne
If yes, has the report been filed with the dOMICIIANY STAIE? ...ttt

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 F= (=N o] i o =Ty Lo L PR RURUS PR

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.
ON Flight, Inc. was sold during the second qUAET Of 2023, ...........coiiiiiiiiii bbbt bbbt b e bbbt bbb b b nrenne e

Is the reporting entity publicly traded or a member of a 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. ..........cccceoiviiiiiiiiciciccee

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ ] 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 JUNE 30, 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 9,701,271
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.) ...........ccoceviiiiiriuereiiiieiseieseeisees et 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: ...........ccccccoeoeeeee
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

LOLLee e

All Other ....187,703,745
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....741,447 266
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........coouiiiiiiiiiiiiiiieeeeeeeeeeee e seeseeseese s D e O S, 0
Has the reporting entity entered into any hedging transactions reported on SChedule DB? ............cccovuiiiiinieieieieieeee e Yes [ X] No [ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicicn. Yes[ X] N[ ] NAT[ ]
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. ..... ...119,697,881
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 119,688,006
16.3 Total payable for securities lending reported on the liability PAgE. .........ccceveveeecueueeeeeeeeceeteeeeeeeeecee et $ 119,688,005

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 ...vveveeieiieteteeeeeeeeee ettt ae sttt s s s s e s s et et e s e s e s s e s s s s et e s e s e s e as s s s st e s et e s e s e s s sttt es et eseaess s s s s esesesesnansnanaes B 0

1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeiieieteteteeeee ettt et e et ettt et et sese s et e s et et e b e s e s e se et s ss et e s e b esesessss et sses et ebebesesnss s asesasesesesesnsnanas B 0

1.13 COMMEICIAI MOTGAGES ...........vvvvieieieee ettt ettt ettt et s et et e s et et et et e s s se s s es et e s e b e s e s e s s s es e s et et et et esessss s st et esesesesesnssasasesasesesesn T 1,181,010,597

1.14 Total Mortgages in GO0 SANGING .......c.c.ovevreeeeeeeeieeecceete et eeeeaeae s et ees s e ae e s s s e aeteseses s asseseses s ssassesesassassssssesassssansssesannans $ 1,181,010,597
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 $ 1,181,010,597
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 ......eceieieteteeceeeee ettt ettt ettt ee et et et et et e se et e s se e s et e s esesess s eses e s et et eseseas s eses s e ses et esese s et es s e b e s et esees s es s s et esesesess s eses et et et eseseas SAeAeattetesetesenenett et et et enenene (3.300)%
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiiieietetetcteeeeee et et e te s et esesee et st et etesesesesess et st et esesesesesess s es et es et eseseseas s e s es et esesesessas s es s et et et et essas s ssas e s e et e e s eseseeesenene e e e et eseeeaenens 2.300 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiiiieteteeiee et etetetetesesesees et s seseteseses st et et ssesesesesessss s ssesesasesesessas Saeseasaseseseseseseneneeasesesesesenens 27.800 %
3.1 Do you act as a custodian for health SAVINGS BCCOUNES? ...........cceueieieiceceeeeieeeeeeecae e iee e eeeeaete et eeesssaeaetesesenssaesetesesensssetesasesensssesesesanensransasa 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 .............cocooiiiiiiiiiiiiiie e B e 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............cccccccoveeune.n. 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 FEPOMHING ENLILY? .......cvevieieiecteieiiieeee ettt ettt et s et s st e b st et s sttt s eseses s nanas 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.ovvecuceeeeieeeeceee ettt s s s s e sesensananeennas Yes [ ] No [ I 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 |
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STATEMENT AS OF JUNE 30, 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




STATEMENT AS OF JUNE 30, 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

1 Life Contracts 4 5 6 7
2 3 Accident and
Health Insurance

Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type

States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo L s 3,477,246 |.....ooeve 49,971 [ 74,316 | 619,215 |........... 4,220,748
2. AIASKA .ot AK e L o , 849 | [V FR 226,785
3. Arizona ..... .. AZ 144,037 4,689,431
4. Arkansas .. .. AR ,892, . 171,763 .. 2,586,127 |..
5. California .. ... CA ...13 234,076 |. ,200, . ...248, .. .. 1,406,598 |.. .16,089,384 |..
6. Colorado ...... ... CO .6,899,960 |. ... 148, . ...102, TR 195 |.. ...7,151,652 |..
7. Connecticut .. . CT 1,745,055 |. 51,545 |.. 1,862,433
8. Delaware ............. ... DE ....985,821 |. . .350 |.. ...1,311,096 |..
9. District of Columbia . DC ...198,711|. . .3, R [V FR 201,99 |..

19,585,379 |
2,048 348 |

10. Florida ..
11.  Georgia
12.  Hawaii ..
13. Idaho ....
14. lllinois ...
15. Indiana.

10,263,691 |
3151.909 |

16. lowa ..... LA 1,859,070 |. ...235,323 |.. 2536,995

17. Kansas . .. KS | . 4,057,917 |. .. ....45,856 |.. .. 4,265,263 |..

18, KENIUCKY «ouvoveeieeeieieieieeeiee e KY v b s 1,582,878 |..oovoeevieeer 7,500 [ 34,778 | 453,788 |........... 2,078,944

19, LOUISIANA ..eeveieeeeeiieiceie e LA oL [ 4,633,305 [ 73,116 o 10,411 | 525,616

20. Maine .......

21.  Maryland

22. Massachusetts .............cccoiiiiiiis MA

23, MIChigan ..o ML e b [ 11,887,540 ...l 1,328,330 [ 128,127 [l 782,142 014,126,148 1,354,258
24.  Minnesota . .. MN 2,603,031 erenenen.883,330 | 54,781 |l 258,101 3,799,243 2,792
25.  Mississippi ... MS 11,184,942 |.

26, MiSSOUM .vovveveniereieieeeieeeeeesieesieeseeseeeenes MO e Lo s 3,753,862

27. Montana
28. Nebraska ..

29. Nevada ........ .

30. New Hampshire ... NH
31. New Jersey .....ccccooverriieiiiicccieceeeceeces NJ
32.  New Mexico .

33. New York .....

...486,891 |.
33830 |.
3,033 121 |

34. North Carolina ..
35. North Dakota X . , K
36.  OhiO ............. . . ...16,326, 166 |.
37. Oklahoma . . . 1,863,590 |.
38. Oregon......... . . .1,602,079 |.
39. Pennsylvania ... ...11,854,970 |.
40. Rhode Island .... ....574,326 |.
41.  South Carolina .
42.  South Dakota ...
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, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......ccccciiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e (1 [0 (1 [0 (VN PO 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX [ 32,079,942 [ [V R (1 [V 32,079,942 |...oovviiiiiiine 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period............eeveveeeveerieereenes forrens XXX oo e (1 [0 (1 [0 [V PR 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... .1,109,245 ..10,811,680 .12,072,460 |..
94.  Aggregate or other amounts not allocable by State. |....... XXX....... [-cccoeue 9,942,333 .ovoiriereieiiie 0] ....10,118,482 |..
95.  Totals (Direct BUSINESS)........cccuevrveeirieinieirieiennns . XXX..... .250,820,865 37,500,268 |. 310,320,499 |..
96. Plus Reinsurance Assumed. XXX ...56,623,725 |... 10,370,836,803 |.......ccooveeeeenns 0 Joeieecee ... 10,427,460,528 |..

97  Totals (All Business).... .307,444,590 |... 10,408,337,071 |. .. .17,605,536 |... 10,737,781,027 |..
98. Less Reinsurance Cede 281,956,920 |........ 440,950,883 37,637 | 0l 725,045,440
99. Totals (All Business) less Reinsurance Ceded XXX 25,487,670 9,967,386, 188 2,256,193 17,605,536 | 10,012,735,587 158,792,813

DETAILS OF WRITE-INS

58001. Other alien . 0 ..6,498 |.. 0 ..118,386 |.. .25

58002. .....ccoceeennne
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
OVETflOW PAGE ....cvvviviieirecieciecre e[ XXX e e (1 [0 (1 [0 (VN PO 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 111,888 0 6,498 0 118,386 25
9401. Dividends accums used to purchase paid-up
AT TTONS Lvivieiiiiesce e [ XXX [ 8,933,745 | [0 (1 [V R 8,933,745 |...ooviiies 0
9402. Div accum appld as prem in states that do not
allow div ded .ooovveirciiicese e e XXX oo oo 988,971 [oeeveieeine, [V FR 176,149 | (V1 F 1,165,120 [o0voviiiiciene 0
9403. Dividends accums used to shorten endow or prem
PAY et e XXX o 19,617 | [0 (1 [V 19,617 | 0
9498. Summary of remaining write-ins for Line 94 from
OVEIflOW PAGE ....cvvveveieiricieciecieeie e[ XXX e e (1 [0 (1 [0 (VN PO 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 9,942,333 0 176,149 0 10, 118,482 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 JUNE 30, 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 JUNE 30, 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

All subsidiaries are 100% owned except as noted

Tl

' —CIHI is 60% owned and controlled by OMLH Heldings LP, a Delaware
Limited Partnership

Z—T7.89% owned by ON Netherlands Holdings B.V.

* — 1 Share owned by ON Global Holdings, LLC

420,000 Share owned by ON Foreign Holdings, LLC.

% — 1 Share owned by ON Foreign Holdings, LLC

*Captive Reinsurer fitle pending regulatory approval

FEIMN — Federal Tax Ideniification Number

[ Domestic — US Taxpayer

[ Faoreign ]

Continued from Page 1

. Constellation Insurance Holdings, Inc. !
(Holding Company — OH)
FEIN: 31-1614095
(CIHI)
h_ Formery Ohio Maticnal Holdings, Inc.

. Constellation Insurance, Inc.
(Holding Company — OH)
FEIN: 31-1614087
(Ch)y

" Formerly Ohie Mational Financial Services, Inc.

OiTech, SMLLC.
{Technology Company — DE)
FEIM: 48-5464818

Sycamore Re, Ltd
({Insurer — Cayman Islands)
FEIM: B8-0602068

Financizl Way Resity, Inc.
{Realty Company — OH)
FEIM: 20-4812780

The Ohio Mational Life Insurance Company
(Insurer — OH)
FEIM: 31-0387080

Princeton Captive Re, Inc.*
{Caplive Insurer — OH)
FEIM: 82-2858171

MAIC Mo. 67172 MAIC Mo, MiA
(SYRE} {ONTE) PRI} (OMNLI) (PRIN)
I Ohio Mational Life Assurance Corporation '
{Insurer — OH)
0N Foreign Hoddings, SMLLC EEIN: 21-0082405
[Holding Company — DE) KAIC No. 20206
FEIN: 456-3373878
{ONFH) Kontgomery Re, Inc. ™y (ONLA) -
[Gaptive Insurer — V)
FEIM: 25-3701512
o~ I MAIC Ma. 13575 Mationsl Securty Life and Annuity Company _\.
OM Crrerseas Holdings 8. (MONT} {Insurer - Ny
{Holding Company — Metheriands) ~ d - FEIN: 13-27405568
(DMOH) MAIC No. 85472
~ i Kemvood Re, Inc. ™ [MSLY) A Sponsored mutusl funds
I (Captive Insurer —VT) advised by Oheo Mational
P FEIN: 80-0855278 Investments, Inc.:
: 4 MAIC Mo, 15383 Ohio Metional Imvestments, Inc.
rﬂy*&r”fﬁﬁ;ﬁ;ﬁ; i W (KENWY) v (Register=d Investment Advisor — OH} _Ohio Maticnal Fund, Inc:
s FEIN: 31-1454583 Maryland 1850
¢ ) ¢ Camargo Re Captve, Tne. ) L (NI 4
p {Captive Insurar — OH)
FEIN: 47-4240160
MAIC Mo, 15365 4 Chio Mational Equities, Inc 0
e [CME0) >, (\Wholessle Broker Drealer — OH),
I FEIN: 31-1454500
- : : DNER)
= O.M. imernational 9o Brasi - - {
Ohia National Seguros de Vids 547 D?HE:;’:%! dem:ﬁh%ﬂ: Participacfes Ltda © Bl Caiee R L 7
{Pennvian Insurance Compsny) FEIN: 31_:702550 [Brazilian Holding Co.) (CGaptive Insurer — CH) - The O N, Cqity Saie= Company ~
(OMEE [OHICH FEIN: £3-2532656
; ! [ONGH) % i 1 i = NAIC Mo, 16451 {Retsil Broker Dealer — OH)
D ownnr of Ceniaum-0k - Broafian idumanos C - :
i (SUNR) FEIN: 31-0742113
- X L (OMES) D,

Chio Mationsl Sudamericas SA 2
{Holding Company — Chile)
[OMSA)

Ohio Wational Seguros de Vida 547
[Chilean Insurance Company)
{DNSY)

Dhio Mational Insurance Agency, Inc,
{Insurance Agency — OH)
FEIN: 32-0071428

[OMIA)

O Imvestrment Manasgement Company
(Registered Investment Advisor — OH)
FEIN: 21-0784388
[DMIN)
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STATEMENT AS OF JUNE 30, 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
L0704 ] e e 00000 ....|26-4812790 .. [0 ..eevvvrveeee |0 weiiiiiiiiiii | e Financial Way Realty, Inc. ....ccccviriiiiinins L OH] e NIA....... Constellation Insurance, Inc. ............. Management .........ccccocoiiiiiiiinnnnne 100,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
B 7 R DR 00000 ....|82-2868171 .. [0 weeeeeeeeeees |0 e | e Princeton Captive Re, Inc. ...ccoeeeeeeeeeeeeenns LOHL NIA....... Constellation Insurance, Inc. ............. Management .........ccccocoiiiiiiiinnnnnne 100,000 La. ] e . NO...... 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 67172 ....| 310397080 .. [0 ..oovvvvrvnee |0 weiiiiiiiiiiis | e The Ohio National Life Insurance Company .... |..OH.....|....... RE........ Constellation Insurance, Inc. ............. Management ..........cccocoiiiiiiiinnnnnne 100,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|46-3873878 .. [0 ...oevvrrvene |0 weiiiiiiiiiii | e Ohio National Foreign Holdings, SMLLC ........ DE.....[...... NIA....... The Ohio National Life Insurance Company . |Management ............ccccoiiiiiiiiiniis 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 Overseas Holding B.V. ...ccooeeiieiiiiiiiieens LN NIA....... Ohio National Foreign Holdings, SMLLC Management .........ccccocoiiiiiiiinnnnne 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 Netherlands Holdings B.V. ......ccoeeeieeennns LN NIA....... ON Overseas Holding B.V. .....cccccceiunnnnnee 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. ............ PER.... ... IA........ ON Netherlands Holdings B.V. .................. 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 31-1702660 .. [0 .ooooeveeren [0 e | e ON Global Holdings, SMLLC ......ccevvvveercvnenne LDE] e NIA....... ON Nether lands Holdings B.V. .......ccccoeeene Management .........cocveenvueerineennns 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 .eeeeeeeieiin |0 s | e Montgomery Re, INC. ..eeeveeeeeeeiiiiiiiiiiiiiiiie VT e IA........ The Ohio National Life Insurance Company . |Management ............ccccoiiiiiiiiiniis 700,000 e f e . NO...... .0 ...
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 .............cccooeiiiiiiiinins 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 ...eevevevnnn |0 e | e Sunrise Captive Re, LLC ....eevvveeeniiiiiiiiinnnee 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 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 ...ooevvreenn |0 i | e National Security Life and Annuity Company . NY.fenns 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 00000 ... | 311454693 .. [0 ...coovvvevne |0 wiiiiiiiiiiii | e Ohio National Investments, Inc. ................ L OH] s NIA....... The Ohio National Life Insurance Company . |Management ............ccccoeiiiiiiiiniss 700,000 .. f e LYES..... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e 00000 ... 31-1454699 .. [0 ...ooovvvrnee [0 tiiiiiiiiiiiis | it Ohio National Equities, Inc. ......cccccceneeeee L OH NIA....... The Ohio National Life Insurance Company . |Management ..........cccoeiiiiiiiiinnns 100,000 ... f e LYES..... .0 ...
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STATEMENT AS OF JUNE 30, 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 ....|31-0742113 .. {0 ....ceveeeee 0 e | The 0.N. Equity Sales Company ..........cccccee. L OH] e NIA....... The Ohio National Life Insurance Company . |Management .............ccccceeiiiiss 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. .......... COHe] e NIA....... The 0.N. Equity Sales Company ................ Management ..........ccccooiiiiinnnnne 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 ............ COHe] e NIA....... The 0.N. Equity Sales Company ................ Management ..........ccccooiiiiiinnnne 700,000 e f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
L0704 ] e e 00000 ....|86-3415002 .. |0 ............. 0 e | ONLH Holdings LP .cooeeeeieiiiieiiiis LDE] s UIP....... Constellation Insurance LP .................... Management ..........ccccooiiiiinnnne ...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 ....cccuvvenireiiiieiiicenieeene LDE] e UIP....... Third Party Limited Partner ........ccccce.e. Management ........coevveerineennnen. ... 1.000 .... [Constellation Insurance GP, LLC ........ -.NO...... .0
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
B 7 R DR 00000 ....|86-3415002 .. (O ............. [ ONLH Holdings GP, LLC .....eeveevmmmniiiiiiiiinnnee WDE s UIP....... Constellation Insurance GP, LLC ............. Management ..........ccccooiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
B 70 R DR 00000 ....|84-3482603 .. O ............. [ Constellation Insurance LP ........eevvvnnnennneen WDE s UIP....... Constellation Insurance GP, LLC ............. Management ..........ccccooiiiiiinnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constel lation Insurance Holdings, Inc Anurag Chandra (Member of Constellation  |Ownership, Board of Directors,
B 7 R DR 00000 ....|84-3510530 .. (O ............. [ Constellation Insurance GP, LLC ................ WDE s UIP....... Insurance GP, LLC) .uvveereeeenieiieeeieeeenns Management ..........ccccooiiiiinnnnne ... 1.000 .... |Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
B 70 R DR 00000 ....|84-3510530 .. (O ............. [ Constellation Insurance GP, LLC ................ WDE s UIP....... 11004883 Canada INC. ...oevvvnevveneeinneeeannees Management ..........ccccooiiiiiinnnne ...19.600 ....|Constellation Insurance GP, LLC ........ . NO...... 0.
Constel lation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP) Ownership, Board of Directors,
B 7 R DR 00000 ....|84-3510530 .. (O ............. [ Constellation Insurance GP, LLC ................ WDE s UIP....... Constellation Voting Trust .............coecl Management ..........ccccooiiiiinnnnne ...29.900 ....|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Caisse de dépot et placement du Québec Ownership, Board of Directors,
L0704 ] e | e 00000 ... [84-3510530 .. |0 ............. 0 e | e Constellation Insurance GP, LLC ................ DB UIP....... (COPQ) Constellation Voting Trust ........... Management ..........ccccooiiiiiinnnne ...49.500 ....|Constellation Insurance GP, LLC ........ W NO...... .0 ...
Constel lation Insurance Holdings, Inc Anurag Chandra (Member of Constellation
B 7 R DR 00000 ....| ceeoeeeeieeeee [0 s [ Insurance GP, LLC) oovvveveeeeeeeeieeeeeeeeeees e e e —————. Management...........oeveeeeemeeeenennns ... 0.000 ....|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
B 7 R DR 00000 ....| ceeoeeeeieeeee [0 s [ 11004883 Canada INC. ..oeevvvveeneeenneeeieeieneees e e L0 R Management ..........ccccooiiiiiinnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP) Ownership, Board of Directors,
L0704 ] e e 00000 ....| weeeeeeemieeeen |0 s 0 e | Constellation Voting Trust .........ccooeeeeennn | eveeneena] e UIP....... Greg Nielsen and Jeff Markusson .............. Management ..........ccccooiiiiinnnne ..100.000 ... [Constellation Insurance GP, LLC ........ . NO...... .0 ...
Constellation Insurance Holdings, Inc
B 7 R DR 00000 ....| ceeoeeeeieeeee [0 s [ Greg Nielsen (Trustee of OTPP Voting Trust) |.......ccodeceeeeeeoiinnees e —————. Management...........oeveeeeemeeeenennns ... 0.000 ....|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Jeff Markusson (Trustee of OTPP Voting Trust)
B 7 R DR 00000 ....| ceeoeeeeieeeee [0 s O U RN DT N e —————. Management...........oeveeeeemeeeenennns ... 0.000 ....|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Caisse de dépot et placement du Québec (CDPQ) Ownership, Board of Directors,
L0704 ] e e 00000 ....| weeeeeeemieeeen |0 s 0 e | Constellation Voting Trust .........ccoveeeeennn | eveeneenad e UIP....... Philippe Charette ........cccoooiiiiiiiiiiiinnnne Management ..........ccccooiiiiinnnnne ..100.000 ... [Constellation Insurance GP, LLC ........ . NO...... .0 ...
Constellation Insurance Holdings, Inc Philippe Charette (Trustee of CDPQ Voting
B 7 R DR 00000 ....| ceeoeeeeieeeee [0 s [ L0 R SR DR e —————. Management...........oeveeeeemeeeenennns ... 0.000 ....|Constellation Insurance GP, LLC ........ . NO...... 0.
Asterisk | Explanation |




STATEMENT AS OF JUNE 30, 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

€lECtroNICaIlY WIth the NAIC? .........cvouivieieieiee ettt ettt ettt e ettt a et sese s es e s et e b e b e s e s et es et s et et e s et e s e ss s et e s et et et et eseen s es s e s et et et esnsn s e snanaee 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? .............cccociiiiiiiiieieeceiceeee ettt s s s s aens 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? ... 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. .............. NO

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 NO

Explanation:

Bar Code:

N0 OO0 A

6 7 1 7 2 2 0 2 § 4 9 0 0
N0 OO A AT

6 7 1 7 2 2 0 2 § 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline |II||II|| |III|||I|||II|I||I|I||I||II||I||III||| I|I||I|II|I|| II|
XXXV [Document Identifier 445]

6 7 1 7 2 2 0 2 8§ 4 4 5 0
s e o oo e v | ARV AU
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 7 1 7 2 2 0 2 8§ 4 4 7 0 0
rmtesssssiesmate | NN AR
Actuarial Guideline XXXVI [Document Identifier 448]

6 7 1 7 2 2 0 2 § 4 4 8 0
rmesmsssirametana i somen i< | MMV M AR AR
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

6 7 1 7 2 2 0 2 § 4 4 9 0
vt e AIAS VAR A

6 7 1 7 2 2 0 2 8§ 7 0 0 0 0
araaresmen e | WA AN O
(2nd Quarter Only) [Document Identifier 222]

6 7 1 7 2 2 0 2 8§ 2 2 2 0 0
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STATEMENT AS OF JUNE 30, 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 .......ccoooovivoiciciiieeeeccee s o 3,158,486 |..cceveeeiiereieeeeeeen 0 3,158,486 |.....ccocvvvennnnne 3,651,973
2505. NSCC deposit ’
2506.  Surplus note iSSUANCE COSES ...oiiiiiiiiiiiiiicicicecceece e o 28,948
2507.  Prepaid overfunded PeNSioN ..........ccccceoieieviiiiiieteicecieeceeec e o 13,093,018
2508. Pension fee income recoverable ... | (5,387) .o 0
2597. Summary of remaining write-ins for Line 25 from overflow page 16,295,065 13,121,966 3,173,099 3,664,396
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, UNCIATMEA TUNAS ...vvivieiiiiieietetctet sttt sttt bbb e et s bbb e s e se e st ee et sebesesese e ssssenesesesesennns [ooesenesnnasenenas 3,031,674 |.ooveneee 2,745,099
2505.  Liability for plan DENefils ...ttt ettt ettt et 1,567,971 [ 1,711,845
2597.  Summary of remaining write-ins for Line 25 from overflow page 4 599,645 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) .....ccoiioiieieieieeeeeeeeeieie ettt nanans |orese et nnas 554,622 |..oooeeie. 228,466 |...ocoeeveen. 410,315
08.305. M&E Income ceded for SA MOACO FEINSUFANCE ........oc.ooeveueeeeceeeeee e e (23,972,109) | (103,850,440)|.............. (193,500,321)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (23,417,487) (103,621,974) (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.  Health surrender DENETits ..o tees [oeseeeeeee s 2,018,539 |...covvve 1,701,224 | 3,932,480
2705.  MiSCEIIANEOUS BXPENSE ......ovvivieiiieiteeeieeeeteeeetetet et e ettt e s et e e s esessesesseseseesessesessesesensesenesen [oersesessssesninens 1,416,714 |(................ 13,898,508 |................. 15,896,424
2797. Summary of remaining write-ins for Line 27 from overflow page 3,435,253 15,599,732 19,828,904
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STATEMENT AS OF JUNE 30, 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 ime OF ACQUISITION .........c.ccoiiiieeeteecececceiee ettt ettt et s s st esesesss s s s seseseseseanananans |oeseteeeeeseaeaeieseeneeenenas O R 0
2.2 Additional investment made after CQUISITION ................ccueuiuiuiiiie ettt ettt en e sesesssnenenenes |oeseseseeseeaeieieeen e [OOSR 0
3. Current year Change iN ENCUMDIANCES .........coiuiiiiiiiiiii ettt ettt sttt b e bt e b e e bt e bt ea bt eaeesaeesaeesbeesbeesbeenbeenteensesnnesnees |oseenseessenseenae e e ae e O R 0
4. Total gain (I0SS) ON GISPOSAIS .........cveveveuiueeeeiiieteteteeeieee et eseseasss s s s te s et et essas s st s et et esessasssssassesesesesessssssssesesesesesssnnsssess [eoeseseneeaseses et eeeaeseneaeaes O R 0
5. Deduct amounts reCeiVed ON GISPOSAS ............ocviveveveuereeeeeeeiieeetetetesee e st esesesese s s st seseseseasasasssssesesesesessssssassesesesessasanans [oeseseseseseseaeaeseenenenenas O R 0
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............cooiiiiiiiiiiiiiieie ettt sieens [oneese e [OOSR 0
7. Deduct current year’s other than temporary impairment reCOgNIZEA ..........coocuiiiiiiiiie it ees |ore e O R 0
8. Deduct CUITENt YEAr'S AEPIECIALION ...........c.c.eveuiuieeeiiieeeteeeeeeceeeee st et et e ae ettt e s e s e s s sttt et et eseas s s s sesesesessssssssseseseseseananns |oeeseseseaeaeaeneneaes 488,401 .o 976,802
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........c.cocveveverereueeeeieeieeereieeeeseeeseesesenes |oeeeeeeeeieeens 22,314,985 |......coccoee. 22,803,386
10.  Deduct total NONAAMILEEA GIMOUNES ...........cveveuieieieiiieteteececee ettt sttt et a st s et et eseaes s s s s esesesesessassssesesesesessassnnanas [reseseseaeaeneseeesee e eeeaeaene O R 0
11.  Statement value at end of current period (Line 9 minus Line 10) 22,314,985 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 ettt ettt et e et et e et e et e et e et e e e e e et e et e et e et eee e e eeeeeneeeeeerenne [eereeeeeiaens 117,105,000 |................ 185,780,000
2.2 Additional investment made after acquisition .
3. Capitalized deferred interest and other .............
4. Accrual of discount ............ccccoeeiiinnnn.
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 and commitment fees .........
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........cccciiiiiiiiiiii s [eeeseee e [0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-ecceeeee. 1,181,010,097 |l
12.  Total valuation @lIOWANCE .............c.coiiiii s
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) 1,181,010,597 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 PriOF YEAT ..........c.c.cucueueiiiieieteeeeeeeeee ettt se s s sesssnnas [eeeeeeeeeeieiene 306,314,367 |.....ccvneee 332,527,346
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e et b e e e b e e eseeeaeeeaeenneenneenneennean
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 depreciation ..
9. Total foreign exchange change in book/adjusted carrying value ..
10. Deduct current year’s other than temporary impairment reCOgNIZEA ............couiiiiiiiiiiiiee ettt sies [eeeenee e [0 U 0
11. Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10) .........ccceuiurireieierereeeeeeeeeeie e [eeeeeeeeieeens 343,671,319 | 306,314,367
12.  Deduct total NONAAMILEEA AIMOUNES .........c.cveveuiuiiiiieteteecececeeeee ettt ea s s s st e s et eseas s s s s et et et eseseasssssesesesessasasnnas [reseeeeeaeaenene et eeeaene [0 U 0
13. Statement value at end of current period (Line 11 minus Line 12) 343,671,319 306,314,367
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 YEAr ...........ccceeeiiririeieieieieeeesesieieieeeee s [eoeeeeens 6,722,866,453 |........... 6,441,798,793
2. Cost of bonds and stocks acquired ....255,793,636 |............ 1,196,395, 139
3. Accrual of discount ... 1,291,746 |...cocooeoeo. 2,165,903
4. Unrealized valuation iNCrEASE (AECTEASE) ............ceuivriieirereiiiiiiscsesesessssesese s st s essese s st sssseseseses st sssesese st s snsesesesassssnsssesesessssnns [eessacecessananas 16,811,442 |................. 42 837,767
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns (4,527,214) ..o (15,764,060)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cveveviueueiieieieeeeeeeeeee e eeeeee e s e s e ssesesesessssasananans oeeseesenseneas 228,213,657 |................ 936,509,483
7. Deduct amortization OF PrEMIUM ...........ccciiiiuiiitieitct ettt ettt ettt e st ese st ese et etesa et e et ebe et ebess et esssaesssaessssesessesessesessetesasessans |oeeseseseeeseieas 2,650,964 |.................. 5,536,767
8. Total foreign exchange change in book/adjusted CarryiNG VAIUE ..........cciriuieeuiuiiniieriereiriniiesiesesseseeeseesessenesssiesessesesesissens foesesssesnsnassesanas 168,700 [..ooeceeeeeeeennee (489,300)
9. Deduct current year's other than temporary impairment rECOGNIZEA ..........ocvririririiieueieiiririsiseeeieree et ssssesenes [oeeeeeeeseeeeeeeenas 59,008 |...ocooveverenne 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) .......cccceceveriiririrrereeeeresesesieeeeeenes oo 8,761,001,282 | 6,722,866,453
12.  Deduct total NONAAMItEd BMOUNS .......c.curviieiieirieiiicieiee ettt sesenenenesenesenensnnnnens [ooenennnneneenes 89,888,800 [ 44,456,572
13. Statement value at end of current period (Line 11 minus Line 12) 6,711,612,392 6,678,409,881
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STATEMENT AS OF JUNE 30, 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 [ 3,573,201,184 |....occoeeeee. 74,003,478 |................. 68,102,991 |..oovoineeee 26,559,346 |............ 3,573,201,184 |............ 3,605,661,017 [.ooeeeecereeccnreeeenn 0 o 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 2,404,882,287 |......ccovnc. 42,107,847 |.cocovene. 52,593,603 |........cc...... (17,228,829)|............ 2,404,882,287 |............ 2,377,167,702 |.cooeevvceerirniccernn 0 s 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 162,084,543 ..o [V 2,147,110 |...ooooeneeee (10,072,107) |- cecevenne 162,084,543 |................ 149,865,326 |......ooocveeereecneeennn 0 o 174,226,997
4. INAIC 4 () oottt etttk b bt b bk £tk ekt bt b et bt h st et b e ettt et bttt eaens [ e 10,239,000 |..ovveeicicieens [V O 47,073 | (2,264) ..o 10,239,000 |..oooverenene. 9,819,663 | 0 o 10,838,906
5. NAIC B () it b et b et n b [rr s 1,075,299 | (1 T 49 | 93 | 1,075,299 | 1,075,343 | 0 o 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 1,608,309 0 54,146 1,575 1,608,309 1,555,738 2,413,420
7. Total Bonds 6,153,090,622 116,111,325 123,314,972 (742,186) 6,153,090,622 6,145, 144,789 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 |........coe...... 10,000,000 |....oceceeerererecirernnnenc 0 o 10,000,000
N 2[RRI HOSRR 6,517,840 | (L RSN [V 90,620 |....oocvrreenee 6,517,840 |.cocviirinnee 6,608,460 |.....covrrceiinneeen 0 [ 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 0 oo 0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 0 oo 0 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 0
14, Total Preferred StOCK ..o 16,517,840 0 0 90,620 16,517,840 16,608,460 16,335,300
15. Total Bonds and Preferred Stock 6,169,608,462 116,111,325 123,314,972 (651,566) 6,169,608,462 6,161,753,249 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:
NAIC1T $ e 5,000,000 ; NAIC2 $ ooooveeeceeeeee 0 ; NAIC3 $ oo 0 NAIC4 $ i 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 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 JUNE 30, 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) ........cceuiiriiuiuereriisieseeesessessssesesesesssessssesesessssssssesesassssssesesessssssssssesasass  sssssssssssesenns 70,460,339
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 36,883,824
Unrealized Valuation INCrEASE/(AECIEASE) .............cvvueueueueisieeeseseseietesesesesesssassesese st ssssesesess s ssssesesesssssasses et e s s s asseses et s s sses et s s sssses et s s s sssesesesssnanaes oestsesesesnsncs (11,848,731)

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cueviviiieieiieteieiitesetetetet et tete st et esete bt et seses e s e s s esesseseaes s s seses e b e bt s seses et b st s se bbb st snsns et esas s snsnsebebanns basrsstssietanas (18,523,577)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiiieeeteiieeeietete et ettt s et et s s s sesese s s s e ses et s sss s s esesessssssssesesessssassesesesssssnsnsesesens | fatatsetesssnenes 27,166,747
AAMIOTEIZAION ...ttt h e o s e b s £ e h e £ s h £ s E e b EeE e E e R E e R AR h e h R h R R R R E R bR R R R b ettt s Seebeteeb 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.cueuruiriiriririsieietetesetse sttt tesese st ss st st sesese e sessssesebesesese st ssssesesesesenanssssenes aeresseseresesnannens (168,700)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+T+8+9) .......cccceuimiuiueieiiieeieieieiieeiete et ssssesesesesans sesesssssiesenns 49,636,408
Deduct NONAAMIIEA @SSELS ..........iiiiiii bbb b bbb e E e s b e b e e b e e b e e b e e E e e E e e E e e b e e h e R e R b e R e R e R e R e b e e e s AReeEeaEeeeeeae e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) c...c.oviiuiuereiiiiieeeteteieisiesete sttt ss bbb ss bbbt sssn s b st s snsesebebessssnsnsebesans ftstiesesasnenes 49,636,408
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.cvoccueueuereeeeeeeeseseeesseassesesesesssssesesesessssssssesasssssssssesasssssssssesassanas <eesassssssesesanns 8,137,680
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ..........c.covcueueueieeeeececeeeeieeeeeeaes ceeseseeeeeeeens (283,391,565)
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccceviiiiiiiiiis e 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvcvevieieeeeieeeieeeteseseeeeeteieaetesesessenes eseeeesesssseseseseneenesesenes [0 R 0

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinuS ............ccccceeeveveeees covverererenens (15,253,885)
3.14 Section 1, Column 18, prior year 8,137,680 ................ (23,391,565) ..o (23,391,565)
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccceviiiiiiiiiiis v 0
3.22 Section 1, COIUMN 17, PHIOT YEAN .......cvcvevieieeeeeeeeieteteeeeeeee et eeeiesesessasnes eeeesesesssseseseseneenesesees 0 e 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date MinuS ............ccccceeeveieeee ceveerererenens (15,253,885)
3.24 Section 1, Column 19, Prior YEAr PIUS ............c.cueveueuiieeeeeiiieiereseeineeenes eeeeeesesseseneees 8,137,680
3.25 SSAP NO. 108 AJUSIMENTS .....vviiiececieiririncseeeeetsise et sene cssecesssesesssesesessseeeasees (A (23,391,565) ....cocoenne (283,391,565)
T8 o) o) =TI (I Lo o g UL IR L= 0 ST TPRPTROTRO 0
Cumulative variation margin on terminated contracts during the year ............c.cccociiiiiiiiiine s 0
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA ...ttt ae st esesesessasans feteteseseasasaesssaesesesennanas 0
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ceviieveeceieieieeeie ettt seasseas seeeteseseeassesssseseseseneaeas 0 e 0
T8 o) o) =TI (I Lo o o 1T UL IR L= PSR PTROTRO 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOM VAT ........ciuiiiiiiiiie ittt ettt ettt a e bt e bt e e bt e bt e bt ea et eae e eaeeeR e e eheeeb e e bt e a bt eabeembeembeeaeeaheeas Seseeesaeaseesaseeanesaneaanesnes 0
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAT .........co.iiiiiiiiiee ettt b e e b e e b e eas Sesaeeaaesaeesaaesaeesaeesaeenes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cccruereuereeeeeeeeeeeeeeeeaeteeesesesaeaesesesessassesesesesssssassesesssssssssesasnanas <eesassassseeen (15,253,885)
Deduct total NONAAMIEA @MOUNLS ..ot h et e e e e e E e e et e e e e e e e e £ £ R e e R e e R e SR e £ R e e R e e R e £ e e e R e e E e e e e e Rt e et e eeseeseeseeebeeee s mmemseeseeseeee e e eeeaenaens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.c.cvvrueueieieeeeececteteeeeeesceete et esesssaetesesesessssetesesesensssstesesesessssssesesasansssssesasssessssssesasasanas Sassssesesesasa (15,253,885)
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 ... cuieieieieeeaees ettt ees e e e e eeaes s eseesees e e ee e e e e e e84 E £ 8428282 s e ee et et nE st niens | eesessensensinai 49,636,409
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............c.cocvoceueueueveeecceeeeieeees eeresesenenens (15,253,885)
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s et ss s s s st esesesessasnnssseseseseansnneneneneneneeinss s 34,382,525
Part D, SECHON 1, COIUMN B ... eeeeeeeee s ese s ees s e e eese e e ee e e s s s e s e ees e e e e e e e e e e e s s s essessesseeseeseasnenes eesessenssniinni 49,636,409
Part D, SECHON 1, COIUMN 7 ..ot eeees s s esees s s e s s s s s e en s s eeeenas eeseesssscnaions (15,253,885)
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st sbe e e e e ennesnnesnes s 0
Fair Value Check
Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt et ettt et et et et et et et et et e e et e e et e e e e e e e e e e eeeeee e e ensnen ovneresseeseareas 49,636,409
Part B, Section 1, Column 13 (15,253,885)
TOtal (LINE 7 PIUS LINE 8) ...ttt s e ae e s st esesessasan s sssesesesessanmsnensneneneesne s 34,382,524
Part D, SECHON 1, COIUMN O ...t ese s ese s ees s e et e s s e s e e e et ee s s s esseeseeseeseennenes eesessenssniinnis 49,636,409
Part D, SECHON 1, COIUMMN 10 ...t eeeeeeesees s eeseeseesees e e ee e e e e es e s e s es s eseesee e e e e e e e e e ee e s e ss e ese e esnanes eeseesssscnaions (15,253,885)
Total (Line 9 minus Lin€ 10 MINUS LINE T7) ..ouiiiiiiiiiiiie ittt sttt et st sie e s e e e sbeesee e snnesnes s 0

Part A, SECHON 1, COIUMN 27 ...ttt bbb bbb bbbk bbb ene | Sessnaesinsasnassnaes 52,831
Part B, SECHON 1, COIMN 20 ......cuuiuuieuieieererseiseesitetseeseeeeseessi et sse s s b bbb bbbttt eniee sosesinsinsiniins 24,561,600
Part D, SECHON 1, COIUMMN T2 ...ttt ansssessesenssnensanes 77,392
Total (Line 13 plus LiN€ 14 MINUS LINE 15) ....oovoiiieieieieieiiieieieieiee et sssessssesenenensnnnnnnes s 24,537,039
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STATEMENT AS OF JUNE 30, 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 ACGUIFET ..........c.c.ciuiiieieeeieeceeecee ettt ettt ettt e s e e s s st sesesesessssas s s sesesesessssansnas |eeesenenensnnnes 242,332,503 | 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.c.cviviueuiueriiiieeeeeieteteteeeses et es et seseseses st et esesesesessssssesssssesesesesessssasasssasaseses [oeseseessssesnas 253,287,241 | 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 91,064,745 |................ 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) 91,064,745 102,019,483

S108




STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 7 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
0326363 ... PRESCOTT ... . 06/05/2023 .. ....2,065,000 |... ....2,950,000
0326364 .... . 06/07/2023 .. ....7,600,000 |... .. 28,920,000
0526353 ... . 05/25/2023 .. ....6,380,000 |... .. 11,260,000
0526366 ... THOUSAND OAKS .. .06/16/2023 .. ....4,470,000 |... ....7,530,000
0526367 .... PERRIS ... . 06/14/2023 .. ....5,000,000 |...
2326356 ... TAYLOR ... . 04/25/2023 .. ....2,200,000 |...
2326362 ... SOUTHFIELD ... .06/01/2023 ..
3326357 . NEW YORK ... . 04/25/2023 ..
3626358 . CINCINNATI . 04/28/2023 .. . 14 900,000
3726354 . TULSA . 04/18/2023 .. ....2,600,000 .7,700,000
0599999 Mortgages in good standlng Commercial mortgages-all other 42,805,000 115,750,000
0899999. Total Mortgages in good standing 42,805,000 115,750,000
1699999. Total - Restructured Mortgages 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0

115,750,000

3399999 - Totals 42,805,000 0
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
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Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
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0325424 .
0525530 .
1825479 ...
2325620 ...
2425517 ...
3626041 ...
4125979 .

.. | TUCSON ...
.| YUCCA VALLEY

LOUISVILLE
SOUTHF IELD
EDEN PRAIRIE ..

PAWLEYS ISLAND .

JUUT RPN R 05/07/2013
R IR RUUR R 07/21/2011
JURR RPN R 12/14/2018

I N A 02/26/2018

... 1073072008 ..
.. 10/18/2011 ..
12/14/2010

..04/21/2023
.06/20/2023
....06/30/2023
....06/01/2023 ....
....04/06/2023
....05/31/2023
...06/01/2023 ...

.0

.. 912,768 |.
827,794 |.
....48,997 |.
...1,883,746 |
842,171 |.
...1,235,089 |.
...5,725,292 |.

912,768

0199999 Mortgages closed by repayment

OSloocooooo

Olo oo oooo

Olo oo ooo

0
0
0
0
0
0

11,475,857

Olo oo oooo

Olo oo oooo

0125539

0125617 ...
0125841 ...
0126299 ...
0325410 ...
0325730 ...
0325796 .
0325808 .
0325813 ...

.. | TUCSON .
. | TEMPE ..

TUSCALOOSA
GREENVILLE ..
BIRMINGHAM ..
FAIRHOPE ..
TUCSON ...
TUCSON ...

TUCSON ...

...... 05/02/2013 .....
..... 07/08/2016 .....
...... 06/24/2022 .....
...... 08/29/2008 .....
12/22/2014
.10/29/2015 ..
.12/23/2015 ..
01/19/2016

..... 1173072011 .....)......

o

oo ooooooo

o

oo oo oo oo

oo oo oo oo

o

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

oo oooooo

o

oo oo oo oo

o

oo oo oo oo
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
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0325939 ... TUSCON vvveecviineeeceviieeeceeniies fevvneneneevnnen A e foeeeee e [ 08/30/2017 0. 0. 0. 0 .. 11,607 |... 0. ...0
0325955 ... PHOENIX ... 11/09/2017 0. 0. 0. 0. 0. ...0
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 ee e eeeennes Jeemneeeeeeeee Ao e s e 08/31/2021 0. 0. 0. 0. 0. ...0
0326266 .... V0 ) Y AR FORURUUUURRR R 01/27/2022 0. 0. 0. 0 0. ...0
0326311 ... PHOENIX ..o eeeeeeeeee Jeemneeeeeeene A o s el 09/12/2022 0. 0. 0. 0. 0. ...0
0326319 ... TUCSON ... 11/04/2022 0. 0. 0. 0 0. ...0
0326351 ... 02/28/2023 0. 0. 0. 0. 0. ...0
0425874 . .. | SPRINGDALE .12/21/2016 .. 0 0 .0 0 0 0
0426093 . .. | BENTON . .07/31/2019 .. 0 0 .0 0 0 0
0426094 . . | JONESBORO .07/31/72019 .. 0 0 .0 0 0 0
0426095 ... SPRINGDALE .. 07/31/2019 0. 0. 0. 0. 0. ...0
0426096 ... FAYETTEVILLE ©.oiiiiiiiieiieiiniiieieeens v AR [ e e 07/31/2019 0. 0. 0. 0 0. ...0
0426097 .... FORT SMITH <o eeeeenis Jeemmeeeeeeeee AR [ s e 07/31/2019 0. 0. 0. 0. 0. ...0
0524998 ... SANTA ROSA ..evevviiiieeeieeiiineeecnnnnn Jeevnenneeeeenens CAiciicis o e el 05/15/2003 0. 0. 0. 0 0. ...0
0525441 ... MONTEREY PARK ....eeeeeeeeeeeemmnnneeeeenn Jeemmmeeeeeennes CAeccc o s s 12/29/2009 0. 0. 0. 0. 0. ...0
0525530 ... YUCCA VALLEY 10/18/2011 0. 0. 0. 0 0. ...0
0525557 ... HUNTINGTON BEACH ... 05/17/2012 0. 0. 0. 0. 0. ...0
0525574 ... BAKERSFIELD ... 09/25/2012 0. 0. 0. 0 0. ...0
0525580 . .. | CAMARILLO ... .10/28/2012 .. 0 0 .0 0 0 0
0525598 . .. | SAN PEDRO .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 ... 11/20/2015 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 ... CUPERTINO ... 01/11/2018 0. 0. 0. 0. 0. ...0
0525980 . .. |LYNWOOD ... ... 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 11/26/2019 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 ... ONTARIO ... 06/29/2021 0. 0. 0. 0 0. ...0
0526208 .... ONTARIO ... 06/29/2021 0. 0. 0. 0. 0. ...0
0526223 ... ANAHEIM ... 08/09/2021 0. 0. 0. 0 0. ...0
0526237 . . | ANAHEIM .10/14/2021 .. 0 0 .0 0 0 0
0526261 ... VISTA .. 12/23/2021 0. .0, .0 0. 0. ...0
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0526272 .... SANTA ANA ... 02/28/2022 [l R 4,269,502 |.... 0. 0. 0. 0 0. ...0
0526335 ... SAN DIEGO ... 12/22/2022 ... foeeiiiiies s e 10,500,000 |.... 0. 0. 0. 0. 0. ...0
0526336 ... SAN DIEGO ... 12/22/2022 0. 0. 0. 0 0. ...0
0526337 . . | LONG BEACH .01/09/2023 .. 0 0 .0 0 0 0
0625177 . . | AURORA . .09/30/2005 .. 0 0 .0 0 0 0
0625990 . . | LAKEWOOD . .04/26/2018 .. 0 0 .0 0 0 0
0626256 .... PEYTON ... 12/16/2021 0. 0. 0. 0 0. ...0
0626286 .... WESTMINISTER .. 05/17/2022 0. 0. 0. 0. 0. ...0
0825978 ... 02/15/2018 0. 0. 0. 0 0. ...0
0R243% ... WHITMORE LAKE . 08/26/1999 . 0. 0. 0. 0. 0. ...0
OR24431 ... WHITMORE LAKE . 08/26/1999 ...53,902 |.... 0. 0. 0. 0 0. ...0
1025390 ... PENSACOLA BEACH .....oeeeeeeeeeeeeemmnnees Jemmeeeeeeme Pl e [t 04/11/2008 0. 0. 0. 0. 0. ...0
1025400 ..ovvenniiiiiinieeeeennnn JODESSA e e Pl e 06/09/2008 0. 0. 0. 0 0. ...0
1025549 ... 03/28/2012 0. 0. 0. 0. 0. ...0
1025777 . JACKSONVILLE 07/16/2015 .. 0 0 .0 0 0 0
1025800 . TALLAHASSEE 11/19/2015 .. 0 0 .0 0 0 0
1025810 . HALEAH .... 01/06/2016 .. 0 0 .0 0 0 0
1025872 ... RIVERVIEW ... 12/19/2016 0. 0. 0. 0. 0. ...0
1025880 ... NAPLES .... 01/18/2017 0. 0. 0. 0 0. ...0
1025920 ... MIAMI 07/06/2017 0. 0. 0. 0. 0. ...0
1025934 .... PANAMA CITY BEACH .... 08/10/2017 0. 0. 0. 0 0. ...0
1025935 ... 08/11/2017 0. 0. 0. 0. 0. ...0
1026044 ... 12/19/2018 0. 0. 0. 0 0. ...0
1026084 ... 06/26/2019 0. 0. 0. 0. 0. ...0
1026086 ... 06/27/2019 0. 0. 0. 0 0. ...0
1026108 . .09/27/2019 .. 0 0 .0 0 0 0
1026138 . . | JACKSONVILLE .04/03/2020 .. 0 0 .0 0 0 0
1026149 . . | SEBRING ... .09/17/2020 .. 0 0 .0 0 0 0
1026166 . OPA-LOCKA .12/03/2020 .. 0 0 .0 0 0 0
1026178 ... [MIAMT Ll .03/22/2021 .. 0 0 .0 0 0 0
1026209 .... JACKSONVILLE .. 07/02/2021 0. 0. 0. 0 0. ...0
1026211 ... JACKSONVILLE .. 07/13/2021 0. 0. 0. 0. 0. ...0
1026241 ... 10/21/2021 0. 0. 0. 0 0. ...0
1026250 ... OAKLAND PARK .. 12/01/2021 0. 0. 0. 0. 0. ...0
1026275 ... MIAMI BEACH ... 03/15/2022 0. 0. 0. 0 0. ...0
1026283 ... GREATER GAINESVILLE . 04/26/2022 0. 0. 0. 0. 0. ...0
1026338 . .| FORT LAUDERDALE . .01/26/2023 .. 0 0 .0 0 0 0
1125701 . LAWRENCEVILLE . .09/18/2014 .. 0 0 .0 0 0 0
1125929 . . | MACON ........... ... 07/20/2017 .. 0 0 .0 0 0 0
1126014 . FORT OGLETHORPE . ... 07/31/2018 .. 0 0 .0 0 0 0
1126020 . ROSWELL ... .. 08/13/2018 .. 0 0 .0 0 0 0
1126127 ... MABLETON . 12/20/2019 0. 0. 0. 0. 0. ...0
1126183 ... OAKWOOD 04/22/2021 0. 0. 0. 0 0. ...0
1126254 ... SOUTH BEND .. 12/14/2021 0. 0. 0. 0. 0. ...0
1326752 ... MERIDIAN ... 05/01/2015 0. 0. 0. 0 0. ...0
1326091 ... CALDWELL .... 07/30/2019 0. 0. 0. 0. 0. ...0
1326181 ... 04/01/2021 0. 0. 0. 0 0. ...0
1425518 ... WOODRIVER ... 07/27/2011 0. 0. 0. 0. 0. ...0
1425562 .... CHICAGO HEIGHTS . 06/28/2012 0. 0. 0. 0 0. ...0
1425589 . . | BUFFALO GROVE . J12/12/2012 .. 0 0 .0 0 0 0
1425821 ... CHICAGO ... 03/30/2016 0. .0, .0 0. 0. ...0
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1425882 ... SCHAUMBURG .. 01/19/2017 0. 0. 0. 0 0. ...0
1425919 ... NAPERVILLE .. 06/29/2017 0. 0. 0. 0. 0. ...0
1425921 ... CHICAGO ... 07/07/2017 0. 0. 0. 0 0. ...0
1425998 . .. | WHEELING . .05/14/2018 .. 0 0 .0 0 0 0
1426056 . . |WHEELING . .03/07/2019 .. 0 0 .0 0 0 0
1426170 . CHICAGO ... .01/14/2021 .. 0 0 .0 0 0 0
1426291 ... EDWARDSVILLE .. 06/03/2022 0. 0. 0. 0 0. ...0
1426314 ... NAPERVILLE .. 10/24/2022 0. 0. 0. 0. 0. ...0
1525500 .... 04/28/2011 0. 0. 0. 0 0. ...0
1525593 ... 12/21/2012 0. 0. 0. 0. 0. ...0
1525642 .... WEST LAFAYETTE .. 08/07/2013 0. 0. 0. 0 0. ...0
1525791 ... BROWNSBURG 09/22/2015 0. 0. 0. 0. 0. ...0
1525832 ... INDIANAPOLIS .. 06/02/2016 0. 0. 0. 0 0. ...0
1525837 ... INDIANAPOLIS .. 06/29/2016 0. 0. 0. 0. 0. ...0
1525856 . .. |FISHERS ... .09/19/2016 .. 0 0 .0 0 0 0
1525910 . .. | CARVEL .... ... 06/02/2017 .. 0 0 .0 0 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 .... 11/24/2020 0. 0. 0. 0. 0. ...0
1526203 ... LAWRENCEBURG 06/03/2021 0. 0. 0. 0 0. ...0
1526293 ... INDIANAPOL IS 06/06/2022 0. 0. 0. 0. 0. ...0
1526294 .... INDIANAPOL IS 06/06/2022 0. 0. 0. 0 0. ...0
1526295 ... INDIANAPOL IS 06/06/2022 0. 0. 0. 0. 0. ...0
1526304 .... CHICAGO 07/20/2022 0. 0. 0. 0 0. ...0
1526326 . .| INDIANAPOLIS 1171072022 .. 0 0 .0 0 0 0
1726064 . . |WITCHITA . .04/09/2019 .. 0 0 .0 0 0 0
1825386 . .. |LOUISVILLE .03/14/2008 .. 0 0 .0 0 0 0
1825479 . . |LOUISVILLE .12/14/2010 .. 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 ...106 5% |... 0. ...0
1825793 ... 10/01/2015 0. 0. 0. 0. .. 18,181 |... 0. ...0
1825866 ... LEXINGTON ... 11/21/2016 0. 0. 0. 0 0. ...0
1825913 ... CRESTWOOD ... 06/13/2017 0. 0. 0. 0. 0. ...0
1825956 .... LOUISVILLE .. 11/10/2017 0. 0. 0. 0 0. ...0
1826051 ... ... |HEBRON 02/20/2019 0. 0. 0. 0. 0. ...0
1925392 . .. | LAFAYETTE 05/01/2008 .. 0 0 .0 0 0 0
2025968 . .. |LEWISTON . 12/20/2017 .. 0 0 .0 0 0 0
2125451 . .. | GAITHERSBURG 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 oo |oeeeennn5,921,707 ... 0. 0. 0. 0. 0. ...0
2126062 .... ANNAPOLIS ... 03/29/2019 JUR R 1,591,683 |.... 0. 0. 0. 0 0. ...0
2126270 ... 02/18/2022 N 11,693,364 |.... 0. 0. 0. 0. 0. ...0
2325609 ... CLARKSTON 03/28/2013 0. 0. 0. 0 0. ...0
2325619 ... EAST LANSING .. 05/07/2013 0. 0. 0. 0. 0. ...0
2325620 ... SOUTHFIELD 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 ... NOVI ... 07/26/2016 0. .0, .0 0. 0. ...0




¥'c03

STATEMENT AS OF JUNE 30, 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

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
2326009 . .. | SHELBY TOWNSHIP . 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 0AK ... 03/13/2020 0. 0. 0. 0. 0. ...0
2326186 .... KALAMAZOO ... 04/29/2021 0. 0. 0. 0 0. ...0
2326226 ... WESTLAND . 08/16/2021 0. 0. 0. 0. 0. ...0
2326238 ... NOV1 10/20/2021 0. 0. 0. 0 0. ...0
2326280 ... ROSEVILLE ... 04/14/2022 0. 0. 0. 0. 0. ...0
232635 ... TAYLOR 04/25/2023 0. 0. 0. 0 0. ...0
2425638 ... MINNETONKA .. 07/16/2013 0. 0. 0. 0. 0. ...0
2425766 . .. | BLOOMINGTON . .06/12/2015 .. 1,600,893 |. 0 0 .0 0 0 0
2426159 . .. | BROOKLYN PARK . .10/29/2020 .. . 13,371,284 |. 0 0 .0 0 0 0
2426215 . .| ST. CLOWD ... .07/15/2021 .. 4,056,454 |. 0 0 .0 0 0 0
2525927 ... OLIVE BRANCH .. 07/14/2017 994,026 |.... 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 ... 05/24/2013 0. 0. 0. 0 0. ...0
2725476 ... KALISPELL ... 11/23/2010 0. 0. 0. 0. 0. ...0
2925798 ... LAS VEGAS 11/18/2015 0. 0. 0. 0 0. ...0
3125558 ... WILL[AMSTONN . 05/18/2012 0. 0. 0. 0. 0. ...0
3125654 ... OLD BRIDGE 10/22/2013 0. 0. 0. 0 0. ...0
3125862 . .. | WILLINGBORO 10/12/2016 .. 0 0 .0 0 0 0
3125889 . .. | BARRINGTON .. .02/28/2017 .. 0 0 .0 0 0 0
312599 . . | WILLINGBORO 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 . 09/03/2015 0. 0. 0. 0 0. ...0
332579% ... WEST ISLIP .. 10/14/2015 0. 0. 0. 0. 0. ...0
3326070 .... 04/23/2019 0. 0. 0. 0 0. ...0
3326168 .... 12/18/2020 0. 0. 0. 0. 0. ...0
3326184 .... FARMINGDALE ... 04/27/2021 JUR RN 0. 0. 0. 0 0. ...0
3326239 ... BUFFALO 10/21/2021 [ P 9,791,613 |.... 0. 0. 0. 0. 0. ...0
3326246 . .. | FARMINGDALE 1172372021 .. . 15,440,482 |. 0 0 .0 0 0 0
3326253 . .. | HAUPPAUGE .12/08/2021 .. 0 0 .0 0 0 0
3326297 . .. | NEW YORK . .06/17/2022 .. 0 0 .0 0 0 0
3326305 . .. | HAUPPAUGE .07/21/2022 .. 0 0 .0 0 0 0
3326306 . .| CARLE PLACE .08/03/2022 .. 0 0 .0 0 0 0
3326307 ... OSIEGO 08/10/2022 0. 0. 0. 0. 0. ...0
3326315 ... BOHEMIA ... 10/31/2022 0. 0. 0. 0 0. ...0
3326316 ... BOHEMIA ... 10/31/2022 0. 0. 0. 0. 0. ...0
3326317 ... BOHEMIA ... 10/31/2022 0. 0. 0. 0 0. ...0
3326318 ... DEER PARK 10/31/2022 0. 0. 0. 0. 0. ...0
3326320 ... WEST BABYLON .. 11/08/2022 0. 0. 0. 0 0. ...0
3326321 ... DEER PARK 11/10/2022 0. 0. 0. 0. 0. ...0
3326322 ... RONKONKOMA 11/09/2022 0. 0. 0. 0 0. ...0
3326323 . . | NORTH BAYSHORE 1170972022 .. 0 0 .0 0 0 0
3326324 ... BOHEMIA ... 11/09/2022 0. .0, .0 0. 0. ...0
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3326325 ... BOHEMIA ... 11/10/2022 0. 0. 0. 0 ...5,123 |... 0. ...0
3326357 ... NEW YORK . 04/25/2023 0. 0. 0. 0. ...3,262 |... 0. ...0
3425105 ... MATTHENS 11/08/2004 0. 0. 0. 0 0. ...0
3425106 . .. | WINSTON-SALEM . ... 11/08/2004 .. 0 0 .0 0 0 0
3425482 . . | CARRBORO .. .12/20/2010 .. 0 0 .0 0 0 0
3425584 . INDIAN TRAIL A1/27/2012 .. 0 0 .0 0 0 0
3425754 ... 05/07/2015 0. 0. 0. 0 0. ...0
3425875 ... 12/22/2016 0. 0. 0. 0. 0. ...0
3426078 ... SUNSET BEACH .evvvivviivineiivieniineeeees fevvneneeeeeenend N e [ 06/06/2019 0. 0. 0. 0 0. ...0
3426081 ... FAYETTEVILLE oo eeeeeeeeeeeeee Jeemmeeeeeeenee N [ s [ 06/20/2019 0. 0. 0. 0. 0. ...0
3426147 ... GREENSBORO ....evvvvvvvvvnniincinnninnnnnnns Jevvnnnneenennnn NOeciniis e e e 08/14/2020 0. 0. 0. 0 0. ...0
3426175 ... BOILING SPRINGS .....eeeeeeemnereermmnnnes Jeemmmneeeeeenee N [ s e 02/17/2021 0. 0. 0. 0. 0. ...0
3426191 ... 01U | ¢ AR UUR RR 05/12/2021 0. 0. 0. 0 0. ...0
3426198 ... GREENSBORO 05/19/2021 0. 0. 0. 0. 0. ...0
3426199 . .. | GREENSBORO .06/19/2021 .. 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 R IO 0. 0. 0. 0. 0. ...0
3625605 ... BROADVIEW HEIGHTS . 03/14/2013 JUR R 2,296,991 0. 0. 0. 0 0. ...0
3625671 ... MONTGOMERY 12/26/2013 N 19,962,136 |.... 0. 0. 0. 0. 0. ...0
3625680 ... HUDSON . 03/21/2014 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 ... 07/09/2015 0. 0. 0. 0. 0. ...0
3625786 .... PERRYSBURG .. 08/27/2015 0. 0. 0. 0 0. ...0
3625835 . .. | DAYTON ... ... 06/17/2016 .. 0 0 .0 0 0 0
3625845 . .. | WELL INGTON ... 08/02/2016 .. 0 0 .0 0 0 0
3625850 . .. | MORAINE ... .09/09/2016 .. 0 0 .0 0 0 0
3625851 . .. | SPRINGBORO .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 0. 0. 0. 0 0. ...0
3625933 ... GAHANNA ... 08/08/2017 0. 0. 0. 0. 0. ...0
3625992 ... MENTOR ... 05/02/2018 0. 0. 0. 0 0. ...0
3626018 .... ... |ELYRIA .... 08/07/2018 0. 0. 0. 0. 0. ...0
3626019 . .. |ELYRIA .... ... 08/07/2018 .. 0 0 .0 0 0 0
3626024 . .. | WORTHINGTON . ... 08/31/2018 .. 0 0 .0 0 0 0
3626037 . .. | VANDALIA . ... 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
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 888,372 |.... 0. 0. 0. 0. 0. ...0
3626229 ... CINCINNATI .. 08/23/2021 ...2,296,275 |.... 0. 0. 0. 0 0. ...0
3626233 . . | WELL INGTON .09/17/2021 .. ..971,181 |. 0 0 .0 0 0 0
3626234 ... LAGRANGE ... 09/17/2021 ...5,790,524 |.... 0. .0, .0 0. 0. ...0
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STATEMENT AS OF JUNE 30, 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

3626260 .... CLEVELAND 12/17/2021 0. 0. 0. 0 .. 66,101 |... 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
3626358 . .. | CINCINNATI .. .04/28/2023 .. 0 0 .0 0 0 0
3725792 . .| TULSA .. .09/29/2015 .. 0 0 .0 0 0 0
3725834 . .| OKLAHOMA CITY . 06/15/2016 .. 0 0 .0 0 0 0
3726011 ... DUNCAN 07/24/2018 0. 0. 0. 0 0. ...0
3726182 ... OKLAHOMA CITY . 04/16/2021 0. 0. 0. 0. 0. ...0
3726245 ... MIDWEST CITY .. 11/23/2021 0. 0. 0. 0 0. ...0
3726354 ... TULSA .. 04/18/2023 0. 0. 0. 0. 0. ...0
3825692 ... SALEM .. 07/25/2014 0. 0. 0. 0 0. ...0
3825842 ... TUALATIN . 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
382597 . .. | PORTLAND .. 12/20/2017 .. 0 0 .0 0 0 0
3826039 . .. | PORTLAND . 12/12/2018 .. 0 0 .0 0 0 0
3826142 . . | MCMINNVILLE .06/28/2020 .. 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 TOWNSHIP 05/12/2017 0. 0. 0. 0 0. ...0
3925926 ... DOYLESTOWN 07/14/2017 0. 0. 0. 0. 0. ...0
3925976 ... CRANBERRY TOWNSHIP ... 02/01/2018 0. 0. 0. 0 0. ...0
3926013 ... PITTSBURGH 07/26/2018 0. 0. 0. 0. 0. ...0
3926079 ... BLOOMSBURG .. 06/13/2019 0. 0. 0. 0 0. ...0
3926101 . .. |PITTSBURGH .. .08/28/2019 .. 0 0 .0 0 0 0
4125556 . .. |ROCK HILL .06/17/2012 .. 0 0 .0 0 0 0
4125576 . .. | SPARTANBURG . .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 ... 11/10/2015 0. 0. 0. 0 0. ...0
41258% ... PAWLEY'S ISLAND .... 03/29/2017 0. 0. 0. 0. 0. ...0
4125979 ... PAWLEYS ISLAND 02/26/2018 0. 0. 0. 0 0. ...0
4126140 .... 04/28/2020 0. 0. 0. 0. 0. ...0
4126200 .... SENECA ... 05/21/2021 0. 0. 0. 0 0. ...0
4325577 ... CHATTANOOGA . 10/09/2012 970,119 |.... 0. 0. 0. 0. 0. ...0
4325739 . .. | NASHVILLE .02/25/2015 .. .. 647,693 |. 0 0 .0 0 0 0
4325820 . .. | KNOXVILLE .08/23/2016 .. .. 262,918 |. 0 0 .0 0 0 0
4326179 . .. | POWELL .... .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
4425463 ... EL PASO ... 09/16/2010 0. 0. 0. 0. 0. ...0
4425478 ... 12/06/2010 0. 0. 0. 0 0. ...0
4425567 ... FREDER | CKSBURG 07/16/2012 0. 0. 0. 0. 0. ...0
4425611 ... SAN ANTONIO . 04/11/2013 0. 0. 0. 0 0. ...0
4425633 ... 06/26/2013 0. 0. 0. 0. 0. ...0
4425660 ... EL PASO 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
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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

4425713 ... KERRVILLE ... 10/27/2014 0. 0. 0. 0 0. ...0
4425779 ... 07/27/2015 0. 0. 0. 0. 0. ...0
4425804 ... ALAMO HEIGHTS . 12/04/2015 0. 0. 0. 0 0. ...0
4425833 . .. | SAN ANTONIO . ... 06/09/2016 .. 0 0 .0 0 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 ... HUBLE .... 09/28/2016 0. 0. 0. 0 0. ...0
4425893 ... 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
4425048 ... 10/10/2017 0. 0. 0. 0 0. ...0
4425993 ... 05/08/2018 0. 0. 0. 0. 0. ...0
4425905 ... CORPUS CHRISTI 05/10/2018 0. 0. 0. 0 0. ...0
4426002 .... HOUSTON ... 06/20/2018 0. 0. 0. 0. 0. ...0
4426007 . .. |PLANO ... ... 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 ... 04/26/2019 0. 0. 0. 0. 0. ...0
4426105 ... 09/18/2019 0. 0. 0. 0 0. ...0
4426107 ... 09/24/2019 0. 0. 0. 0. 0. ...0
4426114 .... 11/05/2019 0. 0. 0. 0 0. ...0
4426120 ... AUSTIN ... 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 . 11/725/2020 .. 0 0 .0 0 0 0
4426172 . .| AUSTIN ....... .01/28/2021 .. 0 0 .0 0 0 0
4426212 ... GRAND PRAIRIE . 07/13/2021 0. 0. 0. 0 0. ...0
4426224 ... SAN ANTONIO . 08/11/2021 0. 0. 0. 0. 0. ...0
4426235 ... 09/21/2021 0. 0. 0. 0 0. ...0
4426242 ... 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 . A2/17/2021 .. 0 0 .0 0 0 0
4426271 . .. | AUSTIN ... .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
4426352 . . | LAKE JACKSON .03/06/2023 .. 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 ... 125,480 |... 0. ...0
4526113 ... 10/28/2019 0. 0. 0. e 0 e O [ 6,690 |... 0. ...0
4725492 ... 04/06/2011 0. 0. 0. 0 0. ...0
4725501 ... 05/05/2011 0. 0. 0. 0. 0. ...0
4725563 ... 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 . .| RICHMOND .. .09/18/2014 .. 0 0 .0 0 0 0
4725705 ... RICHMOND .. 09/30/2014 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
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4725733 ...
4726006 ....
4726225 ...
4825448 .
4825710 .
4825717 .
4825760 ...
4825825 ...
4825826 ...
4826118 ...
4826190 ...
4826197 ...
4826249 ...
4826279 ...
4826282 .
4826300 .
4926038 .
5025877 ...

.. | SNOHOMISH ...
.. [ NEWCASTLE
. [ RENTON ...

FALLS CHURCH ..

NEWPORT NEWS ..

SPOKANE ...
BELL INGHAM ..
VANCOUVER ...

BONNEY LAKE ...
SPANAWAY ...
ARLINGTON ...

SPOKANE-SPOKANE VALLEY .
.. | BELLEVLE ....
.. | REDMOND ...
. | BRIDGEPORT

MILWAUKEE ...

12/31/2014
06/28/2018
08/13/2021
.05/28/2010 ..
1072172014 ..
1171472014 .
05/21/2015
04/28/2016
04/28/2016
11/21/2019
05/05/2021
05/19/2021
11/30/2021

e e 04/12/2022
.04/21/2022 ..
.06/28/2022 ..
12/10/2018 ..
JUT RPN R 12/28/2016

e e 10/05/2017

O

.. 235,871 |...

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

5025947 ... MENOMONEE FALLS . .

5026341 ... OAK CREEK JRU U I 01/31/2023 107,174 ...
5026343 ... GREENF [ELD .. RV SUURTI R 01/31/2023 L2172
5026344 ... JRU U I 01/31/2023 0.

5325587 ... TURNERSVILLE .. RV SOOI RO 11/30/2012 394,740 |....

5325613 ... MANCHESTER I PR 04/17/2013 886,50 |....

5325965 ... LUBBOCK 12/19/2017

5326017 . .. | MILLEDGEVILLE . 08/06/2018 ..

5326116 . .| VIRGINIA BEACH 11/13/2019 ..

5326128 . .. | COLWMBIA ....... .12/20/2019 ..

5326151 . .. | CARTERSVILLE .09/21/2020 ..

5326167 . .| SALISBURY . .12/03/2020 .. woe |oeenees 22,502,086 |.

5326192 . FT. WHIGHT 05/13/2021 [P RV 2,765,699 |....

0299999 Mortgages W|th partial repayments 1,092,059,949 0 0 18,413,462
0599999 - Totals 1,104, 360,697 0 0 11,475,857 29,889,319

Ol c0o0CO0C 00000000000 0000000000000 00O
ClP 0000000000000 O0O0 OO0 00000000 O OO

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

ClP 0000000000000 O0O0O0O0O0O0O0O0O0O0O0 000 OO

ClP[c0 0000000000000 OO0 000000000 OO

ClP 0000000000000 O0O0 OO0 000000000 OO
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
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
000000-00-0 Crescent Direct Lending Fund |11 Note Feeder LP ........coeeevennnnnnns Wilmington Crescent Direct Lending Fund |11 GP LLC ...01/29/2021 ... ... 212,362
000000-00-0 GDLC Feeder Fund L.P. .... Wilmington GDLC Feeder Fund L.P. ..... ..06/22/2023 o feeeee e [ 270,000 [ 0
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unafflll 272,362
000000-00-0 Dyal V US Investors LP Newark Dyal V US Investors LP ...06/19/2021 ... ... 1,125,000
000000-00-0 .........|HarbourVest Partners Co-Investment Fund VI LP . [Wilmington .. .|HarbourVest Partners Co-lInvestment Fund VI LP ...09/30/2022 ... |. 3,000,000 |.
000000-00-0 .........[ Thoma Bravo Fund XV, L.P. .. . |Wilmington .. .| Thoma Bravo Fund XV, L.P. ..oiiviiiiiiiiiiiiiiiieenns ...10/14/2022 ... |. 2,846,312 |.
000000-00-0 Strategic Partners IX LP ... . | Wilmington Strategic Partners Fund Solutions Associates IX LP ....... ...09/30/2022 ... 644,239
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 7,615,551
6099999. Total - Unaffiliated 270,000 7,887,913
6199999. Total - Affiliated 0 0

6299999 Totals

210, 000 7,887, 913 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 .........ccoeeeeeennnns oo .12/31/2021 ...|....06/09/2023 ...]|....... 111,19 | [\ PP [V AP [V P [\ P [\ P 0]..... 111,19 |........ 18,785 [..oooeennnnnn [\ AP [\ P 0 ... 92,409
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 111,194 0 0 0 0 0 0 111,194 18,785 0 0 0 92,409
000000-00-0 ..... [Dyal V US Investors LP ...coeveeveruerenennes TWiTmington wvovveveoeiceeieeenns | DE......... [Capital Distribution ..ocoooooveeereeennnns [....12/31/2021 ...]....05/09/2023 ...[....... 170,324 |............... [\ PP [V AP [V P [\ P [\ P 0]..... 170,324 |...... (274,944)].....ccnnn [\ AP [\ P 0]..... 445,267
1999999. Joint Venture Interests - Common Stock - Unaffiliated 170,324 0 0 0 0 0 0 170,324 (274,944) 0 0 0 445,267
6099999. Total - Unaffiliated 281,518 0 0 0 0 0 0 281,518 (256, 159) 0 0 0 537,676
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 TOtalS 281, 518 0 0 0 0 0 0 281, 518 (256, 159) 0 0 0 537,676
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STATEMENT AS OF JUNE 30, 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
05377R-HH-0 ......... AESOP FUNDING |1 LLC 2023-6A B 6.400% 12/20/29 ....ceevvmieeeeeeeneeeeeenieeeeeeenieeeeeennns | cevvviniiinnnns feennid 05/24/2023 ..... J P Morgan & Co .... 7,248,412 oo 7,250,000 |... 1.F FE
060516-LG-2 ......... BANK OF AMERICA  5.202% 04/25/29 ......ccvvvviniiiiiiiiiiiiiiiiin i eesnnnnnnneenns | eeeeeenniineees fonnid 04/19/2023 ..... LT = o P RO RN 2,000,000 fouuuriiirrnnnnniennnns 2,000,000 |...
092610-AA-2 ......... BLACKROCK DLF 1X 2020-1 A-1  5.278% 07/21/30 eevreeieeieiiieeeeeeeeee e eeeeeneeeeeenees | cevvviniinnnns Jeennid 04/27/2023 ..... Direct
09606B-AA-2 ......... BLUE STREAM ISSUER, LLC 2023-1A A2 5.398% 05/20/53 .......cccevvrniiiiiirnniniiiiiniiininniiinins | eeeeeenniieeens fonnid 04/25/2023 ..... Morgan Stanley Dean Witter . .. 4,000,000 |...
12565K-AH-0 ......... CLI FUNDING LLC 2023-1A B 7.480% 06/18/48 .....coeeeeeeiieeeeeeeeeeeeeeeieeeeeeeneeeeeennnees | evvvviniiinnnns Jeennid 06/07/2023 ..... Bank Of AMEITCA ..eeeeeeei e e eeeeee e e e e eee e e e e e e e e e e e e e e e e nnn e e e e eennn e e e eennnneeeeennnnn [eeeernnnnnneeeennnnnneeeennnnnnenes [oeernnnnneeeeennnnneees 4,975,440 | 5,000,000 |...
14040H-CZ-6 ......... CAPITAL ONE FINANCIAL CORP  6.312% 06/08/29 ........cevvuiiiiiinnnniiiiiiiniiiiiiiinnineeevinninees | eeeveenniineees fonnid 06/05/2023 ..... Morgan Stanley Dean Witter .......coooiiiiiiiiiiiiiiiiiiiii i e e 2,000,000 | 2,000,000 |...
193938-AD-9 ......... COLLEGE AVE STUDENT LOANS 2023-A C  6.060% 05/25/55 ... 05/09/2023 ..... BATCIAYS +erruueeeeeene e e e ee et e e e e e e e e e e e e e e e e e e e e e rnn e e e e e e nnn e e e eennnaeeeeennnnaaes [rreernnnnaaeeernnnnaaneeennnnneees [reernnnnneeeeennnnneees 1,499,270 | 1,500,000 ...
225740-AA-T7 ......... CRESCENT DIRECT LENDING FD |11 NOTE ~ 5.000% 01/29/31 . 04/17/2023 ..... Various ...
225740-AA-T ......... CRESCENT DIRECT LENDING FD |11 NOTE  5.000% 01/29/31 04/01/2023 ..... Various
30168C-AE-8 . ..| EXETER AUTOMOBILE RECEIVABLES 2023-2A C  5.750% 07/17/28 05/09/2023 Deutsche Bank Securities .
30303\1-8N-5 . .. |META PLATFORMS INC  4.950% 05/15/33 ... 05/02/2023 Wells Fargo Securities .
35042A-AA-1 . ..| FOUNDATION FINANCE TRUST 2023-1A A 5.670% 12/15/43 05/01/2023 Goldman Sachs & Co . N N
362092-AA-9 ......... GDLC FEEDER FUND, L.P.  8.590% 07/01/31 06/22/2023 ..... Direct 630,000 |. 630,000 |...
381938-AB-5 ......... GOLUB CAPITAL PARTNERS FUNDING 2023-1A A 7.458% 07/25/33 . 06/20/2023 ..... Mitsubishi UFJ SECUrities ..u.viiiiiiiuiiiiiiiiiii i rrriieees errrrrnin s eees e 5,000,000 [oeuviiiiinnnnnninnnnns 5,000,000 |...
44148H-AA-1 ......... HOTWIRE FUNDING LLC 2023-1A A2 5.687% 05/20/53 ......ccevrmmeeeeemmnnaeeeeennnaeeeeennnaeeeeeene | cevvvinniinnnns Joennid 05/16/2023 ..... Morgan Stanley Dean Witter ....
44328J-AG6 ......... HPSPR 2023-1A C = 9.612% 07/15/35 oevvvveiiiiiiiiiiiiriiin e eernnniees | eeeeernnineens ol 05/15/2023 ..... BNP Par ibas
46331#-AA-7 ......... IRONNOOD CAPITAL PARTNERS V NOTE  5.000% 08/31/36 ..eeeeeeeeeeneieeeeeennieeeeeeenieeeeeenniees | veeeeevinnnnns foeeens 04/26/2023 ..... Interest Capitalization ..
466560-AA-0 ......... JP MORGAN MORTGAGE TRUST 2023-4 1A2  6.000% 11/25/53 .....ceevvvveniiiiiiiiiiiiiiiiiinieeciniins | eeeeeennieeees fonnd 06/06/2023 ..... J P Morgan & Co ....
466560-AA-0 ......... JP MORGAN MORTGAGE TRUST 2023-4 1A2  6.000% 11/25/53 ....ceeeeereieeeeenniieeeeeenneeeeeeennes | cevvvvniiinnnns feennid 06/06/2023 ..... J P Morgan & Co .... .
52604E-AB-6 LENDMARK FUNDING TRUST 2023-1A B 5.600% 05/20/33 .......ccevvunniiiiiiiiiinieiiiiiiinieeciinineeees | eeeevenniineens fonnid 04/26/2023 ..... BMO Capital Markets Corp . 1,959,591 |.
58933Y-BL-8 . ..|MERCK & COMPANY  4.900% 05/17/44 .... 05/08/2023 J P Morgan & Co .... 1,491,045 |. 1,500,000 |.
58933Y-BM-6 . ..|MERCK & COMPANY  5.000% 05/17/53 .... 05/08/2023 BNP Paribas ... 1,991,980 |. 2,000,000 |.
62848P-AB-6 . ..|MVW OWNER TRUST 2023-1A B 5.420% 10/20/40 04/04/2023 Wells Fargo Securities . 4,650,000 |.
638961-AA-0 . .| NAVIENT STUDENT LOAN TRUST 2023-A A 5.510% 10/15/32 . Barclays .... 5,250,000
65342%-AA-8 . ..|NEXUS Gas Transmission, LLC Senior Unsecured Notes  5.360% 05/01/28 Barclays .... 5,000,000
67448G-AA-1 ......... ONSLOW BAY FINANCIAL LLC 2023-NOM4 A1 6.113% 03/25/63 .......ccvvvnvviriiinniniiiiiiniiiieeciiinns | eeeeeeniieeens foannd 05/18/2023 ..... Bank 0f AMEriCa ....ccevvueeiiiiiiii e e e 2,499,974 | 2,500,000 |...
69437@-AA-4 ......... PRICEWATERHOUSECOOPERS LLP SERIES M 4.53% 02/09/24 .......coeeeeeiieeeeeeeeeeeeeeneeeeeenees | cevvvviiinnnns feennd 06/30/2023 ..... Tax Free EXChANGE .......ceeeruueeeeemnuieeeeeeene e e e eennn e e e eeenna s e e e eennnaeeeeennnnnseeeennnnnneeene [oeeernnnnnnseermnnnaneeeennnnnneees Jreeennnnnneeeennnnneees 9,000,000 |oooviiiiiiiiiiiniinnns 5,000,000 |...
718547-AK-8 ......... PHILLIPS 66  3.150% 12/15/29 ....coviviiiiiiiiiiiiiiiiirciiii i eeennnnees | eeeeeenniineens fonnnd 05/02/2023 ..... Tax Free EXChange ........cccuuuiiiiiiiiiiiiiiiiiiiin e snsni s s cnnnaneeens [oreernnnnnnesssnninnnesnennnnees foerrnnnnnneeeeneneeee. 3,063,879 | 3,000,000 |...
78355H-KI-8 ......... RYDER SYSTEM INC ~ 5.250% 08/01/28 .....ceereeeieeeiniieeeeeeene e eeeenee e eeeeene e eeennnneeeeene | eevvvnniiinnnns Jeonnid 05/10/2023 ..... Wells Fargo SECUMTties evvruuieeeereeeeeeeeieiie e e e eerrne e e e e eeeene e e eeennna e e eeennnnaeeeennnnnnanees [oeeernnnnnereermnnnaneeeennnnnnenes Jreernnnnneeeeennnnneees 2,996,130 |oeoiiiiiiiiiiinis 3,000,000 |...
T844H-AC-1 ......... S\WB PRIVATE EDUCATION LOAN TRU 2023-B B 5.770% 10/16/56 .. 05/12/2023 ..... Bank 0f AMEriCa ....ccevvuuiiiiiiiiii e [errerrri s [eerrennneeeneeeeeees 3,398,804 | 3,400,000 |...
89788M-AN-2 ......... TRUIST FINANCIAL CORP  6.047% 06/08/27 .. 06/05/2023 ..... S0 PP AR PRSP EEPPPPRRPPPPRRR 3 1 |11 11 FO O 3,000,000 |...
91159H-HM-5 . ..|US BANCORP  3.100% 04/27/26 .............. 05/04/2023 Barclays .... 1,773,000
92539G-AC-5 ......... | VERUS SECURITIZATION TRUST 2023-3 A3  6.743% 03/25/68 04/14/2023 J P Morgan & Co . 2,500,000
067901-AA-6 . .|BARRICK GOLD CORP  5.800% 11/15/34 ............. 04/19/2023 Barclays . 3,000,000
13648T-AG-2 . .| CANADIAN PACIFIC RAILWAY  3.500% 05/01/50 .... 04/19/2023 Various ... N 9,000,000 |.
29660N-AC-3 ......... FC Barcelona ESPAI BARCO FONDO  7.060% 06/30/32 .. 05/30/2023 ..... Goldman Sachs & Co ... ... 10,000,000 |. ... 10,000,000 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 116,111,324 116,139,276 218,497 XXX
2509999997. Total - Bonds - Part 3 116,111,324 116,139,276 218,497 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 116,111,324 116,139,276 218,497 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
000000-00-0 ......... |FEDEHAL HOME LOAN BANK = CINTI ..iiivvuiniiiiiiunniiiiiiiiiiisiiiiiinesesesnninseseernnnnssseresnnnnes | oeeeessnnneeees [oeeees 06/23/2023 ..... 0T N AP PPPPPTIN 26,408.000 |....ooiiivinnnniiiinnns 2,640,800 [...iiiiiiiiiiiiiiiiiiniiiiiiis forriiiii e [
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 2,640,800 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 2,640,800 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 2,640,800 XXX 0 XXX
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..36194N-LU-1 |GN AU1239  2.850% 07/01/33 .....eevvvvrmnnnnnnnn [ereeenn . 06/01/2023 . | Paydoun ... ... 80,988 ...80,988 ...81,212 |.... ... (224) . ... (224) ... ..80,988 |.. . 07/01/2033 . [1.A ........
.. 361945-PD-4 | GN AUA920 GN AU4920  3.020% 09/15/41 ........ |....... . 06/15/2023 . | Paydoun ... .. 47,959 ...47,959 ...48,453 |.... .. (494)|. . (494 ]... 47,959 |.. . 09/15/2041 . [1.A ........
GOVERNMENT NATIONAL MTG ASSOC GN AZ6147
..36197J-2L-2 |3.940% 03/15/37 oeeeeeeeeeeeieeeeeieeeeee [ . 06/01/2023 . |Paydoun ......ovvvvvivnnnns Jovvnninnnneiiinnnes foeeeenn. 51,630 [ooli.lll. 51,630 |............ 53,469 |............ 52,568 |......oceeennn 0 s (938) |vevvvrrnnnnns (U (938) |vevverrnnnnns [ SRR 51,630 |ooeviiiinnnnns (VO 0 . 03/15/2037 . [1.A ........
CANTON LEASE FINANCE TRUST-GSA US GOVT LEASE
..36235*-AB-7 |BACKED CERT ~ 4.730% 06/15/30 ......evvvvvvvnnnn [ereenn . 06/15/2023 . |Various ......coeeveviinnn foereneennnnnennnnnns |oeennn 69,147 |l 89,147 |l 89,147 [, 69,147 0 0 0 . 06/15/2030 . (1.B ........
..3837311-2F-6 | GNMA 2008-80 [0 2.149% 04/16/50 .......cceuun [orrennn . 06/01/2023 . | Paydoun ... ....865 |.... .0 . 0 0 . 04/16/2050 . [1.A ........
..38375C-BD-1 |GNMA 2012-57 DA 5.348% 04/20/42 ......evvvvnn [eeeennn . 06/01/2023 . | Paydoun ... .8,528 |.... .0 . 0 0 . 04/20/2042 . (1.A ........
..38376G-2H-2 |GNMA 2011-92 C  3.726% 04/16/52 .............. [....... . 06/01/2023 . | Paydoun ... ... 42,407 |.... .0 . 0 0 . 04/16/2052 . [1.A ........
..38376G-ZC-7 |GNMA 2010-161 C  4.620% 10/16/44 .......cccow [oeennn . 04/01/2023 . | Paydoun ... ...11,066 |.... .0 . .0 . .0 . . 10/16/2044 . [1.A ........
Redemption 100.0000
..38376G-ZC-7 |GNMA 2010-161 C  4.620% 10/16/44 ......cccoouw [oeennn . 06/01/2023 . .0 . 0 0 . 10/16/2044 . [1.A ........
..38377G-S7-5 |GNMA 2010-89 PD  4.000% 07/20/40 .......ccvuvn [eerennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/20/2040 . [1.A ........
.. 38378N-F3-2 | GNMA 2014-50 C  3.400% 02/16/47 .......covvves [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/16/2047 . [1.A ........
..38378N-KA-0 | GNMA 2013-173 VB 3.500% 10/16/33 ......cceves [oernnnn . 06/01/2023 . | Paydoun ... .0 . .0 . .0 . . 10/16/2033 . [1.A ........
..38378X-6B-2 | GNMA 2015-5 KV 3.250% 05/16/42 .............. [....... . 06/01/2023 . | Paydown 0 0 0 . 05/16/2042 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 812,397 812,397 824,985 815,784 0 (3,386) 0 0 812,397 0 0 XXX XXX
ALABAMA ECON SETTLEMENT AUTH B 4.263% Raymond James &
..01026C-AD-3 | 09/15/32 oooviiiiiiiiiiiiiieeiiee [ . 06/26/2023 . | Associates ......ooooeeeies feveiiiiiiininins e, 1,503,344 |........ 1,675,000 |........ 1,675,000 |........ 1,675,000 |.....cceeenns [V (VR [V (VO [V R 1,675,000 |.....evvvenneee 0 f...... (81,656) |....... (81,656) |...eveennen 56,132 |. 09/15/2032 . |1.G FE .
COLORADO ST HSG FIN AUTH MF HS ~ 3.400% Redempt ion 100.0000
. 19647P-B0-5 | 11/01/45 ooovviiiiiiiiiiiiiiiiiiiiiies [ . 06/01/2023 . | .. .. 12,646 ...12,646 . 12,646 |............ 12,646 |.... .. 12,646 |.. . 11/01/2045 . [1.A FE .
COLORADO ST
L 19647P-BS-1 | 07/01/57 wevvvvviiiiiiiiiiiiiiiiiiiiiiiiieiiiininiiens [ eeeeenn . 06/01/2023 . | Various .......cceeeuvvennn Jooverennnnnnnninnnns foeeeennns 11,228 |............ 1,28 |............ 1,228 |............ 1,228 |l [V (VR [V (VO [ R 11,228 [oeeeieiiinnns (VR [V R [V 180 |. 07/01/2057 . |1.A FE ....
DIST OF COLUMBIA HSG FIN AGY 2014-A A
.. 25477P-NF-8 |3.875% 06/15/45 ....ccooeeeeeiiieieii [ . 06/01/2023 . |Various ... . 06/15/2045 . (1.B FE ....
FLORIDA ST HSG FIN CORP MF REV 2013 SERIES A Redemption
.. 34074H-FQ-0 |3.450% 04/01/29 ...ccoeveiiiiiiiiiiiiiiiiiiiieeeees [ . 04/01/2023 . | evvvriiiiiiiiiiiiie . 04/01/2029 . (1.A FE ....
FLORIDA ST HSG FIN CORP REV 2016 Series 1 Redemption
.. 34074M-ND-9  |3.125% 07/01/37 .oovvvvviviiiiiiiiiiiiiiiiiiiceeees [ . 06/01/2023 . | .evvvvrnnnniniiiiiiiiiiias . 07/01/2087 . (1.A FE ....
GOLDEN ST TOBACCO SECURITIZATI  3.000% Redemption
. 3B122N-B7-6 | 06/01/46 ....evvvvvvrvnnnininiiiiiniiiiiiiiiiiiiniinns [ eeeeenn . 06/01/2023 . | .. . 06/01/2046 . (1.D FE ....
HAWATT HOUSING 2013 SERIES A 2.600% Redemption
L A19818-HI-4 | 07/01/37 wevvveviiiiiiiiiiiiiiiiiiiiiniieiiiiiiinnes [ e . 06/01/2023 . | .evvvvvrnnnniinnnnnnininniiins e o 13,923 |oeeiiienns 13,928 [o.eeeeeeeee 12,905 |............ 183,212 |l [V 13 [ [V 13 [ [ R 18,225 |..oooeeeennns (VR (L7 (SIS 151 [. 07/01/2037 . |1.A FE ...
I0WA ST STUDENT LOAN LIQUIDITY STUDENT LOAN
.. 462590-MH-0 |2.98%% 12/01/39 ...oooiiiiiiiiiiiiiiiiiiiii [ . 06/01/2023 . | evvvvvrnnninninnnninininiinns foeveeeieeeeninnneens o 135,000 |[........... 135,000 |........... 135,000 |........... 135,000 [..eevvvvvennnns [V (VR [V (VO [V R 135,000 |.ooeveeeeennns (VR [V R [V 2,018 |. 12/01/2039 . [1.C FE ....
I0WA ST STUDENT LOAN LIQUIDITY  5.080%
L 462590-NG-1 | 12/01/39 oo [ . 06/01/2023 . | evvvvvviinnniiininnininininns e | 1,165,000 |........ 1,165,000 |........ 1,165,000 |........ 1,165,000 |............... [V (VR [V (VO [V R 1,165,000 |.......evveeees (VR [V R (VR 29,591 . 12/01/2039 . |1.C FE ....
JERSEY CITY, NEW JERSEY CTL ~ 3.600% 09/15/52
CATB59H-AA-O | e [ . 06/15/2023 . |Various .......cceeeevvnnns foorereninnnninnnnnns Joeeeninnnns 4,717 oo 47 | 4,759 e 4755 [ [V ()] F [V (1] F [V 4,754 |ooooiiiiins (VR (B7) oo (K70 S 71 [. 09/15/2052 . |1.D ........
LOUISIANA ST HSG FIN AGY REV ~ 4.750% Redenption 100.0000
..54626X-BD-9 | 10/01/29 ...oovvviiiiiiiiiiiiiiiiiiiiiiiccieeeeieeeens [ . 04/01/2023 . | evvvviiiiniiinniiiiiiiniinins e e 15,000 |............ 15,000 |..eeveeennns 15,086 |............ 15,000 fo.eeeevennnnnee [V (VR [V (VO [ R 15,000 [..evvevevennnns (VR [V R [V 356 |. 10/01/2029 . (1.B FE ....
MARYLAND ST CMNTY DEV ADMIN DE  3.750%
LSTA9RM2-8 1 08/01/59 i [ . 06/01/2023 . | Various ... . 03/01/2059 . [1.A FE ....
MINNEAPOL | -
..603827-YB-6 |01/01/32 .covvvvviiiiiiiiiiiiiiiiiiiiiiiciiieiieeeens [ . 06/26/2023 . |WlelIs Fargo Securities . 1,478,013 .1,585,000 |.... . 01/01/2082 . (1.E FE ....
..604160-GV-0 | MINNESOTA ST HSG FIN AGY ~ 3.200% 06/01/47 . . |- 06/01/2023 . |Various ... 14,94 14,941 . 06/01/2047 . [1.A FE ....
MINNESOTA ST HSG FIN AGY SINGLE FAMILY HSG Redenption
..604160-HR-8 |3.230% 08/01/49 .....oovvvveeeeeeeeeiiieeeeeeeeeeees [ . 06/01/2023 . | .eeeiiiiiiiiiieeeiiiiiieeeees | e 17,321 [oneeens 17,321 ovnnns 17,321 o 17,821 | 0l [ 0l [ 0 Joeeeeeennn 17,321 |oveevivnnnnnes [ 0 Jooeeeeeeieens [ 247 |. 08/01/2049 . [1.A FE .
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Redemption 100.0000
..60416T-RS-9 [MINNESOTA ST HSG FIN AGY  4.707% 07/01/41 . |....... L 05/01/2023 . | .eeenieiiiiiieeeeeieiineees i e 5,000 [..ccoounnnnne 5,000 |...ooeeenns 5,000 |...cooeennnn 5,000 |..cooeeeeennns 0 | (VO 0 | (VO 0 e 5,000 [eevvvrrrnnnnns (VO 0 | [V 196 . 07/01/2041 . |1.B FE ....
Redemption 100.0000
..60416T-ST-6 | MINNESOTA ST HSG FIN AGY  4.825% 07/01/37 . |....... L 05/01/2023 . | .eeenieiiiiiieeeeeieiineees i e 5,000 [..ccoounnnnne 5,000 |...ooeenns 5,000 |...cceeennns 5,000 |..cooeeeeennns [V FUSURRRRR (VO 0 | (VO 0 e 5,000 [o.evvvrrrnnnnns (VO 0 | [V 197 . 07/01/2037 . |1.B FE ....
Redemption 100.0000
..60416T-SU-3 | MINNESOTA ST HSG FIN AGY ~ 4.947% 01/01/39 . |....... . 05/01/2023 . | evvvviiiiiiiiiiiiiiiiiiininns e e 5,000 [.cccoeunnnnnn 5,000 |...ooeeenns 5,000 |...cceeennns 5,000 |..oooeeeeennns [V FUSURRRRR (VO 0 | (VN 0 e 5,000 [.evvvrrnnnnnns (VO 0 | [V 202 |. 01/01/2039 . (1.B FE .
NATIONAL FIN AUTH NH FEDERAL L  3.278%
..B63607V-AB-2 | 10/01/37 ..evvvvrrririiiririiiniiiniiniiniiiiiniiniins [ . 04/01/2023 . | Various ......cceeevviiinnn foereeenenennennnnnns Joeeeeenns 25,000 [oevvnennnns 25,000 [ocunnnnnne 25,302 [ouevnnnnnnn 25,273 [oiiiiinnnnns 0 e (3] R 0 s (3] R [ SRR 25,270 [oeeiiiiiinnns [V (270) fvvvvvennns (0] S 410 |. 10/01/2037 . (2.B FE
NATIONAL FIN AUTH NH FEDERAL L  3.176%
..63607V-AC-0 |01/01/36 ...vvvvrvrvrnrinirininininiiininiiiiiiinniins [ eeeees . 04/01/2023 . | Various ... . 01/01/2036 . |2.B FE
Redemption
..64469D-B6-7 |NEW HAMPSHIRE HOUSING ~ 3.220% 01/01/40 ..... |....... L 06/01/2023 . | .evnneeeiiiiiieeeeeeiiiieeeees v feeeeen 10,000 |............ 10,000 |.....ceeeens 10,000 |............ 10,000 fo.oeveennnnnnns 0 | (VO 0 | (VO [ SRR 10,000 [oooeeiiiiinnnns (VO 0 | [V 268 |. 01/01/2040 . (1.B FE ....
NEW HAMPSHIRE HOUSING 2013 SERIES A 3.750%
..64460D-US-8 | 07/01/34 oovvvvviiiiiiiiiiiiiiiiiiiiiiiiciiiieeeeeees [ . 06/01/2023 . | Various ......cceevvvnnnnn Joevenenennnninnnnens Joeeeennns 50,000 [c..eveennnes 50,000 |............ 52,375 [ovinnnnnne 50,135 |.ooeeeeiiinnns 0 Jeeeeennnn (€157 O 0 s (85) [cuvvvrnnnnnnnns [ SRR 50,050 |..oeeverrennns (VO (50) [oeeennnnn (1)) S 1,631 |. 07/01/2034 . (1.B FE ....
NEW MEXICO ST MTGE FIN AUTH  2.980% 08/01/38
L BAT200-BU-4 [ .oeeeee e | s . 06/01/2023 . |Various .......ccceeevvvvenn Jovvnnininneinnninnns foennennnns 20,956 |o.eeeennnnnn 20,956 |.....ooennns 20,956 |......oennns 20,956 |....coeeeennnn [V FUSURRRRR (VO [V ST (VN [ SRR 20,956 [...ccoeeiinnnn (VO 0 | [V 248 |. 08/01/2038 . [1.A FE ....
PITTSBURG CA UNIF SCH DIST TXBL ELEC 2010-SER
..724581-ME-0 |B CONST BND ~ 4.920% 08/01/34 ..........oooeeees [oeennn . 06/26/2023 . |Barclays ......ccooeeiiiies Joeveeiiiiiiinnnnnnns | 3,704,760 |........ 3,765,000 |........ 3,605,649 |........ 3,653,625 |............... 0 eeeenn 3,380 |.ooeiiiiienns 0 feeeennn 3,380 |.oeeiiiienns 0 fnns 3,657,006 [......coeennnnn 0 feenne 47,754 |......... 47,754 |........... 168,258 |. 08/01/2034 . [1.E FE ....
SAN JOSE CA MF HSG REVENUE 2011 A-1  4.350%
..798165-KV=7 | 10/01/28 ....ovvvvvvriririiniiniiiniiiiiiiniiiiiiniins [ oo . 04/01/2023 . | Various ......cceevvviinnnn foorereeennnnennnnnns Joeeeeenns 15,000 |.......eee. 15,000 |...oeeeeens 15,016 [o.evveneees 15,000 fo.eevevvnnnnnes [V FUSURRRRR (VO 0 | (VN [ SRR 15,000 [vvvvvvvvnnnnns (VO 0 | [V 326 |. 10/01/2028 . (1.B FE ....
SOUTH CAROLINA HOUSING 2015 SERIES A2 TAXABLE
..837120-UH-7 14.000% 07/01/37 ..vvvvvrrnnnnnnininnnniniiiniiiinnnn [ eeeees . 04/01/2023 . | Various ......cceeevviiinnn foereeenenennennnnnns Joeeeeenns 40,000 f[o.evvnennen 40,000 |............ 41,500 |............ 40,386 |............nn 0 | (VO 0 | (VO [ SRR 40,387 |oooeeiiinnnns [V (387) [ervvvvnnnns (270 R 1,200 |. 07/01/2037 . [1.A FE ....
SOUTH CAROLINA ST STUDENT LOAN STUDENT LOAN
..B3715A-AY=5 3.593% 12/01/39 ... [ . 06/01/2023 . | Various ......cceevvvnnnnn foereeeenennninnnnnns Joeeennns 580,000 |.......... 580,000 |.......... 580,000 |.......... 580,000 |......ceeennnn [V FUSURRRRR (VO [V ST (VN 0 eeeennn 580,000 |..ooevvernenns (VO 0 | [V 10,420 |. 12/01/2039 . [1.F FE ....
Redemption 100.0000
..86768M-AQ-5 |SUNRISE FL SPL ASSNNT  4.800% 05/01/25 ..... |....... . 05/01/2023 . | eeveniiiiiiieeeeeeeiieeees e e 200,000 |...ceeennn 200,000 |......e.n. 200,000 |.......... 200,000 |...ooeeeennnnn [V FUSURRRRR (VO 0 | (VN 0 eeeennn 200,000 . 05/01/2025 . |2.B FE
TX DEPT OF HSG & COMM AFFAIRS ~ 3.180%
L.88276F-NX-3 | 03/01/39 ..oooviiiiiiiii [ . 06/01/2023 . | Various ... ... 45,000 ...45,000 ...45,000 |............45,000 |.... ..45,000 |.. . 03/01/2039 . (1.B FE .
VIRGINIA HOUSING DEV AUTH 2013 SERIES B Redenption
..92812U-K5-6 [2.750% 04/25/42 .....cevvvvnviiiiiiiiiiieciiiiines | s L 06/01/2023 . | eeveniieiiiiieeeeeiiiiineees i e 6,761 [cceunnnnnn 6,761 |oeeeveenns 6,761 [vvunnnnne 6,761 [ovviiinnnnnns [V FUSURRRRR (VO 0 | (VN 0 e 6,761 [ovvvrrirnnnns (VO 0 | [V 86 . 04/25/2042 . |1.A FE .
VIRGINIA HOUSING DEV AUTH 2015 Series A
..928120-05-0 |Taxable ~ 3.250% 06/25/42 .........eevvvvvvvevnnns [eeeens . 06/25/2023 . | Various ......cceeeeviiiinnn foereeeneniininnnnnns foeeennnns 52,139 |........... 52,139 |oeevrennns 52,139 [oevvennnne 52,139 [oviiiiinnnns 0 | (VO 0 | (VO [ SRR 52,139 [ooiiiiiiinnns (VO 0 | [V 699 |. 06/25/2042 . [1.A FE .
Redemption 100.0000
..92812V-MA-1 [VIRGINIA ST HSG DEV AUTH  3.125% 11/26/39 .. |....... L 06/25/2023 . | .eeiiiiiiiiiiieeeiiiiiieeees | e 23,167 [...oveeeeee. 23,167 |....eeeeee. 23,167 |.ooeeennn.. 28,167 |oeeeeeeennn 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ 0 Joeeeeeeenn 28,167 |ooveeeeeeennns [ 0 Joeeeeeeeeens [ 303 |. 11/25/2039 . [1.A FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 9,817,470 10,066,353 9,909,900 9,954,958 0 3,310 0 3,310 0 9,958,272 0 (140,804) (140,804) 364,954 XXX XXX
PORTLAND COMMUNITY COLLEGE DIS ~ 4.810% | | Redenption 100.0000
..736688-FN-7 | 06/01/27 ...evvvvvvevenininniiiiiiiiiiiiiiiniiiiiinene [ ceeeens . 06/01/2023 . | .evvvvrniniiiiiiiiiiiiiiiiiins |oeeeeeieineeeeeeeees |oeeeeees 330,000 |.eeeeenns 330,000 |........... 357,885 |........... 338,524 |..ooeieinnnns 0 ooeenns (1,320) |.ooeeeeeen 0 ooeenns (1,320) |.ooeeeeeenn [ PP 337,204 |............... 0 [....... (7,204) |........ (7,204) ..o 7,937 |. 06/01/2027 . [1.B FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 330,000 330,000 357,885 338,524 0 (1,320) 0 (1,320) 0 337,204 0 (7,204) (7.,204) 7,937 XXX XXX
FRESB 2015-SB6 A10 2015-SB6 A10  3.220%
.. 30203M-AJ-3 | 08/25/35 .eeeiiiiiiiiee [ . 06/01/2023 . | Paydoun ... .0 . 0 . 08/25/2035 . [1.A ........
..3132DW-EB-5 |FREDDIE MAC POOL SD8230  4.500% 06/01/52 ... |....... . 06/01/2023 . | Paydoun ... .0 . 0 . 06/01/2052 . [1.A ........
..31320W-EC-3 | FREDDIE MAC POOL SD8231  4.500% 07/01/52 ... |....... . 06/01/2023 . | Paydoun ... .0 . 0 . 07/01/2052 . [1.A ........
..313399-EK-9 |FHLMC 2348 ZK  6.000% 08/15/31 .....ccccounnn [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 . 08/15/2031 . [1.A ........
..31330D-7A-0 |FHLMC 2417 KZ ~ 6.000% 02/15/32 ....vvvvvvvvnnns [ eeeennn . 06/01/2023 . | Paydoun ... .0 . 0 . 02/15/2082 . [1.A ........
..31339G-JU-6 |FHLMC 2367 ZK  6.000% 10/15/31 .. 06/01/2023 . |Paydown 0 0| . 10/15/2031 . (1.
..31330M-FE-3 |FHLMC 2389 ZzB  6.000% 12/15/31 06/01/2023 . |Paydown 0 0| . 12/15/2031 . (1.
.. 31330N-5V-4 | FHLMC 2403 DZ ~ 5.500% 01/15/32 .. 06/01/2023 . |Paydown 0 0| . 01/15/2082 . (1.
..31330W-XR-2 |FHLMC 2439 EZ  6.000% 04/15/32 . . |. 06/01/2023 . | Paydown 0 0| . 04/15/2032 . (1.
..3133T2-DL-1 |FHLMC REMIC 1642 PJ ~ 6.000% 11/15/23 . |- 06/01/2023 . |Paydown 0 0| . 11/15/2023 . (1.
..3133TH-TM-9 |FHLMC 2116 ZA  6.000% 01/15/29 .........ooeee [..nnnn . 06/01/2023 . | Paydoun ... 0. 0. . 01/15/2029 . [1.
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..3133TJ-HS-5 |FHLMC 2125 JZ  6.000% 02/15/29 ........ccceeees [ernnnn . 06/01/2023 . | Paydoun ... ... 13,327 ... 18,327 ... 18,231 |.... .0 . .96 ... 0 .. 18,327 |.. 0 e . 02/15/2029 . [1.A ........
..31350F-AM-0 | FNMA REMIC 1993-208 K  6.500% 11/25/23 ..... |....... . 06/01/2023 . |Paydoun ......ooooeeeiiiiins Joeniiininiiis e 3,087 ... 3,087 .... 3,069 |.... .0 . 0 ...3,087 |.. 0 . 11/25/2023 . [1.A ........
..31359G-B8-8 |FNMA REMIC 1994-30 K  6.500% 02/25/24 ....... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2024 . [1.A ........
..3136A9-20-0 |FNR 2012-118 VD 3.000% 10/25/32 ............. [..ccens . 05/01/2023 . | Paydoun ... .0 . .0 . .0 . . 10/25/2032 . [1.A ........
Redemption 100.0000
..3136A9-20-0 |FNR 2012-118 VD~ 3.000% 10/25/32 ............. [..ccenn . 06/01/2023 . .0 . 0 0 . 10/25/20382 . [1.A ........
..3136AB-YJ-6 |FANNIE MAE 2013-1 VB 3.000% 02/25/33 . 06/01/2023 . |Paydown 0 0| 0| . 02/25/2083 . [1.A .
..3136AL-H3-8 | FANNIE MAE 2014-79 LC ~ 3.000% 09/25/44 06/01/2023 . |Paydown 0 0| 0| . 09/25/2044 . 1.A .
..3137A2-NL-1 |FHR 3756 PC  4.000% 11/15/40 ......eevvvvvvnnnn [errenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/15/2040 . [1.A ........
..3137A8-UG-1 |FHR 3837 DB 4.500% 04/15/41 ...covvvvvvvnnnnns [eeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/15/2041 . [1.A ........
..3137AR-WIS-1 |FHR 4073 HC ~ 3.500% 03/15/35 .....cceeeeeeeeess [eeennn . 06/01/2023 . | Paydoun ... R . . I .0 . 0 e . K .0 . . 03/15/2035 . [1.A ........
..3137B3-40-5 |FHR 4215 LV 3.500% 04/15/33 .......ccoeeeeeies [oeennn . 06/01/2023 . |Paydown ......cooeveiiiiiins |oeneniiiiiiis e 367,741 |ooeeeeens 367,741 |........... 366,189 |........... 367,172 0 0 e 367,741 | (VO 0 . 04/15/2033 . [1.A ........
FREDDIE MAC WHOLE LOAN SECUR 2015-SCO1 1A
..3137G1-AA-5 |3.500% 05/25/45 .....ccovviiiiiiiiiiiiiiiiiiiii [ . 06/01/2023 . |Paydown ......cooovveiiiiins Joeniiininiiis e 3,546 ... 3,545 [oiiinnnns 3,603 |............. 3,562 0 0 e 3,545 0 . 06/25/2045 . [1.A ........
..313920-SU-5 |FNMA 2001-35 ZG  6.500% 08/25/31 .....evvvvene [eeennn . 06/01/2023 . |Paydoun .....ccooeeeeiiiiins v e 4,479 ... 4,479 L4331 e 4,448 | .0 . 0 ... 4,479 |.. 0 . 08/25/2031 . [1.A ........
..31392E-H6-0 |FNMA 2002-69 Z  5.500% 10/25/32 ............e. [oeennnn . 06/01/2023 . | Paydoun ... .. 25,886 ...25,886 ...24,702 |............ 25,589 |.... .0 . 0 ..25,886 |.. 0 . 10/25/20382 . [1.A ........
.. 31392K-HM-1 |FHLMC 2445 0Z  6.500% 05/15/32 ........cceeeee [ oennnn . 06/01/2023 . | Paydoun ... ... 19,482 19,112 )l 19,376 .. .0 . 0 ..19,482 |.. 0 . 05/15/2082 . [1.A ........
.. 313020-U4-2 |FHLMC 2463 Z  6.000% 06/15/32 06/15/2023 . |Paydown .3,575 .3,449 | .3,585 |. 0 0| . 3,575 0| . 06/15/2032 . [1.A .
.. 313020-U5-9 | FHLMC 2463 7B 6.500% 06/15/32 06/01/2023 . |Paydown .8,379 .8,355 |. 0 0| . 8,379 0| . 06/15/2032 . [1.A .
.. 31392P-HP-3 | FHLMC 2459 LZ  6.500% 06/15/32 06/01/2023 . |Paydown 14,832 14,700 |. 0 0| 14,832 0| . 06/15/2032 . [1.A .
..31302P-RL-1 |FHLMC 2484 Z  6.000% 07/15/32 ....evvvvvennnnnn [eeeeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2082 . [1.A ........
.. 31392R-RJ-2 |FHLMC 2468 ZA  6.000% 07/15/32 ...vvvvvvnnnnn [eeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2082 . [1.A ........
..31302R-IIT-4 |FHLMC 2492 Z ~ 5.500% 08/15/32 .......cceeeeeees [errnnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/15/2082 . [1.A ........
..31392U-EE-0 |FHLMC 2504 Z  6.000% 09/15/32 .....evvvvvvvnnns [ereenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/20382 . [1.A ........
..313020-JL-9 |FHLMC 2499 VZ  6.000% 09/15/32 ......cceeveeees [ eeennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/2082 . [1.A ........
.. 313020-JU-5 |FHLMC 2509 ZQ  5.500% 10/15/32 ........ccceeee [ oennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/15/2082 . [1.A ........
..31393A-VK-0 | FNMA 2003-30 HY ~ 5.500% 04/25/33 .......cccee [errenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/25/2083 . [1.A ........
..31393C-LX-9 |FNMA 2003-48 GH  5.500% 06/25/33 .........ccee [oeennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/25/2033 . [1.A ........
.. 31393N-4A-4 | FHLMC 2589 GM  5.500% 03/15/33 06/01/2023 . |Paydown 0 0| 0| . 03/15/2033 . (1.
..313078-SJ-4 |FANNIE MAE 2011-24 GY  4.500% 04/25/41 ... 06/01/2023 . |Paydown K , 0 0| 0| . 04/25/2041 . (1.
..31308N-Y2-4 | FANNIE MAE 2010-123 PM  4.000% 07/25/40 . 06/01/2023 . |Paydown 56,922 |. 59,385 0 0| 0| . 07/25/2040 . (1.
..313980-TQ-0 |FREDDIE MAC 3747 HX  4.500% 11/15/39 ... . |. 06/01/2023 . | Paydown ..103,110 . 103,110 ..108,974 |. ..103,175 |. 0 0| 103,110 0| . 11/15/2039 . (1.
..3140J6-GP-6 | FNMA P/T POOL BM2005  4.000% 12/01/47 . «eee... |- 06/01/2023 . |Paydown 40,391 ...40,391 41,546 |. 40,931 |. 0 0| 40,391 0| . 12/01/2047 . (1.
..31418E-E6-3 | FANNIE MAE POOL MA4656  4.500% 07/01/52 .... |....... . 06/01/2023 . | Paydoun ... i 211,462 211,462 ... ..209,909 |...........209,917 |.... .0 . 0 e 211,462 |.. N .0 . . 07/01/2062 . (1.
..31418E-F2-1 |FANNIE MAE POOL MA4684  4.500% 06/01/52 .... |....... . 06/01/2023 . |Paydoun .....cooeeeiiiiiiins v e 165,559 |........... 165,559 |........... 167,590 |....ceeuee. 167,558 0 [V R 165,559 [...ccceeennnns (VR 0 . 06/01/2052 . [1.A ........
FISHERS LANE ASSOC LLC US GOVT LEASE BACKED Redenption 100.0000
..338031-AA-7 |CERT ~ 3.666% 08/05/30 .........evvmmmmmmmnnnnnnnn [ereeenn . 06/05/2023 . | .. ... 96,176 ...96,176 ...97,82% |............96,803 |.... ..96,775 |.. . 08/05/2030 . (1.B ........
Freddie Mac - SCRT 2018-4 .
L BB563P-HF-9 | 11/25/57 oo [ . 06/01/2023 . |Paydoun .....coooeeeiiniiins v e, 66,164 |............ 66,164 |............ 64,637 |............ 65,345 [....oevnnnnnnne [ R 819 [ [ R 819 [ [ R 66,164 |............... (VR [V R [V 954 |. 11/25/2057 . |1.A ........
HSG FIN AUTH OF HILLSBOROUGH  3.600% Redenption 100.0000
LAB232E-CU-1 [ 12/01/32 o [ . 06/01/2023 . | .evvvvvrnnnniinnnnnnininniiins e o 20,000 [....oeeeeee. 20,000 |............ 20,000 |...oeeeeenns 20,000 |.oeeveirinnnns [V (VR [V (VO [ R 20,000 |oooeeeiennnns (VR [V R [V 360 |. 12/01/2082 . [1.A FE .
JP MORGAN TAX EXPT PASS THR TR 2012-AMT1 A
..466370-AA-4 13.000% 01/27/38 ....evvvvrvvvrnrnnirnininiiiinninens [ eeeeenn . 06/01/2023 . |Paydoun .....cooeeeeeiiiiins e e, 42,498 |............ 42,498 |.....ooeee. 43,523 [...oeeneeee 42,846 |l [V R (348) |eevveeieienns [V R (348) |vevveeiiinnns [ R 42,498 .o (VR [V R [V 560 |. 01/27/2038 . [1.A FE .
US ARMY HOSP CASH MGMT FUND SENIOR SECURED
..911551-AA-7 |NOTES 2002-1  7.467% 05/01/32 ...evvvvvvvvnnnne [eeeennn . 06/01/2023 . | Various ......ccceeeeiinn |ooveeeiiiiiiiiiinnns |oveeeeens 53,022 |............ 53,022 |.eeeeeeenns 53,022 |[............ 53,022 [..oeuvnnnnnees [ PP 0 foooiiinnnnnns [ PP 0 fooeiiinnnnnns [ PP 53,022 [.oooeeiiennnns 0 foooiiiinnnnes [ PP [ 1,652 |. 05/01/2032 . [1.C ........
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,326,949 3,326,949 3,368,352 3,324,902 0 2,644 0 2,644 0 3,327,548 0 (599) (599) 52,101 XXX XXX
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AZ ROMULUS MI LANDLORD LLC ~ 3.497% 10/31/38
001828-AA-6 [ .eevveneeeeiiiie e | s . 06/30/2023 . |Various ........ceeeeveevinn Jevvnnininniinniinnns foeeeenenns 48,089 |............ 48,089 |............ 48,089 |............ 48,089 |......eeuunnnnn 0 | (VO 0 | (VO [ SRR 48,089 |......coeeenns (VO 0 | [V 701 [. 10/31/2038 . 1.0 ........
AZ RANDALL OH LANDLORD LLC ~ 3.610% 03/31/39 Redemption 100.0000
L00184%-AA-6 [ ooveeeneeeie e | s . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 48,868 |............ 48,868 |........... 48,868 |.....unnnnn. 48,868 |....uiiiiennnn [ PO (VO 0 | (VO [ SRR 48,868 |.....ooeeeenns (VO 0 | [V 735 |. 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 ..........oeeeees [ oeennn . 06/30/2023 . | .. U O R 15,114 [oeeeeeee 15,114 ... 15,114 |........... 15,114 | [V FUSURRRRR (VO 0 | (VN [ SRR 15,114 [, (VO 0 | [V 258 |. 07/31/2039 . [1.E ........
AMZN (Tucson AZ) CTL Pass-Thru CTL - LEASE
..00191#-AA-3 | BACKED NOTES ~ 4.095% 08/31/39 ...........coeees [ oennnn . 06/30/2023 . | Various ......cceeevviiiinnn foereeeeeeiiiennennns Joeeeennns 16,667 |............ 16,667 |............ 16,667 |............ 16,667 [....vvvvnnnnns 0 | (VO 0 | (VO [ SRR 16,667 [..ccceeeennnnn (VO 0 | [V 285 |. 08/31/2039 . [1.E ........
AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1
..008414-AA-2 13.500% 07/25/43 .cceeeeeeeeeeeeeeeieeeeeeeeeeeee [ . 06/01/2023 . | Paydoun ... . 07/25/2043 . [1.A ........
AMAZON SAN BERNARDINO CA CTL PASS-THRU TRUST Redemption .
..00910G-A*-4 [SER A-1A  4.533% 03/10/41 ..oevvvnviiiinnnnens | nnnnns L 06/10/2023 . | .evnneeieiiiiieeeeeiniieeeees v feee 14,814 |............ 14,814 ... 14,814 |............ 14,814 |............... 0 | (VO 0 | (VO [ SRR 14,814 [oooiiiiinnnn, (VO 0 | [V 280 |. 03/10/2041 . [1.E ........
AMERICAN AIRLINES 2016-2 AA  3.200% 06/15/28 Redemption 100.0000
023765-AA-8 [ .eerriiieii e | L 06/15/2023 . | .evnneeiiiiiieeeeiiieeeees i e 22,500 |oeeeennnnns 22,500 |....covnnnns 22,078 |....covvnnns 22,254 |ooeiiiiiiinnnn [ O 23 [ 0 s 23 [ [ SRR .217 [eeeiiiiiinennn [V 23 |oeeeeeens 2% B O, 360 |. 06/15/2028 . [2.A FE ....
AMERICAN AIRLINES 2015-1 A 3.375% 05/01/27
L023770-AA-8 [ oeeeeeeeeeee e | s . 05/01/2023 . |Various ........ccceeeeeenns foevvnnnninniinnnnns fonnns 161,822 |........... 151,822 |........... 162,301 |........... 152,104 |l 0 Jeeeeennnn (28) [oovnnnnninnnnns 0 s (23 T 0 s 152,080 |.oeeveeeeennns [V [5:) 1 E (258) |vvvveeennnns 2,562 |. 05/01/2027 .|3.A FE ....
AMERICAN AIRLINES 2015-1 B 3.700% 05/01/23
L023770-AB-6 [ .evvveneeeiiiiiiee s | s . 05/01/2023 . |Various ........ccceeeeeenns foevvnnnninniinnnnns fonnns 349,104 |........... 349,104 |........... 349,104 |........... 349,104 [.....cevvnnnnns [V FUSURRRRR (VO 0 | (VN 0 s 349,104 |...ovvvvninnns (VO 0 | [V 6,458 |. 05/01/2023 . [4.B FE ....
AMERICAN AIRLINES 2014-1 A PT TRUST ~ 3.700%
..02377A-AA-6 | 10/01/26 ....vvvvvvvrninninniiniiinniiinniiiiiiiiniins [ eeeees . 04/01/2023 . | Various ......cceeevviiinnn foereeenenennennnnnns Joeeeeenns 36,072 [oeeennnnnen 36,072 [oennnnnee 36,072 | 36,072 |.ooeeeeeenns 0 | (VO 0 | (VO [ SRR 36,072 |ooeeeeennens (VO 0 | [V 667 |[. 10/01/2026 . |3.B FE ....
ANERICAN AIRLINES 2012-1B(R) EETC ~ 3.530% Redenption 100.0000
..02380#-AA-0 [ 10/01/24 ..eevvriiiiiiiiiiiiiiiie e | s . 04/01/2023 . | .. . 10/01/2024 . |2.CPL ....
AMERICAN HO!
..02660T-BU-6 [4.456% 10/25/34 .....cevvvvniiiiiiiiiiiiiiiiiiiines | s . 06/01/2023 . | Paydown . 10/25/2034 . (1.A FM ...
AMERICAN HOMES 4 RENT 2015-SFR1 A 3.467%
..02666A-AA-6 [ 04/17/45 .ovvvnriiiiiiiiiiiiiiiiieecieeen | s . 06/01/2023 . | Paydoun ... . 04/17/2045 . [1.A FE ....
AMERIQUEST
..030728-LT-0 |5.230% 01/25/34 ...ovvvnnnniiiiiiiiiiiiiiiiiiien oo . 06/01/2023 . |Paydoun ......cooovieiiiiins Joeneeiiinin e, 45,040 |............ 45,040 |.....oeeee 42,302 [oveiennnnnn 4,020 |....ooeeennn 0 e 99 [ 0 s 99 [ [ SRR A8 | [V 72 [ O {72 I O 975 |. 01/25/2034 . [1.A FM ...
AXIS EQUIPMENT FINANCE RECEIVA 2020-1A B
..03237P-AB-9 12.500% 03/20/26 ......cevvveeiiiieiiiiieiieeeeees [ . 06/20/2023 . |Paydoun ..........oooveeiies |oeniiiiniiineen | 1,460,928 |........ 1,460,928 |........ 1,460,721 |........ 1,460,843 |......eennenee 0 e 85 [oiiiiiiiinnns 0 e 85 [oiiiiiiiinnns 0 fnns 1,460,928 |............... (VO 0 | (VO 14,781 |. 03/20/2026 . |1.A FE ...
AXIS EQUIPMENT FINANCE RECEIVA 2020-1A C
..03237P-AC-7 |3.060% 04/20/26 .......cvvvvvvriiiiiiiiiiiiiiiiinnns [ oo . 06/20/2023 . |Paydoun ........ooooeiiiiins |oeniiiiiininies e, 216,933 |........... 216,933 [....eeeee. 216,883 |........... 216,918 |............... 0 e L 0 s L R 0 s 216,933 [o.vvvviiiiinns (VO 0 | [V 3,319 |. 04/20/2026 . |1.A FE ....
ANGEL OAK MORTGAGE TRUST 2022-3 A1 4.000%
..03464T-AA=7 | 01/25/67 .oevvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiieeiies [ . 06/01/2023 . |Paydown ......oooovviiiiiins |oeneeiiinnin e, 152,591 |........... 162,501 |........... 150,957 |.......... 151,077 |evevvviinenens 0 eeeenn 1,514 [ 0 feeeennn 1,514 o 0 s 152,501 [.oooeeiiinnnn (VO 0 | [V 2,713 |. 01/25/2067 . [1.A FE ....
APPLEBEES/IHOP FUNDING LLC 2019-1A A2l
..03789X-AD-0 |4.194% 06/07/49 .....coovvvvviiiiiiiiiiinnes [ . 04/17/2023 . |Paydoun .......coooveeieiins Joeniiiiiniien | 3,960,000 |........ 3,960,000 |........ 3,960,000 |........ 3,960,000 |....oeeeennnnn [V FUSURRRRR (VO 0 | (VN 0 fnns 3,960,000 [..oeeeiiiennnn (VO 0 | (VO 60,897 |. 06/07/2049 . 2.B FE ....
AQUA FINANCE TRUST 2019A A 3.140% 07/16/40
038370-AA-0 [ eeveeeneeeeeie s | s . 06/15/2023 . | Paydoun ... ... 18,303 ...18,303 ...18,300 |............ 18,302 |.... ..18,303 |.. . 07/16/2040 . (1.E FE ....
B U [P . 06/15/2023 . |Paydown ........oooeveiiiins |oeneiiiiinines e 331,703 |eveeeeenns 331,703 [oevnnnnes 331,674 |........... 331,682 [.ovvvnnnnnnnn 0 e 21 [ 0 e 21 [ 0 s 331,703 . 07/16/2040 . (1.E FE ....
AQUA FINANCE TRUST 2017-A A 3.720% 11/15/35
03837P-AA-5 [ oeeeeeeiei e | s . 06/15/2023 . |Paydonn .....evunvvviiinnnnn fevvnniinenniiiiinns o 194,641 |...........194,641 |.......... 194,617 |........... 194,620 |............... 0 e LT R 0 s LT R 0 s 194,641 . 11/15/2035 . [1.A FE ....
AQUA FINANCE TRUST 2020-AA A 1.900%
..038413-AA-8 | 07/17/46 ...evvvvvvvrrniniiniiiiiiniiiiiiiniiiiiniiins [ oo . 06/17/2023 . |Paydoun ......cooevveeiniins |oeneniinniinns e 120,340 |...........120,340 |...........120,318 |........... 120,340 |........cees 0 | (VO 0 | (VO 0 s 120,340 . 07/17/2046 . [1.E FE ....
ARBYS FUNDING LLC 2020-1A A2 ~ 3.237%
..038779-AB-0 | 07/30/50 ..cevvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieiiens [ . 04/30/2023 . |Paydoun ........cooeeeiiiins Joeniiiiiiieniens e 2,500 ....2,500 |.... ...2,500 |.. . 07/30/2050 . (2.C FE ....
..05565E-AY-1 |BMW US CAPITAL LLC 144A  3.750% 04/12/28 ... |....... . 06/05/2023 . |Bank of America . O R . 2,873,460 .2,998,571 |.... .2,998,678 |.. . 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 [ . 06/15/2023 . | .evvvvviiiniiiinininiiiininins e | 54,290 |............ 54,290 |..eoeeennns 54,290 |............ 54,290 f[o.oeeeinnnnnnne [V (VR [V (VO [ R 54,290 [.oooeiiiiinnns (VR [V R [V 801 [. 11/15/2032 . |1.F ........
BXG RECEIVABLES NOTE TRUST 2015-A A 2.880%
..05606X-AA-2 105/02/30 ...eeevieiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeees [ . 05/16/2023 . | Paydoun ... . 05/02/2030 . [1.F FE ....
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BXG RECEIVABLES NOTE TRUST 2017-A A 2.950%
..06607B-AA-9 | 10/04/32 ..ooovviiiiiiiiiiii [ . 06/02/2023 . |Paydoun ........cooeeeiiiins feniiiiiniiienns e 31,32 |l 31,302 |oeeiienns 31,301 |l 31,301 |l [V FUSURRRRR (VO 0 | (VN [ SRR 31,301 [ (VO T, T 386 |. 10/04/2032 . [1.F FE ....
BXG RECEIVABLES NOTE TRUST 2017-A B

+05607B-AB7 | 10/04/32 ..ovvrereeiieieieieeeneesesesisienens | oo . 06/02/2023 . |Paydoun ... . 10/04/2032 . |2.C FE ...
BXG RECEIVA .

1 05607U-AB-5 | 02/02/34 ..t | oo . 06/02/2023 . {Paydomn .c.veveveveeeiens [oreeieeiieeieiens [ereeeens 75,508 [ooeoeenene 75,508 |oovivenrne 75,586 [cvveeeee. 75,590 [ooveoeiiennnns (| PR 1 P (| PR 8 . 02/02/2034 . |1.F FE ...
BXG RECEIVABLES NOTE TRUST 2018-A C  4.440%

1 05607U-AC=3 | 02/02/34 ..vvvrrereeiiieesieieieieeeieennns | oo . 06/02/2023 . {Paydomn .c.veveeeveeeiens [oreeieeiieeiieens [reeieen 72,557 [ovevrenne 72,557 |eovieenrnnnn 72,502 oovreinne 72,548 [oovviiiennns (| PR L1 P (| AR 9 . 02/02/2034 . |2.C FE ....
BXG RECEIVABLES NOTE TRUST 2020-A B 2.490%

+.05B0BT-AB=7 | 02/28/36 ..vevevverereeeevereneeeresesnsesnsienens | verenen . 06/28/2023 . |Paydomn .....eveveveeriens |oerieirieinieiens [ 157,001 ..o 157,001 |ovveeeene 156,977 [cevevvnene 156,983 [-veveveeannne (| A L1 P (| P 18 . 02/28/2036 . |1.G FE ....
BXG RECEIVABLES NOTE TRUST 2020-A C  4.220%

+05608T-AC-5 | 02/28/36 ..vevvverereeeereneeeiesesesesesnsienens | verenes . 06/28/2023 . {Paydomn ....evevevereeens [orvereeiieirieiens freeieeas 78,500 |veveenene 78,500 [ooveeeee. 78,499 |...o.eee. 78,497 [oovvviiinnns (| PR K I U (| PR 3 . 02/28/2036 . |2.B FE ...

Citi Global Markets Inc.

..06051G-GF-0 |BANK OF AVERICA ~ 3.824% 01/20/28 ...ovovvere | venne L 06/26/2023 . [ cevuveeeeeeieieieiieenrns e [ 2,251,974 |........ 2,381,000 [........ 2,320,975 |........ 2,371,373 |ovrrrinnn 0 | 14,750 [orvevererennes (U A 14,750 . 01/20/2028 . |1.G FE ....
BASIN ELECTRIC POWER COOP 2015 SERIES B NOTES Redempt ion 100.0000

L070101-F£-2 |4.100% 06/15/34 ...vevvvreneeiiieirieieieiens | oo L 06/15/2023 . [ ceveveeeeeieieieeeenininies oo [ 67,462 |.cveveee. 67,462 ..o 67,462 |vuvurnnnnnn 67,462 |ovviennen. (L1 U (L O (| PR 0 . 06/15/2034 . |1.F ........
BEAR STERNS ASSET BACKED SEC 2004-AC4 A4

..O73879-ED-6 |5.750% 08/25/34 ..v.vvveneeiiirrerenerennnnnnns | vevenes . 06/01/2023 . {Paydomn .c.veveeeveeeiens [oreeieesieeiieiens [eeveveens 31,694 [ooeeenne 31,694 oo 29,881 [oovveeee. 29,881 [ooveririinnns (| PR (L FU (| PR 0 . 08/25/2034 . |1.A FM ...
BLACKBIRD CAPITAL AIRCRAFT 2016-1A A  4.213%

..09228Y-AB-8 | 12/16/41 ..vvveieiiieierereieneeeeeseseeieiens | oo . 06/15/2023 . | Paydoun ... . 12/16/2041 . |1.G FE ....

..00261W-AN-4 | BLACKROCK DLF 1X 2020-1 W 2.500% 07/21/30 |....... . 04/17/2023 . | Paydown ... . 07/21/2030 . |4.B FE ...
BOJANGLES ISSUER, LLC 2020-1A A2 3.832%

. 09748R-AA-6 | 10/20/50 ..vvevevieereeereieiene e eenes [ e . 04/20/2023 . {Paydonn .c.veveveverierens [oeeeieesiensieens [eenereen 15,000 |[vevennnnes 15,000 |oveveennne 15,000 [vovenenne 15,000 [vvevrinene [(J A (L1 P [(J A (L1 P (] 15,000 |-vereevenrinns (L1 I [ A (L 287 |. 10/20/2050 . [2.B FE ...

Redemption 100.0000

..10240%-AA-7 | BOWIE ACQUISITIONS LLC ~ 3.920% 09/30/38 .... |....... L 06/30/2023 . | +evveveeireeninieiinieennen | [ 106,714 |.......... 106,714 |.vevnnene 106,714 |.......... 106,714 [ooveverennnns [(J A (L1 P [(J A (L1 P [(J A 106,714 [vvevenennee (L1 I [ A (U1 A 2,092 |. 09/30/2038 . |2.C PL ....
BRAVO RESIDENTIAL FUNDING TRUS 2022-NaM2 A2

. 10568K-AB-4 |4.883% 11/25/61 ...vcveeeeveneeieneeienreieneeienens [ eevenes . 06/01/2023 . {Paydonn .c.vevevevereerens [ooeeieesieesieens [eenereens 47,345 | 47,345 | 47,304 | 47,313 [ooreeine (| A K72 S (| A K72 S (] 47,345 oo (L1 I [(J A (L1 949 |. 11/25/2061 . |1.C FE ...
BRAVO RESIDENTIAL FUNDING TRUS 2022-NaM1 A1

. 10569F-AA-6 | 3.626% 09/25/61 ...vuveververeeerereerreereesnens [ eevenes . 06/01/2023 . | Paydonn ...vevevevereerens |ooerieeiieesieens [ereeeenns 113,165 [ooveneee 113,165 |.voueee 13,078 [ooveneeee 113,049 [ovveriinnne (| LA T3 A (] 16 [oreeeriinne [ A 13,165 [covevrenenene (L1 I [ A (U1 A 1,627 |. 09/25/2061 . [1.A FE ...
BRITISH AIR 18-1 AA PTT 144  3.800% Redempt ion 100.0000

L A1042T-AA-1 [09/20/31 . eeeiens [ e . 06/20/2023 . | .evvveriieiiieieisieea , , , , , ,860 |. 09/20/2031 . |1.F FE ....
BRITISH AIR 19-1 AA PTT 144A  3.300% Redenpt ion

L A1043X-AA-1 [ 12/15/32 o [ L 06/15/2023 . | .evvveriieiiiereisieea , , , , , ,103 | 12/15/2032 . [1.F FE ....
BXG RECEIVABLES NOTE TRUST 2022-A B 4.610%

L 1283UK-AB=2 | 09/28/37 . eeeneiens | e . 06/28/2023 . | Paydown . 09/28/2037 . |1.G FE ....

.. 124860-CB-1 | C-BASS LLC 1999-3 A 0.000% 01/01/29 ...... |.eecee. . 04/01/2023 . | Paydown ... . 01/01/2029 . |4.C FM ...

.. 12489W-GE-8 | C-BASS 2002-CB6 M2F  4.060% 01/25/33 ........ [ ..o . 06/01/2023 . | Paydown ... . 01/25/2033 . |1.A FM ...
CAPITAL AUTOMOTIVE REIT 2020-1A A5 3.480%

. 12510H-AE-0 | 02/15/50 ... IO P . 06/15/2023 . | Paydown ... . 02/15/2050 . |1.E FE ...
CAPITAL AUTOMOTIVE REIT 2021-1A A4 2.760%

. 08/15/2051 . |1.E FE ...
. 09/18/2045 . |1.F FE ...
. 10/18/2045 . |1.F FE ...

L A2510H-AN-0 | 08/15/51 i [ . 06/15/2023 . |Paydoun ...
.. 12563L-AN-7 | CLI FUNDING LLC 2020-1A A 2.080% 09/18/45 06/17/2023 . | Paydoun
..12563L-AS-6 | CLI FUNDING LLC 2020-3A A 2.070% 10/18/45 06/18/2023 . | Paydoun

.. 12563L-AT-4 | CLI FUNDING LLC 2020-3A B 3.300% 10/18/45 |....... . 06/18/2023 . | Paydown ... . 10/18/2045 . |2.B FE ....
CLI FUNDING LLC 2022-1A B1 ~ 3.120% 01/18/47

B U [P . 06/18/2023 . |Paydown ......coooveiiiiiins Joniiiiini e 60,000 |............ 60,000 |............ 59,986 |............ 59,986 |...vvviennnn 0 foreeeeiinns LI FOPUI 0 foreeeeeinns LI FOPUI 0 foreeeans 60,000 [o.oeeeernnnnnes (U IO 0 forreeiiiinnns [V PO 780 |. 01/18/2047 . [2.B FE ....
CREDIT SUISSE COM MTGE TRUST 2013-1VR2 A2

.. 126461-AH-7 13.000% 04/25/43 .......vvvviiiiiiiiiiiiiiiiiiiens | eeeeens . 06/01/2023 . [Paydown ...ocooviniienienn foreeneniiiiinn e 4,206 | 4,206 |ooeeeiiiennn 4,275 | 4,286 | [V OO (U IO 0 forreeiiiinnns (U IO 0 foreeeianns 4,235 [ [V O (30) |+eeeninnes (30) |oevrreraenainns 53 [. 04/25/2043 . |1.A ........

CREDIT SUISSE COMM MORT TRUST 2013-1VR3 A2
.. 12646X-Ad-1 ]3.000% 05/25/43 ...ccvvvvvreeiiiiiiiiiiiiiiiiiiens | eeeeens . 06/01/2023 . [Paydown ....oooovveeiieiinn foveeeiiiiiiiiiiiin foeeeenn 10,583 |........... 10,558 J.....oee.s 10,689 |............ 10,605 [..ooeeeennnnns [ T ()] PPN [ O ()] PPN 0 foreeeennns 10,604 [.....connnnes 0 foeeeinnns (52) fouveeeannnn (52) |.ovvveraenannnns 146 |. 05/25/2043 . [1.A ........
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COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2A3
.. 12667F-R5-6 |5.500% 02/25/35 .....evvuunnnniniiiiiiiiiiiiiiiii [ oo . 06/01/2023 . |Paydoun ......cooeveieiiiins Joeeniiiiniinns e 52,045 |............ 52,754 |oeevrrnnnns 43,794 foeeennnnnn 48,252 [ovvviiiinnnnns 0 e 88 | 0 e 88 |l [ SRR 48,340 [.oooeeiiiinnns [ 3,705 |o.evvnnns 3,705 |.oooeeennns 1,275 |. 02/25/2035 . [1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A13
.. 12667F-Y3-3 15.500% 03/25/35 ....uvvuunniiiiiiiiiiiiiiiiiiiiii [ e . 06/01/2023 . | Paydoun ... . 03/25/2035 . [1.A FM ....
COUNTRYWIDE ALTERN
.. 12668A-MN-2 15.500% 11/25/35 ..cooeeeeeeeeeeieieieeeeeeeee [ . 06/01/2023 . |Paydown ......cooeeveiiiiins Jeninininiins e 168 ...l L4 T 124 [, 124 [, 0 | 2 0 | 2 R 0 v 125 |ovviiiiiiinns [V L O A3 [ 4 |.11/25/2035 . [1.A FM ...
COUNTRYWIDE HOME LOANS 2005-21 A17 ~ 5.500%
.. 126694-CV-8 | 10/25/35 oooeeeieiiiiiiieeee [ . 06/01/2023 . |Paydoun .......coeeeeiiiiins Joeeeniinniiiis e 51 [ LI PO 45 | 22 O [V FUSURRRRR (VO [V ST (VN 0 e 49 |, (VO P2 O 2 [ 1 ].10/25/2035 . |5.B FM ....
..141781-G#-5 | CARGILL INC SR NOTE ~ 7.280% 06/30/23 ........ [....... . 06/30/2023 . |Maturity .....oeeeeeeennnn Jooveiiiiinnis e, 200,000 |.......... 200,000 |.......... 200,000 |.......... 200,000 |ooooeeeeeenns [V (VR [V (VO [V R 200,000 |..ooeeeeeennns (VR [V R [V 7,280 |. 06/30/2023 . [1.F ........
CARVANA AUTOS RECEIVABLES TRUS 2022-N1 C
.. 14686G-AD-8 |3.320% 12/11/28 ..ooooeeeeiiiiiiii [ . 06/10/2023 . |Paydoun .....ccooeeeeiiiiins e e, 54,679 |........... 54,679 |............ 54,673 |........... 54,674 |............... [V L [V L [V R 54,679 [.coeeeeeiennns 0 [ [V R [V 908 |. 12/11/2028 . [1.E FE
CASTLELAKE AIRCRAFT SECURITIZA 2019-1A A
.. 14855M-AA-6 |3.967% 04/15/39 ...oooeiiiiiiiiiiiiiiiiiiii [ . 06/15/2023 . |Paydoun .......oooeeeiiiiins foeeiiiinini e, 43,198 |............ 43,198 |............ 43,198 |l 43,197 |l [V T [V T [V R 43,198 [ (VR [V R [V 675 |. 04/15/2039 . (2.B FE
Chase Mortgage Finance Corpora 2019-ATR2 A3
.. 16159G-AC-3 |83.500% 07/25/49 ....ccoevviiiiiiiiiiiiiiiiiiiiieeees [ . 06/01/2023 . |Paydoun .....coooeveiiiiiins i e, 10,346 |............ 10,346 |............ 10,462 |............ 10,393 |t [V (D[ [V (1] F [ R 10,393 | (VR (47) [oeeeeenns (70 S 154 (. 07/25/2049 . |1.A ........
Chase Mortgage Finance Corpora 2016-2 M2
.. 16164A-AC-9 |3.750% 02/25/44 ......evvvnnnniis [ . 06/01/2023 . | Paydown . 02/25/2044 . [1.A ........
.. 172967-ME-8 |CITIGROUP INC ~ 3.980% 03/20/30 ....ccoonnnnnn [eeeennn . 06/26/2023 . | US Bancorp .. . 03/20/2030 . 1.G FE .
CITICORP MORTGAGE SECURITIES 2005-6 1A5
. 172973-2R-9 15.625% 09/25/35 .....vvvvvvvivinniniiiniiniiiiiniinns [ . 06/01/2023 . |Paydown ......cooeeveiiiiins Jeninininiins e F U O, 30 |, T2 FO 2 P, 0 | (VO 0 | (VO 0 v K12 A [V 8 | B | 9 | 09/25/2035 . [1.A FM .
CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A1
L AT321L-AA-T 3.480% 10/25/43 oo [ . 06/01/2023 . |Paydown .......oooeieiiiiins Joeeiiininiiis e 3,484 |oeeiiininns 3,484 |oiinnnnn. 343 [ 3,457 [ 0 | T 0 | T 0 e 3,457 oo [V /A R, P2 P 51 [. 10/25/2043 . |1.A ........
COINSTAR FUNDING, LLC 2017-1A A2 5.216%
.. 19260M-AA-4 | 04/25/47 oo [ . 04/25/2023 . |Paydoun ........oooeeiiiiins feniiiiiniin e 7,500 [oonnnnnn 7,500 |ooeieeeens 7,500 |ooeeeeeeenns 7,500 |ooeeeeeeeenns [V FUSURRRRR (VO 0 | (VN 0 e 7,500 [vvverrrnnnnnns (VO 0 | [V 196 [. 04/25/2047 . |2.C FE
COLLEGE AVE STUDENT LOANS 2017-A A2 3.750%
.. 194204-AB-9 | 11/26/46 ...ovvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieeiens [ . 06/25/2023 . |Paydoun .........oooeviiiins Jeniiiiiiinnenns e 36,445 |............ 36,445 |..oooeeeens 36,430 |..oeeeennnn 36,439 [oiiiiiinnnns [V FUSURRRRR [ 0 | [ [ SRR 36,445 [ooooiiiiinnns (VO 0 | [V 562 |. 11/26/2046 . (1.B FE ....
COLLEGE AVE STUDENT LOANS 2019-A A2  3.280%
L 19421U-AB-0 [ 12/28/48 oo [ . 06/25/2023 . |Paydoun .........oooeeeiiins Jeeniiiininnenns e, 68,698 |[........... 68,698 |............ 68,673 |............ 68,680 |......ccevnnnns 0 e B | 0 s B | [ SRR 68,698 |.............. (VO 0 | [V 909 |. 12/28/2048 . [1.A FE ....
COLLEGE AVE STUDENT LOANS 2018-A A2 4.130%
2 19423D-AB-6 | 12/26/47 oo [ . 06/25/2023 . |Paydoun .........oooeviiiins Jeniiiiiiinnenns e 62,272 |............ 62,272 |.cennnnnnn 62,245 |............ 62,254 [...ooiiinnnnns 0 e 19 [ 0 s 19 [ [ SRR 62,272 [eeeeiiiiinnnn (VO 0 | [V 1,057 |. 12/26/2047 . (1.D FE ....
COLLEGE AVE STUDENT LOANS 2021-A B 2.320%
L A9424K-AC-7 | 07/25/51 oo [ . 06/25/2023 . |Paydoun .........oooeeeiiins Jeeniiiininnenns e, 54,974 |............ 54,974 |.oooeenns 54,950 [.....oeeeee. 54,968 [....eiiiiinnns 0 e 6 | 0 s 6 | [ SRR 54,974 |.oooeeeiiinns (VO 0 | [V 527 |. 07/25/2051 . [1.C FE ....
COLLEGE AVE STUDENT LOANS 2021-A C  2.920%
.. 19424K-AD-5 |07/25/51 . 06/25/2023 . | Paydown . 07/25/2051 . [1.F FE ....
..20030N-CT-6 | COMCAST CORP  4.150% 10/15/28 ... . 06/05/2023 . | Credit Suisse .... . 10/15/2028 . [1.G FE ....
COMMONBOND STUDENT LOAN TRUST 2016-
..20267T-AA-0 |3.320% 05/25/40 .....eevvvmmnnnninniiiiiin [ eeeenn . 06/25/2023 . |Paydoun ...........cceeenns . 05/25/2040 . (1.A FE ....
COMMONBOND STUDENT LOAN TRUST 2016-B A1
..20267U-AA-7 | 2.730% 10/25/40 .coooeeeeiieiiiiii [ . 06/25/2023 . | Paydoun ... . 10/25/2040 . (1.A FE ....
COMMONBOND STUDENT LO;
..20267V-AC-1 |3.470% 05/25/41 ..ccoeeeviiiiiiiiiiiiiiiiiiiiieeeees [ . 05/25/2023 . |Paydoun .......ooooeeiiiiins i e 59,435 |............ 59,435 |.eeivienns 59,431 [............ 59,431 [oueiiininnnne [V FC T [V 3 [ [ R 59,435 [..eevvvirinnnns (VR [V R [V 788 |. 05/25/2041 . |1.B FE ....
COMMONBOND STUDENT LOAN TRUST 2018-BGS A1
..20268\1-AA-4 | 3.560% 09/25/45 ... [ . 06/25/2023 . |Paydoun ........cooeeiiiiins foneiiiininnins e 32,337 | 32,337 |eveeeiienns R115 | 32,219 [ [V L3 R [V L L3 R, [ R 32,284 |oeeiiiiiiinnns (VR 104 [oooeennnns 104 |, 487 |. 09/25/2045 . [1.A FE ....
COMMONBOND STUDENT LOAN TRUST 2018-AGS B
..20269D-AC-9 |3.580% 02/25/44 ........evviniiii [ . 06/25/2023 . |Paydoun ........cooeeiiiiins foneiiiininnins e 61,562 |............ 61,562 |............ 61,535 |............ 61,549 |.............L [V 12 [ [V 12 [ [ R 61,562 |......ccoeens (VR [V R [V 960 |. 02/25/2044 . (1.B FE .
CONTI MTGE HOME EQUITY 1995-4 A9 1.470%
L 210750-BX=2 | 03/15/27 oo [ . 06/01/2023 . |Paydoun .....cooeeeeeiiiiins foviiinnii e 2,289 |oeeeiiinnns 2,289 [ M5 |l M5 ...l [V (VR [V (VO [V 945 |oooiiiiiiins [V R 1,344 |.......... 1,344 | 14 1. 03/15/2027 . |1.A FM .
CONTINENTAL AIRLINES 2012-2 A EETC ~ 4.000% Redempt ion 100.0000
..210795-0B-9 | 04/29/26 ..o [ . 04/29/2023 . | .vvvviiiriiiniiiiniiiiiiniinns e | 124,636 |........... 124,636 |........... 126,505 |........... 125,006 |.......cceeent [ R [£:1) ) S [ R [£:1) ) S [V R 125,013 . 04/29/2026 . 2.B FE ....
CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A23
.. 225458-AY-4 5.500% 02/25/35 ....ccooeiiiiiiiiiiiiiiiii [ . 06/01/2023 . | Paydoun ... ... 19,763 ... 19,763 ...10,425 |)............ 19,425 |.... .. 19,425 |.. . 02/25/2085 . [1.A FM ....
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CRESCENT DIRECT LENDING FD Il NOTE ~ 5.000%
L 226740-AA-T 101729731 oo [ . 04/17/2023 . | Various ......cceevvvvinnnn Joeveeeeneninnnnnnnns Joeeens 1,049,078 |........ 1,049,078 |........ 1,049,078 |........... 877,283 |l [V FUSURRRRR (VO 0 | (VN 0 fnns 1,049,078 |..cooeennnnns (VO 0 | [V 14,006 . 01/29/2031 .|2.B PL ....
BGS BNSF CTL - Series 2015-1 PT  4.070%
.. 22070%-AA-8 | 06/15/34 oo [ . 06/15/2023 . | Various ... ... 20,027 ...20,027 ...20,027 |............20,027 |.... ..20,027 |.. . 05/15/2034 . (1.D PL ....
Redemption
L. 233898-AA-9 [ .eeiiiee s | s . 0673072023 . | .evnieiiiiiieeeeeeniieeeees e e 25,000 [oevvennnnns 25,000 [oconnnnnne 25,000 |..oeeennnns 25,000 |oeeeieieennns [V FUSURRRRR (VO 0 | (VN [ SRR 25,000 |ooveiininnnnns (VN 0 | [V 428 |. 03/30/2043 . [1.G ........
DELTA AIRLINES 2020-1B EETC ~ 8.000% 06/10/27 Redemption 100.0000
C2AT3BB-AA-T [ e | s . 06/10/2023 . | .eveneeeiiiiiieeeeiiiieeees v e 177,742 |........... 177,742 |eeeeeneens 177,742 |eeeeeeee 77,782 |eeeeeeveias [V FUSURRRRR (VO 0 | (VN 0 s 77,782 ool (VO 0 | [V 7,110 |. 06/10/2027 . |2.C PL ....
DELTA AIRLINES 2019-1B EETC  8.000% 04/25/23 Redemption 100.0000
B Y U [P . 04/25/2023 . | evveiiiiiiiniiiiiniirinininns e | 1,866,667 |........ 1,866,667 |........ 1,866,667 |........ 1,866,667 [.......ccceeeea0 fooeeeiiininnnnn0 o0 0 il 0 e, 1,866,667 |.. . 04/25/2023 . (2.B PL ....
DIA
.. 252722-AB-9 | 3.530% 02/20/32 ...vvvnnnnnniiiiiiiiiii [ . 06/20/2023 . |Paydoun ........oooeeiiiiins Jeniiiiinennes e 11,408 |............ 11,408 |............ 11,406 |............ 11,406 [o.ooveennnnnnes [V FUSURRRRR T 0 | T [ SRR 11,408 [oovvvvveinnnnns (VO 0 | [V 166 |. 02/20/2032 . |1.F FE ....
DIAMOND RESORTS OWNER TRUST 2019-1A C
.. 262722-AC-7 |4.020% 02/20/32 ..ccoeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ . 06/20/2023 . | Paydoun ... . 02/20/2032 . (2.B FE ....
DIAMOND RESORTS Ol
.. 25273C-AC-4 12.700% 11/21/33 ovvvvvvviiiiiiiiiiiiiiiiiiiiiiieies [ . 06/20/2023 . | Paydown . 11/21/2033 . 2.B FE ....
DOMINOS PIZZA MASTER ISSUER 2018-1A A2I1
..25755T-AK-6 |4.328% 07/25/48 ....ccoeeeeeeeeeeeeeeeeeeeeeee [ . 04/25/2023 . | Paydoun ... . 07/25/2048 . 2.A FE ....
DOMINOS PIZZA MAST .
. 25755T-AL-4 | 10/25/49 .coooiiiiiiieiiie [ . 04/25/2023 . |Paydoun ........oooeeiiiiins Jenniiiininn e 12,500 |...ooeneeee 12,500 |............ 12,500 |............ 12,500 |..oooeeeeenns [V FUSURRRRR (VO 0 | (VN [ SRR 12,500 [vevvvvvnnnnns (VN 0 | [V 229 |. 10/25/2049 . |2.A FE ....
DRIVEN BRANDS FUNDING LLC 2019-2A A2 3.981%
..26208L-AE-8 | 10/20/49 .....coooiiiiiiiii [ . 04/20/2023 . |Paydoun .........ooeeeiiiins foeniiiiiiinnieins e 6,938 [eeeiiinnnns 6,938 |............ 6,938 |............. 6,938 |...........l [V FUSURRRRR (VO 0 | (VN 0 e 6,938 | (VO 0 | [V 138 |[. 10/20/2049 . |2.C FE ....
DRIVE AUTO RECEIVABLES TRUST 2020-2 C
..26208V-AF-3 |2.280% 08/17/26 .......eevvvvvvvnvnrnnnnnnnnnnnnnnns [eeeeenn . 06/15/2023 . |Paydoun ........oooeveiiiins |oeniiiiiininis e, 416,728 |oeeeeeenns 416,728 |........... 416,715 |.......... 416,706 |............... 0 e 7 0 s 7 0 e 416,728 |.ooeeeieennnnn (VO 0 | [V 3,909 |. 08/17/2026 . |1.A FE ....
DRIVEN BRANDS FUNDING, LLC 2020-1A A2
..26200X-AA-9 |3.786% 07/20/50 .......evvvrrrrrrrinnnnnrininiiniins [ eeeeenn . 04/20/2023 . |Paydoun .........ooeeeiiiins foeniiiniiinniens 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 47 (. 07/20/2050 . |2.C FE ....
DRIVEN BRANDS FUNDING, LLC 2020-2A A2
.. 26200X-AC-5 |3.237% 01/20/51 ..oooovveeieiiiii [ . 04/20/2023 . |Paydoun .........oooeeiiiins Joeniiiiiiinninns e 7,500 [oonnnnnn 7,500 |ooeieeeens 7,500 |ooeeeeeeenns 7,500 |ooeeeeeeeenns [V FUSURRRRR (VO 0 | (VN 0 e 7,500 [vvverrrnnnnnns (VN 0 | [V 121 [. 01/20/2051 . |2.C FE ....
DRIVEN BRANDS FUNDING, LLC 2021-1A A2
.. 26200X-AD-3 |2.791% 10/20/51 ..oevvvvviiiiiiiiiiiiiiiiiiiiieiiins [ . 04/20/2023 . |Paydoun ........cooeeeiiiins Jenniiiininiennns e 16,250 |.....eeeeee 16,250 |............ 16,250 |............ 16,250 |............... [V FUSURRRRR (VO 0 | (VN [ SRR 16,250 [ovvvvvvvvnnnnns (VO 0 | [V 227 |. 10/20/2061 . [2.C FE ....
DRIVEN BRANDS FUNDING, LLC 2022-1A A2
..26209X-AF-8 |7.393% 10/20/52 ....ceeeeeeieieieieiiiee [ . 04/20/2023 . |Paydoun .........ooeeeeeiins Joeeniiiiniinenns e, 25,000 [oevvennnnns 25,000 [oconnnnnne 25,000 |..oeeennnns 25,000 |oeeeieieennns [V FUSURRRRR (VO 0 | (VN [ SRR 25,000 |ooveiininnnnns (VO 0 | [V 924 |. 10/20/2052 . |2.C FE ....
ERAC USA FINANCE COMPANY 144A  3.300%
.. 26884T-AR-3 | 12/01/26 .oovvvvviiiiiiiiiiiiiiiiiiiiiiiciicieeeeeens [ . 06/13/2023 . |US Bancorp .....cceeeveveen Joeveeeeneennnnnnnnns |oeeees 1,108,521 |........ 1,190,000 |........ 1,203,161 |........ 1,195,430 [.oevnnnnnnne 0 s (X7 P (U (634) |vvvvvrrnnnnnns 0 fnns 1,194,796 |.....cccennnn 0 f...... (86,275) |....... (86,275) |..evvveennns 21,162 |. 12/01/2026 . |2.A FE .
EAGLE SOLAR LLC SENIOR SECURED NOTE  4.820% Redemption 100.0000
..26986%-AA-1 | 12/31/42 oo [ . 06/30/2023 . | .evviiiiiiiiniininiiiiinnninns e | 30,265 |............ 30,265 |....oeennene 30,265 |............ 30,265 |.....oeennnnn [V FUSURRRRR (VO 0 | (VN [ SRR 30,265 [ooeiiiiiinnns (VO 0 | [V 729 | 12/31/2042 . [3.A ........
ELARA HGV TIMESHARE ISSUER 2017-A B 2.960%
..28416D-AB-6 | 03/25/30 oeeeiiiiiiiiiie [ . 06/25/2023 . | Paydoun ... ...68,741 ...68,721 |.... . 03/25/2030 . [1.F FE .
..28024A-AB-7 |ELM TRUST 2020-4A A2 ~ 2.286% 10/20/29 . . |- 06/20/2023 . | Paydown ..331,307 ..331,306 |. . 10/20/2029 . 1.F FE .
..280338-AB-1 |ELM TRUST 2020-3A A2 ~ 2.954% 08/20/29 ....... [....... . 06/20/2023 . | Paydoun ... 598,838 598,824 |.... . 08/20/2029 . 1.F FE .
EVERBANK MTGE LOAN TRUST 2013-1 A2 2.500%
. 20077J-AB-2 | 03/25/43 .o [ . 06/01/2023 . |Paydown ......coooeeeiiiiins Joeniiininiinns e 5,487 |oeeeiiinnns 5,487 |l 5,520 . 03/25/2043 . [1.A ........
EVERBANK MTGE LOAN TRUST 2013-2 A 3.000%
. 29977K-AA=1 | 06/25/43 oo [ . 06/01/2023 . |Paydoun ......cooovvieiiiins Joeeniiiiniii e, 10,387 [oennnnnnee 10,387 |ovevvvennnns 10,284 |............ 10,342 |l 0 e L7 O 0 s L7 O [ SRR 10,387 [ovvvvvvnnnnnns (VO 0 | [V 123 [. 06/25/2043 . |1.A ........
EverBank Mortgage Loan Trust 2018-1 A1
..20978C-AA-8 |3.500% 02/25/48 ......ccoeiiiiiiiiiiiiiiiiieee [ . 06/01/2023 . |Paydown ......oooeeeeniiiins Joeeiiieiiiii e 6,558 [.eeoiiiinns 6,558 |........... 6,484 |............. 6,504 |............... 0 e S O 0 s S IO 0 e 6,558 |.....ooeeennnn (VO 0 | [V 91 [. 02/25/2048 . |1.A ........
FREMF MORTGAGE TRUST 2013-K20 B 3.613%
. 30201J-Ad-2 | 06/25/46 .o [ . 04/01/2023 . |Paydown .......coooeevieiins |oeniiinninieee | 2,887,960 |........ 2,887,950 |........ 2,808,983 |[........ 2,877,911 |l 0 s 2,336 | 0 eeeenn 2,336 | 0 s 2,880,247 . 06/25/2046 . [1.A ........
FLNG LIQUEFACTION 3 LLC SENIOR SECURED NOTE! Redempt ion 100.0000
..30306V-A#-6 |3.080% 06/30/39 O [P . 06/30/2023 . ... 63,900 ...63,900 ...63,900 |............63,900 |.... . ..63,900 |.. . 06/30/2039 . [2.C FE .
..3140FX-ED-0 | FNMA BFO131  3.500% 08/01/56 .........cccevveee [oernnn . 06/01/2023 . | Paydoun ... ... 39,036 ... 39,036 ...40,122 |............40,068 |.... ... (1,032)]. . (1,032) ... ..39,036 |.. . 08/01/2056 . [1.A ........
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BNSF RAILWAY COMPANY SERIES A 5.960%
P e R I 0 U [P . 05/15/2023 . | Various ......cceeeeviiiinnn Joovereneninninnnnnns foeeeennns 13,807 [.eevnnnnne 13,807 |ovevrvrenns 13,807 [ovvvvnnnee 13,807 [ovvvivinnnnnns [V FUSURRRRR (VO 0 | (VN [ SRR 13,807 [ovvvvvvviinnns (VO 0 | [V 411 . 10/15/2027 . [1.C ........
BNSF RAILWAY COMPANY SERIES B 5.960%
B o I 0 U [P . 05/15/2023 . | Various ... . 10/15/2027 . [1.C ........
BNSF RAILWA
P 1 I 0 U [P . 05/15/2023 . | Various . 10/15/2027 . [1.C ........
BNSF RAILWAY COMPANY SERIES D 5.960%
B o A I (0 Y U [P . 05/15/2023 . | Various . 10/15/2027 . [1.C ........
BNSF RAILWAY COMPANY SERIES E  5.960%
..31953%-A0-5 | 10/15/27 oovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeens [ . 05/15/2023 . | Various . 10/15/2027 . [1.C ........
BNSF RAILWAY COMPANY SERIES F  5.960% Redemption 100.0000
L 31953%-AR-3 | 12/13/27 oo [ . 05/15/2023 . | evvvriiiininiiiiiiniiinninnns e e 17,28 |............ 17,248 |............ 17,248 |............ 17,248 |l [V FUSURRRRR (VO [V ST (VN [ SRR 17,248 |ovvvvviiinnnnns (VO 0 | [V 511 | 12/13/2027 . (1.C ........
FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.500%
.. 33767C-AD-9 | 03/25/45 ...ovvniiiiin [ . 06/01/2023 . |Paydown .......oooeveiiiiins Joeniiininiiis e P2 & [ 2,10 | 2,151 | 2,124 [, [V FUSURRRRR (VO 0 | (VN 0 e 2,124 |l [V (L)) R (L P 32 | 03/25/2045 . [1.A ........
FLAGSTAR MORTGAGE TRUST 2018-6RR 1A1  4.000%
.. 33851F-AA-5 | 10/25/48 ooooeiiiiei [ . 06/01/2023 . | Paydoun ... . 10/25/2048 . [1.A ........
.. 33851K-AC-0 | 08/25/50 .oevvvvieeiiiiiiiiiiieiii [ . 06/01/2023 . |Paydown ......coooeeieiiiins Joeenniiinii e 15,060 |............ 15,060 |............ 15,484 |............ 15,396 [oooiiiinnnns [V USRI (335) |vevverrnnnnns 0 s (335) |vevvrnrnnnnnns [ SRR 15,060 [vvvvvvvvnnnnns (VO 0 | [V 196 . 08/25/2050 . |1.A ........
FOUNDATION FINANCE TRUST 2023-1A A 5.670%
.. 35042A-AA-1 | 12/15/43 oo [ . 06/15/2023 . | Paydoun ... . 12/15/2043 . [1.A FE .
GE CAPITAL
B Y 17 A USRI . 06/01/2023 . |Paydown ......cooeeieiiiiins Jeeiiiiiii e 28,527 | 28,527 |ocounnnnnnn 28,741 |............ 28,494 [o.iiinnnnnns 0 e (3] R 0 s (3] R [ SRR 28,490 [..oooeiiiinnns [V K70 R 37 foiiiiiinnns 790 |. 04/25/2029 . (1.A FM
..36157R-D9-3 |GE CAPITAL MTG 1999-HE M 6.705% 04/25/29 . |....... . 06/01/2023 . |Paydoun .....ccooeveeiiiiins v e 6,284 |...oooinnnnn 6,665 |............. 6,306 |............ 5,504 |.......... 1,002 [oeeeeieennnns [ R, [V R 1,011 [ [V 6,515 |....oooeeiins [V (231) feuvvennnne (231) |veeeiiiiiiiens 175 |. 04/25/2029 . 6. FM .....
GS MORTGAGE SECURITIES TRUST 2013-GC14 A4
..36198F-AD-4 |3.955% 08/10/46 .......coooeviiiiiniiiinn [ . 05/01/2023 . |Paydoun .......oooeeeiiiiins foneniiinnnn | 3,274,104 |........ 3,274,104 |........ 3,306,712 |........ 3,272,612 [..eevvnnnnneee [V R 1,492 |oveeiiiiines [V R 1,492 |oveeiiiinnnns [V R 3,274,104 |.....cevveeeeee (VR [V R (VR 45,965 |. 08/10/2046 . |1.A ........
GSR MORTGAGE LOAN TRUST 2004-15F  5.500%
L B6242D-RF-2 | 11/25/23 i [ . 06/01/2023 . |Paydoun .....cooeveeiiiiiins v e 208 | AUJ: I A 4 L PO 208 |oeeeiiiiiiees [V (VR [V (VO [V 0L (VR [V R [V 5 |. 11/25/2023 . 3.C FM
GS MORTGAGE-BACKED SECURITIES 2020-PJ1 A1
..36258F-AA-7 |83.500% 05/01/50 ....cevvvvviiiiiiiiiiiiiiiiiiiiiiens [ . 06/01/2023 . |Paydoun .....ocooeeeiieiiins Jovenininii e, 20,619 |........... 20,619 |[............ 30,198 | 30,072 |.ooeeeeeeeenns [V R (X)) [V R (1K) 1 [ R 20,619 [..oooeeeinnnns (VR [V R [V 432 |. 05/01/2050 . |1.A ........
GS MORTGAGE-BACKED SECURITIES 2020-PJ1 A8
.. 36258F-AH-2 |3.500% 05/01/50 ....cevvvvviiiiiiiiiiiiiiiiiiiiiiens [ . 06/01/2023 . | Paydoun ... . 05/01/2050 . [1.A ........
GS MORTGAGE-BACKED SECURITIES 2020-PJ4 A2
..36259V-AB-9 |3.000% 01/25/51 ..oevvvvviiiiiiiiiiiiiiiiiiiiiieeens [ . 06/01/2023 . |Paydoun .....ooooeeeiiiiiins foeeiininis e, 12,174 . 01/25/2051 . [1.A ........
GLOBAL SC FINANCE SRL 2020-1A A 2.170%
.. 37959P-AA-5 | 10/17/40 ....evvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiniiien [ e . 06/01/2023 . | Paydoun ... . 10/17/2040 . [1.F FE .
GLOBAL SC F
. 37959P-AC-1 | 11719740 oo [ . 06/17/2023 . |Paydoun .....ooooveeiieiiins v e, 81,604 . 11/19/2040 . [1.F FE .
GLOBAL SC FINANCE SRL 2020-2A B 3.320%
.. 37950P-AD-9 | 11/19/40 ... . . 06/17/2023 . | Paydoun ... .. 27,203 . 11/19/2040 . 2.A FE ....
..38061L-AA-7 |GOLD KEY RESORTS 2014-A A 3.220% 03/17/31 06/15/2023 . |Paydown 41,456 . 03/17/2031 . [1.F FE ....
..38217K-AA-2 | Goodgreen Trust 2016-1A A 3.230% 10/15/52 |....... . 06/15/2023 . | Paydoun ... .. 67,403 . 10/15/2052 . [1.A FE ....
GREAT-WEST LIFECO FIN 18 144A  4.047%
..391380-AA-3 | 05/17/28 .coovvviiiiiiiiiiiiiiiiiiiiieiiececcceeeeens [ . 06/26/2023 . |Various .......cceeevvnnnns foorerrneninniiinnnns foeeenns 4,551,363 . 05/17/2028 . [1.F FE .
HIN TIMESHARE TRUST 2020-A B 2.230%
. 40430H-AB-5 | 10/09/39 .ooooiiiiiiiiii [ . 06/09/2023 . |Paydoun .......ooooeeeiiiins foviiiiiinnins e, 94,560 . 10/09/2039 . [1.F FE .
HIN TIMESHARE TRUST 2020-A C  3.420%
.. 40430H-AC-3 | 10/09/39 .oooeeiiiiiiiiiii [ . 06/09/2023 . |Paydoun .......ooooeeeiiiins foviiiiiinnins e, 50,432 |........... 50,432 |.eeeveenns 50,426 |............ 50,427 |..ooooeiiiins [V L [V L [ R 50,432 [oooeeiiiiinnns (VR [V R [V 712 |. 10/09/2039 . [2.B FE ....
CKE RESTAURANTS HOLDINGS INC 2020-1A A2
LANT707-AH-5 13.981% 12/20/50 oo [ . 06/20/2023 . |Paydoun .......ooooeeiiiiins foreiiiinnnins e 10,000 |........... 10,000 |...ooeeeennn 10,000 |............ 10,000 fo.eeeerennnnnee [V (VR [V (VO [ R 10,000 fooeeeiiiinnns (VR [V R [V 199 . 12/20/2050 . |2.B FE ....
HERO FUNDING TRUST 2015-1A A 3.840%
L A2770L-AA-1 109/20/40 ooooeeeeeeiiiiiiiiiieiieeeeeeeeeeeeeeee [ . 06/20/2023 . |Paydown ......oooeeeeiiiiins Jooveieiiniiiiens | 11,046 |............ 11,046 |............ 11,041 |............ 11,043 |l [ P [\ [ P [ [ PP 11,043 |.oevevennnees 0 [ K 3 i, 217 |. 09/20/2040 . [1.A FE ....
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HILTON GRAND VACATIONS TRUST 2022-1D B
..43283B-AB-9 |4.100% 06/20/34 .....oevvvviiiiiiiiiiiiiiiiiiiieiens [ . 06/20/2023 . |Paydown ...............ee.. . 06/20/2034 . [1.G FE ....
HILTON GRAND VACATIONS TRUST 2018-AA B
..43284B-AB-8 |3.700% 02/25/32 .eeeeeeeeeieieieiiiiiieieeeeeeeeee [ . 06/25/2023 . | Paydoun ... . 02/25/2032 . (1.F FE ....

HILTON GRAND VACAT

. 43284B-AC-6 |4.000% 02/25/32 ..vvveviniieiieieieieieinennes | oo . 06/25/2023 . [Paydoun ......c.oenennene. . 02/25/2032 . [2.B FE ...
HORIZON AIRCRAFT FINANCE | LTD 2019-1 A

< A4040H-AA-0 |3.721% 07/15/39 .veoveverererereneesesesieieiens | oo . 06/15/2023 . [Paydoun ......cvevenennee. . 07/15/2039 . [2.B FE ...
HORIZON AIRCRAFT FINANCE | LTD 2019-2 A

. 440400-AA-6 |3.425% 11/15/30 .ovvvereriiiirieieieieieee | oo . 06/15/2023 . [Paydoun ......c.evnennee. . 11/15/2039 . [2.C FE ...

..44107T-Al-6 | HOST HOTELS & RESORTS LP  4.500% 02/01/26 .. | ....... . 06/09/2023 . [ Goldnan Sachs & Co ...... . 02/01/2026 . [2.C FE ...
| 595 EXPRESS LLC SR SECURED NOTES DUE 2031 Redempt ion 100.0000

L4195 AC-2 |3.310% 12/31/31 v | e L 06/30/2023 . [ cvveviiieieieieieene , , , , , 105 |, 12/31/2031 . |1.F PL ...
INC HOME EQUITY LN TR 1997-3 CLASS A-6

. 449670-CP-1 | 7.520% 08/20/28 .....vevevvereererrerererereaenens | verens . 06/01/2023 . | Paydoun ... . 08/20/2028 . [1.A FM ...

INPAC CMB TRUST 2003~ .

CAB2BANFLB | i [ . 06/26/2023 . |Paydown . 07/25/2033 . |[1.A FM ...
INPAC SECURED ASSETS CMN OWNER 2004-2 A5

.. 45254T-PL-2 |4.812% 08/25/34 .....vvvvieiiiiiiieceiiieeees e . 06/01/2023 . | Paydown . 08/25/2034 . [1.A FM ...
INPAC SECURED ASSETS CMN OWNER 2004-2 A6

.. 45254T-PN-0 | 4.812% 08/25/34 ....evvevieiiiiiieceiiieeees e . 06/01/2023 . [Paydown .....cccvviiiiiiiis feeeeeeiiiieet [ LI R, L 1ol 1o, [V R, [ IR 0 foreeieennies (O IR 0 foreeieeiies 1o, [ IR [V R, [ PO 0 . 08/25/2034 . |1.AFM ....
INSTAR LEASING |11 LLC 2021-1A A 2.300%

L ABT8N-AA-5 | 02/15/84 .. e . 06/15/2023 . [Paydown ......ccceeeiiiiiis feeeeeeiiis e 26,479 |.cceuneeens 26,479 |............ 26,465 |............ 26,469 |.......co...... 0 foreeeeennns 10 [ 0 foreeiennis 10 [ 0 [ 26,479 |.vveeeennn. [ IR 0 foreeieennis 0 [ 254 |. 02/15/2054 . |1.F FE ....
JP MORGAN MORTGAGE TRUST 2019-INV1 A3

..465910-AC-3 |4.000% 10/25/49 ....coenvriiiiiiiiiiiieeeiiees e . 06/01/2023 . [Paydown ......cecuuiieriiins foreniei e 6,842 ............ 6,842 |l 6,982 |...ccunnens 6,982 |..ccoiieenn. 0 foreeeeennns (6 PO 0 forreeeennis (6] PO 0 [ [ 72 IO 0 [ (90) |-eeennnnes (/L) R 99 |[. 10/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST 2020-7 A3 3.000%

L AB591X-AC-9 | 01/25/51 (oo e . 06/01/2023 . [Paydown .....occcuviiiiiiiis ferneeeiiiiin e 24,349 |............ 24,349 |............ 25,087 |............ 24,861 |....oveeeene. 0 [ (6373 SR 0 [ (512) ferreraeennns 0 [ 24,349 |l [ IR 0 foreeieennis 0 [ 281 [. 01/25/2061 . |1.A ........
JP MORGAN MORTGAGE TRUST 2021-1 A3 2.500%

. 46592E-AC-0 | 06/25/51 e [ . 06/01/2023 . [Paydown ......ccvveeiieiiis feeeeeeiiiieeees e, 37,039 |oeninens 37,039 |............ 38,544 |............ 38,201 | 0 foeeees (1,282) |.eniiiee 0 foueeees (1,282) |.eeiiiene 0 [ 37,089 |.vieeennns [ IR [V R, 0 [ 399 |. 06/25/2051 . |1.A ........
HENDERSON RECEIVABLES LLC 2010-3A A 3.820%

..46616M-AA-8 | 12/15/48 ... [ . 06/15/2023 . |Paydoun ... . 12/15/2048 . |[1.A FE ...
HENDERSON RECEIVABLES LLC 2015-1A A 3.260%

..46618L-AA-8 | 00/15/72 .ocveeiiiiieiciiiieeeeeeeeiees e . 06/15/2023 . [Paydown ......cccveeiiiiiis feeeeeiiiis e 46,314 |............ 46,314 |............ 46,284 |............ 46,201 | 0 foreeeeennns P2 I F 0 forreeeennis P I F 0 [ 46,314 | [ IR [V R, 0 [ 611 |. 09/15/2072 . [1.A FE ....
JPMBB COMMERCIAL MRTG SEC 2013-C15 A4

..46640N-AD-0 |4.008% 11/15/45 ...oooemriiiiiiiiiiieeiiins e . 06/01/2023 . | Paydoun ... . 11/15/2045 . [1.A ........
JP MORGAN TAXABLE HF .

.. 46641A-AA-3 | 08/26/36 ....eeuvreiieeeiiiiee s [ . 06/01/2023 . [Paydown .....cccevviiiiiiiis feeneeeiiiieeees e 15,778 |oeeeeeeen. 15,778 |oeenees 16,000 |............ 15,820 |..cenneeenn. 0 foreeeeennns (6 PO 0 forreeeennis (6] PO 0 [ 15,819 [oooeeeeeiiis 0 [ (47) e (€70 ) R 259 |. 08/26/2036 . |1.A FE ...

JP MORGAN TAXABLE HFA TRUST 2014-1 A

~AB641IX-AA-3 | 11/27/38 oo e . 06/01/2023 . | Paydoun ... . 11/27/2038 . |1.A FE ...
JP MORGAN M .

..46641Y-AJ-2 | 06/25/29 ......eoviiiiiiiiiiiiiiieeeceieeeee e . 06/01/2023 . [Paydown .....cccevviiiiiiiis feeneeeiiiieeees e 88,918 [.......... 88,918 |............ 92,336 |.....cennes 89,500 |..cuveeeennn. 0 fooeeiennns (<) R 0 foeeeennns (<)) R 0 [ 89,451 |.............. 0 foeeennns (533) [eeeennnnnn (X)) S 1,138 |. 06/25/2029 . |1.A ........
JP MORGAN MORTGAGE TRUST 2017-3 1A3  3.500%

..46647S-AE-0 | 08/25/47 ... [ . 06/01/2023 . [Paydown ......ceouuiiiiiinns foreeiei e 8,706 |..cveeennnn. 8,706 |............. 8,887 [ceeeeennnns 8,790 oeeienninens 0 foreeeeennns (6 PO 0 foreeiennis (6] PO 0 [ 8,790 [oeeeeeennnis 0 [ (84) |eeennns (€7 R, 123 |. 08/25/2047 . [1.A ........
JP MORGAN MORTGAGE TRUST 2017-2 A13  3.500%

.. 46648H-AN-3 | 05/25/47 .....eevveiiiiiiiieieiieeeceiieeee [ . 06/01/2023 . [Paydown ......cocuuiiiiiiins forennii e 8,300 |ocerrennn. 8,300 |...cccneens 8,360 |....cceneens 8,336 [.ocoeennnnns 0 foreeeeennns (6 PO 0 foreeiennis (6] PO 0 [ 8,335 | 0 [ (35) [erveenanns (7 R 117 | 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018-1 A3 3.500%

..46648R-AC-5 |06/25/48 .......eveeieieiiiiiieeeiiee e [ . 06/01/2023 . [Paydown ......cocuuiiiiiiins forennii e 8,138 |coeeeeenn. 8,138 |...ccceees 8,164 |............. 8,140 |....occuiiis [V R, [ IR 0 foreeiiinnies (O IR 0 [ 8,140 [ooooeieeiiis (O ORI (2] IO (72 IO 139 |. 06/25/2048 . [1.A ........
JP MORGAN MORTGAGE TRUST 2018-9 A3 4.000%

..46649Y-AC-9 | 02/25/49 .....ooviiiiiiiiiiiiiieeeeeieeee e . 06/01/2023 . [Paydown ......cocuuiiieiinns foreeieii e 2,642 ... 2,642 |............. 2,622 |.uueeennn. 2,628 [ooeeenninnns [V R, [ IR 0 foreeiiinnies (O IR 0 [ 2,628 |..coeiiiienn (O ORI 14 [ LI PO 38 |. 02/25/2049 . [1.A ........
JP MORGAN MORTGAGE TRUST 2019-6 A3 3.500%

..46651B-AC-4 | 12/25/49 .....ooviiiiiiiiiiiiii e . 06/01/2023 . [Paydown ......ccvveiiiiiiis feeneeiiiiieeees e, 10,357 |oeeeeeeenn. 10,367 |oeenneens 10,518 |............ 10,459 |...ceeeee. 0 foreeeeennns (6] PO 0 forreeeennis () PO 0 foeeeennns 10,458 |...occeenes 0 foeeennns (102) fouvvveeenn [0 R 156 |. 12/25/2049 . [1.A ........

..46651N-AA-2 | JOL AIR 2019-1 A 3.967% 04/15/44 ..ot | veeees . 06/15/2023 . [Paydown .....ooovveeiiiiiin Joveeiiiiiiiiiiiiin e 117,269 |........... 17,269 |........... 117,269 |........... 117,265 ..o [V 4l [V 4l 0 forreeenn. 117,269 |..ovveeennnnn [\ PPN [V 0 foreeeinnnns 1,925 |. 04/15/2044 . |2.A FE ....
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JP MORGAN MORTGAGE TRUST 2019-9 A5  3.500%
L 46651Y-AH-3 1 06/25/50 oeeeeiieiiii [ . 06/01/2023 . |Paydoun ......cooeveieiiiins Joeeniiiiniinns e 35,447 |........... 35,447 |ovevinens 36,424 |............ 36,020 |............... 0 s (672 1 P 0 s (572 1 PO [ SRR 35,447 [oooiiiiiinns (VO 0 | [V 539 |. 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST 2023-4 1A2  6.000%
..466560-AA-0 | 11/25/53 ... U PRTToN . 06/25/2023 . | Paydoun ... . 11/25/2053 . [1. FE .....
JRD HOLDING .
L AE6718-AA-T | 01/15/41 oeeeeeeeeeeeeeeeeeeeeeeeeens | e L 06/15/2023 . [VArious .....oveveeeevevens fooeeeeneeenineees feeerenenenns 494 | 494 oo 494 | 494 |, (L1 P (U (L1 P (U (U 494 [ U A (L1 O 0 [ 7 | 0171572041 .28 ........
JETBLUE AIRWAYS CORP SER 1A 4.000% 11/15/32 Redemption 100.0000
B 1T U [P . 05/15/2023 . . . . 11/15/2082 . [1.F FE ....
..485170-BE-3 | KANSAS CITY SQUTHERN  3.500% 05/01/50 ....... [....... . 04/19/2023 . |Various ... 9,219,515 |.... .. 147,000 |. 05/01/2050 . [2.B FE ....
KEENAN FT DETRICK ENERGY 144A  6.093% Redempt ion 100.0000
LA87312-AA-8 | 05/15/33 oo [ . 05/15/2023 . | .evvvviiiiiiiinniniiininiinins e | 25,064 |............ 25,064 |............ 27,698 |............ 32,653 [o.oeeeiiinnnnne [V R [ [V R [ [V R , , . 05/15/2083 . [1.F FE ....
LABRADOR AVIATION FINANCE LTD 2016-1A A1
..50543L-AA-0 |4.300% 01/15/42 ...coooeeeeiiiiiinni [ . 06/15/2023 . | Paydown [V RS ) T A | R AN , . 01/15/2042 . [3.A FE ....
..553896-AB-7 |MVW OWNER TRUST 2017-1A B 2.750% 12/20/34 |....... . 06/20/2023 . | Paydoun ... . 12/20/2034 . (1.F FE ....
..553896-AC-5 |MVW OWNER TRUST 2017-1A C  2.990% 12/20/34 |....... . 06/20/2023 . | Paydoun ... . 12/20/2034 . 2.B FE ....
..55400E-AB-5 |MVWOT 2020-1A B 2.730% 10/20/37 ....evvvvnnnn [eeeennn . 06/20/2023 . | Paydoun ... . 10/20/2037 . (1.F FE ....

. 10/20/2037 . |2.B FE ....
. 1172172039 . |1.F FE ...

46,79
.272,668 |..

46,791 |.
..272,639 |....

46,794
..212,668 |........... 272,668

..55400E-AC-3 | MVWOT 2020-1A C  4.210% 10/20/37 ..

..55400U-AB-9 | MVW OWNER TRUST 2022-1A B 4.400% 11/21/39
MID STATE TRUST SERIES 11 A1 4.864%

06/20/2023 . | Paydown
. 06/20/2023 . |Paydoun ...

o ocooo

.. 5954911-AA-1 . 06/15/2023 . [Paydoun ..vevevevevririnns [oereeiririiiiiees [reeens 15,141 |ooveveene 15,141 [ 112,117 | 14,620 |ovvverenenen. (L P L3 (L 521 |overeeeriinne (U A 115, 141 . 07/15/2038 . [1.F FE ...

..59980C-AF-0 . 06/01/2023 . [ Paydoun ... ..4,855 ... 4,855 e 737 | 4,801 o .4,855 |.. . 02/25/2058 . [1.A ........

..59980T-AB-2 . 06/01/2023 . [Paydoun .vevevevevririnns [oereeeeriririiiees [reeens 258,403 |.v.even. 258,403 |........... 250,242 |....e. 257,917 |oevererininne (U P 486 [ (L - A (U A 258,403 . 04/25/2057 . [1.A ........
MILLENNIUM PIPELINE LLC SENIOR SECURED NOTES Redempt ion 100.0000

..60040#-AA-0 |5.330% 06/30/27 +.vvvvuvevvrererererererisisienens | verenes . 06/30/2023 . ... 36,376 ...36,376 ...36,376 |............36,376 |.... ..36,376 |.. . 06/30/2027 . |1.G FE ...

..62848B-AB-7 |MVI OINER TRUST 2018-1A B 3.600% 01/21/36 .| 06/20/2023 . | Paydoun ... o | 85,626 ... 85,626 |............ 45,619 |.... e 85,626 .. . 01/21/2036 . [1.F FE ...

..62848P-AB-6 | MVII ONER TRUST 2023-1A B 5.420% 10/20/40 |....... . 06/20/2023 . [Paydoun ..veveveneveirinns [oereeeiririiiiiees [reene 158,789 [ovvevee 158,789 ... 188,786 [ovvvvevevrvrees O fovoveiriien 0 oo o0 o3 o0 o 158,789 . 10/20/2040 . |1.F FE ....

Morgan Stanley Dean

..628530-BK-2 |MYLAN INC ~ 4.550% 04/15/28 ...oovvevvvnnene . 06/26/2023 . [Witter ... 1,587,000 1,574,907 |.... . 04/15/2028 . [2.C FE ...

..62046A-AA-2 |NP SPE |1 LLC 2016-1A A1 4.164% 04/20/46 . . 06/20/2023 . | Paydoun ... ...88,237 ..88,237 |.... . 04/20/2046 . 1.6 FE ...
NADG NN OPERATING LP 2019-1 A 3.368%

.620682-AA-3 | 12/28/49 ... | e . 06/28/2023 . [Paydoun ....c.cveeeveverens foereeeeierieiees [reeeeenn3,750 | KN/  F 3,750 |orrrenen. 3,750 . 12/28/2049 . [1.F FE ...
NARRAGANSETT ELECTRIC 144A  3.919% 08/01/28 KeyBanc Capital Markets

(2 B31005-BH-7 | +evevereriirieieieieieee e | e L 04/25/2023 . [ cevveeieieieieeieeenis [ o 1,540,818 |....... 1,587,000 |........ 1,571,797 |........ 1,577,647 [oovvererenen [ 481 [ [ 481 [ [ 1,578,128 [ooovvereene 0 forene (37,310) [....... (37,310) |.evvenenn 45,955 |. 08/01/2028 . |1.G FE ...
NATIONAL RAILROAD PASSENGER SENIOR SECURED Redempt ion 100.0000

..63730%-AB-1 |NOTES  3.600% 11/15/33 ...vvevvcecerrerenens | e L 05/15/2023 . [ ceveviieieieieieieeieieies foereieeeeneeeeees e 102,740 |.veveee 102,740 [veeeen. 102,740 ..vee.. 102,740 |ovevevereee. [ P (U [ PO (U (U 102,740 [ooveveeenee. (U [ P (U 1,849 |. 11/15/2033 . |1.C FE ...
NAVIENT STUDENT LOAN TRUST 2023-A A 5.510%

.638961-AA-0 | 10/15/32 ..o | e . 06/15/2023 . [Paydoun ....coevvevveier foreeeeeeieieieiees [ A5 | 415 ... L7500 I (U (U1 N [/ I (U I (7N [ 44415 | (U [ P (U O 324 |. 10/15/2032 . [1.A FE ...
NAVIENT STUDENT LOAN TRUST 2016-AA A2A

. 63930N-AB-9 |3.910% 12/15/45 ....vovveerereeerereiereeeenen | e . 06/15/2023 . [Paydoun ....coevvevveier foreeeeeeieieieiees [ 40,590 oo 40,590 |............ 40,571 |overernnnnnn 40,583 |ovuveeeeee. [ P [ [ PO [ [ 40,590 |oovoeveeenn. (U [ P (U O 659 |. 12/15/2045 . |1.A FE ....
NEIGHBORLY ISSUER LLC 2022-1A A2 3.695%

L BA0TBN-AC—T | 01/30/52 oo | e . 04/30/2023 . [Paydoun ....ovevveveveiens oreeereieieeiees [ 12,500 [oovveee. 12,500 |orererennenn 12,500 ..o 12,500 [ovevrerrennae [ P (U [ PO (U [ 12,500 [oovvevernee (U [ P (U O 231 |. 01/30/2052 . |2.C FE ...
NEJI CENTURY HOME EQUITY LOAN 2003-5 Al6

. 64352V-ED-0 |4.804% 11/25/33 ....voverererriererererennenens | oo . 06/01/2023 . [Paydoun ....cvevvevierens fereeereieieeiees [ 83,071 |oevernee 83,071 |orurerennne 77,92 |ovrrenn 82,598 |ovvveeeee. [ (617 (U (1)) [ 81,713 |oveverercenns 0 oo 1,359 |oveveree 1,359 |oeveerennne 1,791 |. 11/25/2083 . |[1.A B ...
NORTH SHORE LONG ISLAND JEWISH HEALTH CARE Redempt ion 100.0000

..662352-A%~4 | INC 4.200% 05/01/30 ....vevvveererrrererenens | e L 05/01/2023 . [ veveveeieieieiereieeeeieies foereeeeeeeeeieees [eeeens 222,90 |........... 222,90 |.......... 222,960 |........... 222,960 [ovoveveeennnns [ P (U [ U (U (U 222,960 |ovoveverennns (U [ P (U1 4,682 |. 05/01/2030 . [1.6 ........
ONSLOW BAY FINANCIAL LLC 2023-NQM2 At

..670843-AA-9 |6.319% 03/25/63 ....voveeieirieieieieieicisienens | oo . 06/01/2023 . | Paydoun ... ... 66,108 ...66,108 ...65,974 |.... .0 ... ..66,108 |.. . 03/25/2063 . [1.A FE ...
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Citi Global Markets Inc.
..67103H-AH-0 | O'REILLY AUTOMOTIVE INC ~ 3.900% 06/01/29 ... |....... . 06/09/2023 . | .evvvriiiiiniiiiiniininninines e [ 2,229,259 |........ 2,381,000 |........ 2,380,786 |........ 2,380,873 [ovvviiinnnnnns 0 | L 0 | 8 [ 0 fnns 2,380,881 [..cceeiiinnnn 0 f..... (151,622) |...... (151,622) |............ 49,525 |. 06/01/2029 .|2.B FE ....
0AKS MORTGAGE TRUST 2015-2 A3 3.500%
..67400A-AC-6 | 10/25/45 ccoeeeiiiieieieiee [ . 06/01/2023 . |Paydoun ......cooeveieiiiins e e 35,847 |........... 35,847 [ooennnnnn 36,000 |............ 35,818 | 0 e (73] R [V TR (73] R [ SRR 35,817 |ooveereennnns [V 30 [ F LU IO 427 |. 10/25/2045 . [1.A ........
ONSLOW BAY FINANCIAL LLC 2023-NaM4 A1
..67448G-AA-1 16.113% 03/25/63 ....oooveeeeeieieeeeeeee [ . 06/01/2023 . |Paydoun ......cooeveieiiiins Joeeniiiiniinns e 55,967 |............ 55,957 |oeiieiinns 55,906 [c.uvvvuviiiiinnnns {1 [V FUSURRRRR T 0 | T [ SRR 55,967 [oveiiiiiiinnns (VN 0 | [V 285 |. 03/25/2063 . [1.A FE ....
Citi Global Markets Inc.
..682680-AY-9 | ONEOK INC  3.400% 09/01/29 ......eevvvvvvvvvnnns [eeeenn . 06/26/2023 . | .evveiiiniiniiininiiriniiinnns e [ 2,083,732 |........ 2,381,000 |........ 2,372,524 |........ 2,375,083 [.eeviniinnnnns 0 Jeeeeennnn L1 0 s L1 0 fnns 2,375,471 |oevviiiinnnnns 0 f..... (291,739) |...... (291,739) [..vvvnnnnnnn 66,787 |. 09/01/2029 . (2.B FE ....
ORANGE LAKE TIMESHARE TRUST 2019-A B 3.360%
..68504U-AB-7 |04/09/38 ...ooeiiiiiiiiiiii [ . 06/09/2023 . |Paydoun ........cooeeiiiiins Jeeeiiiiniininns e, 48,267 |o.vvvnnnnnn 48,267 |[ounnnnnn 48,261 |............ 48,262 |....coeeennnnn [V FUSURRRRR S 0 | L [ SRR 48,267 |ooveeeeeennns (VO 0 | [V 675 |. 04/09/2038 . 1.F FE ....
ORANGE LAKE TIMESHARE TRUST 2018-A B 3.350%
..68504W-AB-3 | 07/08/30 ...evvvvrvvrrrnrnnniriiiiniiiiiiiniiiiiniiins [ e . 06/08/2023 . |Paydoun ........oooeeiiiiins Jeeiiiiiniii e 78,105 [o.eevenne. 78,105 |............ 78,104 |ooeveeenns 78,102 |oeeveviiinnnns [V FUSURRRRR I 0 | I [ SRR 78,105 |oooeeeeennnns (VO 0 | [V 1,092 |. 07/08/2030 . [1.F FE ....
ORANGE LAKE TIMESHARE TRUST 2018-A C  3.740%
..68504W-AC-1 | 07/08/30 ...vvvvvvvvrrrnrnnnniriiinnninnninniininnnnns [ eeeees . 06/08/2023 . |Paydoun .......ooooeiiiiiins Jeniiiiniiin e 66,946 |............ 66,946 |............ 66,937 |............ 66,940 |............... [V FUSURRRRR [ [V ST [ [ SRR 66,946 |............... (VO 0 | [V 1,045 |. 07/08/2030 . [2.C FE ....
OXFORD FINANCE FUNDING TRUST 2020-1A A2
..69144A-AA-7 13.101% 02/15/28 ..ovvvvvviiiiiiiiiiiiiiiiiiiiiiiins [ . 06/15/2023 . |Paydoun ........cooeviiiiins |eneiiiiinnnis e 106,342 |........... 106,342 |........... 106,342 |........... 106,342 |............... [V FUSURRRRR (VO 0 | (VN 0 s 106,342 |..ooooeeeens (VO 0 | [V 1,388 |. 02/15/2028 . [1.F FE ....
OXFORD FINANCE FUNDING TRUST 2019-1A A
..69145A-AB-4 | 4.45%% 02/15/27 ... [ oo . 06/15/2023 . |Paydown ........oooevveieies |oeieiiiiniiinnnnns 0000 203,053 [, 203,053 [....eeneee 203,053 [........... 203,053 AR UK N | B N | B R ) . 02/15/2027 .

..693652-AB-5 | PSMC 2020-2 A2 3.000% 06/25/50 .......ceeeees | aueennn . 06/01/2023 . | Paydoun ... . 05/25/2050 .
..693684-AM-4 | PSIC 2020-1 A12  3.500% 01/25/50 .. [ RO . 06/01/2023 . [ Paydown ... . 01/25/2050 .
..69371V-AA-5 | PSNC TRUST 2018-1A A1 3.500% 02/25/48 ..... |....... . 06/01/2023 . | Paydoun ... . 02/25/2048 .

. 10/25/2049 .
. 11/25/2049 .
. 12/15/2029 .

..69374X-AA-8 | PSIC 2019-2 A1 3.500% 10/25/49 ...
..69375B-AM-9 | PSIIC 2019-3 A12  3.500% 11/25/49 ..

..718547-AJ-1 | PHILLIPS 66 144A  3.150% 12/15/29 .
PLANET FITNESS MASTER ISSUER 2019-1A A2

06/01/2023 . | Paydoun
06/01/2023 . | Paydown ...
. 05/02/2023 . | Tax Free Exchange

.3,029,255 |....

..T2703P-AC-7 |3.858% 12/05/49 ......vvvvieiiiiiiiiiiiiiiiiinens | eeeeens . 06/05/2023 . |Paydown ... ....8,750 |.... . 12/05/2049 . |2.C FE ....
PLANET FITNESS MAS

.. 72703P-AD-5 |3.251% 12/05/51 ..ocuviiiiiieiiiiiiieeciiiiiens [ eeeeens . 06/05/2023 . [Paydown .....cccevveeeeeniis foeveeniiiiniieis [, 16,250 |............ 16,250 |....oveees 16,250 |...cvveeees 16,250 |..ocvveeennnn. [V T (U IO 0 forreeiiiinins [V IO 0 foreeeans 16,250 [oooeeeennnnes (U IO [V [V PO 264 |. 12/05/2051 . |2.C FE ....
PLANET FITNESS MASTER ISSUER 2022-1A A211

..T2703P-AE-3 |4.008% 12/05/51 ..ooeeviiiiiiiieiiiiiiiiieeiiiiins [ eeeeees . 06/05/2023 . [Paydown .....covuvvieeienns forneneiiiiiiiinn e 5,000 [oriiiannn 5,000 |.oooiiinens 5,000 |o.ooeiinnnns 5,000 [ceeiiiiiinnnns [V T (U IO [V T [V IO 0 foreeiianns 5,000 foreeeieiiinnns (U IO 0 forreeiiiinnns [V PO 100 |. 12/05/2051 . |2.C FE ....
POPULAR ABS MORTGAGE PASS-THRO 2005-D A5

.. 73316P-HP-8 |3.542% 01/25/36 ..evvvveeeiiiiiiiiiiiiiiiiiceens | e . 06/01/2023 . [Paydown ...ocooviniiinienn foreeneniiiiinnn e 1,525 |oeeenenn. 1,525 e 1,437 foeeeeenns 1,512 [ [V T LI PR 0 forreeiiiinins LI R 0 foreeiianns 1,514 [ (U PO Mo N 20 |. 01/25/2036 . [1.A FM ....
PRESTIGE AUTO RECEIVABLES TRUS 2018-1A D

CTATIAN-AL-1 1 4.140% 10/15/24 oo [ e . 04/15/2023 . [Paydown .....oouviiiiiiinns foeneeiiiiiiinen [ 1,373,822 |........ 1,373,822 |........ 1,373,534 |........ 1,373,658 [cooeeiiininnns 0 foreiianns 164 | 0 foreeeans 164 | 0 foueeees 1,373,822 |ooeeiiiiieens (U IO 0 forreeiiiinnns [V O 18,959 |. 10/15/2024 . |1.A FE ...
PRICEWATERHOUSECOOPERS LLP SERIES M 4.530%

L TA151#-AK-4 1 02/09/24 .. [ . 06/30/2023 . [Various .........cccoevueens foereeniiiniiiiinninn foeees 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 [..eevrerrnnnns [V T (U IO 0 forreeiiiinins [V IO 0 foueeees 5,000,000 |...ovvveeennnn (U IO [V [V IO 111,458 |. 02/09/2024 . |1.D ........
LAS VEGAS RAIDERS LEASE-COLLATERALIZED PT

..750731-AA-9 | CERTS ~ 3.744% 02/10/49 ...cvevviiiieiiiiiiinens | eeeeens . 06/10/2023 . [Various .........cceeevvvvns foeveemiinieniinnnn foeeennns 14,666 |............ 14,666 |............ 14,666 |............ 14,666 [.....oconnnne [V T (U IO [V T [V IO 0 foreeeans 14,666 |[..ooccoennnnnns (U IO 0 forreeiiiinnns [V PO 229 | 02/10/2049 . |2.A ........
RENAISSANCE MTG ACCEPTANCE CR 2004-2 AF5

..759950-CU-0 |6.558% 07/25/34 ....ovvvvieiiiiiiiiiiiiiiiiiaens | eeeeees . 06/01/2023 . [Paydown .....oovvveiiieniis foeneeniiiiiiniein [ 89,636 [............ 89,636 |............ 79,242 |eooeennnns 79,450 |.ocviiiienn. 0 foreiianns 218 | 0 foreeeans 218 | 0 foreeeans 79,668 |....ccvieeinn (U FOP 9,968 |......... 9,968 |....ccuvnens 1,372 (. 07/25/2034 . | 1. A FM ...
SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000%

BAT45A-AB-3 | 05/25/43 ..ovveviiiiiiiiiieiieeeineeee [ . 06/01/2023 . [Paydown ....coovvvieiieniis foeneeniiiiinieiin [, 24,779 | 24,779 |.oeeennnn. 25,210 |.uveeennnn 25,140 |ocviiieennn 0 foeeeeenns (361) |-eevvreenaannnn 0 s (361) |-envvrnneaannns 0 foreeeans 24,779 |ovvieeeanns (U IO 0 forreeiiiinnns [V PO 328 . 05/25/2043 . |1.A ........
SEQUOIA MORTGAGE TRUST 2013-7 A2 3.000%

..B1745C-AB-9 | 06/25/43 .....vvvieiiiiiiiiiiiiiiiiiee e [ . 06/01/2023 . [Paydown ...ccooviviieinenn foreeneiiiiiiennn e 5,541 [ 5,541 |oiienn. 5,578 |oeeeiinins 5,582 i [V T (U IO [V T [V IO 0 foreeiianns 5,562 [.iiiiiens [V O (10) oo (10) |eeeeiiiiiaanns 73 | 06/25/2043 . [1.A ........
SEQUOIA MORTGAGE TRUST 2017-4 A1 3.500%

L BATASX-AA-5 | O7/25/47 it [ e . 06/01/2023 . [Paydown ...ccooviviieinenn foreeneiiiiiiennn e 1,442 e 1,442 |, 1,474 oo 1,449 |, [V T (U IO [V T [V IO 0 foreeiianns 1,449 oo (U PO (7) foreenaiiinns (7) |eeeeiiiinnns 21 | 07/25/2047 . [1.A ........
SEQUOIA MORTGAGE TRUST 2017-CH1 A2 3.500%

BAT4BH-AB-7 | 10/25/47 ot [ e . 06/01/2023 . [Paydown ...ccoovinrierienn forneneiiiiiiiin e 4,208 |............ 4,208 |oooiiiiens 4,269 ... 4,202 | [V OO (U IO 0 forreeiiiinnns (U IO 0 foreeeianns 4,241 | [V O (33) [orvveeaannns (£ ) TR 69 |. 10/25/2047 . [1.A ........
SEQUOIA MORTGAGE TRUST 2018-2 A1 3.500%

B1746Q-AA-9 | 02/25/48 ....ovviieiiiiiiiieiiieiiieen [ e . 06/01/2023 . [Paydown .....oouvveiiieniis foeveeniiiiiniein [, 30,559 |..ciiiins 30,559 [ovieinnns 30,774 |oeveeennnnn 30,709 |viiiiennnn 0 foreeeiiinns (2] FEPTTR 0 foreeeeiinnns (2) [ereeiiiiiinns 0 foreeians 30,707 |oeeeiiiiieenns (U PO (148) [.evvveennn (148) | 373 | 02/25/2048 . |1.A ........

SEQUOIA MORTGAGE TRUST 2016-2 A19  3.500%
..81746R-AU-3 | 08/25/46 ..ooovvviiieeiiiiiiiiiiiiiiiiieeiiiiees | e . 06/01/2023 . [Paydown ....ooooovveeeieninn foveeeiiiiiiiiiiiisn foeeeenn 1,152 foeeennn. 1,152 | 11,381 [ooeennnns 11,257 oo 0 foreeiinnns ()] FPPORTRIION 0 forreeeinnns ()] PPN 0 foreeeennns 1,257 fooveeeinnnes 0 |eeennnns (105) f.uvvveenn (105) v 143 |. 08/25/2046 . [1.A ........
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SEQUOIA MORTGAGE TRUST 2019-2 A1 4.000%
.B1746Y-AA-2 [05/25/49 ...covvvviiiiiiiiineeecii s | s . 06/01/2023 . |Paydonn ...ccvvunvvviiinnnnn Joevvniiiniiiiiiinns foneneens 3,875 [eiiiiinne 3,875 |eiiinns 3,949 [...oooonnnnns 3,923 [oooiiiiiiiinnns [ PO (VN P [ PO {1 P [V PR 3,922 [ouviiiiiiinns (VO (Y0 AR (Y0 F 64 |. 05/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-CH2 A1  4.500%
..81747C-AA-9 |08/25/49 ... P IR . 06/01/2023 . | Paydown ... ... 9,926 29,913 [, .9,913 |.. . 08/25/2049 . |1.A ........
.000%
LB174TD-AA-T [02/25/48 ...covvviiiiiiiiiiiiiiiienccccinieees | s . 06/01/2023 . |Paydonn ....cevnnvvriinnnnns Jovvnniniiiiiiiiinens foeeneeeens 25,094 |o.eennnn 25,09 |........... 25,501 [.oovvvnennns 25,240 |ooeiiiiinnnnns 0 e (0] R [ R (0] PP (U P 25,233 |oeeieiiiiinnnn [V (139) [ovvvvnnnns [QECE) ) FO 486 |. 02/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-3 A2  3.500%
L.B1748B-AB-8 [09/25/49 ....cevvveniiiiiiiiiiiiicciiieceiies | s . 06/01/2023 . |Paydonn ....cevunviviiinnnnn Jevvnninniieiiiinns fenneneens 4,752 oo 4,752 |oeeiiiiinnnns 4,836 |eevennnnnns 4,772 |ovvviiiinnns 0 Jeeeeennnn () O [V P (0] P [V PR 4,752 |ooveiiiiiinnnns (1 P [ PO [V 69 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-4 A1 3.500%
L B1748J-AA-3 [ 11/25/49 ovvvveiiiiiiiiiiies s . 06/01/2023 . |Paydonn ....cevenvvviiiinnnn fevvniinnieiiiiinns foneneens 2,063 [.ceeiiennne 2,063 |iiiiiinns 2,106 |oeevennnnnns 2,094 [..oooiiinnnnns 0 Jeeeeennnn (31) forvnnnnnnnnnnns (U PO (K11 PO [V PR 2,063 |....covvnnnnnns (1 P [ PO [V 26 | 11/25/2049 . |1.A ........
SERVICEMASTER BRANDS 2020-1 A2l  2.841%
LB1761T-AA-3 [ 01730751 wevveeiiiiiiiiiiriiiieceeeeenn | s . 04/30/2023 . |Paydomn .....euevviriiinnnns Jovvniinniiiiiiinens feeeneeeens 81,120 [............ 81,120 |oveeennnnns 81,120 |ovevennnnnns 81,120 |ovveeniiienns [ PO (1 P [ PO {1 P (U P 81,120 |ovvvennens (VN P [ PO [V F 1,152 |. 01/30/2051 . |2.C FE ....
SERVICEMASTER BRANDS 2020-1 A2I1  3.337%
LB81761T-AC-9 [01/30/51 ovveeiiiiiiiiiiiiiiiien e | s . 04/30/2023 . |Paydomn .....eueviviiiinnnns Jovvniinnniiiiiinees foeeneneens 81,290 [o........... 81,290 |[......oeeens 81,290 |.....ceennns 81,290 |..oovvvnnnnnnns [ PO {1 P [ PO {1 P (U P 81,290 |evvvunniinnns (VN P [ PO [V F 1,356 |. 01/30/2051 . |2.C FE ....
SERVICEMASTER BRANDS 2021-1 A2I1  3.113%
L B1761T-AG-0 [ 07/30/51 evveeiiiiiiiiiiiiiiiiieneccinieneeeeen | s . 0473072023 . |Paydomn .....euevviiiiinnnns Jovvniinnniiiiiinees foeeneeeens 82,284 |...ooennnnn. 82,284 |.........en. 82,284 |.....oeennn 82,284 |..oovvnnnnnnnnn [ PO (1 P [ PO {1 P (U P 82,284 |...ccovvnnnnnns (1 P [ PO [V FO 1,281 |. 07/30/2051 . |2.C FE ....
SETTLEMENT FEE FINANCE LLC 2013-1A A 3.980%
L.B1783R-AA-1 [01/25/44 ooovveiiiiiiiiiiiie s s . 04/25/2023 . |Paydonn .....oeeviviiiinnnns Jovvninniiiiiiinees foeeieeeens 68,184 |............ 68,184 |........... 68,184 |...euunnnnn. 68,184 |..eevvniiinnnn [ PO (VN P [ PO {1 P (U P 68,184 ... (1 P [ PO [V 1,357 |. 01/25/2044 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2020-2A B
..826525-AB-3 [2.320% 07/20/37 ..cevvvnneviiiiiniiieiiiiiiinneeees | s . 06/20/2023 . |Paydomn .....euviiiiiinins Jevvnininiiiiinees feeeeeeeens R,3711 | 92,371 |oeiiinnnnns 92,346 | 92,355 [ooiiiiiinnnnns [ R L T PO [ R LT PO (U P (78 7 T (VN P [ PO [V 891 |. 07/20/2037 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2020-2A C
..826525-AC-1 [83.510% 07/20/37 eevvveniiiiiiniiiiiiiiniinieeiinn | s . 06/20/2023 . |Paydomn .....euviiiiiinins Jevvnininiiiiinees feeeeeeeens 61,580 |[............ 61,580 |oeeeennnnns 61,573 [..ooovnennns 61,575 |ooviiiinnnnns [ PO (1 P [ PO (I P (U P 61,580 |.oevunninnns (VN P [ PO [V 899 |. 07/20/2037 .|2.B FE ....
SIERRA RECEIVABLES FUNDING CO 2019-2A C
..82652M-AC-4 [3.120% 05/20/36 ....evvvnviiiiiniiiiiiiiiiiieeeees | s . 06/20/2023 . |Paydomn .....eeeviviiiinnnns Jovvniinnniiiiinees foeeeeeeens 28,087 |............ 28,087 |oeernnnnnnn 28,085 |............ 28,086 |o.evuuniiiinnns [ PO 2 P [ PO -2 P (U P 28,087 |.covuuniinnnns (1 P [ PO [V 368 |. 05/20/2036 . |2.B FE ....
SIERRA RECEIVABLES FUNDING CO 2018-2A B
..82653D-AB-5 [3.650% 06/20/35 ...evvvvniiiiiiiinieiiiiineeeees | s . 06/20/2023 . |Paydonn .....ouviriiiinnnns Jovvniininiiiiinees feeeneeeens 23,958 |oeeennn 23,958 [ocoeeeeee 23,955 [ooeiiiiinne 23,956 [oooiiiiinnnnnn [ PO 2 P [ PO -2 P (U P 23,958 [..ooeiiinnnnnns (1 P [ PO [V 368 |. 06/20/2035 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2018-2A C
..82653D-AC-3 [3.940% 06/20/35 ....cevvvvniiiiiiiiiiniiiiiiinees | s . 06/20/2023 . |Paydomn .....euviiiiiinins Jevvnininiiiiinees feeeeeeeens 23,958 | 23,958 [ocoeeeeee 23,951 [ooeiinins 23,954 [ooiiiiiinnnnns [ PO T PO [ PO T P (U P 23,958 [..ooeiiinnnnnns (VN P [ PO [V 397 |. 06/20/2035 . |2.B FE ....
SIERRA RECEIVABLES FUNDING CO 2018-3A B
..82653G-AB-8 [3.870% 09/20/35 ....evvvniiiiiiiiiiiiiiiiiiineeeees | s . 06/20/2023 . |Paydomn .....euviiiiiinins Jevvnininiiiiinees feeeeeeeens 2,211 e 2,211 | 22,208 |.....cevnnnn 22,209 [ooeiiiiinnnnns [ PO 2 P [ PO 2 P (U P 2,211 [ (VN P [ PO [V 358 |. 09/20/2035 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2018-3A C
..82653G-AC-6 [4.170% 09/20/35 ...oevvvniiiiiiiiiiiiiiiiiiiiieeeees | s . 06/20/2023 . |Paydomn .....euviiiiiinins Jevvnininiiiiinees feeeeeeeens 28,846 |............ 28,846 |............ 28,845 ..ot 28,845 |..ooiiiiinnnnns [ PO L O [ PO L O (U P 28,846 |..oovunnnnnnns (VN P [ PO [V 500 |. 09/20/2035 . |2.B FE ....
SIERRA RECEIVABLES FUNDING CO 2023-1A B
..826943-AB-8 [5.830% 01/20/40 ..eevvvviiiiiniiiiiiiiiiiinieiiinn | s . 06/20/2023 . |Paydonn .....eeuveriiiinnnn fevenniininiiiiiins e 212,122 |oeeeennnns 212,122 |........... 212,077 |oeeeeeiiiiinnnnns (U1 P [ O 45 | [ R 45 | (U 212,122 [ooeiiiiinnnnnns (VN P [ PO [V F 1,652 |. 01/20/2040 . |1.F FE ....
SOLAR STAR FUNDING LLC 144A  3.950% 06/30/35 Redemption 100.0000
BIABIAB9 | vttt [ e . 06/30/2023 . | +vveeeieeieieieeeieee , , , , , . 06/30/2035 . |2.B FE ...
SOUTHERN ILLINOIS POER COOP SENIOR SECURED Redemption
..84314#-AB-7 [NOTES  5.750% 06/15/40 ...evvvvvvvvivrnnnniniennn | nnnnns . 06/15/2023 . | .eveniiiiiie e s s s s s s . 06/15/2040 . |2.B ........
SOUTHERN ILLINOIS POER COOP SENIOR SECURED Redemption
..84314#-AC-5 [NOTES ~ 5.000% 06/15/25 ....ovvvvvvvvvrnnniiiiinnn | nnnnns . 06/15/2023 . | .eenneeiiiiiie e s . 06/15/2025 . |2.B FE ....
SOUTHERN MARYLAND ELECTRIC 000 FIRST MORTGAGE Redempt ion
..84334#-AA-5 [BONDS  4.000% 04/16/48 ......ovvvvvvvnnnieneennn | unnnns . 04/16/2023 . | .eeeniiiiiiiee e s s s s s s . 04/16/2048 . |2.A ........
..84858D-AA-6 | SPIRIT AIRLINES 2015-1 A 4.100% 04/01/28 . |....... . 04/01/2023 . |Various ... . 04/01/2028 .|2.B FE ....
..84858E-AA-4 [ SPIRIT AIRLINES 2015-1 B 4.450% 04/01/24 . |....... . 04/01/2023 . |Various ... . 04/01/2024 .|3.B FE ....
STERLING BANK TRUST FSB 2004-1  1.944%
..859245-AA-0 [04/26/26 ....evvvviiiiiiiiiiiiiieeeneiieeen | s . 06/26/2023 . | Paydoun . 04/26/2026 . |1.C ........
STORE MASTER FUNDING LLC 2021-1A A4 3.700%
..86190B-AD-6 [ 06/20/51 ...evvviiiiiiiiiiiiiiiiiiniecrii e | s . 06/20/2023 . | Paydown . 06/20/2051 . |1.E FE ....
STORE MASTER FUNDING LLC 2018-1A A3 4.400%
L.86212V-AF-1 [10/20/48 ....evviiiiiiiiiiiiiiiiiieneeccinineeeeen | s . 06/20/2023 . | Paydoun . 10/20/2048 . |1.E FE ....
STORE MASTER FUNDING LLC 2019-1 A2 3.650%
..86212X-AB-6 [ 10/20/49 . ..evvviiiiiiiiiiiiiiiiiiiiiinciiineees | e . 06/20/2023 . | Paydoun . 10/20/2049 . |1.A FE ....
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STRUCTURED ASSET SEC CORP 2002-3 B1  6.500%
..86358R-IU-7 | 03/25/32 ..uvvnniiin [ . 06/01/2023 . | Paydown . 03/25/2032 . (1.A FM ...
STRUCTURED ASSET SECURITIES 2003-25XS A5
..86350A-K3-6 |6.120% 08/25/33 ...ooooeeeieiiiiiini [ . 06/01/2023 . | Paydoun ... . 08/25/2033 . [1.A FM ....
TIF FUNDING 11 LLC 2 .540¢
..B72480-AF-5 102/20/46 ....ooovviiiiiiiiii [ . 06/20/2023 . |Paydoun ........ocoeeeiiiins Jeeniiiiniinens e 38,156 [cuvvvennnee 38,156 [..oevnnnen 38,147 |l 38,149 |l 0 | L 0 | 8 [ [ SRR 38,156 |.ooveeeennnnns (VO 0 | [V 404 |. 02/20/2046 . 2.B FE ....
TACO BELL FUNDING, LLC 2021-1A A23  2.542%
L BT342R-A-3 | 08/25/51 oo [ . 05/26/2023 . |Paydoun ........oooeeiiiiins Jeniniininin e 12,500 |...ooeneeee 12,500 |............ 12,500 |............ 12,500 |.oooeeeeenns [V FUSURRRRR (VO [V ST (VN [ SRR 12,500 [vvvvvvvnnnnns (VO 0 | [V 159 . 08/25/2051 . |2.B FE ....
TAL ADVANTAGE VII LLC 2020-1A B 3.290%
..B7407R-AC-0 | 09/20/45 ..o [ . 06/20/2023 . |Paydoun ........oooeeiiiiins Jeniiiiinennes e 72,188 [oeeveennnn 72,188 |l 2% U I PO 2475 | 0 e LT R 0 s LT R [ SRR 72,188 |oeveeeeeennns (VO 0 | [V 990 |. 09/20/2045 . (2.B FE ....
TESLA AUTO LEASE TRUST 2020-A C  1.680%
LBB167H-AF=3 |02/20/24 ..o [ . 04/20/2023 . |Paydoun ........cooeeiiiiins |oeneniiiinineens e, 588,310 [...oeeeeens 588,310 |........... 588,235 [........... 588,303 [...evvuinnnnns [V FUSURRRRR [ 0 | [ 0 e 588,310 |...cooeeeennnn (VO 0 | [V 3,205 |. 02/20/2024 . |1.F FE ....
TESLA AUTO LEASE TRUST 2020-A D 2.330%
8B167TH-AG-1 |02/20/24 ..o [ . 04/20/2023 . |Paydoun .........oooeviiiies Joeneiiiiiiineee | 1,750,000 |........ 1,750,000 |........ 1,749,971 |........ 1,749,929 |..ovvvvennnnns [V OO T [V TR T 0 fnns 1,750,000 |...vvvvvvnnnnns (VO 0 | (VO 13,592 . 02/20/2024 .|2.B FE ....
TEXTAINER MARINE CONTAINERS 2020-1A A
..88315L-AE-8 |2.730% 08/21/45 ....ooovveeiiiiiiiii [ . 06/01/2023 . |Paydoun ......cooeveeiiiiins Joenniiinii e, 56,531 |............ 56,531 [.unnnnee 56,521 |............ 56,501 |...oceeeenns 0 e 29 [, [V TR 29 [ [ SRR 56,531 [ooeeiiiiinnns (VO 0 | [V 641 |. 08/21/2045 . [1.F FE ....
TEXTAINER MARINE CONTAINERS 2021-2A A
..88315L-AQ-1 |2.230% 04/20/46 .....ccoeeeeeeeieeeieieieeeeee [ . 06/20/2023 . |Paydoun ........oooeeiiiiins Jeniiiiinennes e 80,000 |............ 80,000 |............ 79,986 |............ 79,988 |....ooeeeienns [V FUSURRRRR (VO 0 | (VN [ SRR 79,988 |ooooiiiininnns [V 2 | 12 [ 743 |. 04/20/2046 . [1.F FE ....
TEXTAINER MARINE CONTAINERS 2021-2A B
..88315L-AR-9 |2.820% 04/20/46 .......ooevvviiiiiiiini [ . 06/20/2023 . |Paydoun ........ocoeeeiiiins Jeeniiiiniinens e 50,000 [c..eveennnes 50,000 |............ 49,982 [...evvneen. 49,985 [..vviviiinnnns 0 e L 0 s L R [ SRR 50,000 |ooeeeerrnnnns (VO 0 | [V 588 |. 04/20/2046 . (2.B FE ....
..891027-AF-1 | TORCHMARK CORP  7.875% 05/15/23 .....cevvvveees [eeeennn . 05/15/2023 . | Various .......ccceeeunnnnn foorereninnnnninnnnns Joeeennns 125,000 |........... 125,000 |........... 151,090 |[.......... 125,847 |t [V R [C-Z0 ) [V R [C-ZY0 ) [V R 125,000 |oooeeeeeeenns (VR [V R [V 4,922 |. 05/15/2023 . |2.A FE ....
TRINITY RAIL LEASING LP 2010-1A A 5.194%
..89656C-AA-1 | 10/16/40 ......evvvvrrrnrinininiiiiiiiiniiiiiniiinnens [ eeeeenn . 06/16/2023 . |Paydoun ......coooveiiiiiins v e 59,284 |............ 59,284 |....oeeeenn 59,284 |............ 59,284 f...oevvnnnnnne [V (VR [V (VO [ R 59,284 [..ccoeiiinnns (VR [V R [V 1,265 |. 10/16/2040 . [1.F FE ....
TRINITY RAIL LEASING L.P. 2019-1A A 3.820%
..89657B-AA-2 |04/17/49 ..o [ . 06/17/2023 . |Paydoun .....oooeveeiiiiiins Joveniiiniiins e, 18,178 |........... 18,178 |oeeveeeens 18,169 |[............ 18,172 [ [V [ [V [ [ R 18,178 [ (VR [V R [V 200 |. 04/17/2049 . [1.F FE ....
UNITED CAPITAL MARKETS 2003-A  2.300%
..902635-AA-9 | 11/08/27 ...eevvvvviiiiiiiniiiniiiiiiiiniiiiiiiinnnens [ eeeeenn . 06/25/2023 . |Paydoun ........oooeeeviiins |oeeiiiiniiis e [V 0 [ 1,671 [ 1,827 |oeeeiiiiiiinns [ R [£513) ) S [ R (€15 S [V 1,771 [ [V (1,771 o (1,771) fereeiinnnnnee 1,088 |. 11/08/2027 . |1.A FE ....
..903520-AD-6 | USQ RAIL | LLC 2021-1A A 2.250% 02/28/51 . |....... . 06/28/2023 . |Paydoun ........oooeeiiiiins feniniiininne e 14,530 |oeeeeennns 14,530 |............ 14,530 |............ 14,531 |l 0 e (1] R 0 s (1] R [ SRR 14,530 |oooeeeennnns (VO 0 | [V 136 . 02/28/2051 . |1.F FE ...
Morgan Stanley Dean
..904311-AA-5 | UNDER ARMOUR INC ~ 3.250% 06/15/26 ............ . 06/13/2023 . |Witter .... . 1,507,044 . 06/15/2026 . (3.B FE ....

. 05/01/2032 . |1.F FE ...
. 10/07/2025 . |3.B FE ....

..90932J-AA-0 | UNITED AIR 2019-2 AA PTT  2.700% 05/01/32 .
..90933J-AA-9 | UNITED AIRLINES 2016-2 B 3.650% 10/07/25 .

05/01/2023 . | Various
. 04/07/2023 . |Various ...
Morgan Stanley Dean

76,581
... 85,648

..911312-A-5 |UNITED PARCEL SERVICE ~ 6.200% 01/15/38 ..... |....... . 06/26/2023 . [Witter ... ..2,461,258 . 01/15/2038 . [1.F FE ...
VCP RRL ABS | LTD 2021-1A B 2.848% 10/20/31

( Q224BRACSE | vt | e . 04/20/2023 . [Paydoun ..veveveeevririens foereeeriniiieiees [reeieens Ly A Ty Ty o2 F (L1 U (U O (L1 PO (U (] A Ly A (L1 FU (| PR (L1 F 13 |. 10/20/2031 . [2.B FE ...
VELOCITY COMMERCIAL CAPITAL LO 2018-1 A

.. 92257A-AB-0 |3.590% 04/25/48 ...vovveverieieiririeieieieee | e . 06/01/2023 . [Paydoun .vevevevevririnns [oereeeeriririiiees [reeens 104,123 |ooveveeene 104,123 |oveveene 104,088 |........... 103,911 |ovvvrrenen (U P 212 | (L 212 | (U A 104,123 [ovveeeieienns (L1 FU (| PR (L 1,743 |. 04/25/2048 . [1.A FE ...
VELOCITY COMMERCIAL CAPITAL LO 2019-2 A

< Q225TN-AR=4 | 3.130% 07/25/49 .vevvvenenieieieeeieienneinns | oo . 06/01/2023 . [Paydoun ...evevevrerieiens foorereriiieieeiees [ 69,494 |iovnnnn. 69,494 |ovevenne 69,488 |vuvvunnnn 69,390 |ovvveennen. (L P L1758 (L 104 v (L P 69,494 [.ooverveunene (L1 FU (| PR (L1 F 957 |. 07/25/2049 . [1.A FE ...
VERUS SECURITIZATION TRUST 2022-5 A1 3.800%

< 924921-AA-T | 04/25/67 .. | e . 06/01/2023 . [Paydoun .vevevevevririnns [oereeeeriririiiees [reeens 138,696 [..v.vee. 138,696 [.ovennnnn 135,726 [oovurnnnnnn 135,998 [oovovevevneen (U P 2,698 |overrrinnns (L[ A 2,698 |oveerrennn (U A 138,69 [ovveververenns (L1 FU (| PR (L 2,429 |. 04/25/2067 . |1.A FE ....
VERUS SECURITIZATION TRUST 2023-1 A3 6.900%

1 92530BAC-6 | 12/25/67 oo | e . 06/01/2023 . [Paydoun .vevevevevririnns [oereeeeriririiiees [reeens 124,887 |....ee.. 124,887 ovovnnen. 124,853 [oovivevciciininnne (L (U1 K738 I (U1 34 e (U A 124,887 [ovvevirieienne (L1 FU (| PR (L 3,174 |. 12/25/2067 . |1.F FE ....
VERUS SECURITIZATION TRUST 2023-INV1 A3

.+ 92530F-AC-7 |6.758% 02/25/68 ....vveveverenceiiiririenenenens | oo . 06/01/2023 . [Paydoun .vevevevevririnns [oereeeeriririiiees [reeens 179,897 |oveveene 179,897 [oovvvnennne 179,89 [.oveveverriinns (L (L1 U L O (L1 PO L O (U A 179,897 [ovveverieienns (L1 FU (| PR (L 2,950 |. 02/25/2068 . |1.F FE ....
VERUS SECURITIZATION TRUST 2023-3 A3 6.743%

1 925396-AC-5 | 03/25/88 ...vevevrenriiieieieieieiee e | e . 06/01/2023 . [Paydoun ...ovevevvrieiens foorereririeieieiees [ 72,980 |overnee 72,980 [oovoenene. 72,980 |ovovirrererenne (U (L1 O (L O (L1 PO (L (L 72,980 |vveveennne (L1 FU (| AR (L1 F 571 |. 03/25/2068 . [1.F FE ....
VISTA RIDGE LLC SENIOR SECURED NOTES ~ 2.570% Redemption 100.0000

..928388-AA-1 | 10/14/49 ..vvvininiiieieeieeeee s | e L 06/30/2023 . [ 1evuveeeeeieieieeenrnies oo [ 18,702 [ovveeenen. 18,702 |ovevevenne 18,702 [.evvennnne 18,702 [cvveveveveennes (L1 O (U O (L1 O (L O [ 18,702 [ovvvvevrenes (L FU (| PR (L1 F 240 |. 10/14/2049 . [1.F PL ...

WASHINGTON MUTUAL 2003-AR11 B1 ~ 4.223%
.. 92922F-JJ-8 1 10/25/33 ..vvveiiiiiiiiiiiiiiiiiiiiiieeiiiiiiees e . 06/01/2023 . [Paydown ....ooooovveeeieninn foveeeiiiiiiiiiiiisn foeeeenn 11,636 [..ooee.... 11,636 [.oooeeennn. 5,950 J..ooourrnnnn 7,312 | 0 foreeeinnns 65 | 0 forreeiiinns 65 |ooooiiirnnn 0 foeeeinnns 7,377 foveeeeannnns 0 Joueeeenns 4,260 |.......... 4,260 |..oooovvennnnn 176 |. 10/25/2033 . [1.A FM ....
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WASHINGTON MUTUAL 2003-AR12 B1 ~ 4.247%
.. 92022FKX=5 |02/25/34 ..o [ . 06/01/2023 . |Paydown ...........ooeeens 47,726 ... e (95) ). ....1,610 |.... . 02/25/2034 . |6. FM .....
..03100P-AA-6 | WAKE FOREST UNIV BMC ~ 3.003% 06/01/26 ...... |....... . 06/13/2023 . |WelIs Fargo Securities . . . R ........ 3,969,193 |.... ........3,969,016 |.. . 06/01/2026 . [1.F FE ....
..94354K-AA-8 | WAVE USA 2019-1 A 3.597% 09/15/44 .......... [....... . 06/15/2023 . |Paydown ........oooeeeieiins |oeneeinnnnnnnnns | 146,146 |l 146,146 |l 146,140 | 146,139 |0 7 i 0 i 7 [0 146,146 . 09/15/2044 . 2.A FE ....
CVS HEALTH CORP CTL - PASS THROUGH CERT
.. 94978#-AH-0 |7.530% 01/10/24 ...oovvvvviiiiiiiiiiiiiiiiiiiiiiiens [ . 06/10/2023 . | Various ........ccceennnnns , , BT 98,515 |......cceeins [V FUSURRRRR 2 [V ST 2 [ SRR 98,517 . 01/10/2024 . (2.B ........
WELLS FARGO MRTG BACKED SEC 2019-3 A1
..940831-AA-9 13.500% 07/25/49 ...coeeeeeiiiieieeiieieeeeee [ . 06/01/2023 . |Paydown ...........oeeeenns , , 362 e 1,362 |l 0 e [£2)) R 0 s [£2)) R 0 e 1,343 |t (VO 0 | [V 20 (. 07/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED 2018-1 A17
.. 94989U-AS-0 |3.500% 07/25/47 .covvvvveieiiiiiiiieiiiiieis [ . 06/01/2023 . |Paydoun ......cooovieeiiiins Joeneiiiiiii e 19,550 |oeeeviennns 19,550 |............ 18,655 |............ 19,019 |l 0 Jeeeeennnn 530 |overrriiiinnnns 0 s 530 |ovevrriiinnnnns [ SRR 19,550 |.ooeeeeiiienns (VO 0 | [V 287 |. 07/25/2047 . (1.A ........
WELLS FARGO MORTGAGE BACKED 2019-4 A5
..95002F-AE-4 |3.500% 09/25/49 ......ccoiiiiiiiiiiiiiiiiiiiiiiii [ . 06/01/2023 . |Paydoun ......cooovvieiiiins Joeeniiiiniii e, 46,738 [oevvnnnnnns 46,738 [.unnnnnn 47,932 [oeeinnnnnne 47,209 foveiiinnnnnnns 0 s (562) |+vvvverrrnnnns (U (562) |+vvvvvrrennnns [ SRR 46,738 |ooeveiiinnenns (VO 0 | [V 649 |. 09/25/2049 . (1.A ........
WELLS FARGO MRTG BACKED SEC 2019-2 A1
..95002J-AA-4 14.000% 04/25/49 ....ccoeeiiiiiiiiiiieiii [ . 06/01/2023 . |Paydoun .......ocoveeieiiins Joeeiiininiinns e 1,821 [, 1,821 | 1,446 |o.ooveeenens 1,424 | 0 e ()] R [V TR ()] R 0 e 1,421 |l (VO 0 | [V 25 | 04/25/2049 . (1.A ........
WELLS FARGO MORTGAGE BACKED SE 2020-3 A1
..95002T-AA-2 13.000% 06/25/50 ....evvvvvvvrrrriiiiiiiiiiiiiiiiiens [ eeeeenn . 06/01/2023 . |Paydoun ......cooeveieiiiins Joeeniiiiniinns e 25,526 |............ 25,526 |..eeeveenns 26,363 |.........nn 26,147 |l 0 s (772 (U (772 [ SRR 25,526 [oooeiiiiinnns (VO 0 | [V 289 |. 06/25/2050 . [1.A ........
WENDYS FUNDING LLC 2019-1A A211  4.080%
..95058X-AH-1 |06/15/49 ...coovvviiiiiiiiii [ . 06/15/2023 . |Paydown ........oooeeiiiiins foeeiiiiiniis e 8,925 |....oeeeinn. 8,925 [counnnnne 8,925 [..ccouunnnnn 8,925 [..cconnnnnnnn [V FUSURRRRR (VO 0 | (VN 0 e 8,925 | (VO 0 | [V 182 . 06/15/2049 . |2.B FE ....
WENDYS FUNDING LLC 2022-1A A211  4.535%
.. 95068X-AP-3 | 03/15/52 .eeeiiiiiiiiiiiiee [ . 06/15/2023 . |Paydoun .......coooeviieiins Jeeniiiiniiiins e 10,000 |............ 10,000 |.....ceeeens 10,000 |............ 10,000 fo.oeveennnnnnns 0 | (VO 0 | (VO [ SRR 10,000 [oooeeiiiiinnnns (VO 0 | [V 227 |. 03/15/2062 . (2.B FE ....
WESTLAKE AUTOMOBILE RECEIVABLE 2019-2A D
..96041L-AF-9 13.200% 11/15/24 ....ooovvvieiiiiiii [ . 05/15/2023 . |Paydoun ........oooeviiiiins |oeeeiiiiinnnis e 158,483 |[........... 158,483 |........... 158,468 |........... 168,468 |....cevvvennns 0 e L3 0 s L3 0 s 158,483 |.....ooeeeens (VO 0 | [V 1,718 |. 11/15/2024 . |1.A FE ....
WESTLAKE AUTOMOBILE RECEIVABLE 2020-1A C
.. 96042K-AE-3 |2.520% 04/15/25 ...evvvnnnnniiiiiiiiiiiiiiiiiii [ oo . 04/15/2023 . |Paydoun .......cooovveiiiins |oeniiiiiinines e 320,982 |........... 320,982 |........... 320,891 [........... 320,908 [....ovvvrnnnnn 0 e 2 O 0 s 2 O 0 s 320,932 [ovvvviiiiiinns (VO 0 | [V 2,69 |. 04/15/2025 . [1.A FE ....
WILLIS ENGINE SECURITIZATION T 2018-A A
..97064E-AA-6 |4.750% 09/15/43 ..cooeeeeiiiiieieee [ . 06/15/2023 . |Paydown ........oooeeiiiiins Jeniiiiininnins e, 40,842 |............ 40,842 |........... 40,840 |............ 40,840 |............... [V FUSURRRRR 2 0 | 2 [ SRR 40,842 [.oooeeiiinnnns (VO 0 | [V 766 |[. 09/15/2043 . 12.A FE ....
WILLIS ENGINE SECURITIZATION T 2020-A A
..97064F-AA-3 |3.228% 03/15/45 ....evvnnniiiiiiiiiiiiiiiiiiiii [ . 06/15/2023 . |Paydoun .......coooeviieiins Jeeniiiiniiiins e 32,400 |............ 32,400 [oeeennnnnnn 32,400 |l 32,400 |oeeeeiieins 0 | T 0 | T [ SRR 32,400 [ooeeiiiiinnnns (VO 0 | [V 436 |. 03/15/2045 . [1.F FE ....
WILLIS ENGINE SECURITIZATION T 2021-A A
..97064G-AA-1 |3.104% 05/15/46 ..ooovveeeeeiniieni [ . 06/15/2023 . |Paydoun ........oooeeieiiins Joeniiiiininni e 14,440 |..oooeees 14,440 |............ 14,439 |........... 14,439 [onnnnnnne [V FUSURRRRR T 0 | T [ SRR 14,440 |l (VO 0 | [V 186 |. 05/15/2046 . |1.F FE ....
WINGSTOP FUNDING LLC 2020-1A A2 2.841%
L O74163-AB-4 | 12/05/50 ooeeiiiiiiiiiii [ . 06/05/2023 . | Paydown . 12/05/2050 . (2.B FE ....
WINWATER MORTGAGE LOAN TRUST 2014-1 A1
..97652P-AA-9 |3.919% 06/27/44 ..cooeeeeieiiie [ . 06/01/2023 . | Paydown . 06/27/2044 . (1.A ........
WINWATER MORTGAGE LOAN TRUST 2015-1 A4
..97652T-AD-5 |3.500% 01/20/45 .....coovvvvviiiiiiiiiiiis [ . 06/01/2023 . | Paydoun ... . 01/20/2045 . [1.A ........
ZAXBY'S FUNDING LLC
e e U LT 1 P [P . 04/30/2023 . |Paydown ........coovvvriiies |oeveiiinnninnnnnnnns e 71,5000 [, 7,500 . 07/30/2051 . 2.B FE ....
..009088-AA-3 | AIR CANADA 2015-2AA  3.750% 12/15/27 ... A..... . 06/15/2023 . | Various ... .... 168,775 . 12/15/2027 . [1.G FE .
Redemption 100.0000
..009088-AB-1 |AIR CANADA 2015-2A  4.125% 12/15/27 ......... A..... . 06/15/2023 . | .evvvvriiniiiiniiniiiiiniinins e | 8,21 | 48,221 |............ 48,221 |............ 48,221 |l [V (VR [V (VO [ R 48,221 [ (VR [V R [V 995 |. 12/15/2027 . |2.B FE ....
AUTO METRO PUERTO RICO AUTOPISTAS LLC 144A Redempt ion 100.0000
..05330K-AA-3 |6.750% 06/30/35 .....evvvvvririiiiiiiiiiiiiiiiieees [ . 06/30/2023 . | .evvvrriniiinininniiiiiniinnns e | 70,000 |............ 70,000 |............ 70,000 |...coeeeenns 70,000 |..eevvverennnns [V (VR [V (VO [ R 70,000 [.eevvreennnnns (VR [V R [V 2,363 |. 06/30/2035 . |2.C FE ....
BRIGHTWOOD CAPITAL MM CLO LTD. 2020-1A AR
.. 10048V-BA-2 | 7.471% 01/15/31 ..oevvvviiiiiiiiiiiiiiiiiiiiiiianes D..... . 04/15/2023 . |Paydoun .......oooeeiiiiiins foviiiiiniiis e 57,055 |........... 57,055 |............ 57,055 |............ 57,055 |....oooeeeenns [V (VR [V (VO [ R 57,055 [.ooeeiiiiinnns (VR [V R [V 1,125 |. 01/15/2031 . [1.A FE ....
CAL FUNDING IV LTD 2020-1A A 2.220%
.. 12807C-AA-1 | 09/25/45 ...evvnniiice D..... . 06/25/2023 . |Paydoun ........cooeeiiiiins foneiiiininnins e 85,000 [............ 85,000 |............ 84,981 |............ 84,988 |........eeets [V 12 [ [V 12 [ [ R 85,000 |.ooeverennnns (VR [V R [V 786 |. 09/25/2045 . |1.F FE ...
COMISION FEDERAL DE ELECTRICID SENIOR NOTES Redempt ion 100.0000
..200447-A@-9 |5.460% 06/26/38 .. |D. . 06/26/2023 . ..200,000 .... 200,000 .... 200,000 |.......... 200,000 |.... ... 200,000 |.. . 06/26/2038 . (2.B ........
..21987B-Ali-8 | CODELCO INC 144A  3.625% 08/01/27 . . 04/25/2023 . |Barclays . K . 1,513,601 ..1,587,000 ..1,556,990 |. .1,571,144 | . 1,572,161 . (58,560) |. . 08/01/2027 . [1.G FE ....
..21987B-AZ-1 | CODELCO INC 144A  3.000% 09/30/29 .... . 06/13/2023 . | Mizuho Securities ....... s e 3,511,680 |........ 3,968,000 |........ 3,961,889 |........3,963,683 [.......cccooee0 oo 268 |0 | 263 i 0 e, 3,963,946 |.. (452, 266) . 09/30/2029 . [1.G FE .
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IMPERIAL BRANDS FIN PLC 144A  3.500%
L A5262B-AB-9 [07/26/26 ....eeviiiiiiiiiiiiii D..... . 06/05/2023 . |Wells Fargo Securities |........ccccovvennes fonnnns 2,964,135 |........ 3,174,000 |........ 3,145,212 |........ 3,158,420 |....cevvnnnnnns (U 1,785 [ooeeiiiiinnnnns (U 1,785 [ooeeiiiiiinnnns (U . 3,160,206 |....oeunnnnnnns 0 f..... (196,071) |...... (196,071) |............ 95,969 |. 07/26/2026 . [2.B FE ....
INDUSTRIAL DPR FUNDING LTD 2016-1A 3  5.235% Redenption 100.0000
.. 45605P-AM-0 [04/15/26 ....oevviiiiiiiiiiiiiiiiiineeeeeiiieeeens | Deni L 04/15/2023 . | eeeeneeeiiiieeeeeeeieeees v e 181,088 . 04/15/2026 . |2.B FE ....
OWL ROCK TECHNOLOGY FINANCING 2020-1A A
..69120L-AA-1 [8.210% 01/15/31 ..eeviiiiiiiiiiiiiii e D..... . 04/17/2023 . |Paydonn .....oevvviiiiinins Jovvninnieiiiiinees foeeeneens 68,621 . 01/15/2031 . |1.F FE ....
SOCIEDAD CONC AUTOPISTA CENTRA 144A SENIOR Redenption 100.0000
..83363R-AA-5 |SECURED BOND  6.223% 12/15/26 ................. |C..... L 06/15/2023 . | .eeeniiiiiiieieeeeeeiieeees i e 5,313 . 12/15/2026 . |2.A FE ....
PROJECT SUNBIRD 2020-1A A 3.671% 02/15/45
..86700L-AA-4 | ... . 06/15/2023 . | Paydoun .. 281,252 ..281,238 |. .281,241 . 02/15/2045 . |1.G FE .
..87164K-AH-7 [ SYN 441% 04/24/23 ............ |D..... . 04/24/2023 . |Maturity . . 2,000,000 .2,000,000 |.... .2,000,000 |.. . 04/24/2023 . |2.B FE .
TURBINE ENGINE SEC LTD 2013-1A A
..89989F-AA-2 [12/13/48 ..oeeeeiiieeeeeeeeee e eeeeeeeeeees | G . 05/15/2023 . |Paydomn .cevveneeeeennins Jeennieeeeenieeee feeeeeeeees 70,405 . 12/13/2048 . |2.A FE
WACKER CHEMICAL CORP SERIES C  4.180%
..929798-AC-6 [04/23/23 ...eeeeeiieeeeeeieeeeeeeeeeeeeeenee | Deni . 04/23/2023 . |Maturity ....ocoovmeiiieeee Jovmmniiieeeeenes e 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 |eeeuuneeeennes [ PO (VI PO [ PO (VI PO (U 4,000,000 [oeeueeeeeennnnn (VI PO [ PO [ PO 84,064 |. 04/23/2023 . |2.C ........
DCC TREASURY IRELAND 2013 LMTD SERIES B
..G26158-AB-0 |4.040% 04/25/23 ...covveeieeeeeeee s D..... . 04/25/2023 . |Maturity .....coovviiiieee Jovmmniineeeeenns e 6,000,000 |........ 6,000,000 |........ 6,000,000 |........ 6,000,000 |......ccvvnnnnn [ PO (VI PO [ PO (VI PO (U 6,000,000 [o.eueeeeeennnnn (VI PO [ PO 0 |oeeeenes 121,200 |. 04/25/2023 . [2.B ........
MEGGITT PLC SENIOR NOTE, SERIES B 3.600% Redenption 100.0000
..G5963#-AH-6 [ 07/06/26 ......cevvreeeeeeennnieeeeeennieeeeeeennnn | Danii L 06/23/2028 . | .eveniiiiiiiiieeeniiiiieees e e 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |eeeuuneeeennns [ PO (VI PO [ PO (VI PO (U 3,000,000 [eeueeeeeennnnn (VI PO [ PO [V IO 104,100 |. 07/06/2026 . [2.B PL
NASSAU AIRPORT DEVELOPMENT €O 7.000% Redenption 100.0000
LPTO77@-AF-1 [ 11/30/33 e D..... . 06/30/2023 . .. 105,000 .... 105,000 .... 105,000 |.......... 105,000 |.... veer0 |eeeennn... 105,000 |.. 0 ] .. 3,675 |. 11/30/2033 . [3.C PL ..
..09749#-AF-2 [WES TRAC PTY LTD SERIES A 5.190% 06/07/23 |D..... . 06/07/2023 . |Maturity . ..... 1,000,000 .. 1,000,000 ..1,000,000 |........1,000,000 |.... ...0 |]........1,000,000 |.. 0 .0 . 25,950 |. 06/07/2023 . [2.B PL ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 106,441,803 108,348,479 108,771,537 107,619,250 0 108,879,558 0 (2,437,758) |  (2,437,758) 2,291,868 XXX XXX
2509999997. Total - Bonds - Part 4 120,728,619 122,884,178 123,232,659 122,053,418 0 123,314,979 0 (2,586,365) | (2,586,365) 2,729,206 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 120,728,619 122,884,178 123,232,659 122,053,418 0 123,314,979 0 (2,586,365) | (2,586,365) 2,729,206 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 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
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 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 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 120,728,619 XXX 123,232,659 122,053,418 1,002 14,628 0 15,630 0 123,314,979 0 (2,586,365)| (2,586,365) 2,729,206 XXX XXX
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0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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BARCLAYS CUSTOM
1/12/2024 Strike @ Fixed Index Annuities
173.2193 BXI1GST18 .. | .oeeeiiiiieiieeiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.01/12/2023 |.01/12/2024 |......... 11,525 |........ 1,996,314 |......... 173.2198 | (1) P 51,746 |..ooeeenee (1) A 152,623 [ .covveeees | 152,623 |........ 100,876 |......oeeeeennne (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
1/12/2024 Strike @ Fixed Index Annuities
191.9166 BXI116$071 ..
BARCLAYS CUSTOM

1/14/2025 Strike @ Fixed Index Annuities
191.4278 BX11GS095 .. |..oovviuviieiniiiiiiaenns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |.01/13/2022 |.01/14/2025 |.......... 2,584 |.......... 494,554 ......... 191.4278 |.......... 23,846 ..o (I (1) IO (P2 PO T 9,128 | 7,395 [ (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
1/14/2026 Strike @ Fixed Index Annuities
173.2193 BXIIG$119 .. [.eeeeiiieiiiieiis Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.01/12/2023 |.01/14/2026 |.......... 5,974 {........ 1,034,7481......... 173.2193 | [V R 46,774 | [V F 83,221 [ oo | 83,221 .......... 36,447 |oooooiiiians [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
10/11/2024 Strike @ |Fixed Index Annuities
193.9449 BXI1GS089 ... | .ooovvvriierneiiiiiinnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 10/13/2021 |. 10/11/2024 |.......... 5176 |........ 1,003,944 |......... 193.9449 |.......... 48,969 |.....coonnens (I (1) P 12,601 |.eveeeeeees o 12,601 |.......... 10,678 oo (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
10/13/2023 Strike @ |Fixed Index Annuities
171.8108 BXIIGST12 .. [.eeeeieieiiiiiiieas Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 10/13/2022 |. 10/13/2023 |......... 15,298 |........ 2,628, 411)........ 171.8108 |.......... 68,077 |- [0 (1) 222,725 | uveeeeeean o 222,725 |......... 170,538 [..oeeeeeennnnes [V [0 (1 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
10/13/2023 Strike @ |Fixed Index Annuities
188.96 BXI1GS0B5 ... |.eevvvvriieeneiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 10/14/2020 |. 10/13/2023 |......... 1,275 |........ 2,130,537 |........... 188.96 |......... 105,647 |...evveeennee (I (1) P 28,513 [ oo | 28,513 | 21,780 [ (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
10/14/2025 Strike @ |Fixed Index Annuities
171.8108 BXIIGST3 .. [.eeeeieieiiieiiies Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 10/13/2022 |. 10/14/2025 |.......... 510 ).......... 877,986 |........ 171.8108 |.......... 39,144 | [0 (1) F 75,777 [ oot e 75,777 | 45,979 [.ooooiiiiienns [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
11/14/2023 Strike @ |Fixed Index Annuities
175.1176 BXI1G$114 ..
BARCLAYS CUSTOM

11/14/2023 Strike @ |Fixed Index Annuities
189.9306 BXI1GS067 .. [...ccoeeervereiiiininnnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 11/13/2020 |. 11/14/2023 |.......... 6,523 |........ 1,238,832]......... 189.9306 |.......... 61,573 [cveeeeinns [0 [V F 13,049 [ oo e 13,049 |.......... 11,022 [ [V [0 (1 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
11/14/2024 Strike @ |Fixed Index Annuities
195.7109 BXT1GS091 .. |..oovivviiiiiiiiiiiienns Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 11/11/2021 |. 11/14/2024 |.......... 1,349 |.......... 263,93 |......... 195.7109 [.......... 12,853 | (I (1) IO 2,855 [ .eeeeeiiis [ 2,855 |........... 2,419 s (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
11/14/2025 Strike @ |Fixed Index Annuities
175.1176 BXIGST15 .. [.eoeerieeiiiiiieis Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 11/14/2022 |. 11/14/2025 |.......... 5918 ........ 1,036,279 ]........ 175. 1176 |.......... 46,631 [..oooeeinnnnns [0 [V F 76,089 | .eoeeeenis [ 76,089 |.......... 47,746 | [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
12/12/2025 Strike @ |Fixed Index Annuities
175.9417 BXIIGS117 .. | ooveiiiiiiiiieiiiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 12/13/2022 |. 12/12/2025 |.......... 4,534 |.......... 797,7%......... 175.9417 |.......... 35,958 | (I (1) P 54,861 | coeeiinns forneennne 54,861 .......... 34,746 | (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
12/13/2024 Strike @ |Fixed Index Annuities
194.492 BXI1GS093 ... [.eeeeiveeeiiiiiiiiiiines Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2021 |. 12/13/2024 |............ 846 |.......... 164,513(.......... 194.492 |........... 7,998 [cveeeiiiins [0 (V) F 2,130 [ eeeeeis e 2,130 | 1775 [ [V [0 (1 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
12/14/2023 Strike @ |Fixed Index Annuities
175.9417 BXTIGS116 .. |.ooeeiiiiieiieiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 12/13/2022 |. 12/14/2023 |.......... 8,872 |....... 1,560,971 [......... 175.9417 |.......... 40,545 |- (I (1) P 96,095 [..cuvvines |oeeeiies 96,09 |.......... 76,657 |..evveeennnee (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
12/14/2023 Strike @ |Fixed Index Annuities
191.5716 BXI116$068 ..
BARCLAYS CUSTOM

2/13/2026 Strike @ Fixed Index Annuities
175.1759 BXI1G$121 .. | .ooeiiiiiieiiiciiiiiees Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 02/13/2023 |.02/13/2026 |.......... 5788 |....... 1,008,6%......... 1751759 | (1) P 45,202 ..o [ P RV [ 73,024 |.......... 27,823 [coeeiiiiiens (U FO (1 [ FOT 0] covvenes 0/0 oo
BARCLAYS CUSTOM
2/14/2024 Strike @ Fixed Index Annuities
175.1759 BX116$120 .. [..ooovvieiiiiiiiinnnnens Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XINNI3WIBK2824319 |. 02/13/2023 |. 02/14/2024 |......... 24,460 |........ 4,284.831]......... 1754759 | [/ 111,049 [ [/} 283,330 |.uveeeeeeen o 283,330 )......... 172,281 [oveeeeeennnees [0 YOO o [0 O, 0] oo 0/0 .o

Exhibit 5 ... |Equity/Index |Barclays Capital .. ACZ8XINI3WIBK2824319 |. 01/13/2021 |.01/12/2024 |......... 31,493 |........ 6,043,997 |......... 191.9166 |..

....55, 711 ... ....50,727 |.

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 11/14/2022 |. 11/14/2023 |....

1,151,007 ........ 175.1176 |..

Exhibit 5 ... |Equity/Index |Barclays Capital .. ACZ8XINI3WIBK2824319 |. 12/15/2020 |. 12/14/2023 |......... 14,051 |....... 2,691,788 |......... 191.5716 |..
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BARCLAYS CUSTOM
2/14/2024 Strike @ Fixed Index Annuities
192.9936 BXI1GS073 ... | .eeeeiniriieieeiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWWI3WIBK2824319 |. 02/16/2021 |. 02/14/2024 |....... 145,723 |...... 28,123,668 |......... 192.9936 |...... 1,394,572 [c.oveeeis (I (1) A 240,695 |..ooeeeeis e 240,69 |......... 218,028 |....cooueeeenns (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
2/14/2025 Strike @ Fixed Index Annuities
185.76 BXI1GS097 .....
BARCLAYS CUSTOM

3/13/2026 Strike @ Fixed Index Annuities
1771109 BXHIGS123 .. | .o Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 03/13/2023 |.03/13/2026 |.......... 2,935 [.......... 519,886 |........ 177109 [ (1) P 23,542 | (1) P 33,835 [ ..o | 33,835 |.......... 10,293 [..oeeeees (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
3/14/2024 Strike @ Fixed Index Annuities
177.1109 BXI1G$122 .. [.eeeeeeiiiiiiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 03/13/2023 |. 03/14/2024 |......... 25,212 |........ 4,465,311|........ 77109 [ (1) 116,983 [...eeeeeennnes (1) 253,926 |.eveeeeeen e 253,926 |......... 136,943 | [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
3/14/2024 Strike @ Fixed Index Annuities
188.859 BXI1GS075 ... | eeeeviriieieeiiiiiaenns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWWI3WIBK2824319 |.03/11/2021 |. 03/14/2024 |....... 143,459 |...... 27,093,470|.......... 188.859 |...... 1,339,904 [...oceennennns (I (1) T 447 450 | .o [ 447,450 |......... 392,435 [ (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
3/14/2025 Strike @ Fixed Index Annuities
183.9189 BXI1G$099 .. [..oovvverrriiriiiiinnnes 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 22,882 | oo | 22,842 |.......... 17,044 | [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
4/12/2024 Strike @ Fixed Index Annuities
180.4727 BXI1G$124 .. |.ooooviiiieiieiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 04/13/2023 |. 04/12/2024 |.......... 9,689 ....... 1,748,517 |......... 180.4727 | (1) P 45,245 | (1) P 74,840 [ .cooeeiin [ 74,840 |.......... 29,595 | (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
4/12/2024 Strike @ Fixed Index Annuities
190.5616 BXI1GS076 .. [...oovveerrvereiiiininnnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 04/13/2021 |. 04/12/2024 |......... 60,623 |...... 11,562,473 (......... 190.5616 |......... 569,859 |......cevveennn [0 [V R 160,888 |...eeeeeens [eunenns 160,888 |......... AT [ [V [0 (1 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
4/14/2025 Strike @ Fixed Index Annuities
182.1254 BX11G$101 ..
BARCLAYS CUSTOM

4/14/2026 Strike @ Fixed Index Annuities
180.4727 BXI1G$125 .. [..ooeeeerriiiiiiiinenns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/13/2023 |. 04/14/2026 |.......... 5,286 |.......... 954,0421......... 180.4727 |...vvnen. [V R 43,031 [oooeiiiiiieens [V F 51,182 |t [ 51,182 ........... 8,151 | [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
5/14/2024 Strike @ Fixed Index Annuities
182.9355 BXI1G$126 ... | .ooevvenriieieeiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.05/11/2023 |. 05/14/2024 |.......... 8,526 |........ 1,559,677 |......... 182.9355 |....oeeennee (1) P 40,668 |................ (1) P 53,818 | ceeeiiins [ 53,818 [.......... 13,149 [ (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
5/14/2024 Strike @ Fixed Index Annuities
190.5596 BXI16$079 .. [..oovvverriiiriiiiininns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.05/13/2021 |. 05/14/2024 |........ 16,021 |........ 3,052,993 (......... 190.5596 |......... 150,759 [cveeeeeinnnnes [0 [V F 45,028 [..oonniees | 45,028 |.......... 39,146 [, [V [0 (1 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
5/14/2025 Strike @ Fixed Index Annuities
180.3543 BXI1GS108 .. |.oeeevvviieiniiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 05/12/2022 |. 05/14/2025 |.......... 3,215 |.......... 579,913 ]......... 180.3543 |.......... 26,913 [coeeees (I (1) P PRt R I 28,899 |.......... 20,415 [cooeiiiieens (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
5/14/2026 Strike @ Fixed Index Annuities
182.9355 BXI16$127 .. [.eeeeveeeiiiiciiiiens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.05/11/2023 |. 05/14/2026 |.......... 4,723 |.......... 864,035 (......... 182.9355 |...vveeeennnes [V R 39,207 [coeeiiiiiiiens [V F 40,120 [ .eeeeeii [ 40,120 foveeennnens L) F [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
6/12/2026 Strike @ Fixed Index Annuities
186.1389 BXI16$129 .. |..cooviiviieiiiiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 06/13/2023 |. 06/12/2026 |.......... 9,067 |....... 1,687,785]......... 186.1389 |......ooeeeenne (1) P 75,622 [cooeeiiiieenns (1) P 64,390 [..ooouviens |oeeies 64,390 |......... (11,281)[ e (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
6/13/2025 Strike @ Fixed Index Annuities
174.8713 BXI16$105 ..
BARCLAYS CUSTOM

6/14/2024 Strike @ Fixed Index Annuities
186.1389 BXI1G$128 .. |..ccovnviieiiiiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 06/13/2023 |. 06/14/2024 |........ 18,021 |........ 3,354,316 |......... 186.1389 |......ooeeeenne (1) P 87,219 |..eeeeeee (1) P 85,567 [..oeeeinns ferneannne 85,567 |.......... (1,652)[-cveeeeee (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
6/14/2024 Strike @ Fixed Index Annuities
193.785 BXI1GS08T ... [.eeeeeeeriiiiiiiiiins Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.06/11/2021 |. 06/14/2024 |.......... 4,948 |.......... 958,813 .......... 193.785 |.......... 47,549 | [0 (V) F 9,882 |.eeeeeens e 9,882 |..uuueennn 8,664 |...ceeeennnne [V [0 (1 0f oo 0/0 ..o
BARCLAYS CUSTOM
7/12/2024 Strike @ Fixed Index Annuities
194.913 BX11G$083 ... |.oeoeiivrineiiiiiininnnnss Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 07/13/2021 |. 07/12/2024 |.......... 9,612]....... 1,873,578.......... 194.913.......... 92,183 [, [\ [ PR 17,621 |evveeeeee o 17,621 .......... N7 [0 PP [\ A, [0 PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.02/11/2022 |. 02/14/2025 |....

.... 524,464 ... 185.76 |..

....16,631 ... 12,735 |

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/13/2022 |. 04/14/2025 |.......... 1,335 |.......... 243,066 |......... 182.1254 |..

....10,357 | ... .. 7,542

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.06/13/2022 |.06/13/2025 |............ 909 | 158,881 1......... 174.8713 ... 7,209 [ovveeeeiiiis [V R [V FO 11,384 | o 11,384 TA37 [ [V FOT [V R [V FOT 0
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BARCLAYS CUSTOM
7/14/2023 Strike @ Fixed Index Annuities
176.842 BXI1GS106 ... | .ooovvunniieiniiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.07/13/2022 |.07/14/2023 |........ 16,268 |........ 2,876,947 |.......... 176.842 |.......... 75,974 [ceeeeeeis (I (1) A 157,192 [ oo [ 157,192 |......... 137,705 [ (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
7/14/2023 Strike @ Fixed Index Annuities
187.178 BX11GS058 ...
BARCLAYS CUSTOM

7/14/2025 Strike @ Fixed Index Annuities
176.842 BXI1GS107 ... | ooeeeiiiieiieiiiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.07/13/2022 |.07/14/2025 |.......... 1,324 ...l 234,162 |.......... 176.842 |.......... 10,818 | (I (1) P 14,916 |.evveeeeees | 14,916 |........... 9,933 [ceeeiiiiins (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
8/14/2023 Strike @ Fixed Index Annuities
179.8505 BXI1G$108 .. [..ooovveeerririiiiinnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.08/11/2022 |.08/14/2023 |........ 16,798 |........ 3,021,096 |......... 179.8505 |.......... 79,790 [ovveeeeennnns [0 (1) 17,504 (.o [ 17,594 |......... 104,772 [ [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
8/14/2023 Strike @ Fixed Index Annuities
187.8526 BXI1GS060 .. |...ccocvvvvereeeinninnnns 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 6,380 | eevreeiee | 6,380 |....oeennnn 5,965 [...oeeeeeinnne (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
8/14/2024 Strike @ Fixed Index Annuities
196.4111 BXI1GS085 .. [..oovvverrrririiiiininnens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 08/12/2021 |.08/14/2024 |.......... 7,41 1,402,487 |......... 196.4111 |.......... 69,121 [c.oooeeiinns [0 [V F 11,667 [.eoeniiees | 11,667 |.......... 10,187 [eoeeeiiiiiens [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
8/14/2025 Strike @ Fixed Index Annuities
179.8505 BX11G$109 .. |.ooovvvviieiniiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 08/11/2022 |. 08/14/2025 |.......... 2,118 .......... 380,997 ......... 179.8505 |.......... 17,562 |- (I (1) P 20,089 [ ..ooeeiins [ 20,089 |.......... 13,742 [ (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
9/12/2025 Strike @ Fixed Index Annuities
175.6312 BXI1GS111 .. [.eeeeieeeiiieis Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/13/2022 |. 09/12/2025 |............ 288 | 50,540 ......... 175.6312 |........... 2,285 [ceeeeiiis [0 (V) F 3,500 [.eeeeeenns o 3,500 |....oeennnn 2,257 [ [V [0 (1 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
9/13/2024 Strike @ Fixed Index Annuities
199.7541 BX11G$087 ..
BARCLAYS CUSTOM

9/14/2023 Strike @ Fixed Index Annuities
175.6312 BXI1G$110 .. [.eoveeeeeriiiiiiiienes Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 09/13/2022 |. 09/14/2023 |......... 27,461 |........ 4,823,049......... 175.6312|......... 125,772 [ceveeeins [0 (1) 300,282 [.counreees | 300,282 |......... 249,507 | [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
9/14/2023 Strike @ Fixed Index Annuities
188.907 BXI1GS062 ... | .eoevvvriieineiiiiiaenns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/14/2020 |. 09/14/2023 |........ 12,786 |........ 2,415,444 .......... 188.907 |......... 120,064 |.....oeeennnnnee (I (1) P PXI7: ) I 23,29 | 21,673 | (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
9/14/2023 Strike @ Fixed Index Annuities

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.07/14/2020 |.07/14/2023 |....

........ 1,205,623]..........187.178 ..

..... 7,7110]...

.. 7,079

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.09/13/2021 |. 09/13/2024 |....

........ 1,830,339 .........199.7541 [..

188.907 BXI1GS0B3 ... | +veremereeerereeennnnens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3NIBK2824319 |.09/14/2020 |.09/14/2023 |.......... 1,772 | 334,787 |.......... 188.907 |.......... 16,677 [oveverereiennne L] S (L 3,220 [ e [ 3,220 [eoveeene 3,004 [covvereriinnne (L) L] S (L) [0 0/0 o
RUSSELL 2000 1/12/2024

Strike @ 1887.034 Fixed Index Annuities Bank of America

484218152 e [ Exhibit 5 ... |Equity/Index [Merr ................. EYKNGVOZCBBVDOIULBBO . 01/13/2023 |. 01/12/2024 |.......... 5,419 ]...... 10,226,668 |......... 1887.034 [.venvevennee () 651,439 [ovvveveninnnne () 144,660 [.e.vevees |oeeennn 144,660 |........ (506,779)..vcvvrereenns (L) U] S (L (0] 0/0 vvereee.
RUSSELL 2000

10/13/2023 Strike @ |Fixed Index Annuities Bank of America

1682.403 464218149 ... | .evevemeereririeieieienens Exhibit 5 ... |Equity/Index |Merr ......ocoovovnne EYKNGVOZCBBVDOIULBBO . 10/14/2022 |. 10/13/2023 |.......... 3,737 [ooeeve. 6,287,5%|......... 1682.403 |......... 516,212 |.voveverrnnene L] S L S 643,864 |.cvcveeenn |orennn 643,864 |......... 103,235 [ovovrereen (L) L] S (L) [0 0/0 o

RUSSELL 2000
11/14/2023 Strike @ |Fixed Index Annuities

1861.252 464218150 ... | .erverereririererieieins Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BBE53 | 11/14/2022 |. 11/14/2023 |.......... 3,657 [....... 6,807,511 ......... 1861.252 |.......... 473,148 | (L) () 152,063 [.evevees foreeennnn 152,063 |......... (73,222)) 0. (L) U] (L) (0] 0/0 vveree.
RUSSELL 2000

12/14/2023 Strike @ |Fixed Index Annuities Bank of America

1820.45 4642L$151 ... Exhibit 5 ... |Equity/Index [Merr ..........c...... EYKNGVOZCBBVDOIULBBO . 12/14/2022 |. 12/14/2023 |.......... 3,006 |........ 5,636,295 |.......... 1820.45 |......... 402,688 [.....cvcveneene L] S L S 183,842 | ... 183,842 |......... (81,946)]..vvvevnnnne (L) L] S (L) 0

RUSSELL 2000 2/14/2024
Strike @ 1939.912 Fixed Index Annuities
464218153 ... [ Exhibit 5 ... |Equity/Index |BNP Paribas ........ KVQRAN7OVEWBIPSK1K14  [. 02/14/2023 |. 02/14/2024 |........ 13,707 |...... 26,590,975 |......... 1939.912 ..o 0]...... 1,547,558 |....ooeeennnnen (1) A 192,008 [...ooonnns fernennne 192,008 |..... (1,355,550)....ccevrenes (U FO (1 (1 FOOR 0] oo 0/0 .o
RUSSELL 2000 3/14/2024
Strike @ 1776.893 Fixed Index Annuities
464208154 ..o [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 |. 03/14/2024 |......... 12,120 ...... 21,535,286 |......... 1776.893 | 0]...... 1,304,114 | 0]...... 1,403,759 |.evveeeees e 1,403,759 |.......... 99,646 |......ccuvveenns [V [0 (1 0f oo 0/0 ..o
RUSSELL 2000 4/12/2024
Strike @ 1781.154 Fixed Index Annuities
464208155 ....oeeeeeiies [, Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14 . 04/14/2023 |. 04/12/2024 |......... 10,221 ]...... 18,205,175 |......... 1781154 |........ce..... 0]...... 1,134,729 [ 0]...... 1,407,403 |.....ceeeet ... 1,407,403 |......... 272,674 ... [0 PP [\ A, [0 PP 0] oo 0/0 ..
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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
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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 5/14/2024
Strike @ 1740.85 Fixed Index Annuities
464218156 ..oeeeeenes | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 2,767 |....... 4,816,967 |.......... 1740.85 [.ceeeeeeeeees [V 278,822 [ceeeeeeeennnnnn (U 359,769 | ..eevvnnnns fernns 359,769 |.......... 80,946 |...coeveeennnnnn (U [V O (U [V (. 0/0 weviins
RUSSELL 2000 6/14/2024
Strike @ 1874.1 Fixed Index Annuities
4642L$157 ... Exhibit 5 ... |Equity/Index |BNP Paribas ........ KVORANTOVENBJPSK1K 14 . 06/14/2023 |. 06/14/2024 |..........4,390 |........ 8,227,505 ... 1874.1].. 456,784 ... ...469,333 ... ....469,333 ...

RUSSELL 2000 7/14/2023|
Strike @ 1707.505 Fixed Index Annuities
464208146 ... | Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 07/14/2022 |. 07/14/2023 |.......... 4,582 |....... 7,772,785 |......... 1707.505 |......... 486,560 |.......ccneneee (I (1) P GYRR:T77 [ 613,872 ......... 114,862 |....oeeennneeee (U FO (1 (1 FOOR 0] oo 0/0 .o
RUSSELL 2000 8/14/2023
Strike @ 2016.616 Fixed Index Annuities
A642L8147 s | e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/12/2022 |.08/14/2023 |.......... 3,323 [....... 6,701,114 (........ 2016.616 |......... 402,074 ..o [0 [V (1 FSUUUUTTRR [ R (11,017)) e [V [0 [V 0] cooennns 0/0 ..o
RUSSELL 2000 9/14/2023
Strike @ 1838.464 Fixed Index Annuities
464208148 ... | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 09/14/2022 |. 09/14/2023 |.......... 5,121 ........ 9,414,554 (......... 1838.464 |........ 701,561 [coeeeeenes (I (1) P 44,765 [ ..o | 44,765 |....... (164,442).....ceeennnee (U FO (1 (1 FOOR 0] oo 0/0 .o
S&P 500 1/12/2024 . o
Strike @ 3999.09 Fixed Index Annuities Bank of Anerica
T846LS225 ......vvveeees [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 01/13/2023 |. 01/12/2024 |.......... 8,994 |...... 35,968,215 .......... 3999.09 [..vvvveeeinnnns 0]...... 3,539,269 |.....cvveennnne 0]...... 5,381,920 [...ccoeunn fennns 5,381,920 |...... 1,842,651 |...cevveeee [V [0 [V 0] cooennns 0/0 ..o
S&P 500 10/13/2023 . o
Strike @ 3583.07 Fixed Index Annuities Bank of America
T8ABLS219 ... [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBSO . 10/14/2022 |. 10/13/2023 |.......... 7,161 ...... 25,656,859 .......... 3583.07 |...... 3,086,523 |....oeveeennnnee (I 0]...... 6,579,277 |.evveeeeees o 6,579,277 |...... 2,790,860 |......oueennnnne (U FO (1 (1 FOOR 0] oo 0/0 .o
S&P 500 11/14/2023
Strike @ 3957.25 Fixed Index Annuities
T84BLS221 ... [ e Exhibit 5 ... |[Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/14/2022 |. 11/14/2023 |.......... 6,324 |...... 25,025,609 .......... 3957.25 |...... 2,751,517 | [0 0]...... 3,729,787 |vveeeees o 3,729,787 |...... 1,708,533 | [V [0 (1 0] cooennns 0/0 ..o
S&P 500 12/14/2023 . o
Strike @ 3995.32 Fixed Index Annuities Bank of America
784608223 ... Exhibit 5 ... |Equity/Index |Merr ...
S&P 500 2/14/2024

Strike @ 4136.13 Fixed Index Annuities
T8ABLS227 ..o [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14 (. 02/14/2023 |. 02/14/2024 |......... 21,749 |...... 89,955,409 .......... 43613 |- 0]...... 8,320,116 |...cvveeeennn 0].... 11,064,880 [.cevveees oo 11,064,880 |...... 2,735,765 [..oeeveennnnns [V [0 [V 0] cooennns 0/0 ..o
S&P 500 3/14/2024
Strike @ 3919.29 Fixed Index Annuities
T8A6LS229 ... [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 |. 03/14/2024 |......... 28,150 |..... 110,327,543 .......... 3919.29 [c.oeeeees 0].... 10,533,086 |....coeeennnen 0].... 20,053,357 [ .cuvveeens |onne 20,053,357 |...... 9,520,322 |- (U FO (1 (1 FOOR 0] oo 0/0 .o
S&P 500 4/12/2024
Strike @ 4137.64 Fixed Index Annuities
T84BLS231 ..o [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 04/14/2023 |. 04/12/2024 |......... 24,559 |..... 101,616,301 .......... 3764 | 0]...... 9,469,623 [.......ccnnneee 0].... 13,591,589 [....ccennn fonns 13,591,589 |...... 4,121,966 |...cvveeeennn. [V [0 (1 0] cooennns 0/0 ..o
S&P 500 5/14/2024
Strike @ 4124.08 Fixed Index Annuities
T8ABLS233 ... [ e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 9,23 |...... 38,324,746 |.......... 4124.08 ... 0]...... 3,492,982 |....uuvnenne 0]...... 5,478,389 [.....cccuu fenenns 5,478,389 |...... 1,985,407 |- (U FO (1 (1 FOOR 0] oo 0/0 .o
S&P 500 6/14/2024
Strike @ 4372.59 Fixed Index Annuities
T846L8235 .....evvveeees [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 06/14/2023 |. 06/14/2024 |.......... 7,967 |...... 34,792,393 ).......... 4372.59 [coveeiines 0]...... 2,951,122 [ 0]...... 3,372,695 [..oooennn fnnns 3,372,6% |......... 421,573 | [V [0 [V 0] cooennns 0/0 ..o
S&P 500 7/14/2023
Strike @ 3790.38 Fixed Index Annuities
T8ABLS213 ... [ e Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 07/14/2022 |. 07/14/2023 |.......... 8,593 |...... 32,571,380 |.......... 3790.38 |...... 3,428,017 | (I 0]...... 5,725,578 [..ooeviunns feuees 5,725,578 |...... 2,984,275 [..oeeeennnnnnnn (U FO (1 (1 FOOR 0] oo 0/0 .o
S&P 500 8/14/2023
Strike @ 4280.15 Fixed Index Annuities
7846L8215 ..............
S&P 500 9/14/2023

Strike @ 3946.01 Fixed Index Annuities
T8A6LS217 oo [, Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [. 09/14/2022 |. 09/14/2023 |......... 12,79...... 50,230,6%|.......... 3946.01 |...... 5,499,140 |................ (o) 0]..... 7,010,575 |..uveeeen | 7,010,575 |...... 3,445,620 |................ [0 PP (o] A [0 PP 0f oo 0/0 ..

EYKN6V0ZCBBVDOIULBSO . 12/14/2022 |. 12/14/2023 |..........5,823 |...... 23,266,227 |.......... 3095.82 [...... 2,510,399

...... 3,360,801 ... ......3,360,801 |...... 1,498,424 |.

Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/12/2022 |. 08/14/2023 |.......... 8,716 |...... 37,304,503 .......... 4280.15|...... 3,640,524 [ [V R 0]...... 1,869,923 |..ovveeenn o 1,869,923 |......... 925,813 | [V FOT [V R [V FOT 0

0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 29,243,440 44,414,971 0 96,518,949 | XXX 96,518,949 35,017,565 0 0 0 0 XXX XXX

S&P 500 10/12/2023
Strike @ 3484.68
784628139 ...

Variable Annuities ... [Exhibit 5 ... [Equity/Index [Goldman Sachs ...... W22LROWP2 [ HZNBB6KS28 [ 10/12/2021 |. 10/12/2023 |....

30,394,982].......... 3484.68 |...... 2,123,849 ....79,005 ... 79,005 ..... (1,268,886)|.
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S&P 500 10/18/2023
Strike @ 4595.65
784628145 .............. Variable Annuities ... [Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWSJPSK1K14 (. 01/18/2022 |. 10/18/2023 |......... 10,550 |...... 48,483,786 |.......... 4595.65 |...... 5,430,184 |................ (I R 0]...... 1,673,175 [ oo |oeee 1,673,175 |..... (5,545,042)|.......eeee. [V R [0 [V R 0f coveins 0/0 e
S&P 500 11/15/2023
Strike @ 3743.8
784628142 ...
S&P 500 12/14/:
Strike @ 3704.9
784628144 .............. 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 |.....ooeennnn. (I R (V) FO 225,055 |.evveeeens e 225,085 |..... (1,681,169))........ceeee. [V R [0 [V R 0f coveins 0/0 e
S&P 500 12/18/2023
Strike @ 3676.52
784628146 .............. Variable Annuities ... [Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 01/18/2022 |. 12/18/2023 |.......... 8,822 |...... 32,433,304 ].......... 3676.52 |...... 2,177,085 |oconiiiennn [V R (V) FO 247,686 [ ..o | 247,686 |..... (1,790,738)].vvvvveeannnns [V FOT (V) FOU [V O 0] coennnns 0/0 wevviiinnnnnn
S&P 500 2/7/2025
Strike @ 4411
784628149 .............. Variable Annuities ... [Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XINMWI3WIBK2824319 |. 02/08/2023 |.02/07/2025 |......... 32,000 |..... 141,162,000 |.............. L2 L 0]..... 13,912,820 [...ocoeennnins 0]...... 7,957,079 |.evveeeaas fonnne 7,967,079 |..... (5,955,241).......ceeee. [V R [0 [V R 0f coveins 0/0 e
S&P 500 6/23/2025
Strike @ 4674
784628150 .............. Variable Annuities ... [Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/23/2023 |. 06/23/2025 |......... 23,000 |..... 107,502,000 |.............. [T AR 0]...... 9,330,477 [.vvvviiaennns 0]...... 8,200,350 |.evveenaans fonnne 8,200,350 |..... (1,139,126)]....ceveennnne [V FOT (V) FOU [V O 0] coennnns 0/0 wevviiinnnnnn
S&P 500 7/14/2023
Strike @ 3502.14
784628133 .............. Variable Annuities ... [Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/14/2021 |.07/14/2023 |.......... 9,806 |...... 34,340,304 .......... 3502.14|...... 2,188,788 |....ccunnneeenn (I R (V) FO, 3748 | [ 3,748 |..... (1,168,504)................ [V R [0 [V R 0f coveins 0/0 e
S&P 500 8/11/2023
Strike @ 3572.08
784628135 .............. Variable Annuities ... [Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 08/13/2021 |. 08/11/2023 |.......... 7,764 ...... 27,733,022 .......... 3572.08 |...... 1,733,313 | [V R [V FO 16,663 |..vveeeeens [ 16,663 |..... (1,156,026)].....c00eennnnne [V FOT (V) FOU [V O 0] coennnns 0/0 wvviiinnnnnn
S&P 500 9/13/2023
Strike @ 3558.54

Variable Annuities ... [Exhibit 5 ... |Equity/Index |Credit Suisse ..... ANGGYXNXOJLX3X63UNB6 [ 11/15/2021 |. 11/15/2023 |..........8,851 |...... 33,135,999 ... 3743.8 |...... 2,186,975 ...204,817 |... ....204,817 |..... (1,937,634).

784628137 ... .... |Variable Annuities ... |Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XIWI3WIBK2824319 |.09/13/2021 |. 09/13/2023 |..........6,968 |...... 24,795,409|.......... 3558.54 |...... 1,763,573 [..... 0. Ul . .. ..40,415]..... (1,081,539). . 0]... 0. ..
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 19,799,027 23,251,797 0 18,647,994 [ XXX 18,647,994 | (22,723,902), 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 49,042,467 67,666,768 0] 115,166,942 [ XXX 115,166,942 12,293,663 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 29,243,440 44,414,971 0 96,518,949 | XXX 96,518,949 35,017,565 0 0 0 0] XXX XXX
0449999999. Total Purchased Options - Put Options 19,799,027 23,251,797 0 18,647,994 | XXX 18,647,994 (22,723,902) 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 49,042,467 67,666,768 0 115,166,942 [ XXX 115, 166,942 12,293,663 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 1/12/2024

Strike @ 1965.91 Fixed Index Annuities Bank of America

464288152 ..ovuiiiiiiin | Exhibit 5 ... |Equity/Index [Merr ... EYKN6VOZCBBVDIIULB8O |. 01/13/2023 |. 01/12/2024 |.... 10,654, 131].......... 1965.91 |.. ...(27,884)] ... o eeeenn..(27,884)f.........390,387 |. 0 O el O [ O 0/0 .

RUSSELL 200!

10/13/2023 Strike @ | Fixed Index Annuities Bank of America
1759.79354 464258149 [ ...cevvvvnriiiiinnnnenns 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...... (361, 111)] oo v (361, 111).......... (5,088)...ueeeeeennnnn (U [V O (U [V (. 0/0 weviins

RUSSELL 2000
11/14/2023 Strike @ |Fixed Index Annuities
1948.91697 464288150 [ ...oevvvnneerrerninneens 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 (U R (82,944) .evvvvnns [ (82,944)).......... 39,939 [...ocviiiinnns [ [V R [ R Of wevvnnnnns 0/0 wevviins

RUSSELL 2000
12/14/2023 Strike @ | Fixed Index Annuities Bank of America
1902.19 464288151 ... [ oiiivveniiiiiinniieenns Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 12/14/2022 |. 12/14/2023 |.......... 3,09 |........ 5,889,370{.......... 1902.19)....... (269,107)f..oeevvvnnnnnns [ T [l (39,376)] .evvvvnnns founnaees (39,376)......... 124,167 [..oooennnnnnnees (U] [ T [ O cvvennnns 0/0 tevriianees




STATEMENT AS OF JUNE 30, 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)

G903

RUSSELL 2000 2/14/2024
Strike @ 2016.150542 |[Fixed Index Annuities
464258153 ....eeiiiiii [ e Exhibit 5 ... |[Equity/Index |BNP Paribas ........ KVQRAN7OVEWBIPSK1K14  [. 02/14/2023 |. 02/14/2024 |........ 13,707 |...... 27,636,000|..... 2016.150542 |......ccvnnneeee 0]...... (976,915)).....eeveeene (1) A (CXIVK)) [ R (43,773)......... 933,142 |- (U FO (1 (1 FOOR 0] oo 0/0 .o
RUSSELL 2000 3/14/2024
Strike @ 1848.501788 |[Fixed Index Annuities
464288154 ... R
RUSSELL 2000 4/12/2024

Strike @ 1854.003199 |Fixed Index Annuities
464258155 ....oeiiiiiie [ e Exhibit 5 ... |[Equity/Index |BNP Paribas ........ KVQRAN7OVEWBIPSK1K14  [. 04/14/2023 |. 04/12/2024 |......... 10,221 |...... 18,949,767 |..... 1854.003199 |.......oeeuenne 0]...... (728,226))-...cevveeenne 0]...... (867,768)[......cvves [oennnne (867,768)|....... (139,541)]...eveeennes (U FO (1 (1 FOOR 0] oo 0/0 .o
RUSSELL 2000 5/14/2024
Strike @ 1816.58 Fixed Index Annuities
464258156 ..oovvvviiiies [ Exhibit 5 ... |[Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 2,767 |........ 5,026,513.......... 1816.58 [....vvvunnnnnnne [V (160,807)[.....0uuunnnnnnn 0...... (196,237)] .ocoeeeeees feveene (196,237)|......... (35,431)).cevvviiininnns [V [0 [V 0] cooennns 0/0 ..o
RUSSELL 2000 6/14/2024
Strike @ 1952.06 Fixed Index Annuities
464258157 ... [ e Exhibit 5 ... |[Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 06/14/2023 |. 06/14/2024 |.......... 4,390 |........ 8,569,758 |.......... 1952.06 |...evveennne 0]...... (273,886).....cevvennne 0]...... (280,305)] ..evvveeees |oennnen (280,305)|.......... (31 R (U FO (1 (1 FOOR 0] oo 0/0 .o
RUSSELL 2000 7/14/2023
Strike @ 1786.5625 Fixed Index Annuities
464258146 ..oeevviiiien [ Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 07/14/2022 |. 07/14/2023 |.......... 4,562........ 8,132,665 |....... 1786.5625 |....... (297,881)f...cvvvvnnnnnnns [0 [V (254,699)] ..evvnnnnnn |oeeenns (254,699)|........... (VX700 R [V [0 [V 0] cooennns 0/0 ..o
RUSSELL 2000 8/14/2023
Strike @ 2110.186982 |[Fixed Index Annuities

Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 |. 03/14/2024 |......... 12,120 |...... 22,403,158 ... 1848.501788 |..

(828,184)]...

(765,687) ... (765,687)..........62,497 |.

464288147 .. | e Exhibit 5 ... |[Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/12/2022 |.08/14/2023 |.......... 3,323 |....... 7,012,046 |..... 2110.186982 |....... (237,227)- e (I (U FO (1) PSR TR (1) IO 6,009 |..uuiinennne (U FO (1 (1 FOOR 0] oo 0/0 .o
RUSSELL 2000 9/14/2023

Strike @ 1926.71 Fixed Index Annuities

464258148 .ooviiiiiiies [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/14/2022 |. 09/14/2023 |.......... 5,121 |........ 9,866,451 |.......... 1926.71 ....... (470,906)........ceueneee [0 [V F (1)) ISR TR (208)).....cue. 78,135 [ [V [0 (1 0] cooennns 0/0 ..o
S&P 500 1/12/2024

Strike @ 4194.25 Fixed Index Annuities Bank of America

784658225 ... Exhibit 5 ... |Equity/Index |Merr ... EYKN6V0ZCBBVDIIULBBO [. 01/13/2023 |. 01/12/2024 |..........8,9% |...... 37,723,504 |.......... 4194.25 ..o O e (2,514,211) 0].... (3,902,256)( ......cvvvs fenen (3,902,256)|.....(1,388,045). 0.

S&P 500 10/13/2023

Strike @ 3762.2285  [Fixed Index Annuities Bank of Anerica

784655219 .ovvvvviiiien [ Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 10/14/2022 |. 10/13/2023 |.......... 7,161 )...... 26,939,702....... 3762.223 |..... (2,393, 787)[...ccceennnnne [0 0f.... (5,351,926)] ...evnnnnnn |onns (5,351,926)|.....(2,398,062)).........c...... [V [0 [V 0] cooennns 0/0 ..o
S&P 500 11/14/2023

Strike @ 4159.07 Fixed Index Annuities

T8A6SS221 ... [ e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/14/2022 |. 11/14/2023 |.......... 6,324 |...... 26,301,917 |.......... 4159.07 |..... (2,086,085)....cccccunennn (I 0].... (2,602,942)( ....cuvves fernes (2,602,942)|.....(1,213,036)|.......c0cv..... (U FO (1 (1 FOOR 0] oo 0/0 .o
S&P 500 12/14/2023

Strike @ 4201.88 Fixed Index Annuities Bank of Anerica

784655223 ....oevvviiiee [ Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 12/14/2022 |. 12/14/2023 |.......... 5,823 |...... 24,469,102 .......... 4201.88 |.... (1,817,066)).......c0veeeenn [0 0f.... (2,331,856)] ..cevnnnnnn |oennn (2,331,856)|.....(1,062,987)|................ [V [0 (1 0] cooennns 0/0 ..o
S&P 500 2/14/2024

Strike @ 4303.220652 |[Fixed Index Annuities

T8ABSS227 ... | e Exhibit 5 ... |Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14 . 02/14/2023 |. 02/14/2024 |......... 21,749 |...... 93,589,608 ..... 4303.229652 | 0].... (6,107,217))..ceeeee 0].... (8,174,786)| ...vvvvens |-eee (8,174,786)|.....(2,067,569)|................ (U FO (1 (1 FOOR 0] oo 0/0 .o
S&P 500 3/14/2024

Strike @ 4078.81 Fixed Index Annuities

784655229 ....ocevvviiee [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 |. 03/14/2024 |......... 28,150 |..... 114,818,012].......... 4078.81 [coeeeiiiinenns 0f..... (7,853, 179))..cvvvvvernnnns 0]... (16,283,695)|........... ... (16,283,695)].....(8,430,516)[..........0u... [V [0 [V 0] cooennns 0/0 ..o
S&P 500 4/12/2024

Strike @ 4315.55852 [Fixed Index Annuities

784688231 ... [ e Exhibit 5 ... |[Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 04/14/2023 |. 04/12/2024 |......... 24,559 |..... 105,985,802...... 4315.55852 |.....oeennnneen 0].... (6,781,883))......0eeenne 0]... (10,210,804)| ........... ... (10,210,804)|.....(3,428,920)......c.. ... (U FO (1 (1 FOOR 0] oo 0/0 .o
S&P 500 5/14/2024

Strike @ 4334 Fixed Index Annuities

784688233 .............. Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 9,23 |...... 40,275,515 ..o 4334 .o 0].... (2,296,484)..........oc... 0].... (3,986,973)[...ccunns fenns (3,986,973)......(1,690,490)|................ [V [0 [V 0

S&P 500 6/14/2024

Strike @ 4594.28 Fixed Index Annuities

784688235 .....oeeeeiies [ e Exhibit 5 ... |Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 06/14/2023 |. 06/14/2024 |.......... 7,967 |...... 36,556,364 .......... 4594.28 | 0].... (1,843,681)]....cceeennnen 0].... (2,201,174)] eveeeeen | (2,201,174)|....... (357,493)]...ceveeeennnen (U FO (1 (1 FOOR 0] oo 0/0 .o

S&P 500 7/14/2023
Strike @ 3993.5444 Fixed Index Annuities
784688213 .iiiiiees [ Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 . 07/14/2022 |. 07/14/2023 |.......... 8,593 |...... 34,317,206 ........ 3993.5444 |..... (2,455,646).........0..... [\ PP 0]..... (3,986,585)] ..veeennes |eves (3,986,585)]..... (2,222,940)].......0cevnnes [\ PPN [\ P [\ PPN 0f v 0/0 eviinnnne
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STATEMENT AS OF JUNE 30, 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)
:%fiigo@si;%?ggs Fixed Index Annuities
T84BSS215 ..eeeeeeies | 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...... (380,953)] ..ccvvvnnns funnnnn (380,953)f.......... 12,869 |.ooeeeeeiinnens (U [V O (U [V (. 0/0 weviins
S&P 500 9/14/2023
Strike @ 4148.835 Fixed Index Annuities
78468217 .iivivviiiins | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2022 |. 09/14/2023 |......... 12,79 ...... 52,812,554]......... 4148.835 |..... (4,070, 127)].ccevvvnnnnnns [0 0]..... (4,611,993)] ..cevvnnnns fonnn (4,611,993)|..... (2,321, 474)]ceeeiiiinnnnns [ [0 U] [ R 0/0 tevvennnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (17,205,607)  (30,782,944), 0f (66,945,933 XXX (66,945,933)  (25,123,293) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (17,205,607 (30,782,944) 0 (66,945,933) XXX (66,945,933 (25,123,293), 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 (17,205,607)  (30,782,944), 0f (66,945,933 XXX (66,945,933)  (25,123,293) 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 (17,205,607 (30,782,944) 0 (66,945,933 XXX (66,945,933 (25,123,293), 0 0 0 0 XXX XXX
CREDIT SUISSE FB USA
INC Fixed Rate CSL FINANCE PTY CREDIT SUISsEF® (e 3.780000
Currency Swap BSWAP1 |LIMITED Q1297#AF5 . |Sch D ........ Currency..... USA Lo EXD7DEVFDH4HOFFQ7349 ). 11/12/2014 |. 11/12/2024 |............... [ 9,038,400 [/(1.930000)  Jeeriiiiiieennes (U] [ 123,112 |...... 1,415,400 [...ooovvnnn |oeenee 1,415,400 [.....covnnnnnnns [ (168,700)]-+vvueeeeeeenns [V T ()] 52,831 ..oooenne 100/100 ........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 123,112 1,415,400 | XXX 1,415,400 0 (168,700 0 0 52,831 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 123,112 1,415,400 | XXX 1,415,400 0 (168,700 0 0 52,831 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 0 123,112 1,415,400 | XXX 1,415,400 0 (168,700 0 0 52,831 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 0 123,112 1,415,400 | XXX 1,415,400 0 (168,700 0 0 52,831 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 0 123,112 1,415,400 | XXX 1,415,400 0 (168,700 0 0 52,831 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 31,836,860 36,883,824 0 48,221,009 [ XXX 48,221,009 (12,829,630 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 31,836,860 36,883,824 123,112 49,636,400 | XXX 49,636,409 (12,829,630 (168,700 0 0 52,831 XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(®) |
[

Code |
[
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STATEMENT AS OF JUNE 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 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 Point
1579999999. Subtotal - Long Futures
........ 0.0000 |....
.0.0000 |.
.0.0000 |.
K .0.0000 |.
........ 0.0000 |....
........ 0.0000 |....
K .0.0000 |.
.. . P T T T EPTPPPPRPPPPPPPR RPPrpwry |1 /(] 1 RN 0.0000 |....
15999999 Guarantees Under SSAP No.1
Product
ESU3 ... S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... |Equity Risk [.09/15/2023 .[CVE .................. SNZ20JLFKBMNNCLQOF39 . |.06/12/2023 .|...4,349.0500 |...4,488.2500 |.... .(584,640) |........... (584,640)|......00uvvnnen [N F 0 fin 0 [ (584,640)|....... (584,640)........... 941,379 10/0 e [ 50
Product
ESU3 ......... S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... |Equity Risk [.09/15/2023 .[CVE .................. SNZ20JLFKBMNNCLQOF39 . |.06/12/2023 .|...4,349.0500 |...4,488.2500 |........... (522,000)........... (522,000).....0uvvrennnee [N F (VN . 0l...... (522,000)|....... (522,000)........... 840,517 0/0 .oooeeeeeeeei e 50
Product
ESU3 .ot [ 193 [........ 41,968,815 | S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... |Equity Risk [.09/15/2023 .|CNE .................. SNZ20JLFKBMNNCLQOF39 . |.06/12/2023 .|...4,349.1000 |...4,488.2500 |........ (1,342,797)........ (1,342,797).ccvvvvininnnne [N F (VN . 0].... (1,342,797)f..... (1,342,797)f........ 2,162,154 10/0 ..evveennnnnnnn e 50
Product
=511 R F 219 |........ 47,622,645 | S&P500 EMINI FUT .... |Variable Annuities .. [Exhibit 5 ... |Equity Risk |.09/15/2023 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/12/2023 .|...4,349.1000 |...4,488.2500 |........ (1,523,692)......... (1,523,692))......cccceenns [N F (VN . 0].... (1,523,692)(..... (1,523,692)|........ 2,453,428 [0/0 .ooevvveviinen | el 50
Product
=511 R A L2 I I 19,788,405 [S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... |Equity Risk |.09/15/2023 .[CVE .................. SNZ20JLFKBMNNCLQOF39 . |.06/12/2023 .|...4,349.1000 |...4,488.2500 |........... (633,132) ] (633, 132)...evvvvennnnnee [N F (VN . 0f...... (633,132)[....... (633, 132)f........ 1,019,461 [0/0 ooovvvveeeenen | oo 50
Product
ESU3 .ot [ 697 |....... 151,567,878 [S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... |Equity Risk |.09/15/2023 .[CVE .................. SNZ20JLFKBMNNCLQOF39 . |.06/12/2023 .|...4,349.1500 |...4,488.2500 |........ (4,847,636)........ (4,847,636)|.....c00vvvnnen [N F (VN . 0|.... (4,847,636)|.... (4,847,636)|........ 7,805,599 10/0 ..evvennnnnnnnn [ ereiiiiiiies 50
Product
ESU3 .ot [ 641 |....... 139,390,258 | S&P500 EMINI FUT .... |Variable Annuities .. [Exhibit 5 ... |Equity Risk |.09/15/2023 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/12/2023 .|...4,349.1500 |...4,488.2500 |........ (4,458,155)......... (4,458,155)).....ccccennns [N F (VN . 0].... (4,458,155)[...... (4,458,155)|........ 7,178,461 [0/0 oovvveeieeeen | oo 50
Product
ESU3 ..o i 193 |........ 41,969,780 | S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... |Equity Risk [.09/15/2023 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/12/2023 .|...4,349.2000 |...4,488.2500 |........ (1,341,833)]........ (1,341,833)]...cuvvennnnees [ P [\ A 0].... (1,341,833)[..... (1,341,833)|........ 2,160,601 [0/0 ..oevvvvveeeene | oo 50
1609999999. Subtotal - Short Futures - Hedging Other (15,253, 885) (15,253, 885), 0 0 0| (15,253,885)| (15,253,885) 24,561,600 XXX XXX
1649999999. Subtotal - Short Futures (15,253,885) (15,253,885), 0 0 0 (15,253,885)|  (15,253,885) 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 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other (15,253,885) (15,253,885), 0 0 0 (15,253,885)|  (15,253,885) 24,561,600 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 (15,253,885) (15,253,885) 0 0 0| (15,253,885) (15,253,885) 24,561,600 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
........................................................................................................................................................................................................................................................................................ 8,137,680 ..., (23,391,565) ... (15,263, 885)
Total Net Cash Deposits 8,137,680 (23,391,565) (15,253,885)

(a) Code Description of Hedged Risk(s)
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Financial or Economic Impact of the Hedge at the End of the Reporting Period




803

STATEMENT AS OF JUNE 30, 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 (15,253,885) 0 0 (15,253,885)
BARCLAYS CAPITAL .evvviniiiiiiiiie e AC28XWWI3WIBK2824319 . |... 11,890,000 |.... 11,682,333 |... 0 11,682,333 ..
BNP PARIBAS ... ... KVOR4N7VENBJPSK1K14 . . 8,480,000 10,240, 160 . 10,240,160 | ...
CREDIT SUISSE .. .. ANGGYXNXOJLX3X63JN86 . . 1,970,000 . 1,620,217 .. 1,620,217
GOLDMAN SACHS ........... .. I22LROWP2IHZNBB6K528 . . 2,650,000 2,538,807 2,538,807

BANK OF AMERICA MERRILL LYNCH . ,219,957 . .
MORGAN STANLEY ... . 4PQUHN3JPFGFNF3BB653 . 17,300,000 17,176,768 0].. 17,176,768 | ... 0.
WELLS FARGO KB1H1DSPRFMYMCUFXTOS . |... 830,000 |.... 2,098,167 |... 1,268,167 |... 2,098,167 Y 1,268,167 |...
0299999999. Total NAIC 1 Designation 47,340,000 0 49,636,409 0 3,088,284 49,636,409 0 3,088,284

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0 0 0 0 0

. EYKN6V0ZCBBVDIIULBBO . ..4,220,000

SRS EE

0999999999 - Gross Totals 47,340,000 0 49,636,409 (15,253,885) 3,088,284 49,636,409 (15,253, 885) 3,088,284 77,392 24,561

1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 49,636,409 (15,253,885)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 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 .

11,890,000 |
.8,480,000 |
.1,970,000 |
.2,650,000 |
.4,220,000 |
17,300,000 |
830,000 |

11,890,000 |
.8,480,000 |-
.1,970,000 |
.2,650,000 |-
.4,220,000 |
17,300,000 |-
830,000 |

0299999999 - Total

47,340,000

47,340,000
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STATEMENT AS OF JUNE 30, 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 Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




STATEMENT AS OF JUNE 30, 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 |....... 08/04/2023 ...
CR5741-72-1 .........[ BOFA SECURITIES INC. REOENT .. |C .... 2,000,000 |.. .... 2,000,000 |....... 08/04/2023 ...
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 .... .... 1,900,798 |.. ,900,000 |....... 10/13/2023 ...
000000-00-0 .| AUST & NZ BANKING GROUP .... .... 1,498,800 |.. ,500,000 |....... 12/11/2023 ...
000000-00-0 .........| AUST & NZ BANKING GROUP .... .... 1,000,179 |.. ,000,000 |....... 08/24/2023 ...
000000-00-0 .| AUST & NZ BANKING GROUP . . 1,000,122 |.. . 1,000,000 11/13/2023
000000-00-0 .| BANK OF AMERICA NA .. . 1,399,987 |.. . 1,400,000 11/13/2023
000000-00-0 .| BANK OF AMERICA NA . 1,499,772 |.. . 1,500,000 12/15/2023
000000-00-0 .| BANK OF MONTREAL . . 1,502,328 |.. . 1,500,000 04/02/2024
000000-00-0 .| BANK OF MONTREAL . . 1,400,048 |.. . 1,400,000 11/06/2023
000000-00-0 .| BANK OF NOVA SCOTIA . 1,501,203 |.. . 1,500,000 09/05/2023
000000-00-0 .| CDP FINANCIAL INC ... ..1,499,999 |.. . 1,500,000 10/10/2023
000000-00-0 .| CANADIAN IMP BK COMM NY . . 1,498,8% |.. . 1,500,000 12/07/2023
000000-00-0 .| CANADIAN IMP BK COMM NY . . 1,500,087 |.. . 1,500,000 07/24/2023
000000-00-0 .| COLLAT CP FLEX CO LLC . . 1,500,669 |.. . 1,500,000 10/05/2023
000000-00-0 .| COOPERAT RABOBANK UA/NY . . 1,500,247 |.. . 1,500,000 11/08/2023
000000-00-0 .| CREDIT AGRICOLE CIB NY .. . 1,000,145 |.. . 1,000,000 09/06/2023
000000-00-0 .| FAIRWAY FINANCE CO LLC . 1,500,010 |.. . 1,500,000 08/15/2023
000000-00-0 .| MIZUHO BANK LTD/NY .. . 1,500,010 |.. . 1,500,000 08/16/2023
000000-00-0 .| MIZUHO BANK LTD/NY . 1,500,116 |.. . 1,500,000 07/14/2023
000000-00-0 .| MIZUHO BANK LTD/NY .. C .... 1,500,120 |.. ,500,000 |....... 07/14/2023 ...
000000-00-0 .........| NATIONAL AUSTRALI BANK L ... [ FR O 1 - - R 1,499,454 |.. .... 1,498,364 |....... 11/16/2023
000000-00-0 .| NATIONAL AUSTRALI BANK L . 1,450,052 |.. . 1,450,000 12/05/2023
000000-00-0 .| OLD LINE FUNDING LLC ..... . 1,500,260 |.. . 1,500,000 08/22/2023
000000-00-0 .| SKANDINAV ENSKILDA BK NY ... C .... 1,500,077 |.. .... 1,500,000 |....... 08/02/2023 ...
000000-00-0 .........| STATE STREET BANK & TR .... 1,700,347 |.. .... 1,700,000 |....... 07/14/2023 ...
000000-00-0 .| STATE STREET BANK & TR .. . 1,349,714 |.. . 1,350,000 11/20/2023
000000-00-0 .| SUMITOMO MITSUI TRUST NY . 1,500,008 |.. . 1,500,000 08/21/2023
000000-00-0 .| SUMITOMO MITSUI TRUST NY ... C .... 1,500,281 |.. .... 1,500,000 |....... 07/27/2023 ...
000000-00-0 .........[ SUMITOMO MITSUI BANK NY .... C .... 1,500,671 |.. .... 1,500,000 |....... 09/27/2023 ...
000000-00-0 .| SUMITOMO MITSUI BANK NY . C ..1,499,934 |.. . 1,500,000 08/17/2023
000000-00-0 .| SVENSKA HANDELSBANKEN NY C . 1,500,119 |.. . 1,500,000 07/24/2023
000000-00-0 .| TORONTO DOMINION BANK . C . 1,802,646 |.. . 1,800,000 11/15/2023
000000-00-0 .| WELLS FARGO BANK NA C . 1,501,506 |.. . 1,500,000 01/05/2024
000000-00-0 .| WESTPAC BANKING CORP .. C . 1,500,594 |.. . 1,500,091 10/25/2023
000000-00-0 .| WESTPAC BANKING CORP NY ... C . 1,500,558 |.. . 1,500,000 09/29/2023
000000-00-0 .| JP MORGAN SECURITIES LLC REOENT OBFR+40 . C .1,000,000 |.. . 1,000,000 09/28/2023
000000-00-0 .| HSBC SECURITIES (USA) INC REOENT 35 DAY . C . 4,000,000 |.. . 4,000,000 08/04/2023
000000-00-0 .........| CREDIT AGRICOLE CORPORATE & INVESTMENT ..... C .... 1,500,000 |.. .... 1,500,000 |....... 07/07/2023
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type 56,509, 757 56,498,455 XXX
000000-00-0 ........ [, [ e 0 o 0 o
9609999999. Subtotal - Cash (Schedule E Part 1 type) 0 0 XXX
05333U-U6-5 ......... | AUTOZONE INC ... 1,248,940 |.. ... 1,249,097 |....... 07/06/2023
08465S-UE-7 BERKSHIRE HATHAWAY ENERG . 1,197,541 |.. . 1,197,703 07/14/2023
12665K-UB-1 CVS HEALTH CORPORAT ION . 1,198,964 |.. . 1,199,120 07/06/2023
173300-CQ-8 .........| CITIBANK NA .... 2,000,366 |.. .... 2,000,276 |....... 07/21/2023 ...
21684L-FS-6 .........| COOPERAT RABOBANK UA/NY . 1,350,113 |.. 1,350,074 |....... 07/07/2023
24423J-UL-9 JOHN DEERE CANADA ULC . . 1,346,193 |.. . 1,346,352 07/20/2023
49271K-UL-6 KEURIG DR PEPPER INC .. . 1,196,461 |.. . 1,19%,612 07/20/2023
57978D-UJ-6 ......... [ MCCORMICK & COMPANY INC .... C .. 1,296,542 |.. 1,296,716 |....... 07/18/2023
60920W-U7-3 .........| MONDELEZ INTERNATIONAL .. C 1,298,683 |.. 1,298,847 |....... 07/07/2023
62939M-U7-0 NRW.BANK ..eovvnniiaens . |C . 2,997,048 |.. . 2,997,481 07/07/2023
BAWFO-80-7 GOLDVAN SACHS FIN SQ GOVT . e 888,822 |.. 888,822 |..
8AMMFO-91-1 DWS GOVT MM SERIES INST . .|C .... 2,895,107 |.. .... 2,895,107 |..
8AMMFO-AN-3 INVESCO GVT & AGCY-INST . .|C ..3,273,344 |.. 3,273,344 [oveeeis L
RPEHOF-Z7-8 BNP PARIBAS ..... C 11,000,000 |.. 11,000,000 07/03/2023
RPEHOF-Z9-4 BOFA SECURITIES . C 10,000,000 |.. 10,000,000 07/03/2023
RPEHOF-ZL-7 TD SECURITIES (USA) LLC . C .1,000,000 |.. . 1,000,000 07/03/2023
RPEJOF-X7-6 HSBC SECURITIES USA INC . C 11,000,000 |.. 11,000,000 07/03/2023
RPELOF-XX-4 .........| BNP PARIBAS C .... 3,000,000 |.. .... 3,000,000 |....... 07/03/2023 ...
RPELOF-YO0-5 ......... HSBC SECURITIES USA INC .ervuuiieerrenunseernnnuusssernnnssasaereennasaennnnnasseesrrnnnnssaernes Cuveveveee Jeowmmeee e LEFE oo e 1,000,000 .eeeenieiiniiiinees 1,000,000 |....... 07/03/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 59,188,124 59, 189,551 XXX
9999999999 - Totals 119,697,881 119,688,006 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ -5,736,55  Book/Adjusted Carrying Value $ 5,748,088
2. Average balance for the year ~ Fair Value $ - ..130,207,476  Book/Adjusted Carrying Value $ .. -130,206,218
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § .......... 113,477,614 NAIC2 $ ............. 6,240,32 NAIC3 $ ..o 0 NAIC4 $ .o 0 NAIC5 $ .o 0 NAICE $ .oirviine 0
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Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E12



STATEMENT AS OF JUNE 30, 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 ........... . Birmingham, AL .|--0.000 |..
Northern Trust Bank ............... Chicago, IL .ccoooeveeeereeeees fo ...0.000
Federal Home Loan Bank Of
Cincinnati ........ocoooevveveennn.. Cincinnati, OH ....occooveeee oo ...0.000
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX [ XXX 0 0 85,222,59% 10,048,683 (1,351,484)
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 85,222,594 10,048,683 (1,351,484)
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

85,222,594

10,048,683

(1,351,484)
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STATEMENT AS OF JUNE 30, 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

.............................. 91,064,745

............................... 2,266,023

8309999999

. Subtotal - All Other Money Market Mutual Funds

91,064,745

2,266,023

91,064,745

2,266,023
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