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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 BONAS o [ronenees 1,984,031,103 [, [V 1,984,031,103 |........... 2,002,470,960
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 16,762,400 |....oooveeeceereeccieirne [V 16,762,400 |.......ccoee... 16,528,800
2.2 COMMON SEOCKS ...ttt [eenseseneneenens 14,988,533 ..o [V 14,988,533 |.oovviiene. 15,303,533
3. Mortgage loans on real estate:
BT FIISEHENS oot [ 473,021,965 |..ooevieeiiereiecieeae (U S 473,021,965 |............... 452,169,616
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
e 0 eNCUMDBIANCES) ....cocvimiiicicicieiceicieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash ($ ... 15,641,473 ), cash equivalents
[ 0 ) and short-term
investments ($ oo 0 ) s oo 15,641,473 | [V 15,641,473 | 9,092,311
6. Contract loans (including $  «eveovovrererrerieieiceeeene 0 premium notes) ...... [ooeoeeernenee 126,490,401 |.oooovveeeeeeeeeeeeeee0 o, 126,490,401
7. DEIVALIVES ...ttt [reeci s 5,958,077 [.evveevrierienieniiennens 0 s 5,958,077 |..
8. Otherinvested @ssets ..o
9. Receivables for SECUMLIES ..........cccvuvriieieiririricceieereceeeeeseeeeseeeseenens [roesnnnennesnnnen 92,880 [0 92,840 [ 212,749
10. Securities lending reinvested collateral assets . 39,869,625
11.  Aggregate write-ins for invested assets ... fernneiniienn O L0 0 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 2,732,955,917 |ooovoereeeeee [0 2,732,955,917 |........... 2,698,722,296
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 20,025,788 |....oveeverirriiieierinene [V 20,025,788 |...coocvvveene. 19,696,605
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 10,724,862 |....oocoveerericicrine [V 10,724,862 |................. 11,627,108
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled Premiums) ..........cccceeveieviiiieereeceeeee e [oeeeeeeeeeens 106,514,716 |.ooovoeeeeeeeee (V) 106,514,716 | 109,946,984
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 reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccoeoeovnnrrieenenns (O O (O [0 0
18.2 Net deferred tax asset ..
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 1,573,533 | (01 A 1,573,533 | 1,610,134
20. Electronic data processing equipment and SOfWArE ............cccveveveeeeererinis foerereiininnseeccie [0 T [0 T [0 O 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oot (L N [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ................cccocovveveviviins foevreiinnnnn, 17,118,961 oo (V1 17,118,961 |......co.... 30,058, 141
24. Health care ($ ..ccccocvrvivccciriieccnae 0 ) and other amounts receivable ... |....ccccuenirnieenininiens 0 fererereeee 0 foeereeee (O O 0
25. Aggregate write-ins for other than invested assets ............cccccevevereririeeeeees foeveieiiinnns 1,213,354 |ooviiccicceie (U 1,213,354 | 1,623,383
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 2,994, 747,159 |..ccovinee 44,608,026 |............ 2,950,139,133 |........... 2,909,478,965
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ...ttt e s eenenens [ernsnnnininnenes 267,187,077 |cecveecieeieriricieinne (U 267,187,077 |...covveneee. 246,894,999
28. Total (Lines 26 and 27) 3,261,934,236 44,608,026 3,217,326,210 3,156,373,964
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. State taxes recoverable ...
2502. Fund revenue receivable ...
25003, e
2598. Summary of remaining write-ins for Line 25 from overflow page . 0. . .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,213,354 0 1,213,354 1,623,383




STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 2,164,780,974 1eSS$ ooeeeeeeeeeeeee 0 included in Line 6.3
(INCUdINg $ v 0 Modco Reserve) 2,164,780,974 |............ 2,139,353,662
2. Aggregate reserve for accident and health contracts (including $ ....0 Modco Reserve) 110,348,737 oo 105,065,773
3. Liability for deposit-type contracts (including $  ...cccooovvvvvvreccccne. 0 MOACO RESEIVE).......oeoeeeieeiieeeieeie e oo 284,327,063 |.......c........ 284,684,677
4. Contract claims:
B LIFE o E bbb bbbt b et be s [rren e 15,199,899 |.ooviine 12,544,773
4.2 ACCIAENT NG NEAIN ...ttt bbbttt bbbttt b ettt b bt [onessennininanaannas 857,550 |.ovvieriiine 821,714
5. Policyholders’ dividends/refunds to members $
BN UNPAIA ....oovevieeieeceeee ettt ettt et eae et ete et ese et et e s et e s et ese st ese st ese st eseesebessebeas et ess et esestesseseseeseb et ebe s ebenseaensesesseseseeseseesebeeserennans [rereetenenten et ettt et [0 U 0
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ .0 Modco) ...
6.3 Coupons and similar benefits (including $  ..ooeoveeirciiiiiee 0 Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  oeeeeeeeeerenennes 515,922 accident and health premiums ............c..ccooevecues |eeeereeennens 1,281,978 | 987,348
9. 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 $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 14,954,071 [oooeee 13,791,032
9.4 Interest Maintenance Reserve 12,193,063 |................. 14,393,649
10. Commissions to agents due or accrued-life and annuity contracts $
[ J 188,577 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ ...(894,182) on reallzed capltal gains (I0SSES) ...ccvvins |ooveeeeeieiieiennns 2, 108 540 | 11,784,585
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........ccccocoviviviiiinnnns
19. Remittances and items not allocated
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 $ ......ccoocoiiiiiiiiiinns 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ .......ccooeereeirecirennnns 0 ) COMPANIES ...
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ . 480,207 ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceevereiienceiceieeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccc.....
24,09 PAYADIE FOr SECUMLIES ........cuouiuieiieeeeeececeeeecieee ettt ettt e s ae s sttt et et eseas s s st sesesesesssssssssseseseseasssssssssssesesesessassnasas |eeeseneneneaseseseeseeneneaeneaes ...4,000,000
24.10 Payable for securities lending 55,764,277 |... . 39,869,624
24.11 Capital NotesS $ ...vovvveverreirciecs
25. Aggregate write-ins for liabilities 1,274,069 1,287,001
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 2,714 ,407,037 2,671,741,782
27. From Separate Accounts Statement 267,187,077 |.cocvene.. 246,894,998
28. Total liabilities (Lines 26 and 27) 2,981,594, 114 2,918,636,780
29. Common capital stock 9,600,005 |.....cveeeeee 9,600,005
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 ...0  shares common (value included in Line 29 $
36.2 0 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 226,132,094 228,137,180
38. Totals of Lines 29, 30 and 37 235,732,099 237,737,185
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 3,217,326,213 3,156,373,965
DETAILS OF WRITE-INS
2501. Unclaimed funds ... 1,274,069 |...cooovinne 1,287,001
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAJE .......coiiiiiiiiiiiiiiiiite sttt oo O RN 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,274,069 1,287,001
3101.
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 .............ccccceoeveveeer oo 114,190,788 |................ 78,794 151 |, 163,715,047
2. Considerations for supplementary contracts with life contingencies.............ccooeeiiiiinieniinenennene e [0 [0 0
3. Netinvestment INCOME ..o 54,327,762 |.. 50,478,523 |.. ..102,043,909
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. 2,219,744 |. 2,722,029 |. ..5,445 917
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€s ...........cccocvvvvrveioriiiiiiiis [0 [0 0
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 22,934,893 | 20,917,807 |..cooveeereee. 47,469,613
7. Reserve adjustments oN reiNSUraNCe CEABM ...........cccocvovviviveueuieieiieeeieieieteseseeee st esess s s e [0 [0 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.evviueueeereiieeieseeeiisesesese s sesese s st sss s s sesess [essesessicaceseenanas 648,325 | 735,472 | 1,395,003
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 .. 11,085,881 10,882,942 20,868,105
9. Totals (LiNes 110 8.3) .o 205,407,393 164,530,924 340,937,594
10, DEAtH DENETILS ... ..o e e ee e 59,472,087
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccoovvvevereueueesereerens freeseeeeeeeeeeneeeenes 3,007 |.. ..
12, ANNUILY DENETIES ...viviviiiiiictcece ettt ettt ettt s e s st s s b s et eee st st esesesesesessan s ssas e e e eneeneeesenenenn 933,360 |.oeeeeeeeeerienes 925,271
13. Disability benefits and benefits under accident and health CONtracts ...............ccccceveveieeeveveierercrcceens oo 0, 173,718 [ 5,747,125
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 30,714,591 29,245,979 25,254,441
20.  Totals (LINES 10 10 1) ..ueiieeieieiiieiieiee ettt s e s s e e e e e nesene eeee e eneeaes 148,108,454 |................ 121,490,931 | 197,325,527
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 16,537,116 | 19,913,363
22.  Commissions and expense allowances on reiNSUrance aSSUME ..............c.oueueverreeeeerereuesesesesessesssesas [oreeeeeeeeeneneneseeeeas 4,045 | 5,583 |.
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 27,742,149 | 28,942,245
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 5,146,383 |.c.ccovvennee 5,939,691
25. Increase in loading on deferred and uncollected premiums ........... 4,452 512 | 3,104,523 |.....cococnvee. 1,027,511
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE ..............c.ceeueereeievereeeieeeeeeseesess e (7,137,780) ... (1,676,780)..c.cceveee.. (5,687,258)
27. Aggregate write-ins for deductions .... 1,456,515 1,757,448 4,810,174
28.  TOtAIS (LINES 20 10 27) ...ttt e et st e e e s eaen 196,309,394 179,477,004 301,553,092
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt ettt ettt e e [ra s 9,097,999 |....cccoveneee (14,946,080 |......c.coenve 39,384,502
30. Dividends to policyholders and refunds to members 0 0 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MINUS LINE 30) .....c.v.iuiiiuriiuriiirieiritirieescsetseseesss et ees bt s 9,097,999 |....ccovvnne (14,946,080)|....coecvneene 39,384,502
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. (621,603) (5,681,291) (348,023)
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) ..........cccceueveieeuevererenns frocccisnec 9,719,602 |................. (9,264,789)|.....ccoc....... 39,732,525
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ... (899,275) (excluding taxes of $  .....ccoveuviuciniicnnee 5,093
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (1,272,720) (390,232) (5,602,906)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 8,446,882 (9,655,021) 34,129,619
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 237,737,185 246,811,545 246,811,545
37 NEtINCOME (LINE 35) ...ttt ettt s e s e e e e e s esesesesene e seseseeefeneeeeneneneneeaes 8,446,882 |...cocoeuene (9,655,021) ... 34,129,619
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..674,050 |. ..1,978,754 |.. ... (4,158,097)].. ... (4,688,784)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeeeeeierevereieeceeeeeieseeeieeseeseeee e [0 [0 0
40. Change in net deferred iNCOME TAX .........c.oveveveuiuiiiiieieeeeeececeeeee ettt s e s eees 924,781 | 1,966,411 | 1,688,964
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e (1,603,496)|.. (3,911,392)].. (3,687,765)
42. Change in liability for reinsurance in unauthorized and certified companies ............cccoeverienernenneens e, [0 [0 0
43. Change in reserve on account of change in valuation basis, (increase) or deCrease ...............o.ovoeeefoeeerereecceieienssee [0 [0 (3,589,371)
44,  Change in asset VAlUALION FESEIVE ...........c.c.cceeieieeeeeeeececeeeieeeieseseaes e s s s sesessssseseseses e (2,244, 343)|.....cooeneee 2,811,768 |...coooeeee 4,372,893
45, Change iN trEASUNY SEOCK ........ciuiiiuiiiiiiiiii ettt ettt sttt be e b e b e e be e beeabeemtesseesaeesaeesbeenbeenne [eeaesae s e s s 0.
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. .0 |
47. Other changes in surplus in Separate Accounts Statement ..o [ 0
48.  Change iN SUMPIUS NOTES .....couuiiiieiiiieiie ettt ettt a e nae e b e e s e eneeenseeneesseenneenseenseenneens [eeaesaesa e st s 0
49. Cumulative effect of changes in accounting PrinCIPIES ..........c.coiiiiiiiiiiiiie e e 0
50. Capital changes:
L1028 == T I o OO URTOY SRR 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS .........ooiiiiiiieei ettt sse s e s e e e e e e e e e e sseesneesme e e e e 0
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieie 00
51.4 Change in surplus as a result of FeINSUrANCE ..........ccooiiiiiiiiiieiieeeee e e 0
52, DiVIdENdS t0 SIOCKNOIAETS ......uviiiieeecietririsieeieeetei sttt ese et seseeseeeaesseseseseeeae s s e nseaesesesseansese s es|ossenssscieeseseessiciceseennan [0 TSP | B ISR (20,000,000)
53. Aggregate write-ins for gains and losses in surplus (9,507,665) (7,389,321) (17,299,916)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee (2,005,087) (20,335,652) (9,074,360)
55. Capital and surplus, as of statement date (Lines 36 + 54) 235,732,098 226,475,893 237,737,185
DETAILS OF WRITE-INS
08.301. COI CRATGES -.eveieeeceeeetrie ittt e ettt b e s ses et e b s s e e es b et s s e e s e e et s essens et et es s sensntes donseennnnnananenen 4,918,933 | 5,139,077 |.oiiinne 10,213,791
08.302. SUITENAET ChATGES ...cvivieieiiiecieectceee ettt ettt ettt st s st s et esnss s s ssesesesesesnsnans [oresssesesesesnanas 3,362,187 |.ceeece 3,209,715 [ 5,484,908
08.303. Reinsurance Ceded Trails ..ot eaeeeeaseneeeeeeneneeee oo et eaeaeenens 2,306,923 ..o 2,331,287 | 4,658,541
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........c.ccoveieeneiiinic e
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Health Surrender Benefits ...
2702. Miscellaneous Expense ..........cccccoveeee
2703. Funds withheld miscellaneous expense ...........ccocoeoeenenccunene
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccocevieiiiiiniiiiie e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 4,810,174
5301. Prior period adjustment ...t nn e esena|eeennennnnensnennnnnssenennnnns O feereinieennnnneeeeesnneeens O o 1,992,268
5302. Deferred Coinsurance Gain ..(19,292,184)
£ 30101 T T KOTSRS UEN RO SP R UPR R PR TP PR TP RRURTRTOPIN
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccvveveeneenieenenieninneeneeneesdeeieseceiniecieeieee 0 0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (9,507,665) (7,389,321) (17,299,916)




STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 ...........cuiieiiieiieiicieee ettt [oressinessnees 113,610,253 |...ccvvnneee 81,153,473 |...c.ccevneee 166,397,986
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 54,173,727 |.veericinee 50,360,186 |......ccceu.... 101,831,215
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 16,593,647 16,516,948 34,256,847
4. TOtal (LINES 110 3) oottt 184,377,627 148,030,607 302,486,048
5. Benefit and 10SS related PAYMENTS ............c.cueviuiiiiiiieicieteeeeeeee ettt bessssnnns [oevesesesnnnas 125,349,442 |................. 95,729,232 |.ceoevee. 157,850,517
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS ............c.c.. foeeeeercrerenene (7,247,916) |- cevenee (1,615,969)[.....cccveenne (5,741,203)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieieievenens eeeeenceenenens 56,631,112 | 58,004,461 |............... 108,563,094
8. Dividends paid t0 POIICYNOIAETS .........c.cooviviveueeeeieiieeeee ettt ettt et s s esn s s s s sesessanans [eseteseseesereseeaeaeneieaenea (O [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ........................... 0 taxon capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 8,160,260 (1,341,772) (11,755,961)
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 182,892,898 150,775,952 248,916,447
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 1,484,729 (2,745,345) 53,569,601
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 69,423,603 |.. 103,543,564 ..165,343,363
12.2 SHOCKS .-vrerereeeecteese sttt nnenn eneene e (U 155,581 |.. ... 10,066,215
12.3 Mortgage loans ... 21,637,652 21,708,727 |. ...41,160,338
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 176,841 | (L 331,122
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 119,909 0 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvoveveveucuiiieeeiceceeieieeceeeee et foeseeenenesenas 91,358,005 |...covevvnnes 125,407,872 |..coove. 216,901,038
13. Cost of investments acquired (long-term only):
T = T T PSSO ROSOUPOTRR 52,503,182 |...covrenene 182,482,083 |................ 280,616,475
1312 SEOCKS ..ottt |oeinne e (U R 5,043,398 |....ccovveunrene 6,831,076
13.3 MOMGAGE [OBNS .....ceueriiriiiie ettt |oevinineinnanes 42,490,000 |...oocvrreenee 35,277,500 |......ccoenvene. 71,902,500
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......c.cviiiiiiiirieieeie ettt nns [eosesinesaenenenes 2,943,803 |....occvvrrrene 101,583 | 4,861,764
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 5,450,474 5,629,548 1,752,567
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 103,387,459 228,534,112 365,964,382
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 3,340,376 (2,708 ,645) (562,995)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (15,369,830) (100,417,595) (148,500,349)
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 ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
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 (3,688,341) ..o 72,955,788 |...covvenee. 99,114,031
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (L 20,000,000
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 24,122,604 13,797,968 (283,783,461)
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 20,434,263 86,753,756 55,330,570
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...c.ccccceeveecne 6,549,162 |...ccccuvenee (16,409,184)|................ (39,600,178)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieieieiiieeteecece ettt sesesesessassnnssnenes |resesseneseneneas 9,092,311 | 48,692,489 |.......ccc..... 48,692,489
19.2 End of period (Line 18 plus Line 19.1) 15,641,473 32,283,305 9,092,311
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Change in securities lending collateral ... [ (15,894,653)|.....cvcvvrnne. 9,601,830 |....ccoeee... 46,603,390
20.0002. Amortization of deferred gain on reinsurance agreements ............cooemviriiinnnninceicnens foreeeines (9,507,665)|................. (7,389,321) [.covcvree (19,292,184)
20.0003. Interest credited on deposit-type contracts ... [ (3,330,727)|...ccoevrnnee (2,173,773) |.eveveenee (5,454,873)




STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 INSUFBNCE ........ceuiiiiriiieieteteeiie st sttt sttt s et st ss st sesesesese e sssssseseseseseseessssssenaoeneeeeeeeaeienn 202,162,354 |...cccovvenee 185,534,181 |...cocveeee 371,131,739

3. Ordinary iNdividUal BNNUITIES .........c.ceviiriiiririeieeieiie sttt s e e e s s s seseseseo|oee e e 33,385 [ A4 781 | 105,837

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.e.viviveeiiieticiete ettt ettt et et et eae st ete et ese et ete s et e s et e s etesssaessstessssesessesessetesebesesensasensssedssesenees e tese e et es e s enennenn [0 U 0 [ 0

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 [ 23,127,857 |..ccoocune 22,327,658 |................. 46,331,719

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) .....viuiveiiiiiiecieie ettt es e es bbb ns s st en e 225,323,596 |...ccovenve. 207,906,620 |................ 417,569,295
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) .......c.cviuiuiuiiiiieieieieieeese ettt [OOSR [0 U 0
13. Subtotal (LINES 11 thrOUGN 12) ....c.cuiuiuiiiiicicteieieieeeteie sttt bbb s bbb 225,323,596 |..cccovenve. 207,906,620 |................ 417,569,295
14, DEPOSIt-LYPE CONFACES .....vvivieieieieiieieteeeicieet ettt esesese e e esesesens |eeeeeseeeeeie e eeaes 512,023 | 75,337,828 |......co.... 155,882,588
15. Total (Lines 13 and 14) 225,835,619 283,244,448 573,451,883

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 OHIO NATIONAL LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern
A.  Accounting Practices

The financial statements of Ohio National Life Assurance Corporation (the Company) 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.

At June 30, 2023 and December 31, 2022 there were no permitted practices.

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 $ 8,446,882 $ 34,129,619
(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 $ 8,446,882 $ 34,129,619
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 235,732,099 $ 237,737,185
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 235,732,099 $ 237,737,185

C.  Accounting Policy
(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds not backed by other loans are stated at amortized cost using the modified scientific method.
(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan-backed securities are stated at amortized cost. The retrospective adjustment methodology is used for asset-backed, CMO, and Mortgage-backed

securities.
D. Going Concern

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

NOTE 2 Accounting Changes and Corrections of Errors
No significant changes

NOTE 3 Business Combinations and Goodwill
No significant changes

NOTE 4 Discontinued Operations

No significant changes

NOTE 5

Investments

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

(2) OTTI recognized 2nd Quarter - 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 $ 131,675 | $ 108,071 | $ 23,604 | $ 108,071 | $ 111,643 ]06/30/2023
Total XXX XXX $ 23,604 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
2. 12 Months or Longer

$
$

2,496,814
26,594,610



STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 51,488,596
2. 12 Months or Longer $ 189,689,415

(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
(3) Collateral Received
b. The fair value of that collateral and of the portion of that collateral that it has sold or
repledged $ 55,766,309
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
1. Reverse Repurchase Agreements Transactions Accounted for as a Sale - NONE
M.  Working Capital Finance Investments - NONE
N.  Offsetting and Netting of Assets and Liabilities - NONE
R.  Reporting Entity’'s Share of Cash Pool by Asset Type - NONE
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
NOTE9 Income Taxes
No significant changes
NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes
NOTE 11 Debt

B. FHLB (Federal Home Loan Bank) Agreements

(1) Information on the Nature of the Agreement
The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, and by purchasing FHLB stock, the Company
can enter into deposit contracts. The Company had outstanding deposit contracts of $280,000,000 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 $ 2,525,099 $ 2,525,099 $ -
(c) Activity Stock $ 12,175,000 $ 12,175,000 $ -
(d) Excess Stock $ 20,101 $ 20,101 $ -
(e) Aggregate Total (a+b+c+d) $ 14,720,200 $ 14,720,200 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the

Insurer $ 280,446,685 XXX XXX

71



STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

2. Prior Year-end

(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 2,545,104 $ 2,545,104 $ -
(c) Activity Stock $ 12,175,000 $ 12,175,000 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 14,720,104 $ 14,720,104 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 280,002,127 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 $ 2,525,099 $ 2,525,099 $ - $ - $ - $ -
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) $ 386,679,490 $ 419,808,707 $ 280,000,000
2. Current Year General Account Total Collateral Pledged $ 386,679,490 $ 419,808,707 $ 280,000,000
3. Current Year Separate Accounts Total Collateral Pledged - $ - $ -
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $ 340,243,993 $ 369,025,712 $ 280,000,000
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) $ 386,679,490 $ 419,808,707 $ 280,000,000
2. Current Year General Account Maximum Collateral Pledged $ 386,679,490 $ 419,808,707 $ 280,000,000
3. Current Year Separate Accounts Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $ 340243993  $ 369025712  $ 280,000,000
(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 $ 280,000,000 $ 280,000,000 $ - $ 280,000,000
(c) Other $ - $ - $ _ XXX
(d) Aggregate Total (a+b+c) $ 280,000,000 $ 280,000,000 $ - $ 280,000,000
2. Prior Year end
(a) Debt $ - $ - $ _ XXX
(b) Funding Agreements $ 280,000,000 $ 280,000,000 $ - $ 280,000,000
(c) Other $ - $ - $ _ XXX
(d) Aggregate Total (a+b+c) $ 280,000,000 $ 280,000,000 $ - $ 280,000,000
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ - $ - $ -
2. Funding Agreements $ 280,000,000 $ 280,000,000 $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ 280,000,000 $ 280,000,000 $ -

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)

7.2



STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under
the following arrangements

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

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

A

Defined Benefit Plan
(4) Components of net periodic benefit cost - NONE

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant changes

NOTE 14 Liabilities, Contingencies and Assessments

A

Contingent Commitments

(2) Detail of other contingent commitments
The Company has committed to fund mortgage loans in the amount of $15,230,000.

The Company is an investor in limited partnerships and a limited liabilty corporation. The Company has committed $45,000,000 and funded
$19,682,270 to these investments.

NOTE 15 Leases

No significant changes

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk

No significant changes

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

B.

C.

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

Wash Sales - NONE

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

No significant changes

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

No significant changes

NOTE 20 Fair Value Measurements

A.

Fair Value Measurements

(1) Fair Value Measurements at Reporting Date

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 $ 15,641,473 | $ - 19 - 19 -1$ 15,641,473
Securities lending collateral $ - 19 55,766,309 | $ - 19 - 19 55,766,309
Preferred stock $ - 19 1,672,000 | $ - 19 - 19 1,672,000
Bonds Industrial and Misc $ - 19 94412 | $ - 19 - 19 94,412
Common Stock Industrial and Misc $ - 19 14,720,200 | $ 268,333 | $ - 19 14,988,533
Equity call Options $ - 19 5,958,077 | $ - 19 - 13 5,958,077
Separate account assets $ 267,187,077 | $ - 19 - 19 - 19 267,187,077
Other Invested Assets - limited
parternships $ - 19 - 19 9,856,619 |$ - 13 9,856,619
Total assets at fair value/NAV $ 282828550 | $ 78,210,998 | $ 10,124,952 |3 - 193 371,164,500
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 $ - 1% - 1% - 1% - 1% -

7.3




STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

(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 $ 278,250 | $ -1% - 1% - 1% 9,917)| $ - 1% - 1% - 1% - 1% 268,333
Other Invested
Assets $ 7374598 | $ -19 - 19 - 19 (94428)|$ 2393153 | $ - 1% 18329619 - 19 9.856.619
Total Assets $ 7652848 | $ - 19 - 1% - 1% (104345)| $ 2393153 | $ - 1% 18329619 -19 10,124,952
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 -1 -193 -193 - 13 - 13 -

(3) Policies when Transfers Between Levels are Recognized - NONE

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

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

(5) Fair Value Disclosures - NONE

B.  Fair Value Reporting under SSAP 100R and Other Accounting Pronouncements - NONE

C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.
Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $1,715,083,480 | $1,984,031,103 | $ - 1$1,705432,823 | $ 9,650,657 | $ - 13 -
Cash & Cash equivalents | $ 15,641,473 |$ 15641473 |$ 15,641,473 | $ -1$ -1$ -1$ -
Common stock non-
affilate $ 14988533 |$ 14,988,533 | $ - |$ 14,720,200 |$ 268,333 | $ - 198 -
Preferred stock $ 14,358,080 [$ 16,762,400 | $ -1$ 1,762,400 |$ 12,595,680 |$ - 198 -
Mortgage Loan $ 435130,570 | $ 473,021,965 |$ - 198 - |$ 435130570 | $ -8 -
Securities lending
collateral $ 55766,309 |$ 55764277 |$ - |$ 55,766,309 |$ - 19 - 198 -
Other Invested Assets -
Surplus Notes $ 26,570,875 |$ 30,348,231 | $ -1$ 26,570,875 | $ - 198 - 19 -
Other Invested Assets -
limited parternships $ 9,856,619 | $ 9,856,619 | $ - 19 -1$ 9,856,619 | $ -1$ -
Derivatives- call options | $ 5,958,077 | $ 5,958,077 | $ -1 5,958,077 | $ - 19 - 19 -
Separate account assets | $ 267,187,077 | $ 267,187,077 |$ 267,187,077 | $ -1$ -1$ -1$ -
Separate account
liabilities $ (267,187,077) | $ (267,187,077) | $ (267,187,077) | $ - 18 - 18 - 138 -
D. Not Practicable to Estimate Fair Value - NONE
E.  NAV Practical Expedient Investments - NONE

NOTE 21 Other Items - NONE

NOTE 22 Events Subsequent - NONE

NOTE 23 Reinsurance

No significant changes
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

E. Risk Sharing Provisions of the Affordable Care Act - NONE
NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

A.  Change in Incurred Losses and Loss Adjustment Expenses
Reserves and Loss Adjustment Expenses as of December 31, 2022 were $84,561,953. As of June 30, 2023, $6,447,203 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 $77,979,390. The
decrease is generally the result of the natural progression of a block of disability income claims and the increase or decrease in original estimates as additional
information becomes known regarding individual claims.

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

No significant changes

NOTE 27 Structured Settlements

No significant changes

NOTE 28 Health Care Receivables

No significant changes

NOTE 29 Participating Policies

No significant changes

NOTE 30 Premium Deficiency Reserves

No significant changes

NOTE 31 Reserves for Life Contracts and Annuity Contracts

No significant changes

NOTE 32 Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics
No significant changes

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

NOTE 34 Premium & Annuity Considerations Deferred and Uncollected

No significant changes

NOTE 35 Separate Accounts

No significant changes

NOTE 36 Loss/Claim Adjustment Expenses

No significant changes
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

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

If the response to 3.2 is yes, provide a brief description of those changes.
ON Flight, Inc. was sold during the second QUAET Of 2023 ...........cuiiiiiiiiii bbbttt bbb bbbttt b bbb 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?
(@3 el D= o= i o T=T o Aoyl 1g T U =T o Lo PP PPR PSR

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? ........oiiiiiiiie et

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[ 1 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. .o Cincinnati, OH ...ocooooieeeeeeeeeeeee ....NO.....]....NO.....|....NO.....|... YES....

The 0.N. Equity Sales Company ........ccccoomimennnicicnsnncceeeens Cincinnati, OH ..o ....NO.....|....NO.....[....NO.....]... YES....
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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, 17,087,668
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 agré@MENtS.) ...........ccceuiiiiiriueriieiiiisiieseeisees et se s nses Yes [ ] No[X]
If yes, give full and complete information relating thereto:

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

Yes[ 1 No[X]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONGS ...ttt ettt ettt ettt et et a ettt et et ettt s e ettt e st et a s e ae s sttt a s s e Attt e s s et e s s ean s s e st et et et et ean st et et etetesesnan s S$..
Preferred Stock ... $.
Common Stock ... $.
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other $.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 5.
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiieeeee s $
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............cccccoiiiiiiiiiiiiiiiiccce e Yes[ 1 No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccoceoeviiiicicicne Yes[ 1 No[ 1 NATX]

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. ..... .... 55,766,309
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ... 55,764,275
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveveeecueueeeieeeeceeeeeeeeeee et et $ e 55,764,277

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 ...ttt ettt 425 Walnut Street, Cincinnati, OH 45202 ...
Federal Home Loan Bank of Cincinnati ..........ccccooovieioveiiiiiceee 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? .............cccccceeeeee.
If yes, give full information relating thereto:

Yes [

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

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
Christian 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?.....

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?.

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

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

5

Investment
Management
Agreement
(IMA) Filed

Legal Entity Identifier (LEI) Registered With

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. oo ittt et e et e st e e st e et e b e et e e e e et e eneeeneeeneeeneenneennen

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? .........coiiiiiiiiiiii ettt ettt she e s h e e sbe e st e e ke e bt embeeabeaaeeeaeesaeesaeesbeenbeenbeens

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? .............cccccoieie.

8.2

Yes [ X ]

Yes [

Yes [

Yes [

]

]

]

No [ ]

No [ X ]

No [ X ]

No [ X ]



STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 T 836,623

1.13 COMMEICIAI MOTIGAGES ...........vvvevieieieee ettt ettt ettt et s et et e s e s et et et e s se e s e s et e s e b e s e s ess s es st et et et et esesess s st et esetesesesnssasasesasesesesn B 472,185,342

1.14 Total Mortgages in GO0 SANGING .......c.c.vevreeeeeeeeeeee et teee e eaeteteteees s aeae s e es s s e seteseses s assesesessssaseesesassassssssssassasansssesannans $ 473,021,965
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 $ 473,021,965
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 46.800 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiieeietetetcteeeeee et et e te s et eseses et st et etes et esssesses st esesesesesesess s eseseseseseseseas s e s eses et esesessas s es s es et et et essas s ssas e s e s ea et e eseseeesesen e e e s e s eseeenenens 0.400 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiiiretetieiieseetetetetesesesees et e sesetesesessas et et esesesesesessss s ssesesasesesessas Saesessasesesesesesenessaseseseseaenens 41.800 %
3.1 Do you act as a custodian for health SAVINGS BCCOUNES? ...........cceueueiiieeceeee e eeeeecee e teeeeeeecae et ee s saeaetesesenssaesesesesensssesetasesensssesesesasensransena 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 .............cocooiiiiiiiiiieiii e B e 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............c.cccceveeuee.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 FEPOIHING ENLILY? .......cvvieieiecieieieiieeet ettt ettt ettt s et s s st b s s et e s s s as et s s s eses s eseses s s anas Yes[ 1 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.ovvicucueieieeeeceee ettt n s s ssaeaesesensananeesnas Yes [ ] No [ 1 NAT ]

5.2 If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

..13-2672904 .

06-0839705 .
" 06-0839705 .

. |General Re Life Corp ...

. |Munich Amer Reassur Co

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

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




STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
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 .....coooiiiiii e AL e b e 2,196,046 |.....coovveeriee 120 | 521,943 [ 0 e 2,718,109 [oovciiciine 0
2. Alaska ... AK L
3. Arizona.....
4. Arkansas ..
5. California ..
6. Colorado ......
7. Connecticut ..
8. Delaware. .............
9. District of Columbia . s K
10. Florida .. . 16 963 338 |.
11.  Georgia 6,209,808 |.
12, Hawaii ..o HE b
13. Idaho ....
14. lllinois ... ,294, K
15.  Indiana . ...22,628,721 |.
16. lowa ..... 2,155,621 |.
17. Kansas . .2,555,599 |.
18.  Kentucky
19. Louisiana
20. Maine .......
21.  Maryland
22. Massachusetts .............cccoiiiiiiis MA
23.  Michigan ........ccccoovuiiiiiiiiiieeeee Mi
24. Minnesota . .. MN
25.  Mississippi . MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e
27. Montana
28. Nebraska ..
29. Nevada ........ . .. L8, ..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L foe 1,031,126 [ O e 119,977 | 0 | 1 151,103
31, NEW JErSeY ...cooviuiiiiiricieieieie e NI oo bei [ 4,982,675 [ 0 862,285 [l O 5,844,960
32.  New Mexico . ..491,074 |.. .0
33. New York ..... . 702,119 |.. .0
34. North Carolina .. .. 6,531,527 |.. .0
35.  North Dakota , eeereeneeenenrenens 0 Joerieneen 45,446 | O [ .0
36. Ohio ...cceeuee 12 905 627 |. ,023
37. Oklahoma . .2,129,989 |. .0
38. Oregon......... 2,428,531 |. .0
39. Pennsylvania ... 6,476,589 |. .0
40.  Rhode IS1and .........cccceeveeeereenneniseneniennees RE e L [0 759,364 [ O o 71,142 | O e .0
41.  South Carolina . .0
42, South DaKota ........cceeeevenveveerenseenereneiene SO [ L [0 189,339 [ O o 79,740 e O e .0
43. Tennessee ... .0
44, Texas ....... .0
45.  Utah ..... .0
46. Vermont . .0
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 ......cccociiiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. oo XK [ (1 [0 (1 (O (1 0
91.  Dividends or refunds applied to purchase paid-up
additions and annuIties.............cccceeeeeereeeeneeenns forreees XX oo (1 [0 (1 (O (1 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeveereeereeereenes foereers XXioes oo (1 [0 (1 (O [V 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 318,008 |. 0.
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oceeoeeiiiiininis 0] 0.
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX .201,599,302 |. 0.
96.  Plus Reinsurance ASSUMEd.........ccccoeeeeeenennaenns [oeees XKoo e 0] 0.
97  Totals (All Business).... . 201,599,302 |. .0 f....... 225,562, ..
98. Less Reinsurance Cede 103,564,119 , 0 111,191,926
99. Totals (All Business) less Reinsurance Ceded 98,035, 183 33,385 16 301,797 0 114,370,365 512,023
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......ccovvvvvnccceireeeeeeen e XX 1,640 |. 0 ..2,858 |. 0 4,498 |. 0
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvvevirieririeienieienisieesieesieesneese o XX oo (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 1,640 0 2,858 0 4,498 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeiieririeienieienisienesieesieeseeese o XX oo (U TN [V R (U TN (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c.ccoceveeerieereeeiins eriens 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee 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 OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 .... |..O0H.....|...... UP....... 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.....]....... RE........ 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 OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 e | ONLH Holdings LP .cooeeeeeeeiieieiies LDE] s UIP....... Third Party Limited Partner ................... Management ..........ccccooiiiiiinnnne ... 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 dépdt 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 ...
Constellation Insurance Holdings, Inc. Anurag Chandra (Member of Constel lation
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. ..oceevnvvveneeeneeineennnnes LCAN....) ..l 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 ..........cccccuunnnee LCAN....J...... 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 ..........cccccuneeee LCAN....J...... 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.
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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? .............c.ccueuiieieiiiiieieeeteeceeee ettt es e ses s YES
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

NO

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. ............ccociiiiiiii e NO

Explanation:

Bar Code:

M AR AN RO

8 9 2 0 6 2 0 2 8 4 9§ 0 0
MU AR AN CAT R

8 9 2 0 6 2 0 2 8 3§ 6 5 0
e T
XXXV [Document Identifier 445]

8 9 2 0 6 2 0 2 8 4 4 5 0
sz = | WM R
Actuarial Guideline XXXV [Document Identifier 446]

8 9 2 0 6 2 0 2 8 4 4 6 0
eyt s | RNTHIUAM ARSI
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

8 9 2 0 6 2 0 2 8 4 4 7 0 0
rmseszssssetasis = | I RNHUA A
Actuarial Guideline XXXVI [Document Identifier 448]

8 9 2 0 6 2 0 2 8 4 4 8
EE e |||

8 9 2 0 6 2 0 2 8 7 0 0 0 0
E et D |||
(2nd Quarter Only) [Document Identifier 222]

8 9 2 0 6 2 0 2 8 2 2 2 0 0
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

OVERFLOW PAGE FOR WRITE-INS

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. AdMiNiSTrative Charges ...ooiiiiiioieieieecce ettt [oeseensessseneseaeaenn 287,300 |ooreeiiennne 281,160 [ 484,991
08.305. VUL GAIN (LOSS) vvereriiiiiietetetesesisisesisie ettt sttt st st be s s se s bbbt ese e s ssssesesesesesenesssennn |ooesesesesenenennnnans 210,538 .o (78,297) |- 25,874
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 497,838 202,863 510,865
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
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 YEAr ..........ccccoevririririreierereerineseseseeieees e 452,169,616 |............... 421,427,454
2. Cost of acquired:
2.1 Actual cost at time of acquisition .... 11,902,500
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 473,021,964 452,169,616
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 37,712,761 ... 34,032,952
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals (120,004) 331,122
8. Deduct amortization of premium and depreciation 47,944 |... 33,358
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13.  Statement value at end of current period (Line 11 minus Line 12) 40,204,848 37,712,761
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 2,034,303,304 |........... 1,928,619,851
2. Cost of bonds and stocks acquired ...52,503,182
3. Accrual of discount
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposals
6. Deduct consideration for bonds and stocks disposed of
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 2,015,782,046 2,034,303,304
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 [ 1,009,385,436 |.......cconve 12,600,224 |................ 18,200,109 |.....oocveeeeneee 913,429 |........... 1,009,385,436 |............ 1,004,698,980 |.....coovvueerncrcnnn 0 oo 1,002,491,737
R Y (2 - SRS PRSTSTSTTRPRPRRY KRS 929,997,762 |...coverrnnne. 13,886,447 |....ccccceeeeee 22,724,305 |...cocvviriinne 2,214,409 |................ 929,997,762 |...coovvennne. 923,374,313 | 0 o 932,825,198
3. NAIC 3 (8) coveieieieiiieie ettt ettt ettt ettt s sttt s et b bR st st s b b et s s ettt et besesenene et es s senesenens |eesnenen e 55,087,529 | [V 197,896 |....cccvenve (3,451,210) | cecvvnnee 55,037,529 |...cccverenne 51,388,423 | 0 s 53,954,654
L 7Y (@2 - STV RPURRTTY R 2,326,714 oo [V 365,449 [ 323 | 2,326,714 |...cocoee 1,961,588 oo 0 [ 9,979,762
5. NAIC B () it b et b et n b [rr s 2,019,861 | (1 T 49 | 2,418 | 2,019,861 |coeeerine 2,022,230 |...oooveeeeeereecnreennn 0 foe 2,018,636
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 593,753 0 8,939 758 593,753 585,572 1,200,977
7. Total Bonds 1,999,361,055 26,486,671 41,496,747 (319,873) 1,999,361,055 1,984,031,106 2,002,470,964
PREFERRED STOCK
8. INAIC 1 bbbt b et b ettt s ea b e [reese e 15,000,000 |.....oocoreriecirieiricnne [0 (1 R [V 15,000,000 |......cccvevnve 15,000,000 |....ovoveeerererecenernnnens 0 o 15,000,000
N 2[RRI HOSRR 1,672,000 |oevcvieicicierrecicienne (L RSN [V 90,400 ..o 1,672,000 |..cooverrineee 1,762,400 |0 [ 1,528,800
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 16,672,000 0 0 90,400 16,672,000 16,762,400 16,528,800
15. Total Bonds and Preferred Stock 2,016,033,055 26,486,671 41,496,747 (229,473) 2,016,033,055 2,000,793,506 2,018,999, 764
(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 OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHIOT YEAI) ........c.ccuiiiiiieireuetiisiiisesesesessssssssesesessssssssssesesesssssssesessssssssesesesssssssssesass  sbesssssssssesann 2,211,914
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.cueviiiuiueieieiiieieieteieieesese st sesese st st et s s sss s s et st sssses et ssssssssesesessssssssesesessssssssesesanns ebeseerstsssesana 2,104,247
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiieesesetesessessesese s s ssssesese s ss s sesesese s ssssss et et s ssssssesesesasasseses et s s s e s e s et s s ssnsesesesssssnsesesasans ehesisstatsstetana 3,288,739

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEA ..........c.cvivveieeiie e teeeetetaeteese e st esa e ss et es st s st es st ess et ee st en st n st ens et en st en st en st ens e en st en s et ens e s s s et ensesensesenaese | ehessebassesasscases (993,050)
Considerations received/(Paid) ON tEIMINALIONS ............ccceueiiiiiueieteiiieie et tesssese st s esesese st e ssesese s ssssssesesesssssassesese s ssssssesesesssssssesesessssssnsesesesanns | teebebesssnsstaneetanns 653,774
AAMIOTEIZAION ..ottt s e e e e E s £ s e o s heE s EeE s E e R E e e E e R h e h e h R h e h R h e R R h R Rttt s Seebeteeb e 0

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LINes 1+2+3+4+5-6+T+849) ........ccccuriiuirereiiiiiecieieieieeeseiese st esese s ssesesesens ebessestsssiesanns 5,958,077
Deduct NONAAMIIEA @SSELS ..........ciiiii bbb bbb e s E e s b e s b e s b e e E e e b e E e e E e e R e e E e h e e h e R e h e R R R e R e e s AReeEeaEeaeeeae e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) .....viiuiiiiiieiieteiiiieieseiete ettt ss et sttt s bt sebe s st et be st snsesebebessssnens ebeseenssssiesana 5,958,077

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc.ii ittt ettt et e et eae e e st e ss e e st e s e e s e esseeseeeaeeemeeeseeaseenseans Sheessseasseasaesseesnnssaesaaeanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......cc.ooiiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis e
3.12 Section 1, COIUMN 15, PrIOT YA .....coiuiiiiieiieie ettt res eesbeeabe et et e e s e e sieess eessassaessaessaeesaessressreeaneeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MINUS ..........ccccoeieiiiiiiiis e

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviiiiiiiiis e

3.22 Section 1, Column 17, Prior YEAr ..........c.o...qum .........qum......... g ... G ....... G . —— ...

Change in amount recognized

3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........}

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt reen e eaeeaae e s s e e sb e e s b e e e b e s b e as £ebeeabesss s e s she s she e sh e e sbeesbe Sesneesaeeaeeaeeaaesaaesaaeeane e

10y o) =TI (I TR i o T UL I L= 0 S PTTN
Cumulative variation margin on terminated contracts during the Year ............ccccoiiiiiiiiiii it

Less:

4.21 Amount used to adjust basis of hedged item ... i,

4.22 AMOUNE FTECOGNIZEM .....cuiiiiiieiieeiie ettt ie e sbessbeesseaaesasssassaes e saeas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiiiiiiiitieitieitiee ettt res cheeiiee s s s e b s b e st s ae s eheebeaassassessrassaessaeesaes

18] o) o) =TI (T Lo oy o QUL I L= SO TTN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT VAT ........coiuiiiiiiiiiie ittt ettt ettt ettt sh e e s heesb e e eb e e bt e bt ea bt em et ea et eheeeheeeheeeb e e b e e abeembeembeen Sesmeeaaeesaesaaeeaaesaaesaeesnnens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOF YEAT ..ottt ettt e st e st e st eas Seaeeaeeae s s e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt ettt e e e e st e e st e e st e e b e e aeens Sheessaessaesaeesaeesaaesaeenaeeaes
Deduct total NONAAMIEA @MOUNLS ..ottt e e h e E e E oo e e e e e e e e e e e £ e e e E e £ e e e R e e R e £ R e e R e SR e e R e e R e e E e e R e e R e e e e sheaeeseeebeseeaae s Smeemeeseeseeseeee e e ene e e eneen

Statement value at end of current Period (LINE 6 MINUS LINE 7) .....eoiuiiiiiiiiiiiiii ittt a bt h e s bt ekt e bt e a bt ea bt ea et sh et she e sheeeb e e b e e abeeabeeabeen Sesseeseeaesaaeeaaesaaeeseesnneans
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

SI05, SI06



-

o o &~ w0 b

10.
1.

12

13.
14,
15.
16.

STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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, COIUMN 14 ......iuiiitiiiieeieiee ettt eeee sttt ses et ees et es et es e ees s ee s ees e ees s ens e ees s ens e ns e ensesens et e s e b st s ensebenns fessebsastesantes 5,958,077
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccooiiiiiiiiiiiiiiiiiieies e 0
TOtAl (LINE 1 PIUS LINE 2) ..ottt ettt s e e s et seses et essasssa s s sesesesessssnsnensnsneneesnss e 5,958,077
Part D, SECHON 1, COIUMN B ...ttt e s e s 2 s s s a2 e s s e s s s s s s s s s ses e s s s s es et essnsensnsenne fessetssntesntes 5,958,077
Part D, SECHON 1, COIUMN 7 ...ttt eteeeeees e eseseeeeees e ssesesesee e e s esesesee s e seseeee a2 e e seseseeee e eseseeeees s nsnaesesesasmansnaass  febbssasessesasasasasereenanas 0
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiiiieie ettt sttt et st sie e e e sbe e e ennesnesnes s 0
Fair Value Check
Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt et ettt et et et et et e e et et et et et et et et et e e e e ee e e e e seeeeeeeen oanevesreeseeaeanes 5,958,077
Part B, SECHON 1, COIUMN 13 ...ttt ettt et ettt et ettt ettt e e et et et et et et et et et et et et e e et e e ee et eeeesesesees eteetessessesseaseaseeseasearnans 0
TOtal (LINE 7 PIUS LINE 8) ..ottt s s s st s et et e s easas s sesesesesesesssnnsnsnssenesenenennnees e 5,958,077
Part D, SECHON 1, COIUMN O ......iiiiiiiiie ettt s s e s s e s e s e s s s et essesensesenne fessnbesntesantes 5,958,077
Part D, SECHON 1, COIUMN M0 .....uiuiurueieiiiieieteeeee e ees et ees e eseseeeeees e eseseseseeeessseseeesee s e seseseeee e e aeseseeee e eseseseees s nssaesesesasmsnsnsens | febbassassssesssssasaseseananas 0
Total (Line 9 minus Lin€ 10 MINUS LINE T7) ..ouiiiiiiiiiiie ettt ettt ettt sieesbeesbeene e e snnesnes i 0

Part A, SECHON 1, COIUMN 27 ..ottt ettt sttt s ettt a bbb e se e e e s st e b et e s e se e se s s e s e ke b e s ese e se s e s b e b esesene s seasabese Hebebebesestatneneebetebebnanaea 0
Part B, SECHON 1, COIUMN 20 .......iiiiieueiitiriiiisietetetetet ettt sttt teses ittt sssesetesesese s s s esesesetesese e e s e s esebesesese e se s e s s ebesesene e ssasasese  febebebestatatneneetetebebnanaea 0
Part D, SECHON 1, COIUMN 12 ...ttt ettt ettt seseseses e s et sesesesesese s e e e s s et e s eses e s e e et et et esesese e s seseses  febebebesentatneneetetebebeanaeas 0

Total (Line 13 plus Line 14 minus Line 15)

Si07



STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

Schedule E - Part 2 - Verification - Cash Equivalents

NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE

S108, EO1
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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
0526359 ... SACRAMENTO ... . 05/01/2023 .. .5.625 .. ....2,000,000 |... ...0].. .. 14,535,000
0926361 .... WASHINGTON ... . 05/30/2023 .. .5.500 |.. ....4,150,000 |... ..0].. .. 10,300,000
2126355 ... CLINTON . . 04/21/2023 .. 5.750 .. ....3,100,000 |... ...0].. .8,900,000
3626353 . MASON . . 04/06/2023 .. 5.816 |.. ....1,890,000 [... ...0].. .5,650,000
0599999 Mortgages in good standlng CommerC|aI mortgages-all other 11,140,000 0 39,385,000
0899999. Total Mortgages in good standing 11,140,000 0 39,385,000
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 - Totals

39,385,000

11,140,000 0
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 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

1025575 . .. | TITUSVILLE .09/26/2012 .. ..04/10/2023 .56,933 |. 0 0 .0 0 0 .0
1425459 . . | GURNEE ... .07/22/2010 .. .05/22/2023 0 0 .0 0 0 0
2125621 ... ABERDEEN . 05/10/2013 ....06/01/2023 .... 0. 0. 0. 0 0. ...0
3625607 .... SPRINGBORO ... feveeeeveeneeeeens O s s s 03/18/2013 ....04/01/2023 0. 0. 0. 0 . 0. .0
3725532 ovveiiiiiiiiineeneiinnn [TULSA e e O e [ 10/20/2011 ....05/01/2023 0. 0. 0. UV ... 500,842 |... 0. ...0
4425202 ... [ CONROE s [ e e i [ 03/28/2006 ....06/28/2023 0. 0. 0. () ... 832,869 |... 0. .0
4425299 ...ouiniiiiiinieeeeeeen [CONROE e e T oo [ 01/19/2007 ....06/28/2023 0. 0. 0. 0 .. 350,165 |... 0. ...0
425303 . TEMPLE L [ TR [ i [ 05/12/2008 ....05/01/2023 0. 0. 0. 0 0. .0
4725634 ... VIRGINIA BEACH ...ovvvveviviiinnnnniiinnns Jevvvnnnneeeenes VAo o s [ 06/26/2013 ...06/30/2023 .. 0. .01, .01, 0 .01 ...0
0199999 Mortgages closed by repayment 3,088,343 0 0 0 0 0 0 0 0 0
0125745 ..ovvviiiiiiiiiee L= iy | ) AP AR 03/26/2015 ... fevvennnnninn s | LIV 7 R | AN [V 0 [V 0 0 0
0125043 ... MOUNTAIN BROOK .....evvvvevnennnnnnnnnnnnnns feuvvvvmvmnnnnnee Al s s s 09/14/2017 0. 0. 0. 0 0. .0
0225839 ....coevvvviieeeiinineees [ TEMPE i e A oo [ 07/06/2016 0. 0 0 0 0. ...0
0325771 ... PHOENIX ... 06/30/2015 0. 0. 0. 0 0. .0
0325823 . .. | TEMPE .. .04/21/2016 .. 0 0 .0 0 0 0
0325824 . .| PHOENIX .04/26/2016 .. 0 0 .0 0 0 0
0325830 ... TUCSON ... 05/26/2016 0. .01, .01, 0. .01, ...0
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

0325836 ... PHOENIX ... 06/20/2016 0. 0. 0. 0 0. ...0
0325843 ... TUCSON ... 07/22/2016 0. 0. 0. 0. 0. ...0
0325904 ... TUCSON ... 05/01/2017 0. 0. 0. 0 0. ...0
0325940 . .. | PHOENIX .09/12/2017 .. 0 0 .0 0 0 0
0325941 . .. | PHOENIX .09/12/2017 .. 0 0 .0 0 0 0
0325942 . . | PHOENIX .09/12/2017 .. 0 0 .0 0 0 0
0325957 ... TUSCON ... 11/14/2017 0. 0. 0. 0 0. ...0
032594 ... COTTONIOOD .. 12/18/2017 0. 0. 0. 0. 0. ...0
0326022 ... CHANDLER ... 08/22/2018 0. 0. 0. 0 0. ...0
0326115 .... SCOTTSDALE .. 11/08/2019 0. 0. 0. 0. 0. ...0
0326130 .... 02/19/2020 0. 0. 0. 0 0. ...0
0326248 .... 11/29/2021 0. 0. 0. 0. 0. ...0
0326274 .... SCOTTSDALE .. 03/08/2022 0. 0. 0. 0 0. ...0
0326303 ... PLACENTIA ... 07/13/2022 0. 0. 0. 0. 0. ...0
0326313 . .. |ORO VALLEY .. .09/28/2022 .. 0 0 .0 0 0 0
0425997 . .. |LITTLE ROCK ... 05/11/2018 .. 0 0 .0 0 0 0
0426092 . . | FAYETTEVILLE .07/31/72019 .. 0 0 .0 0 0 0
0426098 .... RUSSELLVILLE .. 07/31/2019 0. 0. 0. 0. 0. ...0
0426099 ... ROGERS 07/31/2019 0. 0. 0. 0 0. ...0
0426100 ... SPRINGDALE .. 07/31/2019 0. 0. 0. 0. 0. ...0
0525522 ... DANA POINT .. 08/19/2011 0. 0. 0. 0 0. ...0
0525849 ... 08/30/2016 0. 0. 0. 0. 0. ...0
0525863 ... LOS ANGELES ... 11/01/2016 0. 0. 0. 0 0. ...0
0525952 ... SAN YSIDRO 10/24/2017 0. 0. 0. 0. 0. ...0
0526174 .... HAYWARD 02/10/2021 0. 0. 0. 0 0. ...0
0526244 . .. | MORENO VALLEY . 1171072021 .. 0 0 .0 0 0 0
0526292 . .. [MALIBU .... .06/03/2022 .. 0 0 .0 0 0 0
0526359 . .| SACRANENTO .05/01/2023 .. 0 0 .0 0 0 0
0625761 . . | GOLDEN .... .05/22/2015 .. 0 0 .0 0 0 0
0625917 . . | WESTMINISTER .06/29/2017 .. 0 0 .0 0 0 0
0626026 .... FALCON 09/11/2018 0. 0. 0. 0 0. ...0
0826027 .... MIDDLETOWN 09/11/2018 0. 0. 0. 0. 0. ...0
1025363 .... CORAL SPRINGS . 12/20/2007 0. 0. 0. 0 0. ...0
1025434 ... POMPANO BEACH ... 02/17/2009 0. 0. 0. 0. 0. ...0
1025485 ... GROVELAND 01/26/2011 0. 0. 0. 0 0. ...0
1025503 ... JACKSONVILLE .. 05/27/2011 0. 0. 0. 0. 0. ...0
1025515 . .. | KISSIMMEE 07/07/2011 .. .. 393,928 |. 0 0 .0 0 0 0
1025528 . .. | ORLANDO ... .09/29/2011 .. 331,533 |. 0 0 .0 0 0 0
1025575 . .. | TITUSVILLE .09/26/2012 .. .56,933 |. 0 0 .0 0 0 0
1025581 . . | MARTANNA . .10/26/2012 .. .. 657,113 |. 0 0 .0 0 0 0
1025647 . .08/29/2013 .. .. 648,668 |. 0 0 .0 0 0 0
1025666 ... 12/02/2013 221,910 |.... 0. 0. 0. 0. 0. ...0
1025691 ... 07/23/2014 0. 0. 0. 0 0. ...0
1025695 .... 08/08/2014 0. 0. 0. 0. 0. ...0
1025698 .... 09/03/2014 0. 0. 0. 0 0. ...0
1025703 ... 09/19/2014 0. 0. 0. 0. 0. ...0
1025740 ... 02/26/2015 0. 0. 0. 0 0. ...0
1025784 ... CLEARWATER .. 08/18/2015 0. 0. 0. 0. 0. ...0
1025817 ... ... |NAPLES 02/19/2016 0. 0. 0. 0 0. ...0
1025819 . .| PORT ST LUCIE . .03/14/2016 .. 0 0 .0 0 0 0
1025878 ... ORLANDO ... 01/05/2017 0. .0, .0 0. 0. ...0
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

1025885 ... SHAL IMAR 01/30/2017 0. 0. 0. 0 0. ...0
1025931 ... TALLAHASSEE ... 07/28/2017 0. 0. 0. 0. 0. ...0
1026111 ... ... | POMPANO BEACH . 10/10/2019 0. 0. 0. 0 0. ...0
1125905 . .| SNELLVILLE .. ... 05/01/2017 .. 0 0 .0 0 0 0
1126028 . SAVANNAH .. .09/27/2018 .. 0 0 .0 0 0 0
1126031 . GAINESVILLE .10/25/2018 .. 0 0 .0 0 0 0
1126042 ... 12/14/2018 0. 0. 0. 0 0. ...0
1126082 ... SAVANNAH ... 06/20/2019 0. 0. 0. 0. 0. ...0
1126103 ... BRUNSIICK ... 09/06/2019 0. 0. 0. 0 0. ...0
1126129 ... WOODSTOCK .. 01/08/2020 0. 0. 0. 0. 0. ...0
1126218 ... BRUNSIICK ... 07/23/2021 0. 0. 0. 0 0. ...0
1325938 ... IDAHO FALLS ... 08/25/2017 0. 0. 0. 0. 0. ...0
1425429 ... L INCOLNIOQD ... 12/01/2008 0. 0. 0. 0 0. ...0
1425459 .... 07/22/2010 0. 0. 0. 0. 0. ...0
1425631 . .. | FRANKLIN PARK . .06/20/2013 .. 0 0 .0 0 0 0
1425632 . .. | CHICAGO ... .06/20/2013 .. 0 0 .0 0 0 0
1425650 . . | LAKE ZURICH .09/06/2013 .. . 0 0 .0 0 0 0
1425697 ... NORTHBROOK 09/03/2014 844,215 |.... 0. 0. 0. 0. 0. ...0
1425704 ... CICERO 09/25/2014 ,560,021 |.... 0. 0. 0. 0 0. ...0
1425860 ... DEERFIELD ... 09/29/2016 776,140 |.... 0. 0. 0. 0. 0. ...0
1425873 ... NORTHBROOK .. 12/20/2016 ,831,711 ... 0. 0. 0. 0 0. ...0
1425946 .... BARRINGTON .. 09/27/2017 698,369 |.... 0. 0. 0. 0. 0. ...0
1425953 ... HINSDALE .. 10/30/2017 .1,835,130 |.... 0. 0. 0. 0 0. ...0
1426023 ... LOMBARD ... 08/28/2018 .2,199,900 |.... 0. 0. 0. 0. 0. ...0
1426217 ... BUFFALO GROVE .... 07/22/2021 ...1,907,654 |.... 0. 0. 0. 0 0. ...0
1426222 . .. | FAIRVIEW HEIGHTS .08/03/2021 .. .. 969,074 |. 0 0 .0 0 0 0
1526573 . .. |GRIFFITH . .09/11/2012 .. .. 813,375 |. 0 0 .0 0 0 0
1525629 . .. | GREENF IELD .06/14/2013 .. .. 972,744 |. 0 0 .0 0 0 0
1525696 . .. | BLOOMINGTON . .08/21/2014 .. 427,899 0 0 .0 0 0 0
1525718 . .| ZIONSVILLE .. 1172172014 .. .. 242,419 0 0 .0 0 0 0
1525783 ... INDIANAPOLIS .. 08/04/2015 ,188,442 |.... 0. 0. 0. 0 0. ...0
1525807 ... FORT WAYNE .. 12/22/2015 553,827 |.... 0. 0. 0. 0. 0. ...0
1526001 ... 06/15/2018 .1,367,169 |.... 0. 0. 0. 0 0. ...0
1526076 ... 05/28/2019 .3,702,275 |.... 0. 0. 0. 0. 0. ...0
1526109 .... 09/30/2019 ...1,449,817 |.... 0. 0. 0. 0 0. ...0
1526296 .... INDIANAPOLIS .. 06/06/2022 ...2,761,995 |.... 0. 0. 0. 0. 0. ...0
1526298 . .. | NOBLESVILLE .06/23/2022 .. .. 804,637 |. 0 0 .0 0 0 0
1825646 . .. | LEXINGTON .08/22/2013 .. ..614,766 |. 0 0 .0 0 0 0
1825699 . . |LOUISVILLE .09/05/2014 .. .. 559,494 |. 0 0 .0 0 0 0
1825780 . . | LEXINGTON .07/28/2015 .. ,309,862 |. 0 0 .0 0 0 0
1825822 . . | LEXINGTON 04/07/2016 .. ,116,980 |. 0 0 .0 0 0 0
1826049 .... RICHMOND 02/14/2019 ,131,639 |.... 0. 0. 0. 0. 0. ...0
1826193 ... BELLEVLE .... 05/13/2021 690,140 |.... 0. 0. 0. 0 0. ...0
1826210 ... BURL INGTON .. 07/07/2021 01,143,999 |.... 0. 0. 0. 0. 0. ...0
1826213 ... LEXINGTON ... 07/14/2021 .1,306,543 |.... 0. 0. 0. 0 0. ...0
1826310 ... LOUISVILLE .. 08/30/2022 ...1,885,736 |.... 0. 0. 0. 0. 0. ...0
1826331 ... DRY RIDGE ... 11/17/2022 .1,130,000 |.... 0. 0. 0. 0 0. ...0
2125621 ... ABERDEEN ... 05/10/2013 317,473 |.... 0. 0. 0. 0. 0. ...0
2125749 ... DISTRICT HEIGHTS 04/30/2015 ,319,675 |.... 0. 0. 0. 0 0. ...0
2126003 . . | ELKTON ... .06/22/2018 .. ,821,521 |. 0 0 .0 0 0 0
2126046 ... CROFTON ... 12/21/2018 ...1,311,637 |.... 0. .0, .0 0. 0. ...0
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

2126053 ... SILVER SPRING . 02/21/2019 0. 0. 0. 0 0. ...0
2126355 ... 04/21/2023 0. 0. 0. 0. 0. ...0
2225809 ... BRAINTREE ... 12/29/2015 ...2,105,341 |.... 0. 0. 0. 0 0. ...0
2226010 . .. | CANBRIDGE 07/13/2018 .. .. 855,302 |. 0 0 .0 0 0 0
2325674 . .. | CLARKSTON ... .01/28/2014 .. 552,909 0 0 .0 0 0 0
2325683 . . | AUBURN HILLS .. .04/17/2014 .. .. 440,652 0 0 .0 0 0 0
2325725 ... MADISON HEIGHTS ... 12/17/2014 886,580 |.... 0. 0. 0. 0 0. ...0
2325789 ... SHELBY TOWNSHIP . 09/09/2015 ,367,221 |.... 0. 0. 0. 0. 0. ...0
2325870 ... YPSILANTE 12/12/2016 0. 0. 0. 0 0. ...0
2325888 ... NOV1 02/10/2017 0. 0. 0. 0. 0. ...0
2325924 ... NEW HUDSON .. 07/12/2017 0. 0. 0. 0 0. ...0
2326085 ... ROCHESTER HILLS ... 06/26/2019 0. 0. 0. 0. 0. ...0
2425585 ... EDEN PRAIRIE 11/29/2012 0. 0. 0. 0 0. ...0
2425812 ... BUFFALO ... 01/14/2016 0. 0. 0. 0. 0. ...0
2425962 . .. |ST. PAUL . 12/15/2017 .. 0 0 .0 0 0 0
242596 . .. | WEST SAINT PAUL . 12/19/2017 .. 0 0 .0 0 0 0
2525738 . . | RIDGELAND ... .02/05/2015 .. . 0 0 .0 0 0 0
2525867 ... MADISON 11/21/2016 778,533 |.... 0. 0. 0. 0. 0. ...0
2625831 ... ST LOUIS 05/27/2016 ,316,491 |.... 0. 0. 0. 0 0. ...0
2626219 .... SAINT CHARLES . 07/23/2021 0. 0. 0. 0. 0. ...0
2826284 ... LAS VEGAS 05/11/2022 0. 0. 0. 0 0. ...0
3126236 ... BERNARDSVILLE . 10/06/2021 0. 0. 0. 0. 0. ...0
3126346 .... FAIRFIELD ... 02/22/2023 0. 0. 0. 0 0. ...0
3126347 .... FAIRFIELD ... 02/22/2023 0. 0. 0. 0. 0. ...0
3126348 .... FAIRFILED ... 02/22/2023 0. 0. 0. 0 0. ...0
3126349 . .. | FAIRFIELD .02/22/2023 .. 0 0 .0 0 0 0
3126350 . .. | FAIRFIELD .02/22/20238 .. 0 0 .0 0 0 0
3225728 . .. | ALBUQUERQUE . .12/19/2014 .. 0 0 .0 0 0 0
3225932 . .. | ALBUQUERQUE . ... 08/04/2017 .. 0 0 .0 0 0 0
3226008 . . | PORTALES .. .. 07/11/2018 .. 0 0 .0 0 0 0
3325115 ... MORAVIA ... 12/22/2004 0. 0. 0. 0 0. ...0
3325853 ... 09/15/2016 0. 0. 0. 0. 0. ...0
3325974 ... MASSAPEQUA .. 01/25/2018 0. 0. 0. 0 0. ...0
3326015 ... PORT WASHINGTON . 07/31/2018 0. 0. 0. 0. 0. ...0
3326043 ... RONKONKOMA 12/18/2018 0. 0. 0. 0 0. ...0
3326089 ... FARMINGDALE ... 07/30/2019 0. 0. 0. 0. 0. ...0
3326204 . .. | HUNTINGTON 06/18/2021 .. 0 0 .0 0 0 0
3326240 . .. |HAVBURG ... 1072172021 .. 0 0 .0 0 0 0
3326252 . .. | HAUPPAUGE .12/08/2021 .. 0 0 .0 0 0 0
3326261 . .. | FARMINGDALE 272172021 .. 0 0 .0 0 0 0
3326267 . .| SCHUYLERVILLE . .01/27/2022 .. 0 0 .0 0 0 0
3326269 ... LONG ISLAND CITY 02/17/2022 0. 0. 0. 0. 0. ...0
3326302 ... FARMINGDALE 07/01/2022 0. 0. 0. 0 0. ...0
3326330 ... 11/17/2022 0. 0. 0. 0. 0. ...0
3425457 ... 07/13/2010 0. 0. 0. 0 0. ...0
3425582 ... 10/26/2012 0. 0. 0. 0. 0. ...0
3425753 ... 05/01/2015 0. 0. 0. 0 0. ...0
3425802 ... ASHEVILLE ... 11/23/2015 0. 0. 0. 0. 0. ...0
3425806 .... DURHAM 12/18/2015 0. 0. 0. 0 0. ...0
3425846 . . | ALBEMARLE 08/11/2016 .. 0 0 .0 0 0 0
3425862 ... MADISON ... 09/29/2016 0. .0, .0 0. 0. ...0
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3425881 ... HUNTERSVILLE .. 01/19/2017 0. 0. 0. 0 0. ...0
3425911 ... 06/07/2017 0. 0. 0. 0. 0. ...0
3426036 .... ASHEVILLE ... 11/29/2018 0. 0. 0. 0 0. ...0
3426104 . .. | CHARLOTTE .09/13/2019 .. 0 0 .0 0 0 0
3426117 . .. | GREENSBORO .. 1172072019 .. 0 0 .0 0 0 0
3426169 . .| JACKSONVILLE .12/23/2020 .. 0 0 .0 0 0 0
3426221 ... CHARLOTTE 08/03/2021 0. 0. 0. 0 0. ...0
3426257 ... MORGANTON ... 12/16/2021 0. 0. 0. 0. 0. ...0
3625534 ... FOREST PARK . 10/27/2011 0. 0. 0. 0 0. ...0
3625627 ... CENTERVILLE ... 06/05/2013 0. 0. 0. 0. 0. ...0
3625645 ... CINCINNATI 08/13/2013 0. 0. 0. 0 0. ...0
3625672 ... SPRINGBORO .. 01/09/2014 0. 0. 0. 0. 0. ...0
3625694 ... BEACHWOOD ... 08/05/2014 0. 0. 0. 0 0. ...0
3625726 .... CINCINNATI .. 12/18/2014 0. 0. 0. 0. 0. ...0
3625827 . .. |LORAIN ... .04/29/2016 .. 0 0 .0 0 0 0
3625923 . .. | COLUMBUS . ... 07/10/2017 .. 0 0 .0 0 0 0
3625936 . . | NORTH ROYALTON .08/24/2017 .. . 0 0 .0 0 0 0
3625970 ... FAIRBORN 12/21/2017 815 139 |.... 0. 0. 0. 0. 0. ...0
3625975 ... BEACHWOOD ... 01/25/2018 ...1,349,123 |.... 0. 0. 0. 0 0. ...0
3625982 ... 03/14/2018 0. 0. 0. 0. 0. ...0
3626005 ... YOUNGSTOIIN 06/26/2018 0. 0. 0. 0 0. ...0
3626030 ... GARFIELD HEIGHTS 10/05/2018 0. 0. 0. 0. 0. ...0
3626057 .... CINCINNATI .. 03/11/2019 0. 0. 0. 0 0. ...0
3626065 ... 04/15/2019 0. 0. 0. 0. 0. ...0
3626072 .... BROOK PARK .. 04/30/2019 0. 0. 0. 0 0. ...0
3626074 . .. | STREETSBORO . .05/02/2019 .. 0 0 .0 0 0 0
3626206 . .. | CARROLLTON .. .06/29/2021 .. 0 0 .0 0 0 0
3626216 . .. | CAMBRIDGE ... .07/15/2021 .. 0 0 .0 0 0 0
3626220 . .. | CINCINNATI .. .07/30/72021 .. 0 0 .0 0 0 0
3626264 . .| CENTERVILLE J12/23/2021 .. 0 0 .0 0 0 0
3626268 .... GROVE CITY .. 01/31/2022 0. 0. 0. 0 0. ...0
3626277 ... WASHINGTON TONNSHIP .. 03/30/2022 0. 0. 0. 0. 0. ...0
3626278 ... ANDERSON TOWNSHIP 03/30/2022 0. 0. 0. 0 0. ...0
3626329 ... CINCINNATI 11/17/2022 0. 0. 0. 0. 0. ...0
3626332 ... WEST CHESTER .. 12/05/2022 0. 0. 0. 0 0. ...0
3626333 ... CINCINNATI .. 12/14/2022 0. 0. 0. 0. 0. ...0
3626353 . .. [ MASON ... .04/06/2023 .. 0 0 .0 0 0 0
3725532 . .. | TULSA ... 10/20/2011 .. 0 0 .0 0 0 0
3725944 . .. | TULSA .. .09/15/2017 .. 0 0 .0 0 0 0
3825553 . .. | PORTLAND .05/07/2012 .. 0 0 .0 0 0 0
3825732 . . | SPRINGFIELD . .12/20/2014 .. 0 0 .0 0 0 0
3925244 ... CASTLE SHANNON BOROUGH ... 06/15/2006 0. 0. 0. 0. 0. ...0
3925551 ... PITTSBURGH .. 04/30/2012 0. 0. 0. 0 0. ...0
3925552 ... PITTSBURGH .. 04/30/2012 0. 0. 0. 0. 0. ...0
3926281 ... 04/18/2022 0. 0. 0. 0 0. ...0
4125536 ... FORT MILL ... 10/31/2011 0. 0. 0. 0. 0. ...0
4125898 .... CHARLESTON .. 03/30/2017 0. 0. 0. 0 0. ...0
4125918 ... CONWAY 06/28/2017 0. 0. 0. 0. 0. ...0
4225864 ... BELLE FOURCHE . 11/08/2016 0. 0. 0. 0 0. ...0
4325727 . . | LAKELAND . 12/19/2014 .. 0 0 .0 0 0 0
4325756 ... FRANKLIN ... 05/11/2015 0. .0, .0 0. 0. ...0
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

4326034 ... CHATTANOOGA ... 11/27/2018 0. 0. 0. 0 0. ...0
4326055 ... CHATTANOOGA ... 02/27/2019 0. 0. 0. 0. 0. ...0
4326063 .... CORDOVA ... 03/29/2019 0. 0. 0. 0 0. ...0
4425058 . .. | ABILENE .02/27/2004 .. 0 0 .0 0 0 0
4425222 . .. | CONROE . .03/28/2006 .. 0 0 .0 0 0 0
4425228 . . | TEMPLE . .. 04/06/2006 .. 0 0 .0 0 0 0
4425299 ... CONRCE ... 01/19/2007 0. 0. 0. 0 0. ...0
4425393 ... TEMPLE .... 05/12/2008 0. 0. 0. 0. 0. ...0
4425554 ... PORTLAND .. 05/14/2012 0. 0. 0. 0 0. ...0
4425571 ... EL PASO ... 08/28/2012 0. 0. 0. 0. 0. ...0
4425665 ... LAREDO .... 11/26/2013 0. 0. 0. 0 0. ...0
4425685 ... SAN ANTONIO . 05/23/2014 0. 0. 0. 0. 0. ...0
4425715 ... EL PASO 10/30/2014 0. 0. 0. 0 0. ...0
4425724 ... FREDER | CKSBURG 12/16/2014 0. 0. 0. 0. 0. ...0
4425741 . .. |NORTH RICHLAND HILLS . .03/13/2015 .. 0 0 .0 0 0 0
4425774 . .. | RED 0AK ... 07/10/2015 .. 0 0 .0 0 0 0
4425852 . . |DALLAS .... ...00/13/2016 .. 0 0 .0 0 0 0
4425879 ... SAN ANTONIO . 01/11/2017 0. 0. 0. 0. 0. ...0
4425891 ... EL PASO ... 03/06/2017 0. 0. 0. 0 0. ...0
44258% ... ROCKWALL . 03/21/2017 0. 0. 0. 0. 0. ...0
4425903 ... VICTORIA .... 04/27/2017 0. 0. 0. 0 0. ...0
4425907 ... SAN ANTONIO . 05/12/2017 0. 0. 0. 0. 0. ...0
4425914 ... HORIZON CITY .. 06/21/2017 0. 0. 0. 0 0. ...0
4425928 ... EL PASO 07/18/2017 0. 0. 0. 0. 0. ...0
4425045 ... PFLUGERVILLE .. 09/20/2017 0. 0. 0. 0 0. ...0
4425981 . .. |EL PASO ... .03/09/2018 .. 0 0 .0 0 0 0
4425084 . .. | HOUSTON .03/28/2018 .. 0 0 .0 0 0 0
4426060 . .. | MCALLEN ... .08/26/2019 .. 0 0 .0 0 0 0
4426061 . .. | SWEETWATER .03/27/2019 .. 0 0 .0 0 0 0
4426087 . . | NEW BRAUNFELS . .07/15/2019 .. 0 0 .0 0 0 0
4426106 .... HOUSTON 09/19/2019 0. 0. 0. 0 0. ...0
4426110 ... FORT WORTH .. 10/10/2019 0. 0. 0. 0. 0. ...0
4426194 ... VICTORIA .... 05/14/2021 0. 0. 0. 0 0. ...0
4426214 ... SAN ANTONIO . 07/15/2021 0. 0. 0. 0. 0. ...0
4426251 ... SAN ANGELO .. 12/06/2021 0. 0. 0. 0 0. ...0
4426262 ... EAGLE PASS .. 12/22/2021 0. 0. 0. 0. 0. ...0
4426290 . .. | HOUSTON ... .05/27/2022 .. 0 0 .0 0 0 0
4426301 . .. |EL PASO ... .06/28/2022 .. 0 0 .0 0 0 0
4426308 . .. | CEDAR PARK .08/23/2022 .. 0 0 .0 0 0 0
4426327 . .. | SAN ANTONIO . 1171072022 .. 0 0 .0 0 0 0
4426328 . . | ARLINGTON 1171672022 .. 0 0 .0 0 0 0
4426334 ... EL PASO 12/20/2022 0. 0. 0. 0. 0. ...0
4525637 ... SALT LAKE CITY 06/27/2013 0. 0. 0. 0 0. ...0
4526025 ... SALT LAKE CITY 09/04/2018 0. 0. 0. 0. 0. ...0
4526136 .... OREM ... 03/30/2020 0. 0. 0. 0 0. ...0
4526345 ... MURRAY . 02/08/2023 0. 0. 0. 0. 0. ...0
4720658 .... GLEN ALLEN .. 03/13/2019 0. 0. 0. 0 0. ...0
4725546 ... ROANOKE 02/27/2012 0. 0. 0. 0. 0. ...0
4725634 ... VIRGINIA BEACH .. 06/26/2013 105,345 |.... 0. 0. 0. 0 0. ...0
4725706 . . | WOODBRIDGE .. .09/30/2014 .. .. 510,691 |. 0 0 .0 0 0 0
4725720 ... MIDLOTHIAN .. 12/03/2014 744,719 |.... 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

4725721 ... YORKTOUN .. 12/10/2014 0. 0. 0 0. ...0
4725960 ... NORFOLK ... 11/22/2017 0. 0. 0 0. .0
4725983 ... VIRGINIA BEACH .. 03/16/2018 0. 0. 0 0. ...0
4726029 . . | FARMVILLE ... .09/27/2018 .. 0 0 0 0 0
4726162 . STERLING 11/12/2020 .. 0 0 0 0 0
4726180 . WINCHESTER .08/25/2021 .. 0 0 0 0 0
4726196 .... PORTSMOUTH .. 05/19/2021 0. 0. 0 0. ...0
4825759 ... RICHLAND ... 05/21/2015 0. 0. 0 0. .0
4825775 ... SILVERDALE .. 07/13/2015 0. 0. 0 0. ...0
4825838 ... AUBURN ... 06/29/2016 0. 0. 0 0. .0
4825861 ... TACOMA ... 10/04/2016 0. 0. 0 0. ...0
4825916 ... BELL INGHAM .. 06/28/2017 0. 0. 0 0. .0
4826050 .... 02/15/2019 0. 0. 0 0. ...0
4826230 ... 08/26/2021 0. 0. 0 0. .0
5025890 . . | BURLINGTON .03/03/2017 .. 0 0 0 0 0
5026067 . . | ARCADIA ... .04/17/2019 .. 0 0 0 0 0
5026339 . . | MILWAUKEE .01/31/2023 .. 0 0 0 0 0
5026340 ... MILWAUKEE ... 01/31/2023 0. 0. 0. 0. .0
5026342 ..uvvviiiiiiiiiiiiiiiiiiins MILWAUKEE .oooiiiiiiieiiieieeeeeeeeeeee 01/31/2023 [ 0 0 0 0
0299999. Mortgages with partial repayments 448,180,813 0 0 0 0 0 0 0 7,498,983 0 0
0599999 - Totals 451,269, 156 0 0 0 0 0 0 2,764,061 10,263,045 0 0
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 ............cceunnnn Wilmington ..ovvvvvvvviiiiiiiiiiiiiiiiiiieeeees o DE.......... Crescent Direct Lending Fund 111 GP LLC .....evvevvvennnnnnnn foviiiiians ceeeeens L...01729/2021 .. foveeein e | [ 181,574 [ O [ PP 0.500
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 0 181,574
000000-00-0 Dyal V US Investors LP Newark Dyal V US Investors LP ...05/19/2021 ... ... 750,000
000000-00-0 .........|[HarbourVest Partners Co-Investment Fund VI LP . [Wilmington .. . |HarbourVest Partners Co-Investment Fund VI LP ...09/30/2022 ... | 750,000
000000-00-0 Thoma Bravo Fund XV, L.P. .... | Wilmington Thoma Bravo Fund XV, L.P. ... ...10/14/2022 ... ...711,579
1999999. Joint Venture Interests - Common Stock - Unaff|l|ated 0 2,211,579
6099999. Total - Unaffiliated 0 2,393,153
6199999. Total - Affiliated 0 0

6299999 Totals 0 2,393, 153 0 0 XXX

SCHEDULE BA - PART 3

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
000000-00-0 ..... Dyal V US Investors LP .......ceeevvvevnnnnnnnes Newark ...ooooeeeeeiiiiiiiiiiiiiins oo DE......... Capital Distribution .......ccoeeeeeenenns ....05/19/2021 ...|....05/09/2023 ...]|....... 113,549 |...ooeeeennns [\ PP [V AP [V P [\ P [\ P 0]..... 113,549 |...... (183,296)]...cceveeeenees [\ AP [\ P 0]..... 296,845
1999999. Joint Venture Interests - Common Stock - Unaffiliated 113,549 0 0 0 0 0 0 113,549 (183,296) 0 0 0 296,845
6099999. Total - Unaffiliated 113,549 0 0 0 0 0 0 113,549 (183,296) 0 0 0 296,845
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 Totals 113, 549 0 0 0 0 0 0 113, 549 (183,296) 0 0 0 296,845
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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
57587G-TM-7 ......... MASSACHUSETTS ST HSG FIN AGY H  5.916% 12/01/47 ...ieiereiiiieiiiinieeeeeeniineeecennnneeeeennnns | aveerennnnnnes Joennsd 06/27/2023 ..... AT XY PP PPPPPPPIN FPPPPPPPTTPPPPTRN 4,514,738 |ooveneeieiiiiiies 4,410,000 [..iiiiiiiiiiaieeenennans 20,292 (1.BFE ..........
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 4,514,738 4,410,000
09261W-AA-2 .........|BLACKROCK DLF IX 2020-1 A-1  5.278% 07/21/30 ...cieeeeeenieeeeeieeieeeeeeeee e eeeennee e eeeennnees | evvrniineenennn [eeeead 04/27/2023 ..... Direct .... ... 85,486 |. ... 85,486 |...
225740-AA-T7 . ..| CRESCENT DIRECT LENDING FD Il NOTE ~ 5.000% 01/29/31 . Direct .... .. 726,297 |.
225740-AA-7 . ..| CRESCENT DIRECT LENDING FD |11 NOTE  5.000% 01/29/31 Interest Capitalization
24715@-AZ-T7 ......... DELOITTE LLP  5.320% 05/30/38 .....cevvuniiiiiiiniiiiiiiiiinceriiniin e eecrnni e senennnssesnnnnnnnees | aeeeeennnnnenes fonnsd 05/31/2023 ..... US Bancorp
46331#-AA-7 ......... IRONNOOD CAPITAL PARTNERS V NOTE  5.000% 08/31/36 ..eeeeeeeeeeneieeeeeennieeeeeeenieeeeeenniees | veeeeevinnnnns foeeens 04/26/2023 ..... Interest Capitalization ..
69437@-AA-4 ......... PRICEWATERHOUSECOOPERS LLP SERIES M 4.530% 02/09/24 ......ccoevvvvveniiiiiiniiniiiiiiniineeniinnns | eeeeeenniieeens foannd 06/30/2023 ..... Tax Free Exchange
718547-AH-5 ......... PHILLIPS 66  3.750% 03/01/28 ...ceeeieeeeeieieeeeeennie e e e eeenn e e e eeennneeeeeennneeeeeennnnnneeeens | ceevvnnninnnns Jonnnd 05/02/2023 ..... Tax Free Exchange .... N
718547-AK-8 ......... PHILLIPS 66  3.150% 12/15/29 ....ciiiiiiiiiiiiiiiiiiiiiciiii v essnnnnnees | eeeeeenniineens fonnid 05/02/2023 ..... Tax Free Exchange . 1,021,293 |. 1,000,000 |...
78355H-KII-8 RYDER SYSTEM INC ~ 5.250% 08/01/28 .....ceeeeeeieeeiniiieeeeeeeie e e eeenni e e eeeeene e eeennnneeeenne | oevvvnnnninnnns Jonnid 05/10/2023 Wells Fargo Securities . 1,997,420 |. 2,000,000 |...
067901-AA-6 .........|BARRICK GOLD CORP  5.800% 11/15/34 .. Barclays ....ooveeene
13648T-AF-4 . ..| CANADIAN PACIFIC RAILWAY  4.700% 05/01/48 . Tax Free Exchange . ,9%, ,000,
13648T-AG-2 ......... CANADIAN PACIFIC RAILWAY ~ 3.500% 05/01/50 .... A e 04/19/2023 ..... Tax Free Exchange .... 2,045,004 |.oovieiiiiiiiiis 2,000,000 |...
29660N-AC-3 ......... FC Barcelona ESPAI BARCO FONDO  7.060% 068/30/32 .....ceeeeeuuuuieerennnnsaereennnaaeeennnnnnaaaees | IPPPPTTTTRTOUR AT 05/30/2023 ..... GOIdMAN SACHS & 00 +.vuueieeeruuuseeeirunieseeeennuasserennnaasseeennsnasasennnnnaaeennnnnnssenennnnnsaee reernnnnnsseernnnnnsseernnnnnnereee |oerennnssseernnnnnaeees 2,000,000 f..iiiieiininaeeaeenes 2,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 21,971,933 21,869,021 138,350 XXX
2509999997. Total - Bonds - Part 3 26,486,671 26,279,021 158,642 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 26,486,671 26,279,021 158,642 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
5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 XXX
6009999999 - Totals 26,486,671 XXX 158,642 XXX
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SCHEDULE D - PART 4

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

S04

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..361945-PD-4 [ GN AU4920 GN AU4920  3.020% 09/15/41 ..ooeene | cuvnee . 06/15/2023 . |Paydomn ..oovevvereeieries foeereeeenenenene ferreiene 31,973 [ 31,078 | 32,562 |.eeeeeanenne 32,300 [ooreriennns (| (7)) S (| [72:) ) S (1] 31,973 |ooeiiiene (L A (] (| A 403 | 09/15/2041 . [1.A ........
GOVERNVENT NATIONAL NTG ASSOC GN AZ6147
L3B197J-2L-2 [3.940% 03/15/37 .eeveeeeeeeneeeeieeeeeeeeeen | v . 06/01/2023 . |Paydomn ..cververeereeies foereeenienenenene ferreieene 51,630 [oveeeeenne 51,630 |eeeenenne 53,469 |..eeveennne (7Y (| (€70 FE—— (| (€70 FE—— 0 . 03/15/2037 . [1.A wo..e..
..36230T-B2-7 [GN 758157  4.550% 05/15/38 ..e.vevvervevervenns | coeenes . 08/01/2023 . |Paydomn ..cveveverienies forerienienienenens oo 52,801 [oveeereenn 52,801 |errrinnnn 58,741 [ovrrenne 56,842 [....cooveunnnen [ R (4,041) | (| (4,041) | 0 . 05/15/2038 . [1.A oo
CANTON LEASE FINANCE TRUST-GSA US GOVT LEAS! Redemption 100.0000
..36235*-AB-7 BACKED CERT ~ 4.730% 06/15/30 . .| 06/15/2023 . | .. 0 0 [ . 06/15/2030 . [1.B ........
..38373\-2F-6 [ GNMA 2008-80 10 2.149%% 04/16/50 06/01/2023 . | Paydoun 0 .0 | . 04/16/2050 . |1.A .
..38376G-2H-2 GNMA 2011-92 C  3.726% 04/16/52 06/01/2023 . | Paydoun 0 .0 | . 04/16/2052 . [1.A .
..38377G-S7-5 [GNMA 2010-89 PD  4.000% 07/20/40 06/01/2023 . | Paydoun 39,205 0 .0 | . 07/20/2040 . [1.A ........
..38377T-GE-5 [GNMA 2011-2 HG  4.000% 01/20/41 weovvevrevaer | covenes . 06/01/2023 . | Paydown ... ... 24,666 0 0 [ . 01/20/2040 . [1.A oo
..38377T-LL-3 [GNMA 2011-3 QP 4.000% 06/20/40 ...eeveeeeeer | cvene . 06/01/2023 . | Paydown ... ... 33,608 .0 . 0 [ . 06/20/2040 . [1.A ........
..38377T-SC-6 [GNMA 2011-30 BL ~ 4.000% 06/20/40 ...evvevrer | covens . 05/01/2023 . | Paydown ... ... 42,396 . . . 0 0 [ . 06/20/2040 . [1.A ...
..38378N-3J-0 [GNMA 2014-67 DE  3.680% 11/16/46 ...eevveeees | cvnee . 06/01/2023 . | Paydown ... ... 29,694 ...29,694 ...29,635 |.... 0 . 0 [ . 11/16/2046 . |[1.A ........
..38378X-SU-6 [GNMA 2014-150 C  3.400% 12/16/49 ..evvvvvevne [ covens . 04/01/2023 . | Paydown ... .. 17,780 ...17,780 ..17,768 |.... 0 0 . 12/16/2049 . [1.A ...
Redemption 100.0000
..38378X-SU-6 [GNMA 2014-150 C  3.400% 12/16/49 O . 06/01/2023 . ... 35,787 ... 35,737 ..35,714 ... . 12/16/2049 . [1.A ...
..38378X-VL-2 [GNMA 2014-155 VA 3.000% 03/16/37 ..oveveerees | covenns . 06/01/2023 . | Paydown ... ... 56,477 ...56,477 ...56,807 |.... e .56, . 03/16/2037 . |1.
0109999999. Subtotal - Bonds - U.S. Governments 468,111 468,111 475,445 0 (7,333) 0 (7,333) 0 468,111 0 0 0 10,613 XXX
DIST OF COLUMBIA HSG FIN AGY 2014-A A Redemption 100.0000
.. 2547TP-NF-8 [ 3.875% 06/15/45 ....oveneeeieeeerienienienenies | e L 08/01/2023 . | ceeeieeieeieeeeeneeees e oo 8,461 [oviiinnne 8,461 |.ovreeenne 8,461 |.vreeennne 8,461 |.vreriiins 0 [ (L A (| P (L A (| P 8,461 |oovereiiine (L AR (| P 0 [ 109 | 06/15/2045 . [1.B FE ...
GOLDEN ST TOBACCO SECURITIZATI ~ 3.000% Redemption 100.0000
L.3B122N-B7-6 [06/01/46 ... | e L 08/01/2023 . | ceveeieeieeeeeeeeeeees e [ 475,000 |oeereeenn 475,000 |.ooveenns 475,000 |.vereenenn 475,000 |oevreerieninnne (| P (L AR (| P (L A 0 [ 475,000 [veveienenns (L AR (| P (L A 7,125 |. 06/01/2046 . |1.D FE ...
ILLINOIS ST HSG DEV AUTH REV 2012-A  2.625% Redemption 100.0000
A5201Y-YJ-0 [12/01/42 oo [ e L 08/01/2023 . | ceveeieeieeeeeeeeeeees o [ 49,40 v 49,410 |vieriene 49,40 v 49,410 [ovviiinnnne (| P (L A (| P (L A 0 [ 49,410 |ooveiiiiine (L AR (| P 0 [ 513 |. 12/01/2042 . |[1.A FE ....
10WA ST STUDENT LOAN LIQUIDITY STUDENT LOAN Redemption 100.0000
. 462590-MH-0 [ 2.989% 12/01/39 ..ovvvvieiriiniiniinieenenins | e L 08/01/2023 . | ceveeieeieeeeeeeeeeees e oo 105,000 |...eceen 105,000 |.veueene 105,000 [...veune 105,000 [vvvererenns (| P (L A (| P (L A (| 105,000 . 12/01/2039 . |1.C FE ...
JERSEY CITY, NEW JERSEY CTL ~ 3.600% 09/15/52 Redempt ion 100.0000
LATBEIH-AR-9 [ .o [ . 06/15/2023 . | .. 1,179 1,179 e 1,190 [ 1,188 [ 1,189 .. . 09/15/2052 . [1.D ........
KEl
L A913ON-DN-6 [ 08/01/31 v | ceeees . 08/01/2023 . |Various ....cceeeereenenes |overeenvenienenens foeeen 1,560,000 |........ 1,560,000 |........ 1,550,421 |........ 1,553,609 |..eovvriirinnne 0 [ P J 0 [ 266 [ooeiiiiene (| 1,553,876 [ovevverennnne [ A 6,124 |ooeenen 6,124 |ovreinn 31,200 |. 06/01/2031 . [1.F FE ....
MICHIGAN ST HSG DEV AUTH SF T 3.565% Redempt ion 100.0000
1 594654-MN-4  [08/01/51 . | ceeees L 08/01/2023 . | ceveeieeeeeeeeeeeeees e [eereen 150,000 ... 150,000 |.ceeenee 150,000 ...ovene 150,000 [evvrrieenns (| P (L A (| P (L A (| 150,000 [oe.veveneenene (L AR (| P (L A 2,674 |.06/01/2051 . |1.C FE ...
NATIONAL FIN AUTH NH FEDERAL L 3.278% Redempt ion 100.0000
L BIBOTV-AB=2 [10/01/37 .ovviriieiieeeieieesieeeesesesene | s L 04/01/2028 . | cevieieieeeeeeeeeeees e oo 15,000 |oeereerennne 15,000 [vrverene 15,000 |ovveverennen 15,000 |ovvreererrienne 0 [ (L A (| P (L A 0 [ 15,000 [ververeienns (L AR (| P 0 [ 246 |. 10/01/2087 . |2.B FE ...
Redemption 100.0000
..64469D-P-2 | NEW HAMPSHIRE HOUSING ~ 3.855% 07/01/30 ..... |....... L 05/01/2028 . | ceveeeieieeeeeeeeeeees e oo 5,000 [oiririinnne 5,000 [oveeereennn 5,000 |oeereereenne 5,000 |oeereererrinnnn (| P (L A (| P (L A (| P 5,000 [cvereenenns (L AR (| P 0 [ 161 | 07/01/2030 . |1.B FE ....
TEXAS ST AFFORDABLE HSG CORP 2013A  2.700% Redemption 100.0000
LBB2TTH-FL-8 [09/01/41 v | e L 08/01/2023 . | ceveeieeieeeeeeeeeeees e oo 10,000 [orevreeenne 10,000 [vrevrenne. 10,000 |oevevvreene 8,615 |.vrerriiens (| P (L A (| P (L A 0 [ 10,000 |+vevevenenne (L AR (| P 0 [ 166 |. 09/01/2041 . |1.A FE ...
TEXAS TRANSPORTATION COMMISSIO ~ 3.823%
.882722-VK-4 [04/01/23 ..o | e . 04/01/2028 . [Maturity woeovevvererens forereenenenenens oo 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |-eervereerennee (| P (L AR (| P (L A (| 2,000,000 |-.vevevennnne (L AR (| P (L A 38,230 |. 04/01/2023 . [1.A FE ....
..91412G-0L-2 [UNIVERSITY OF CALIFORNIA ~ 4.062% 05/15/33 .. | ... . 05/15/2023 . | Cal | 1000000 .ovr |oerreerieirienes e 3,675,000 |........ 3,675,000 |........ 3,691,853 |........ 3,675,961 [oveveeveannnne. (| [CL31)) P (| [C31)) P [\ 3,675,000 |vererrerreens (L A (] (| A 74,639 | 05/15/2033 . [1.C FE ....
VIRGINIA HOUSING DEV AUTH 2014-A A 3.500%
1.92812U-04-3 [10/25/37 oo | s . 06/01/2023 . |Paydomn ..eeervereeieries foeeeeenienenenene ferreiene 35,384 [oorrennne 35,384 |oeeennnne 35,384 |.verannne 35,384 |eeeiianne (] (L A (] (L A (1] 35,384 |ooeriieenne (L A (] (| A 532 |. 10/25/2037 . |1.A FE ...
Redemption 100.0000
..92812V-MA-1 [VIRGINIA ST HSG DEV AUTH  3.125% 11/25/39 .. | ....... L 06/25/2023 . | ceviiiiiiiiiiiiisinininie |reeseeseeseeseenene fersnieens 15,445 |ooooeeneene 15,445 |ooenns 15,445 [o.ooneeeee 15,445 [ [\ P (U P (o P (U P 0 [ 15,445 [ooooieinne. (U (o P [\ P 202 |. 11/25/2039 . |1.A FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 8,104,879 8,104,879 8,112,164 8,098,073 0 (695) 0 (695) 0 8,098,765 0 6,115 6,115 157,380 XXX XXX
PORTLAND COMMUNITY COLLEGE DIS ~ 4.810% Redenption 100.0000
. 736688-FN-7 [06/01/27 ..evevviieiieeiiiniiiiinieiiiiiiesicnienne | coeeaes . 08/01/2028 . | eviieiriiieiiiiinieis e [ 200,000 oo 200,000 [.eorrens 216,900 |..ooeenne 205,166 |..oorrrieenes [ A [CT0) N o A [CT0 ) N 0 [ 204,366 |.0eoveiiiiene 0 e (4,366)....... (4,366) ..o 4,810 |. 06/01/2027 . |1.B FE ....
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0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 200,000 200,000 216,900 205, 166 0 (800) 0 (800) 0 204,366 0 (4,366) (4,366) 4,810 XXX XXX
CITY OF BEDFORD VIRGINIA LESSEE - APPALACHIAN Redempt ion 100.0000
..076523-AA-7 |PONER C0.  7.810% 05/01/26 ..o.evenvvenearenns [ . 05/01/2023 . .0 . 0 ] 0 ] ..3,319 [. 05/01/2026 .
..3136AB-YJ-6 |FANNIE MAE 2013-1 VB 3.000% 02/25/33 ...... |....... . 06/01/2023 . | Paydown ... .0 0] 0] ..8,162 [. 02/25/2033 .
..3187AR-WS-1 |FHR 4073 HC  3.500% 03/15/35 ....veveevrvernne [ v . 06/01/2023 . | Paydown ... .0 . 0 ] 0 ] ..2,806 [. 03/15/2035 .
..3137B3-41-5 |FHR 4215 LV 3.500% 04/15/33 ...coovvveevcicns [ v . 06/01/2023 . | Paydown ... .0 0] 0] ..2,299 . 04/15/2033 .
..31302D-28-7 |FNIA 2002-59 7B 6.000% 09/25/32 .....coveues [oeeee . 06/01/2023 . | Paydown ... .0 . 0 ] 0 ] 1,029 |. 09/25/2032 .
..31302R-WT-4 |FHLMC 2492 Z  5.500% 08/15/32 ... 06/01/2023 . | Paydoun 0 0| 0| . 08/15/2032 .
..31303A-5P-8 | FNWA 2003-43 PE  5.500% 05/25/33 06/01/2023 . | Paydoun 0 0| 0| . 05/25/2033 .
..31393N-4A-4 | FHLMC 2589 GM  5.500% 03/15/33 ..... 06/01/2023 . | Paydoun 0 0| 0| . 03/15/2033 .
..313980-TQ-0 | FREDDIE MAC 3747 HX  4.500% 11/15/39 06/01/2023 . | Paydoun 0 0| 0| . 11/15/2039 .
FISHERS LANE ASSOC LLC US GOVT LEASE BACKED Redenpt ion
..33803W-AA-7 | CERT _ 3.666% 08/05/30 ..cevveereceiseseciiniee [ v . 06/05/2028 . [ .cuviviiiiiiiiiiiiies [\ PO (34) | [\ PO 92,325 e (L AU (729) . 08/05/2030 . |1.B ........
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,366,428 1,366,428 1,403,606 1,367,073 0 82 0 82 0 1,367, 157 0 (729) XXX XXX
AZ ROMULUS M1 LANDLORD LLC ~ 3.497% 10/31/38
2001828-AA6 | ... | s . 06/30/2023 . | .. ... 25,340 ... 25,340 125,340 [oovinen 25,340 | ..25,340 |.. . 10/31/2038 . |1.D ........
001B4*-AR-6 | et [ L 06/30/2028 . | vevvveuiiieieiieieeieeeees [ [ 25,751 [ooveee 25,751 o 25,751 [ 25,751 [ooieiiine (L PR (L1 FURN (L PR (L1 FUPON (L O 25,751 [ooeeine 0 | (L PR 0 | 388 [. 03/31/2039 . [1.D ........
AMZN (GR MI) CTL Pass-Thru Tru CTL - LEASE
..00225#-AA-3 | BACKED NOTES ~ 4.095% 09/30/39 ......covvevenes [rvnnen L 06/30/2028 . | +euvveiiiieieiieieeieeeiees [ [ 15,588 |.vcveunnee 15,588 [..oveeenee 15,588 |.cveeennee 15,588 |.veuviveiinene (L PR (L1 FUPTN (L PR (L1 FUPON (L O 15,588 |.veuvviienine 0 | (L PR 0 | 266 [. 09/30/2039 . [1.E ........
AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1
..008414-AA-2 | 3.500% 07/25/43 .....ovevrvviiiieiiiciiicnins [ e . 06/01/2023 . [Paydonn .......ccvvveueviens fovviiiiiiiiiiies [ 3,204 |oeieinne 3,204 |oovreeennne 3,065 [ooeovienene 3,153 | (L PR (L1 FUPN (L PR (L1 FUPON (L R 3,154 [ (L1 FU 50 [ooiiiiins U R 46 | 07/25/2043 . |1.A ........
AMAZON FORT WORTH TX LEASE COL  4.494% Redemption 100.0000
..009098-A*-5 | 11/10/39 ..vureiiieieieieiceie e | e L 06/10/2023 . [ ..o . 11/10/2039 . [1.E ........
AVERICAN AIRLINES 2015-1 A 3.375% 05/01/27 Redenpt on
023770-AA-8 | ettt [ e L 05/01/2023 . [ vvvveieeieeeiceeieee . 05/01/2027 . |3.A FE
AVERICAN AIRLINES 2015-1 B 3.700% 05/01/23 Redenpt ion
023770-AB-6 | vttt [ e L 05/01/2023 . [ vvvveieeieeeiceeieee . 05/01/2023 . |4.B FE ...
AVERICAN AIRLINES 2014-1 A PT TRUST ~ 3.700% Redemption
.02377A-AA-6 | 10/01/26 ..o | e . 04/01/2023 . [ oo . 10/01/2026 . [3.B FE ...
AVERICAN AIRLINES 2012-1B(R) EETC ~ 3.530% Redemption
..02380#-AA-0 | 10/01/24 ..eeriiiiieieicceieseeeeees | e . 04/01/2023 . [ oo . 10/01/2024 . [2.C PL ...
AVERICAN HOME MORTGAGE INV TR 2004-3 6A5
..02660T-BU-6 | 4.456% 10/25/34 .....ovvviiiciciciciecns [ e . 06/01/2023 . | Paydoun . 10/25/2034 . |1.A Fll ...
ANGEL OAK MORTGAGE TRUST 2022-3 A2  4.153%
< 034BAT-AB-5 | 01/25/67 ... [ e . 06/01/2023 . | Paydoun . 01/25/2067 . |1.C FE ...
AQUA FINANCE TRUST 2019A A 3.140% 07/16/40
103B370-AA-0 | .. | e . 06/15/2023 . [ Paydoun ... . 07/16/2040 . |1.E FE ....
AQU
..038413-AA-8 | 07/17/46 .....cveeciiiieiceeceeiecies [ e . 06/17/2023 . | Paydoun . 07/17/2046 . |1.E FE ...
ARBYS FUNDING LLC 2020-1A A2  3.287%
..038779-AB-0 | 07/30/50 ...eevviviiiiiieisien e [ e . 04/30/2023 . | Paydown ... . 07/30/2050 . |2.C FE ...
BPHQ 2017 CTL Pass-Through Tru CTL  3.540% Redempt ion
. 05590#-AA-9 | T1/15/32 .o | e L 06/15/2023 . [ .. e [ 2,45 oo 2,45 | 2,145 .o 2,45 [ (L PR (L1 FUPN (L PR (L1 FURPN (L O 20,45 [ (L1 FUPTN (L PR (L1 FUT 401 [ 11/15/2032 . [1.F .......
BXG RECEIVABLES NOTE TRUST 2017-A A 2.950%
..05607B-AA-9 | 10/04/32 ..cvoeeviciiiciciee s [ e . 06/02/2023 . {Paydonn .....c.covevevieiens [oovvieiiiieiieens [ 31,302 [ 31,302 | 31,301 [oovene 31,301 [ooieiiie (L PR (L1 FUPN (L PR (L1 FURPN (L O 31,301 [ooreiiiine (L1 FUPTN LI (PO LI T 386 [. 10/04/2032 . [1.F FE ...
BLACKBIRD CAPITAL AIRCRAFT 2016-1A A  4.213%
..00228Y-AB-8 | 12/16/41 ..o . 06/15/2023 . | Paydown ... . 12/16/2041 . |1.G FE ....
..09261W-AN-4 | BLACKROCK DLF IX 2020-1 W 2.500% 07/21/30 . 04/17/2023 . | Paydown ... . 07/21/2030 . |4.B FE ...
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Redemption 100.0000
..10240*-AA-7 |BOWIE ACQUISITIONS LLC ~ 3.920% 09/30/38 .... |....... . 06/30/2023 . | .evviiiiniiiiiiininiinininninn e | 106,714 |.......... 106,714 |.......... 106,714 |.......... 106,714 |oevvvrveennnns 0 | (VO 0 | (VO 0 eeeennn 106,714 [oovvvvennnnnns (VO 0 | [V 2,002 |. 09/30/2038 .|2.C PL ....
BRITISH AIR 19-1 AA PTT 144  3.300% Redemption 100.0000
S T043X-AA-1 [ 12/15/32 oo [ . 06/15/2023 . | evvvinininininiiiiiiiiininins e e 16,047 |.....eeee. 16,047 |oeevveeeens 16,779 [ovvvnnnnene 16,593 |............... 0 Jeeeeennnn (K20 AT 0 s (31) forvnnnnninnnnns [ SRR 16,562 [..vvvvvvvnnnnns [V (515) [euvvvrnnnns (515) |vvvvrriinnans 265 |. 12/15/2032 . [1.F FE ....
BUSINESS JET SECURITIES, LLC 2022-1A A
.. 12327A-AA-6 | 4.455% 06/15/37 .oooeeeeeeeeeeeiieeeeeeeeeee [ . 06/15/2023 . |Paydown ........oooeeeiiiins |eeeiiiiinniis e 433,083 |........... 433,033 |........... 420,110 |........... 421,878 |l 0 fnns 11,185 [, 0 fnns 11,185 [ 0 s 433,033 [oevviiniinnnns (VO 0 | [V 7,621 |. 06/15/2037 . [1.G FE ....
CAPITAL AUTOMOTIVE REIT 2020-1A A5  3.480%
S A2610H-AE-0 | 02/15/50 e [ . 06/15/2023 . |Paydown .......coooeeiiiiins Joeeinininnii e 1,875 |l 1,875 |oeeerennns 1,874 |oeeeeeeens 1,875 [cveiiiiiiinns [V FUSURRRRR (VO 0 | (VN 0 e 1,875 [oveiiiiininns (VO 0 | [V 27 |. 02/15/2050 . |1.E FE ....
CAPITAL AUTOMOTIVE REIT 2022-1A A2 3.700%
< 12510H-A0-3 | 03/15/52 oo [ . 06/15/2023 . |Paydown ........oooeeviiiins foeniiiiiniii e 6,250 [oeeeiiienns 6,250 |............ 6,249 |............ 6,249 [....coennnnnnnn [V FUSURRRRR T 0 | T 0 e 6,250 |....ooeeeennnn (VO 0 | [V 97 . 03/15/2052 . |1.E FE ....
CLI FUNDING LLC 2022-1A B1 ~ 3.120% 01/18/47
CA2565K-AF-4 [ oo | . 06/18/2023 . |Paydomn .....eunvviiinnnnns Jovvnnininiiiiiiinees foeeieeeens 60,000 |............ 60,000 |............ 59,986 |............ 59,986 |.........eennn 0 e L3 0 s L3 [ SRR 60,000 [....ovvvrrnnnns (VO 0 | [V 780 |[. 01/18/2047 .12.B FE ....
CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A2
.. 12646W-AH-7 13.000% 04/25/43 ...ccoeeeieeiieieieiieeieeeee [ . 06/01/2023 . | Paydoun ... . 04/25/2043 . [1.A ........
COUNTRYWIDE ALTERN
.. 12667F-R5-6 |5.500% 02/25/35 .....evvuunnnniniiiiiiiiiiiiiiiii [ oo . 06/01/2023 . | Paydown . 02/25/2035 . [1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4CB1

. 12667F-VF-9 |6.500% 10/25/34 .....ovuvvrererereereririsieiens | oo . 05/01/2023 . | Paydown ... . 10/25/2034 . [1.A F ...
COUNTRYWIDE ALTERNAT

L A2667F-Y3-3 |5.500% 03/25/35 ..vvevveverereiririeiereieneenes | verenes . 06/01/2023 . [Paydoun ...evevevrerieiens feorererisieieeieen feeeeenns 12,665 [ooveenee. 12,388 |ovvrrnennne 1,184 [oovvennene 1,184 [ (L1 U (U O (L1 PO (U (L P 1,184 |overieniine 0 |ererins 1,481 e 1,881 | 308 [. 03/25/2035 . [1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A8

L A2668AMN-2 |5.500% 11/25/35 ..vovvvreeiiieieeeneneinennes | verenes . 06/01/2023 . [Paydoun ..veveveneirieien forreereririeieiees [oeeeenns 8,237 [oovererennne 8,363 [oevrrrrnne 6,055 |ovuveenen 6,055 |ovurrreennn (U 81 [eereriinns (U1 81 [ooeveriinne [ 6,136 [covrveennne (L P 2,101 [oeneee 2,100 [oorreiinne 195 |. 11/25/2035 . |1.A FM ...
COUNTRYWIDE HOME LOANS 2005-21 A17  5.500%

2 126694-CV-8 | 10/25/35 ...ovvvvrereeieisesieieieieieieeenns | oo L 06/01/2023 . [Paydoun ....evveveeririens [oerereeiiiriiees [oeeeeins Y L S 45 | 48 | (L1 O (U O (L1 PO (U (L1 R 49 | (L1 FU P2 I P2 F 1 [ 10/25/2035 . |5.B FM ...
Chase Mortgage Finance Corpora 2019-ATR2 A3

. 161596-AC-3 |3.500% 07/25/49 ....vcvvrneeieieeerererernnnnns | verenes . 06/01/2023 . [Paydoun ...evevevrerieiens feorereririeieieieen feeeeenns 10,346 [oovvennen. 10,346 |orvrrnennne 10,462 ..vevevee. 10,393 |ovevrieiinne (| A (6] (U1 (6] (| 10,393 |ovevevererenns (L (€10 R (€70 U 155 |. 07/25/2049 . |1.A ........
Chase Mortgage Finance Corpora 2016-2 M2

L AB164A-AC-O |3.750% 02/25/84 .voveveverrreiseeirieieieieee | oo . 06/01/2023 . [Paydoun ....eveveveervrinns [eerereeriririiies [oereenns 25,994 oo 25,99 |oeuenne 26,665 |vueuennnnn 26,223 [oovieiiinne (| A (1) (U1 (1) (| 26,216 |.vovererennnne 0 |ereeeen (22) |- (222) |- 405 [. 02/25/2044 . [1.A ........
CITICORP MORTGAGE SECURITIES 2005-6 1A5

L 172973-2R-9 |5.625% 09/25/35 ..evevevveerererenenenserinennans | verenn . 06/01/2023 . [Paydoun ...evevevrerieiens foorereriiieieeiees [ 19,086 [oovveene. 19,086 |ovovvevee 18,222 [oovvnne. 18,222 [oevenrinnne (L1 U (U O (L1 PO (U (L P 18,222 |oveveieieians (L {7 -7 445 . 09/25/2035 . | 1.A FM ...
CITIGROUP MRTGE LOAN TRUST INC 2013-J1 At

L AT32AL-AAT |3.480% 10/25/43 .vovvveneieiieieeeieieieeenns | oo . 06/01/2023 . [Paydoun ..vevevenverieien forreereririeieees [eeeeeenns 3,484 oo 3,484 | KIVARTH O KIL7 A (L1 U L O (L1 PO L O [ 3,457 | (L1 FU 27 [ I 51 | 10/25/2043 . |1.A ........
CITIGROUP MORTGAGE LOAN TRUST 2014-JL A1

L AT32N-AR-2 | 3.500% 06/25/44 .vevevveeeieineeeenerennnnnnns | oo . 06/01/2023 . [Paydoun ..veveveevrieien foereereririeieiees [oeeeeans 9,515 [ooveverennnen 9,515 |eererinen 9,554 [ovvrvernne 9,520 [oovrvererernne (| PR (L FU (| PR (U (] PR 9,520 [oveeveiaienne (L1 FU ()] (€3] 122 |. 06/25/2044 . |1.A ........
CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 A

L AT323T-AC-4 | 4.250% 01/25/53 .vovevvevereeiresieieneieienees | oo . 06/01/2023 . [Paydoun ..vevevevirieien foereereririeieiees [oeeeeenns 4,577 oo 4577 o 4,680 |ovueennnene. 4,612 [oreiienns (| A (6] (U1 (6] (] PR 4611 | (L (33) v (<)) 71 | 01/25/2083 . | 1.A ...
COINSTAR FUNDING, LLC 2017-1A A2 5.216%

AD2BOM-AR=4 | 04/25/47 oo | oo . 04/25/2023 . [Paydoun .veveeeeirieien foereeneriiieieiees [ 5,000 |oreenen 5,000 [oevrrrrnne 5,000 |overrnennn 5,000 |orvrrrennns (L1 U (U O (L1 PO (U [ 5,000 [ooeivenennne (L1 FU (| PR (L1 F 130 |. 04/25/2047 . |2.C FE ....
COMMONBOND STUDENT LOAN TRUST 2016-B A1

. 20267U-AA-T |2.730% 10/25/40 .o | e . 06/25/2023 . [Paydoun ..veveveeieieien foereeririiieieiees [ 5,284 oirrinne 5284 | 5,283 [ooerrernne L0273 (L1 O L O (L1 PO L O [ 5,244 |oeirieine (L1 FU (| PR (L1 F 60 | 10/25/2040 . |1.A FE ....
CONTINENTAL AIRLINES 2012-2 A EETC ~ 4.000% Redemption 100.0000

1 210795-0B-9 | 04/29/26 ...vevveveveieeiiieisieieieieieeeen | e L 04/20/2023 . [ cevveereeieieieeieeennes o [ 90,984 |orverennne 90,984 [ovveeeee. 92,349 |oovcvennnnne 91,320 [oevvviiiinnns (| () (L () (L P 91,260 |ovovverernnns (L1 F (€207 - [C1()] A 1,820 |. 04/29/2026 . 2.8 FE ...
€S FIRST BOSTON MORTGAGE 2003-23 1A4

L 225410-V6~4 |5.500% 10/25/33 ..vovvvrniiiieieieneieineinns | oo . 06/01/2023 . [Paydoun ..veveveevrieien foereereririeieiees [oeeeeans 7,545 [ooeereennne 7,545 | 7,445 [ 7,490 |ooerrrnen (L1 O L O (L1 PO L O [ 7,491 | (L1 FU 3 F 73 173 |. 10/25/2033 . |1.A FM ...
€S FIRST BOSTON MORTGAGE SECUR 2005-1 1A23

. 225458-AY~4 |5.500% 02/25/35 ..vvevevererreiirieieieienene | e . 06/01/2023 . [Paydoun ...evevevrerieiens foorereriiieieeiees [ 19,763 [oovveene. 19,763 |vvrrennne 19,425 |ovovevenene 19,425 |ovoviinen (L1 O (U O (L1 PO (U (L P 19,425 |oveverieieins (L 338 [ 338 [ 530 |. 02/25/2035 . [1.A FM ....
CRESCENT DIRECT LENDING FD 11 NOTE ~ 5.000% Redempt ion 100.0000

< 225740-AA-T | 01/29/31 oo | e L O4/17/2023 . [ ceveeeereeeeieeeieeeieieene e [eeens 699,385 | 699,385 |[.......... 699,385 |.......... 584,855 |..eveverinnnnne (L1 O (L O (L1 PO (L (U PR 699,385 |-vveveverennne (L1 FU (| AR (L 9,338 |. 01/29/2031 . |2.B PL ....
BGS BNSF CTL - Series 2015-1 PT  4.070% Redemption 100.0000

1 22070%-AA-8 | 05/15/34 .. | e L 06/15/2023 . [ ceveveeeeeieieieieenininies oo [ 46,729 |ooernnnn. 46,729 | 46,729 | 46,729 |ovoveenne. (L1 O (U O (L1 O (L O [ 46,729 |ovueenennene (L FU (| PR (L1 F 796 |. 05/15/2034 . [1.D PL ...
BGS BNSF CTL PT Tr Cert Ser 2021  3.200% Redemption 100.0000

....... . 06/15/2023 . | uuvveiiiiiiiiiiiiiiiiiiann | . 05/15/2034 . {1.D ........

..22970*-AB-6 | 05/15/34 ...
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DELTA AIRLINES 2019-1B EETC  8.000% 04/25/23 Redempt ion 100.0000
L2ATBTHAAB | et [ e L 04/25/2023 . [ e [ [ 466,667 [.......... 466,667 |.......... 466,667 |.......... 466,667 |.oveveennne (| PR (L A (| P (L A (| 466,667 |.......oceeen (L1 FUPTN (L PR (L F 18,667 |. 04/25/2023 . |2.B PL ...
DIAMOND RESORTS ONNER TRUST 2019-1A C
L 252722-AC-T [ 4.020% 02/20/32 .vvveeeiniiniiniininiinenine | e . 08/20/2023 . |Paydomn ..cveveverieries forerienienienienens oo 2,815 [ 2,815 i 2,810 [oereenne 2,812 [ (| P 3 [ (| P 3 [ 0 [ 2,815 |ooeriiene (L AR (L PR 0 | 378 |. 02/20/2032 . [2.B FE ...
DOMINOS PIZZA MASTER ISSUER 2019-1A  3.668%
L 25755T-AL=4 [10/25/49 ..ovvieiieiiiiinieineeeeceenenene | e . 04/25/2023 . |Paydown ......ccvevvennnn. . 10/25/2049 . |2.A FE ...
DRIVEN BRANDS FUNDING, LLC 2020-2A A2
.. 26209X-AC-5 [3.287% 01/20/51 vveuvenveieieiresiesesesenies | e . 04/20/2023 . |Paydomn ......ccoevveenne. . 01/20/2051 . |2.C FE ...
EAGLE SOLAR LLC SENIOR SECURED NOTE  4.820% Redenption
126986%-AA-1 [ 12/31/82 . [ . 06/30/2023 . | +vveeeieeieieieeeieee , , , , , . 12/31/2042 . |3.A ........
ELARA HGV TIMESHARE ISSUER 2017-A B 2.960%
L 28416D-AB=6 [ 03/25/30 ..vvviiiiiiniinieeie e | e . 06/25/2023 . | Paydown ... . 03/25/2030 . |1.F FE ....
..28924A-AB-7 [ELM TRUST 2020-4A A2  2.286% 10/20/29 ....... | .ceeeee . 06/20/2023 . | Paydown ... . 10/20/2029 . |1.F FE ...
EVERBANK MTGE LOAN TRUST 2013-1 A2 2.500%
L 29977J-AB=2 [08/25/83 ..o | s . 06/01/2023 . | Paydown . 03/25/2043 . [1.A ...
EVERBANK MTGE LOAN TRUST 2013-2 A 3.000%
1. 29977K-AA-1 [08/25/43 ...ovieieiieieieeeeeeeeeeeeeeeen | . 06/01/2023 . | Paydown . 06/25/2043 . [1.A ........
FLNG LIQUEFACTION 3 LLC SENIOR SECURED NOTE Redenption 100.0000
..30306V-A#-6 [3.080% 06/30/39 [ I . 06/30/2023 . . 06/30/2039 . |2.C FE ...
..3140FX-ED-0 [FNMA BFO131  3.500% 08/01/56 . [N I . 06/01/2023 . | Paydown ... . 08/01/2056 . [1.A ..ee..
BNSF RAILWAY COMPANY SERIES A 5.960% Redempt ion 100.0000
131953%-AL-6 [ 10/15/27 1.vevreeeiieriieieisiee e [ e L 05/15/2023 . | vvvveereeieeeiee e . 10/15/2027 . |1.C ........
BNSF RAILWAY COMPANY SERIES B 5.960% Redempt ion 100.0000
1 31953 -Al-4 | 10/15/27 1.eevveeeiieiiieieiee e [ e L 05/15/2023 . | vvvveereeieeeiee e . 10/15/2027 . |1.C ........
BNSF RAILWAY COMPANY SERIES C  5.960% Redempt ion
L B1953F-AN-2 [ 10/15/27 . [ e L 05/15/2023 . | vvveeereeieieieereea o [ 26, eeeeeen 28,106 |oeeiinnne .0 . 0 .0 | 20 e 0 [orinnn26,106 .. 0 e ..779 [ 10/15/2027 . [1.C ........
BNSF RAILWAY COMPANY SERIES D 5.960% Redempt ion
231953 -AP-T [ 10/15/27 1.vcvvveeiieiiieieisieesee e [ e L 05/15/2023 . | vvvveereeieeeiee e , , , , , . 10/15/2027 . |1.C ........
BNSF RAILWAY COMPANY SERIES E  5.960% Redempt ion
L 319534-A0-5 [ 10/15/27 v [ e . 05/15/2023 . | vvveeeieeieieiee e , , , , , . 10/15/2027 . [1.C .oueee
FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.500%
L. 33767C-AD-9 [03/25/45 ..c.veevieiveieieeeeeeeseeenenens | e . 06/01/2023 . | Paydown . 03/25/2045 . [1.A oo
FLAGSTAR MORTGAGE TRUST 2020-2 A2  3.000%
..33851K-AC-0 [08/25/50 ...vevveueerveeeieiesieniesieseeniesienies | ceeees . 06/01/2023 . | Paydown ... . 08/25/2050 . [1.A ..o
..36157R-D9-3 [GE CAPITAL MTG 1999-HE M 6.705% 04/25/29 . |....... . 06/01/2023 . | Paydown ... . 04/25/2029 . [6. FMl .....
GLOBAL SC FINANCE SRL 2020-2A A 2.260%
L B7959P-AC-1 [ 11719740 v [ . 06/17/2023 . | Paydown . 11/19/2040 . |1.F FE ...
CKE RESTAURANTS HOLDINGS INC 2021-1A A2
LA707-AK-8 [ 2.865% 06/20/51 .veveeeaeeaeeaieaieeeeeaenes | v . 06/20/2023 . |Paydomn ..cverveieeiries foeereenienenenene fereeene 12,500 |oeeeeeeeenne 12,500 [oeereeennne 12,500 [oveeeeeene 12,500 [oreveeeeaene (] (L A (] (L A (1] 12,500 |eererieeeenes (L A (] (| A 179 | 06/20/2051 . [2.B FE ....
HERO FUNDING TRUST 2015-3A A 4.280%
LA2TTAT-AA-3 09720741 oo | . 06/20/2023 . |Paydomn ..ooververericies foeeeeenenenenene ferieene 18,706 [ooeveeennene 18,706 [veveeeenne. 18,705 |.ueeeeenne 18,705 |.eeeeeeeanenne (] (L A (] (L A (1] 18,705 |eerereeeens (L A LI P A 409 |. 09/20/2041 . |1.A FE ...
HORIZON AIRCRAFT FINANCE | LTD 2019-2 A
. 44040J-AA-6 [ 3.425% 11/15/39 .eoreeeiereiereie e | e . 06/15/2023 . |Paydomn ..coveveereerenes foeeeeenienienenens fereenen 9,818 [oiirienns 9,818 |oveeeeennns 9,818 |veeeaene 9,817 |oveeeieenns (] (L A (] (L A (| 9,818 |ooeererirenns (L A (] (| A 168 |. 11/15/2039 . |2.C FE ....
IMPAC SECURED ASSETS CMN ONINER 2004-2 A6
L A5254T-PU-0 [ 4.812% 08/25/34 ..eeveeeeeenieieeieeeeeeeaeen | e . 06/01/2023 . |Paydomn ..ceeveeeeneenies foereeeeenenenens feeeeieiiiens 2 e 2 foeeeeeee LI 2 | (] (L A (] (L A (| 2 | (L A (] (| A 0 | 08/25/2034 . [1.A FN ...
RESIDENTIAL ASSET SEC TRUST 2003-A5 A7
. 45BB0N-0F -5 |5.500% 06/25/33 .....cevevrneveenreenrennieenne [ e . 06/01/2023 . {Paydomn .....ceeveveeevens [oomrueinieenieens feeeeieens 14,254 oo 14,254 |eeeene 14,062 |..veeee 14,151 [oeeeee (] 2 [ (] 2 [ (1] 14,153 [ooieene (| A 101 |oeeeeeeenes AL 336 |. 06/25/2033 . [1.A FM ....
INSTAR LEASING I11 LLC 2021-1A A 2.300%
L ABTBIN-AA-5 [02/15/54 .o | . 06/15/2023 . |Paydomn ..covereereeiernes foeeeeenienenenens feereiene 10,502 |oveeeeenne 10,502 [ooeeeeennnne 10,586 |-veeveanenne 10,588 |-eveeeeeeanenne (] 4 [ (] 4 [ (1] 10,502 [oroveieeeenn (L A (] (| A 102 | 02/15/2054 . [1.F FE ....

JP MORGAN MORTGAGE TRUST 2021-1 A3 2.500%
.. 46592E-AC-0 1 06/25/51 oo | e . 06/01/2023 . [Paydown .....oecvveeeeeeeen foveeeeiiiiiiieeeen e, 12,144 |............ 12,144 ............ 12,637 | 12,564 ..o 0 foreeenn. (410) .o 0 foreeenn. (410) .. 0 fooreeeenn. 12,144 ..o 0 loeeeeiee 0 [, 0 |oeeeeiiee 131 |. 06/25/2051 . [1.A ........
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HENDERSON RECEIVABLES LLC 2010-3A A 3.820%
LAB616M-AA-8 | 12/15/48 ooooeiiii [ . 06/15/2023 . |Paydown ........oooeeeiiiins Joeniiiiininii e, 1,528 |.........e. 1,528 |............ 11,456 |............ 11,493 |l 0 e FC T IO 0 s FC T IO [ SRR 11,628 [ovvvvviininnnns (VO 0 | [V 185 . 12/15/2048 . |1.A FE ....
JP MORGAN MORTGAGE TRUST 2014-1 1A1

L 4BB41C-AA-O | 01/25/44 ..o | e . 06/01/2023 . | Paydoun ... . 01/25/2044 . [1.A ........
JP MORGAN M

L ABB5TB-AC—4 | 12/25/49 ..o | e . 06/01/2023 . [ Paydoun ... . 12/25/2049 . [1.A ........

..46651N-AA-2 | JOL AIR 2019-1 A 3.967% 04/15/44 ........... | oeeee. . 06/15/2023 . | Paydoun ... . 04/15/2044 . [2.A FE ...
JP MORGAN MORTGAGE TRUST 2019-9 A5

. 4B651Y-AH-3 | 05/25/50 .....vevvereeeeeeeeeeeeeieieieieennnens | s . 06/01/2023 . [Paydoun ....cveeeeeveverer oreeriieieieinns . 05/25/2050 . [1.A ........
JRD HOLDINGS SECURED TRUST CTL  3.620% Redenpt ion 100.0000

L A66718-AA-T | O1/15/41 ..o | e . 06/15/2023 . | .. . 01/15/2041 . [2.B ........
JRD HOLDINGS SECURED TRUST 2021-2 Redenpt ion 100.0000

466735 -AA-T | 12/15/81 oo | s L 06/15/2023 . [ cvveviiieieieieieieene . 12/15/2041 . [2.B ........

..485170-BB-9 | KANSAS CITY SOUTHERN ~ 4.700% 05/01/48 ....... | .e.c... . 04/19/2023 . [ Tax Free Exchange ....... . 05/01/2048 . [2.B FE ...

..485170-BE-3 | KANSAS CITY SOUTHERN ~ 3.500% 05/01/50 ....... | ....... . 04/19/2023 . [ Tax Free Exchange ....... . 05/01/2050 . [2.B FE ...
LABRADOR AVIATION FINANCE LTD 2016-1A A1

.50543L-AA-0 |4.300% 01/15/42 ..o | oo . 06/15/2023 . | Paydoun ... . 01/15/2042 . [3.A FE ...

. 12/20/2034 . |2.B FE ....
. 10/21/2041 . |1.A FE ...

..553896-AC-5 | MVW OWNER TRUST 2017-1A C  2.990% 12/20/34
..55400V-AA-Q | MVW OWNER TRUST 2022-2A A 6.110% 10/21/41
MID STATE TRUST SERIES 11 A1 4.864%

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

. 5O5AON-AA-1 | 07/15/38 ..o ereneeieaeas | e . 06/15/2023 . [Paydoun ....c.cevvveverer oreeeeeieieieinns . 07/15/2038 . [1.F FE ...
MILL CITY MORTGAGE TRUST 2016-1 M1  3.150%

.59980T-AB=2 | 04/25/57 ..evevevvreeeereeeeeeeeieieeseannenens | e . 06/01/2023 . | Paydoun ... . 04/25/2057 . [1.A ........
MILLENNIUM PIPELINE LLC SENIOR SECURED NOTES Redenption .

..60040#-AA-0 |5.330% 06/30/27 ..evevevverereererenenerenenenens | verens L 06/30/2023 . [ 1evvieieieieieieieieeeies e [ 36,376 |ocveveen 36,376 |............ 36,376 |oouceeennn. 36,376 |ovvreeeee. [ P (U [ (U [ 36,376 |oveverereennne (U [ P (U O 969 |. 06/30/2027 . |1.G FE ...
NADG NN OPERATING LP 2019-1 A 3.368%

.629682-AA-3 | 12/28/49 ... | e . 06/28/2023 . [Paydoun ...cveueervveiers foreerereieieieiees [ 2,500 [overerennn 2,500 [ooorrnnnnn 2,500 |orerrennen. 2,500 |orerrreeae. [ P (U [ PO (U [ 2,500 [oeveveerennne. (U [ P (U1 35 |. 12/28/2049 . |1.F 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 . [ cevveieieeeieieieeeireies e [ 41,096 |ocveenee 41,06 |........... 41,09 |ooreeeee.n 41,096 |ovrreenee. [ P (U [ PO (U [ 41,096 |ovovererennnns (U [ P (U O 740 |. 11/15/2033 . |1.C FE ...
NEIGHBORLY ISSUER LLC 2022-1A A2 3.695%

L BA0TBN-AC—T | 01/30/52 oo | e . 04/30/2023 . [Paydoun ...cveueereereier foreereeeieieieeies [ 5,000 |ororerenene. 5,000 [oovrernnnnn 5,000 |orererenne. 5,000 |orerrreennen. [ P (U [ (U [ 5,000 |oveverererennne (U [ P (U1 92 |. 01/30/2052 . |2.C FE ...
NEW RESIDENTIAL MORTGAGE LOAN 2018-5A A1

. B4829K-AA-0 |4.750% 12/25/57 .vevvererrererererererennenens | e . 06/01/2023 . [Paydoun ....cvevvevierens fereeereieieeiees [ 30,950 |rrrennnn. 30,950 oo 31,434 |oveeen. 31,134 | [ (R3] (U (184) |ovevvvee [ 30,950 |overeeeenenn. (U [ P (U O 615 |. 12/25/2057 . |1.A ........
NORTH SHORE LONG ISLAND JEWISH HEALTH CARE Redempt ion 100.0000

..662352-A%~4 | INC 4.200% 05/01/30 ....vovvvcereerrererenens | e L 05/01/2023 . [ cevevveeeieiereierieeneinins foereeeeeeeieieees [reen. 148,640 oo 148,640 |........... 148,640 |...........148,640 |...cocooverenO [, (U [ (U (U 148,640 . 05/01/2030 . 1.6 ........
ORANGE LAKE TIMESHARE TRUST 2019-A B 3.360%

B8504U-AB-7 | 04/09/38 .....vveeererirereieieeeen e | e . 06/09/2023 . | Paydoun ... ...24,134 ..24.130 |.... ..24,134 |.. . 04/09/2038 . [1.F FE ...

OXFORD FINAN

..69145A-AB-4 | 4.459% 02/15/27 ...eevveeiieiiiiieiieiiieceees e . 06/15/2023 . |Paydown .. 101,527 101,527 101,527 |...........101,527 |.... ....101,527 |.. . 02/15/2027 . |1.F FE ....

..718547-AG-7 |PHILLIPS 66 144A  3.750% 03/01/28 . «eeeeee |- 05/02/2023 . | Tax Free Exchange E . 1,006,202 ..1,000,000 ..1,007,448 |. .1,006,610 |. E . 1,008,202 . 03/01/2028 . |2.A FE ....

..718547-AJ-1 |PHILLIPS 66 144A  3.150% 12/15/29 ............ | ..ccen . 05/02/2023 . [ Tax Free Exchange R R 1,009,305 |........ 1,000,000 |........ 1,010,641 |........ 1,009,752 |.ccevveeneeeen0 foeeeeeeens (446) [0 | (446) [0 e, 1,009,305 |.. . 12/15/2029 . |2.A FE ...
PLANET FITNESS MASTER ISSUER 2019-1A A2

..72703P-AC-7 |3.858% 12/05/49 ......ovviiiiiiiiiiiiiiiieeees e . 06/05/2023 . [Paydown ......ccccuveiiiiiis foeeieii e 5,000 |oeerrennn. 5,000 |..oceinnens 5,000 |..coeunnens 5,000 [ooeeeniinnns [V R, [ IR 0 foreeiiinnies (O IR 0 [ 5,000 foerrieennns [ IR 0 foreeieennis (0 PO 9 |. 12/05/2049 . [2.C FE ....
PLANET FITNESS MASTER ISSUER 2022-1A A211

..72703P-AE-3 |4.008% 12/05/51 ...oooieniiiiieiiiiiiieeeeiies | e . 06/05/2023 . Paydown ......ccccuveiiiiins foreineni e 7,500 foeieennnn. 7,500 |ooeenneens 7,500 |ooceeennneens 7,500 ooeeeenninnns [V R, [ IR 0 foreeiiinnies (O IR 0 [ 7,500 foeereeennnns [ IR 0 foreeieennis 0 [ 150 |. 12/05/2051 . 2.C FE ....
POPULAR ABS MORTGAGE PASS-THRO 2005-D A5

..73316P-HP-8 |83.542% 01/25/36 ...evvveeieeiiiiieiciiiees | . 06/01/2023 . [Paydown ......ccvveiiiiiiis feeeeeeiiiieeees e, 28,976 |............ 28,976 |............ 27,357 |.ureeennnn. 28,506 |.covneeannnn. 0 foreeeeennis L7 RO [V OSSR LI FT 0 foeeeennes 28,643 |..oeeeennn. 0 foeeeennns KX T 333 [ 381 [. 01/25/2036 . |[1.A FM ....
PRICEWATERHOUSECOOPERS LLP SERIES M 4.530%

L TA151#-AK-4 | 02/09/24 ....oveiiiiiiiii e e . 06/30/2023 . [Tax Free Exchange ....... |ocooeiiiieniieiiss foeeees 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 [..ecereennnnnns [V R, [ IR 0 foreeiiinnies (O IR [V O 5,000,000 |....everennnnee [ IR 0 foreeieennis 0 foeeennns 201,333 |. 02/09/2024 . |1.D ........

PRIME MORTGAGE TRUST 2003-2 1A10  5.000%
.T4160M-BP-6 ] 10/25/33 ....vveeeeeieiiiiie e | e . 06/01/2023 . [Paydown ...ooeeeevveeeeeees foeeeeeiiiiiieeeens [ 6,576 |............. 6,576 |............. 6,286 |............. 6,452 |......oo...... 0 [, 3 |, 0 [, 3 | 0 [ 6,455 |....cunee. 0 foeeennnes 21 |l 121 oo 137 |. 10/25/2033 . [1.A FM ....
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RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3 A14
LTBT12B-EN-6 [5.739% 09/25/34 ... | e . 08/01/2023 . |Paydomn ..cveververienies forerienienienienens oo 25,610 [oooeeenee. 25,610 |eeerenne 25,610 [ooeeeenenne 25,511 [orririiine (| P 2 [ (| P 2 [ 0 [ 25,513 |ooveriiiine (L A (74 P L7 TR 614 | 09/25/2034 . [1.A FM ...
SVB PRIVATE EDUCATION LOAN TRU 2016-B A2A
. TB449G-AB-5 [ 2.430% 02/17/32 w.evveeeeneeeiiniiniininenenene | e . 06/15/2023 . | Paydown ... . 02/17/2032 . |[1.A FE ...
SAXON ASSET SECURI
.. 805564-PA-3 [ 4.258% 12/25/33 ....eviueiueieiieiniinienienieeienies | e . 06/01/2023 . | Paydown . 12/25/2033 . [1.A Fl ...
SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000%
L BATA5A-AB=3 [05/25/43 ..o | e . 08/01/2023 . |Paydomn ..cvevveverienie forerrenienienenens oo 10,620 |oeererrennne 10,620 [ovrvvennee. 10,804 |.veeeenne 10,774 |overirinns 0 foeris (155) |-vevviinene [(J A QL)) 0 [ 10,620 ovevereiens (L AR (| P (L AR 140 | 05/25/2043 . [1.A ........
SERVPRO MASTER ISSUER, LLC 2019-1A A2
L B17743-AA-5 [ 3.882% 10/25/49 ..oeveeeiieiniiiinieininies | e . 04/25/2023 . |Paydomn ..c.veververienies forerrenienienenens oo 7,500 [oiriiiinnne 7,500 [eeeereenen 7,500 |oeeieeneenn 7,500 |oeveeerinninnen (| P (L A (| P (L A (| P 7,500 |oveeeienns (L AR (| P (L AR 146 |. 10/25/2049 . [2.C FE ...
SETTLEMENT FEE FINANCE LLC 2013-1A A 3.980%
LBI783R-AA-1 [01/25/44 .o [ e . 04/25/2023 . |Paydomn ..cveververienie forerrenienienienens oo 68,184 |.ocereenee. 68,184 [.ooeneene 68,184 |............ 68,184 |..oeveeennee (| P (L A (| P (L A 0 [ 68,184 [..ovorvienenn (L AR (| P (L A 1,357 |. 01/25/2044 . [1.F FE ....
SHELLPOINT ASSET FUNDING TRUST 2013-1 A1
..822804-AA-8 [ 3.750% 07/25/43 ..ovveereineiniiniinininenine | e . 06/01/2023 . |Paydomn ..c.veververienies forerienienienenens oo 2,183 |ovirienn 2,183 |ovrerrene 2,135 [ 2,162 |ovrrriiiinne ([ P 20 o ([ P 20 o (| P 2,183 i (L AR (| P (L A 36 |. 07/25/2043 . |1.A ........
SIERRA RECEIVABLES FUNDING CO 2020-2A B
..826525-AB=3 [ 2.320% 07/20/37 ...veuveveeeieieiienieienienies | e . 08/20/2023 . |Paydomn ..cveveveriinie forerienienienenens oo 30,790 |ovevreene 30,790 |errrienne 30,782 [orerrerenne 30,785 [ovuvrerririnns (| P L7 (| P L7 0 [ 30,790 [oovviriiinne (L AR (| P (L AR 297 |. 07/20/2087 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2020-2A C
..826525-AC-1 [3.510% 07/20/37 evvveriennirnienienenenenes | ceees . 08/20/2023 . |Paydomn ..cveververienie foreeeenienienenens oo 30,790 |ovevreene 30,790 |erviienne 30,786 |.vovvenne 30,787 |oveevrerreenn (| P K I (| P 3 [ 0 [ 30,790 [oovviriiinnne (L AR (| P (L R 449 |. 07/20/2037 . |2.B FE ....
SOLAR STAR FUNDING LLC 144A  3.950% 06/30/35 Redempt ion 100.0000
BIABIAB9 | vttt [ e . 06/30/2023 . | .. ..24,640 |.. . 06/30/2035 . |2.B FE ...
SoL
..83438L-AA-9 [2.636% 10/15/46 ....eoverveieeriiieiiiiiinenenes | ceees . 08/15/2023 . |Paydomn ..cveveverienie forerienienienenens oo 35,064 [ovreennne 35,084 |errrienne 35,083 [overeeenne 35,083 [ooevrerrininns (| P LI (| P LI R 0 [ 35,064 . 10/15/2046 . |1.E FE ....
SONIC CAPITAL LLC 2020-1A A2l  3.845%
. 83546D-AG-3 [01/20/50 ....vvvveiiiiiniieieeieseee e | e . 06/20/2023 . | Paydown ... .5,000 [.. . 01/20/2050 . |2.B FE ...
SOUTHERN ILLINOIS PONER COOP SENIOR SECURED Redempt ion .
..84314#-AB-7 |NOTES ~ 5.750% 06/15/40 ...evvevereevenerveeriens [ e L 08/15/2023 . | ceveeieeieeeeeeeeeeees e oo 35,714 o 35,714 e EIAT I R 35,714 [ (| P (L A (| P (L A 0 [ 35,714 . 06/15/2040 . [2.B ........
SOUTHERN ILLINOIS POWER COOP SENIOR SECURED Redemption 100.0000
..843144-AC-5 |NOTES ~ 5.000% 06/15/25 ....veverveveneaveeriens [ ervne L 08/15/2023 . | ceveeieeieeeneeeeeeees e oo 38,462 [ovrrenne 38,462 |vrriennne 38,462 [ovrurenne 38,462 [ooviiriiinne (| P (L A (| P (L A 0 [ 38,462 |overviiinnne (L AR (| P 0 [ 962 |. 06/15/2025 . |2.B FE ...
SOUTHERN MARYLAND ELECTRIC €00 FIRST MORTGAGE Redemption 100.0000
..84334#-AA-5 BONDS  4.000% 04/16/48 ... I I . 04/16/2023 . | .. . 04/16/2048 . |2.A ........
..84858D-AA-6 [SPIRIT AIRLINES 2015-1 A 4.100% 04/01/28 . |....... . 04/01/2023 . . 04/01/2028 . |2.B FE ....
STRUCTURED RECEIVABLES FINANCE 2010-8 B
..86365L-AB=7 [ 7.970% 08/15/36 ....vevenvireereieresiesienienns | e . 08/15/2023 . |Paydomn ..cveveverienie forereenienienenens oo 15,873 |ovrerienns 15,873 [evevreerene 16,379 [ovrvvrene 18,011 |oeveeererriens 0 foeriins (138) [oveevieenne [(J A [GE:D) T 0 [ 15,873 |overveeerienns (L AR (| P 0 [ 514 |. 08/15/2036 . [1.B FE ....
TENASKA VIRGINIA PARTNERS 144A  6.119% Redemption 100.0000
..880310-AA-8 [ 03/30/24 ..ovvviiiieieiiniieieeee e | e L 06/30/2023 . [ vvvveeireeiinieiieeeieeene [ [ 110,105 ... 110,105 |.veueeeee. 110,105 [oovveene 110,105 [oovvrevrirenne (| P (L AR (| P (L A (| 110,105 [oevevienene (L AR (| P (L A 3,369 |. 03/30/2024 . |2.B FE ....
TEXTAINER MARINE CONTAINERS 2020-1A A
..B8315L-AE-8 [2.730% 08/21/45 ....ovevereieieiieniesenenies | e . 08/01/2023 . |Paydomn ..evevevereenie forerienienienienens oo 28,265 [ovirnnne 28,265 |eirieene 28,260 [ooeveueneene 28,251 [orvririinnne ([ P LT TR ([ P LT R 0 [ 28,265 |ooverviiinnnne (L AR (| P 0 [ 320 |. 08/21/2045 . |1.F FE ....
TEXTAINER MARINE CONTAINERS 2021-2A B
..88315L-AR-9 [ 2.820% 04/20/46 ....cvevveveieiiieiienienienies | e . 08/20/2023 . |Paydomn ..cveveverienie forerrenienienenens oo 40,000 |..eeueenee 40,000 [eoreenene 39,986 [...covenn 39,988 [ooivrirninne ([ P 12 | ([ P 12 | 0 [ 40,000 [oeverveneenen. (L AR (| P 0 [ 470 |. 04/20/2046 . |2.B FE ....
..891027-AF-1 [ TORCHUARK CORP  7.875% 05/15/23 .eevereerees | cvene . 05/15/2023 . [Maturity «eeoeeeeeeiens foeeeeeneeniesenene feeen 4,875,000 |........ 4,875,000 |........ 5,096,666 |........ 4,882,568 |...oecvennenne (| [2R:15:1)) P [\ [2R:15:1)) P [\ 4,875,000 |vererierienns (L A (] (L A 191,953 |. 05/15/2023 . |2.A FE ...
TRADEMARK ROYALTY 2018-1 LLC ~ 4.920% Redempt ion 100.0000
.. 89255#-AA-9 [07/01/48 .oeveeeiiiieeeeeee s | . 06/01/2023 .| .. . 07/01/2048 . |1.F PL ...
..896560-AA-1 [ 10716740 . | e . 06/16/2023 . | Paydown . 10/16/2040 . |1.F FE ...
UCFC HOME EQUITY LOAN 1998-D MF2  7.750%
1.90263B-HE-1 [ 04/15/30 wnveneeeeeeieee e | e . 06/01/2023 . | Paydown ... . 04/15/2030 . [1.A FM ...
VCP RRL ABS .
LO228FR-AC8 [ | e . 04/20/2023 . | Paydown . 10/20/2031 . |2.B FE ....

VELOCITY COMMERCIAL CAPITAL LO 2019-2 A
.. 92257N-AA-4 |3.130% 07/25/49 \ooeuvveieeeeeiiiieeeeeiiieeees | e . 06/01/2023 . [Paydown .....oeevveeeeeeeen foveeeeiiiiieieeees e, 46,329 |............ 46,329 |............ 46,325 |............ 46,260 |............... 0 foeeeenns 69 | 0 foreeeenns 69 | 0 fooreeeenn. 46,329 |..oveeeennn.. 0 loeeeeiee 0 [, 0 |oeeeeiiee 638 |. 07/25/2049 . |1.A FE ....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
VERUS SECURITIZATION TRUST 2022-INV2 A1
.. 924923-AA-3 |6.790% 10/25/67 ......ecvvueiieiiiiieeiieciins [ e . 06/01/2023 . |Paydonn .......cceeveveiens fovvieiiiiiiiiiens [ 290,020 |........... 290,020 ... 287,072 |........... 287,146 .o [ P 2,874 [oiiicnne [ A 2,874 [ociicnne (L P 290,020 . 10/25/2067 . |1.A FE ...
VISTA RIDGE LLC SENIOR SECURED NOTES ~ 2.570% Redenption 100.0000
..928388-AA-1 [10/14/49 ..o [ e . 06/30/2023 . ... 18,702 ... 18,702 .. 18,702 |............ 18,702 |.... ..18,702 |.. . 10/14/2049 . |1.F PL ...
..04354K-AA-8 | WAVE USA 2019-1 A 3.597% 09/15/84 ....ceve [oeneee . 06/15/2023 . | Paydown ... ..64,954 |.. . 09/15/2044 . |2.A FE ...
WELLS FARGO MORTGAGE BACKED 2019-4 A5
..95002F-AE-4 | 3.500% 09/25/49 .....cueveereeinreienieienieenes [ e . 06/01/2023 . |Paydonn .....cveerveeervene |oerveenenennnens fooeneeen 15,579 e 18,579 | 15,977 | 15,766 [oeiiiecnn 0 forcces (187) | O [t (187) |t 0 [ 15,579 . 09/25/2049 . |1.A ........
WELLS FARGO MRTG BACKED SEC 2019-2 A1
..950020-AA-4 | 4.000% 04/25/49 ....ovvreruienieenieineens [ e . 06/01/2023 . {Paydomn .....c.eveveenrens |oerieenieeninens [eoeeeeennenes LAV SN 70 [ X T 712 foreeiene (| PO (1) (| PO (1) (] AR 710 . 04/25/2049 . |1.A ........
IIENDYS FUNDING LLC 2021-1A A2I1  2.775%
+95058X-AL=2 | 0B/15/51 ...evuvvieeveeesieninieeeseee s eeeieee [ oo . 06/15/2023 . | Paydown ... . 11,250 |.. . 06/15/2051 . |2.B FE
WILLIS ENGINE SECURITIZATION T 2020-A A
..970B4F-AA-3 | 3.228% 03/15/45 .....cuvvuereeerreienieienieenes [ e . 06/15/2023 . {Paydomn .....ceevevervevens [ooerieinieenieens feeeeieens 21,600 |oveveernene 21,600 [ocoeeeee 21,600 |vevernene 21,600 |vveereenne (L] PR (L1 RO (L] AR (L1 RO (L1 O 21,600 . 03/15/2045 . |1.F FE ...
WILLIS ENGINE SECURITIZATION T 2021-A A
..97084G-AA-1 | 3.104% 05/15/46 ....veeenveeneeeereeeiereenies [ e . 06/15/2023 . | Paydown ... .. 14,440 |.. . 05/15/2046 . |1.F FE ...
WINGSTOP FUNDING LLC
L GTA153-AB=4 [ 12/05/50 .o eeeeeee [ e . 06/05/2023 . {Paydomn .....cveuerveeeruene |ooerieieinieenee foereeienn 2,500 [ooeeveiine 2,500 |oeeereennne 2,500 [oovevienene 2,500 [oreeerrieeenne (L] PR (L1 PO (L] PR (L1 RO (] PO 2,500 . 12/05/2050 . |2.B FE ...
WINNATER MORTGAGE LOAN TRUST 2014-1 A1
.. 97652P-AA-9 | 3.919% 06/27/44 ....onvvreiienieinicinienes [ e . 06/01/2023 . | Paydown ... .1,084 |.. . 06/27/2044 . |1.A .......
ZAYBY'S FUNDING LL
+.98920M-AA-0 | 07/80/51 .t eeeiene [ e . 04/30/2028 . |Paydonn .....oveueeveeriene foeerieennennene foeneeen 11,250 i 11,250 | 11,250 | 11,250 [0 [0 e 0 o0 o0 e 11,250 . 07/30/2051 . |2.B FE
AUTO METRO PUERTO RICO AUTOPISTAS LLC 144A Redenption 100.0000
..05330K-AA-3 |6.750% 06/30/35 ......evrveuerreuereeeereeienenens [Cunee L 08/30/2028 . | .vvveiiiieiiiieiieieieieies [ [ 30,000 |oveveuenene 30,000 [ceeeeee 30,000 |vveennene 30,000 |vveereenne (L] PR (L1 RO (L] AR (L1 RO (L1 O 30,000 . 06/30/2035 . |2.C FE
BRIGHTIIOOD CAPITAL MM CLO LTD. 2020-1A AR
. 10048V-BA-2 | 7.471% 01/15/31 oo Ducee . 04/15/2028 . {Paydomn .....cveeeveeevens [ooerieenieeneens [eereieens 57,085 |[ceeveeeee 57,055 |.orveennee 57,055 |[..oovnene. 57,085 [ocvevrveennes (L] PR (L1 PO (L] PR (L1 RO (L1 O 57,085 . 01/15/2031 . |1.A FE .
COMISION FEDERAL DE ELECTRICID SENIOR NOTES Redenption 100.0000
..200447-A8-9 | 5.460% 06/26/38 ......c.eeveurrveuereeerneeenenene [ Do L 08/26/2028 . [ .uvviiiieiiiieieieieieies [ [ 50,000 |voveueeene 50,000 |[...ccoeee. 50,000 |vveueneene 50,000 |vveveeenne (L] PR (L1 PO (L] PR (L1 RO (L1 O 50,000 . 06/26/2038 . |2.B ........
INDUSTRIAL DPR FUNDING LTD 2016-1A 3 5.235% Redenpt ion 100.0000
< 45605P-AM-0 | 04/15/26 ....eeeveeeeieieieieieeeieeeeeneee [ D . 04/15/2023 . | .. .. 72,435 |.. . 04/15/2026 . |2.B FE
SOCIEDAD CONC AUTOPISTA CENTRA 144A SENIOR
..83363R-AA-5 | SECURED BOND  6.223% 12/15/26 .......ccveuenen [Cueee. . 06/15/2023 . 249,688 |........... 249,688 |........... 249,688 |........... 249,688 |....ceeneene. (L] PR (L1 PO (L] PR (L1 RO (L A 249,688 . 12/15/2026 . |2.A FE
WACKER CHEMICAL CORP SERIES C  4.180%
..029790-AC-6 | 04/23/23 ....o.vevenieriieieinieenieeneeeseeeees [ D . 04/23/2028 . [Matur ity .ooeeveecrvccinns [oorrieenieenieiens [ 2,000,000 |[........ 2,000,000 |....... 2,000,000 |........ 2,000,000 |.eevrveurnens (L] PR (L1 RO (L] AR (L1 RO (L R 2,000,000 . 04/23/2023 . |2.C ........
DCC TREASURY IRELAND 2013 LMTD SERIES B
..626150-AB-0 | 4.040% 04/25/23 ....eevuveeeneeeeieeeeeeeenees Ducee . 04/25/2028 . [ MatUr ity .ooevveeenrccine [oomrieenieerieiens [ 3,000,000 |[........ 3,000,000 |....... 3,000,000 |........ 3,000,000 |veuvrveuenene (L] PR (L1 PO (L] PR (L1 RO (L R 3,000,000 . 04/25/2023 . |2.B ........
MEGGITT PLC SENIOR NOTE, SERIES B 3.600% Redenpt ion 100.0000
..G5963#-AH-6 | 07/06/26 ......coerveveneereenreeenieienieeneeenens [ Do L 08/23/2028 . | .euvviiiiiiieiieieiein [ [ 2,000,000 |[........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |.eevrveurnens (L] PR (L1 PO (L] PR (L1 RO (L R 2,000,000 . 07/06/2026 . |2.B PL
NASSAU AIRPORT DEVELOPMENT CO  7.000% Redenpt ion 100.0000
..P70770-AF-1 | 11/30/33 ... . 06/30/2023 . | .. 45,000 45,000 |. 0 0| 45,000 . 11/30/2083 . |3.C PL ..
..09749#-AF-2 | WES TRAC PTY LTD SERIES A 5.190% 06/07/23 . 06/07/2023 . | Maturity . . 1,000,000 .1,000,000 |.... . .0 . . ...0|.......1,000,000 [. . 06/07/2023 . |2.B PL ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 31,380,681 31,234,835 1,083 7,903 0 8,986 0 31,358,354 XXX XXX
2509999997. Total - Bonds - Part 4 41,520,099 41,458,363 41,786,150 41,380,592 1,083 (843) 0 240 0 41,496,753 0 23,349 23,349 1,057,640 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 41,520,099 41,458,363 41,786,150 41,380,592 1,083 (843) 0 240 0 41,496,753 0 23,349 23,349 1,057,640 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
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
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
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 41,520,099 XXX 41,786, 150 41,380,592 1,083 (843) 0 240 0 41,496,753 0 23,349 23,349 1,057,640 XXX XXX




STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART A - SECTION 1

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

903

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 Iltem Exposure | Entity (b)
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
S&P 500 7/14/2023
Strike @ 3863.16 Indexed Universal Life Bank of America
TBABLS214 .ooeeeeieees | e Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 07/18/2022 |. 07/14/2023 |.......... 1,812]........ 7,000,355 ......... 3,863.16 |......... 753,354 |.ceeenis [V O 0f..... 1,075,466 |.......cevn |oeeeee 1,075,466 |......... 573,888 |......cccvnnnnnn (U [V O (U S [V (. 0/0 weviiees
S&P 500 8/15/2023
Strike @ 4297.14 Indexed Universal Life
7846L$216 ... Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/16/2022 |. 08/15/2023 |..........1,489 [........ 6,399,000{......... 4,207 .14 ].........628,413 ...297,031 ... ....297,031 |......... 144,160 |. 0.
S&P 500 9/15/2
Strike @ 3901.35 Indexed Universal Life Bank of America
TBABLS218 .eeeeeeeeee | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 09/16/2022 |. 09/15/2023 |.......... 1,817 ....... 7,089,377 |......... 3,901.35|......... 726,479 |eeeeeeeeennnnn [V O 0f..... 1,079,836 [...covvvvnn |oenee 1,079,836 |......... 521,758 |.veeeeeeennnnnn (U [V O (U S [V (. 0/0 weviiees
S&P 500 10/13/2023
Strike @ 3583.07 Indexed Universal Life Bank of America
TBABLS220 .....cevvnnes | Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULB8O |. 10/18/2022 |. 10/13/2023 |.......... 2,337 |ouuennnn 8,372,524 |......... 3,583.07 [...... 1,204,414 [.....coooneennns [V R 0f..... 2,146,995 | ..ooovnnnns [ennnnn 2,146,9% |......... 910,783 [oeveniiiiiinnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 11/15/2023
Strike @ 3991.73 Indexed Universal Life
TBABLS222 ...ceeeeeees | e Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 11/16/2022 |. 11/15/2023 |.......... 1,824 |........ 7,281,594 |......... 3,991.731......... 784,393 |oeeeeeeeeennn [V O 0f..... 1,018,457 [..eeeennns |oeeeee 1,018,457 |......... 468,049 [.....cceeennnnnn (U [V O (U S [V (. 0/0 weviiees
S&P 500 12/15/2023
Strike @ 3895.75 Indexed Universal Life Bank of America
T846LS224 ... [ e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDOIULBBO . 12/16/2022 |. 12/15/2023 |......... 2,26 |........ 8,751,023 ......... 3,895.75|......... 883,495 |....cveuveenn (L 0l..... 1,497,126 | evvveenns o 1,497,126 |......... 652,836 |...vcuvvennn (1) (L (1) (1] I [V
S&P 500 1/12/2024
Strike @ 3990.97 Indexed Universal Life
TBABLS226 .....eevvneee | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/18/2023 |. 01/12/2024 |.......... 2,575 |...... 10,276,349 ......... 3,990.97 |.oeeeiiiins [V 935,255 [...ccvvrinnnnnns 0f..... 1,555,966 [..couneee fonnnnn 1,555,966 |........ 620,711 [ooeeeiiies (U [V O (U [V [ 0/0 weviins
S&P 500 2/15/2024
Strike @ 4147.6 Indexed Universal Life
T846L8228 ....vveeveve [ e Exhibit 5 ... |Equity/Index |Goldman Sachs ...... 1I22LRONP2IHZNBB6K528 . 02/16/2023 |. 02/15/2024 |.......... 1,335 ... 5,536,631 |......... 4,147.60 |.eeverneee. (1) 513,937 [covveveriinnne (o) R 667,567 [.eveveeas |ourenn 667,567 |......... 153,631 [oveverrrnen (1) (L (1) (1] I 0/0 cveveeranee
S&P 500 3/15/2024
Strike @ 3891.93 Indexed Universal Life
7846L$230 ... Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/16/2023 |. 03/15/2024 |..........1, 713 |....... 6,667,460 |......... 3,891.93|.. 690,399 |..covvunieeeeen O [t 1,259,308 [..evvvnee fonnnes 1,259,308 |.........568,908 |. 0.
S&P 500 4/15/2
Strike @ 4137.64 Indexed Universal Life
TBABLS232 ....oeevvvies | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/18/2023 |. 04/15/2024 |.......... 1,892 [........ 7,828,994 |......... 4,137.64 [ceeniiiinnnnns Of...... 751,180 [ooovvviiinnnnns 0f..... 1,048,615 [...ccceeens e 1,048,615 ......... 297,435 |.oevenie [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 5/15/2024
Strike @ 4136.28 Indexed Universal Life Bank of America
TBABLS234 ....ceeeeies | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 05/16/2023 |. 05/15/2024 |.......... 1,47 1........ 5,859,165 |......... 4,136.28 [ceneeeeeennnnnn [V 530,194 |..cvvvneeeenee (U 822,466 [....oveees foeeeennn 822,466 |......... 292,272 |eeeeeeeee (U [V O (U [V [ 0/0 weviins
S&P 500 6/14/2024
Strike @ 4425.84 Indexed Universal Life Bank of America
7846L$236 .....evvvnies |neeeeiiiiieee i Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 06/16/2023 |. 06/14/2024 |.......... 1,6411....... 7,260,900{......... 4,425.84|...cccunnnnnnnns [l 641,873 |...ccoiiiinnnnn U] 634,015 | e s 634,015 ).......... (7,858)].cccveennnnnnnns [ [0 (U] [ R 0/0 tivvinnnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 4,980,548 4,062,838 0 13,102,848 [ XXX 13,102,848 5,196,523 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 4,980,548 4,062,838 0 13,102,848 [ XXX 13,102,848 5,196,523 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 4,980,548 4,062,838 0 13,102,848 [ XXX 13,102,848 5,196,523 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 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 4,980,548 4,062,838 0 13,102,848 [ XXX 13,102,848 5,196,523 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
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 7/14/2023
Strike @ 4183.13 Indexed Universal Life Bank of America
T8ABSS214 ...ieeeees | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 07/18/2022 |. 07/14/2023 |.......... 1,812]....... 7,580,166 |......... 4,183.13[....... (440,385))....eeeeeeennn [V O 0f...... (499,137)] .oevvvvnnns fennnnn (499,137)....... (280,911)[...eeeeeeeennns (U [V O (U [V (. 0/0 weviins
S&P 500 8/15/2023
Strike @ 4657.27 Indexed Universal Life
T8ABSS216 ....eevvvnees | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/16/2022 |. 08/15/2023 |.......... 1,489 [........ 6,935,280 |......... 4,657.27 |....... (341,185)).cvuneeeinnnn [V PR (U R (14,009) .evnneeees o (14,009)f.......... 25,672 |ouevenniininns [ [V R [ Of wevvnnnnns 0/0 wivviins
S&P 500 9/15/2023
Strike @ 4227 Indexed Universal Life Bank of America
T8ABSS218 ..eeeeiieees | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 09/16/2022 |. 09/15/2023 |.......... 1,817 ....... 7,681,135(......... 4,227.00 [....... (427,903)]- e [V O 0f...... (535,051)] .evvvvnnns founnnnn (535,051)|....... (266, 141)[.....cccvennnnnn (U [V O (U S [V (. 0/0 weviiees
S&P 500 10/13/2023
Strike @ 3882.04 Indexed Universal Life Bank of America
T846S$220 ......cevvnns | aeeeeeeeii s Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULB8O |. 10/18/2022 |. 10/13/2023 |.......... 2,337 | 9,071,124......... 3,882.04 |....... (807,854).....ccvvnnnnnns [V R 0f.... (1,482,594) .ccvvvnnnnn fennnn (1,482,594)....... (686,199)[.......ccvvnnnnn [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 11/15/2023
Strike @ 4325.08 Indexed Universal Life
TBABSS222 ....ceeeeeeee | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 11/16/2022 |. 11/15/2023 |.......... 1,824 |....... 7,889,681]......... 4,325.08 |....... (460,858)[.....ccvvnunnnns [V O 0f...... (501,080)( cevvenneees fonnen (501,030)....... (225,946)..cvvveeeeennes (U [V O (U S [V (. 0/0 weviiees
S&P 500 12/15/2023
Strike @ 4223.41 Indexed Universal Life Bank of America
TBABSS224 .....oiiiiiii | e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 12/16/2022 |. 12/15/2023 |.......... 2,246 |........ 9,487,046 |......... 4,223.411....... (502,350)).vvuneeeennnnn [V R 0f...... (862,345)] .eevvvnnnn feunnnnn (862,345)|....... (392,159)..cvvveniins [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 1/12/2024
Strike @ 4320.67 Indexed Universal Life
784688226 .............. Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/18/2023 |. 01/12/2024 |.. L2,575...... 11,125,293 |. ..4,320.67 |.. (476,524)|.. (855,928)].....c0unnn .... (855,928)....... (379,404)...cvvenee O feeeeeiimiiec O s O [ O e 0/0 weviins
S&P 500 2/15/2024
Strike @ 4494.6 Indexed Universal Life
TBABSS228 .......cevnes | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/16/2023 |. 02/15/2024 |.......... 1,336 |........ 5,999,842]......... 4,494.60 |.....covvnnnnnn. 0f...... (250, 441).cevveenenenns 0f...... (319,547)] ceevvvvnnnn fevnnnnn (319,547)|........ (69,106)[.....ccevvnnnnne [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 3/15/2024
Strike @ 4227.49 Indexed Universal Life
7846S$230 ...eeeeenies | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/16/2023 |. 03/15/2024 |.......... 1,713 ........ 7,242,324 1......... 4,227.49 .o 0f...... (353,406)].cvvvueeeeeen 0f...... (785,776)] .eevvvvnnn |evnnnnn (785,776)|....... (432,370).ccvveeeeeees (U [V O (U [V (. 0/0 weviins
S&P 500 4/15/2024
Strike @ 4479.75 Indexed Universal Life
T8ABS$232 ....viiiiiinn | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/18/2023 |. 04/15/2024 |.......... 1,892 [........ 8,476,314 ......... 4,479.75 | oo 0f...... (359,828)]...c0uuniinnns 0f...... (G SX)) I (567,353)f....... (207,524)..ccvvnnnnnnnn [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 5/15/2024
Strike @ 4491 Indexed Universal Life Bank of America
T8ABSS234 ... | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 05/16/2023 |. 05/15/2024 |.......... 1,47 1....... 6,361,636 (......... 4,491.00 [ceeuniieeinnnnns 0f...... (237, 318)[..eeeeeeeennns 0f...... (451,192)] .ooevvvnnns fennnnn (451,192)|....... (213,875)[..eeeeeeeennns (U [V O (U S [V (. 0/0 weviiees
S&P 500 6/14/2024
Strike @ 4797.1 Indexed Universal Life Bank of America
784688236 ......iivvuns |aneeeeiiiiee e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 06/16/2023 |. 06/14/2024 |.......... 1,6411....... 7,869,978]......... 4,797 10 |oveniiiinnnnn 0f...... (281,074))..eiviennnnnn Of...... (270,810)] . ooevvvvnnn Jovennns (270,810).......... 10,265 [...ccvveennnnnns [ [0 (U] [ R 0/0 tevvinnnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (2,980,535 (1,958,590) 0 (7,144,771) XXX (7,144,771 (3,117,697 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (2,980,535 (1,958,590) 0 (7,144,771) XXX (7,144,771 (3,117,697 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 (2,980,535 (1,958,590) 0 (7,144,771) XXX (7,144,771 (3,117,697 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 (2,980,535 (1,958,590) 0 (7,144,771) XXX (7,144,771 (3,117,697) 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 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
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 Iltem Exposure | Entity (b)
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 0 0 XXX 0 0 0 0 0 0 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 0 0] XXX 0 0 0 0 0 0] 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 0 0 XXX 0 0 0 0 0 0 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 2,000,013 2,104,247 0 5,968,077 | XXX 5,958,077 2,078,826 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 2,000,013 2,104,247 0 5,988,077 | XXX 5,958,077 2,078,826 0 0 0 0 XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I




STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

EO7
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 0 0 0 0 0
GOLDMAN SACHS W22LROWP2IHZNBBBKS28 . |..vvvvves Yerrvvnann [ Yoo el 0 e 0 e 2,803,302 |... e 2,803,302 [.....cevvnnnnnnnnn 2,803,302 [.eevvenniiiiiiiinieneennnn 0 [ 2,803,302 ...
BANK OF AMERICA MERRILL LYNCH ... EYKN6VOZCBBVDIIULBBO . |.evvvveee Yorreeinnn oo Yoo [ O e 0 3,154,775 |... TP 3,154,775 [.ooiiiiiiis 3,154,775 [ oo O e 3,154,775 |...
0299999999. Total NAIC 1 Designation 5,958,077 0 5,958,077 5,958,077 5,958,077

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals

5,958,077

5,958,077

5,968,077

5,968,077

1. Offset per SSAP No. 64

0

2. Net after right of offset per SSAP No. 64

5,958,077




STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To
Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

E09, E10



STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION
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 . .... 1,000,000 |.. .... 1,000,000 |....... 08/04/2023 ...
CR5741-72-1 .........[ BOFA SECURITIES INC. REOENT .. |C . ETTTTIT .... 1,000,000 |.. .... 1,000,000 |....... 08/04/2023 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 2,000,000 2,000,000 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,000,000 2,000,000 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 2,000,000 2,000,000 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 2,000,000 2,000,000 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 GROWP .... ....600,252 |.. ....600,000 |....... 10/13/2023 ...
000000-00-0 .| AUST & NZ BANKING GROUP .... .... 499,600 |.. ....500,000 |....... 12/11/2023 ...
000000-00-0 ... .| AUST & NZ BANKING GROWP .... ....500,090 |.. ....500,000 |....... 08/24/2023 ...
000000-00-0 .| AUST & NZ BANKING GROUP . .500,061 |.. .500,000 11/13/2023
000000-00-0 .| BANK OF AMERICA NA .. .599,99 |.. .600,000 11/13/2023
000000-00-0 .| BANK OF AMERICA NA 499,924 |.. .500,000 12/15/2023
000000-00-0 .| BANK OF MONTREAL . .500,776 |.. .500,000 04/02/2024
000000-00-0 .| BANK OF MONTREAL . .600,020 .. .600,000 11/06/2023
000000-00-0 .| BANK OF NOVA SCOTIA .500,401 |.. .500,000 09/05/2023
000000-00-0 .| CDP FINANCIAL INC ... .500,000 |.. .500,000 10/10/2023
000000-00-0 .| CANADIAN IMP BK COMM NY . . 499,632 |.. .500,000 12/07/2023
000000-00-0 .| CANADIAN IMP BK COMM NY . .500,029 |.. .500,000 07/24/2023
000000-00-0 .| COLLAT CP FLEX CO LLC . .500,223 |.. .500,000 10/05/2023
000000-00-0 .| COOPERAT RABOBANK UA/NY . .500,082 .. .500,000 11/08/2023
000000-00-0 .| CREDIT AGRICOLE CIB NY .. .500,073 |.. .500,000 09/06/2023
000000-00-0 .| FAIRWAY FINANCE CO LLC .500,003 |.. .500,000 08/15/2023
000000-00-0 .| MIZUHO BANK LTD/NY .. .500,003 |.. .500,000 08/16/2023
000000-00-0 .| MIZUHO BANK LTD/NY .500,039 |.. .500,000 07/14/2023
000000-00-0 .| MIZUHO BANK LTD/NY .. ....500,040 |.. ....500,000 |....... 07/14/2023 ...
000000-00-0 ... .| NATIONAL AUSTRALI BANK L ... ....499,818 |.. .... 499,455 |....... 11/16/2023
000000-00-0 .| NATIONAL AUSTRALI BANK L .550,020 |.. .550,000 12/05/2023
000000-00-0 .| OLD LINE FUNDING LLC ..... .500,087 |.. .500,000 08/22/2023
000000-00-0 .| SKANDINAV ENSKILDA BK NY ... ....500,026 |.. ....500,000 |....... 08/02/2023 ...
000000-00-0 ... .| STATE STREET BANK & TR ....500,102 |.. ....500,000 |....... 07/14/2023 ...
000000-00-0 .| STATE STREET BANK & TR .. .649,862 |.. .650,000 11/20/2023
000000-00-0 .| SUMITOMO MITSUI TRUST NY .500,003 |.. .500,000 08/21/2023
000000-00-0 .| SUMITOMO MITSUI TRUST NY ... ....500,094 |.. ....500,000 |....... 07/27/2023 ...
000000-00-0 ... .| SUMITOMO MITSUI BANK NY .... ....500,224 |.. ....500,000 |....... 09/27/2023 ...
000000-00-0 .| SUMITOMO MITSUI BANK NY . C . 499,978 |.. .500,000 08/17/2023
000000-00-0 .| SVENSKA HANDELSBANKEN NY C .500,040 |.. .500,000 07/24/2023
000000-00-0 .| TORONTO DOMINION BANK . C .500,735 |.. .500,000 11/15/2023
000000-00-0 .| WELLS FARGO BANK NA C .500,502 |.. .500,000 01/05/2024
000000-00-0 .| WESTPAC BANKING CORP .. C .500,198 |.. .500,030 10/25/2023
000000-00-0 .| WESTPAC BANKING CORP NY . C .500,186 |.. .500,000 09/29/2023
000000-00-0 .| WESTPAC BANKING CORP NY ... C .500,034 |.. .500,000 11/07/2023
000000-00-0 .| JP MORGAN SECURITIES LLC REOENT OBFR+40 . C .500,000 |.. .500,000 09/28/2023
000000-00-0 .| HSBC SECURITIES (USA) INC REQENT 35 Day . C ,000,000 |.. ,000,000 08/04/2023
000000-00-0 ... .| CREDIT AGRICOLE CORPORATE & INVESTMENT ..... C 500,000 .. 500,000 |....... 07/07/2023
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 20,003,152 19,999,485 XXX
000000-00-0 ......... I [ T 0 Lo 0 o
9609999999. Subtotal - Cash (Schedule E Part 1 type) 0 0 XXX
0527M1-U3-7 .........| AUTOBAHN FUNDING CO LLC .... ... 749,684 |.. ... 749,789 |....... 07/03/2023 ...
0527M1-U5-2 AUTOBAHN FUNDING CO LLC . 999,297 |.. . 999,434 07/05/2023
05333U-U6-5 ......... [ AUTOZONE INC ... 549,534 |.. .... 549,603 |....... 07/06/2023
06417M-M9-3 ... .| BANK OF NOVA SCOTIA HOUS ... ....500,019 |.. ....500,012 |....... 07/03/2023 ...
06744R-U3-0 BARCLAYS BANK UK PLC .. 999,578 |.. .999,718 07/03/2023
06744R-UA-4 BARCLAYS BANK UK PLC .. .998,584 |.. .998,730 07/10/2023
12665K-U6-1 .........| CVS HEALTH CORPORATION ... ... 549,525 |.. ... 549,597 |....... 07/06/2023
13608B-US-1 ... .| CA IMPERIAL BK OF COMM .. 257,056 |.. 257,063 |....... 07/26/2023 ...
17330Q-CQ-8 CITIBANK NA .ooveennnnens . 1,000,183 |.. . 1,000,138 07/21/2023
21684L-FS-6 COOPERAT RABOBANK UA/NY . .650,055 .. .650,036 07/07/2023
24423J-UL-9 JOHN DEERE CANADA ULC . .648,167 |.. . 648,244 07/20/2023
49271K-UL-6 KEURIG DR PEPPER INC .. .548,378 |.. . 548,447 07/20/2023
54316U-U5-6 LONGSHIP FUNDING LLC .. . 499,649 |.. .499,718 07/05/2023
54316U-UB-3 LONGSHIP FUNDING LLC .. .998,447 |.. .998,586 07/11/2023
54316U-UC-1 LONGSHIP FUNDING LLC .. 748,729 |.. . 748,836 07/12/2023
57978D-UJ-6 MCCORMICK & COMPANY INC . . 548,537 |.. .548,610 07/18/2023
606890-UH-5 MIZUHO BANK LTD/SG ..... .498,789 |.. . 498,844 07/17/2023
609200-U7-3 MONDELEZ INTERNAT |ONAL . 549,443 |.. . 549,512 07/07/2023
62939M-U7-0 NRW.BANK ..eevvveiieens . 1,998,032 |.. . 1,998,321 07/07/2023
63254G-1ID-3 NATIONAL AUSTRALI BANK L . 1,000,129 |.. . 1,000,123 07/13/2023
70109M-UE-2 PARKER-HANNIFIN CORP ..... 424,134 |.. 424171 07/14/2023
78015J-5A-1 ROYAL BANK OF CANADA NY . 449,791 |.. . 449,798 07/14/2023
865641-6R-4 SUMITOMO MITSUI TRUST NY 999,908 |.. . 1,000,000 07/06/2023
86565F-XG-2 .........[ SUMITOMO MITSUI BANK NY ... ....500,334 |.. 500,391 |....... 09/22/2023 ...
8695R-D2-3 ... . | SVENSKA HANDELSBANKEN NY ... ... 499,641 |.. ....499,646 |....... 07/19/2023 ...
87019W-DM-4 SWEDBANK (NEW YORK) ...... .500,176 |.. .500, 155 07/21/2023
8AMMFO-8Q-7 .........| GOLDMAN SACHS FIN SQ GOVT . .. ..

8AMMFO-91-1 .........[ DUS GOVT MM SERIES INST .... 385,338 |.. 385,338 |..

8AMMFO-AN-3 INVESCO GVT & AGCY-INST . . 1,184,160 |.. 01,184,160 oo e
RPEHOF-Z7-8 BNP PARIBAS ..... C . 4,000,000 |.. . 4,000,000 07/03/2023
RPEHOF-79-4 ... .| BOFA SECURITIES C .... 4,000,000 |.. .... 4,000,000 |....... 07/03/2023 ...
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 Fair Value Carrying Value Maturity Date
RPEHOF-ZL-7 ......... TD SECURITIES (USA) LLC ..vvvveniniiniiniiniiiniiiiiiiiiiiiiiiniiiinsnnnnnnsnnsssnssssssssnsnsssssnnns | Covvvveens fooeeeenn TLOFE Lo [oeeeii000020500,000 ..., 500,000 .. 07/03/2023
RPEJOF-X7-6 .. HSBC SECURITIES USA INC .o | G e LE FE i o110 4,000,000 |..................e..... 4,000,000 |....... 07/03/2023
RPELOF-XX-4 .. BNP PARIBAS ..o [ G [ LE FE i 00000500, 000 ... 500,000 07/03/2023
RPELOF-Y0-5 ......... HSBC SECURITIES USA INC ...ooeeeeeiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | Ceveeeeees foeeeeend TEFE s fennnnnnnnnnllll..500,000 ... 500,000 e 07/03/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 33,763, 157 33,764,790 XXX
9999999999 - Totals 55,766,309 55,764,275 XXX
General Interrogatories:
1. Total activity for the year FairValue $ oo 15,889,932  Book/Adjusted Carrying Value $ -oovvvviinnnnns 15,894,649
2. Average balance for the year FairValue $ -ooovveeevvveennns 54,439,099 Book/Adjusted Carrying Value $ .oovvevnennns 54,439,391
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ .......... 52,504,335 NAIC2 $ ........... 3,169,940 NAIC3 $ ..o 0 NAIC4 $ . 0 NAIC5 $

E11.1



STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

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

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

9999999999 - Totals XXX

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

Book/Adjusted Carrying Value $ -
Book/Adjusted Carrying Value $ oo
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 ..o Gincinnati, OH ..cooveveeecs foe 120,000 [ (1 (V1 20,205,667 |.......... 22,377,548 |.......... 23,963,243
Key Bank .....cocoovovecerernincciniens Gincinnati, OH ..cooveveeecs foe 120,000 [ (1 (V1 (7,469,494)|.......... (8,273,977)|.......... (9,153,215)
Firth Third Bank ........ccccccoo.... Gincinnati, OH ......cccocoeeen o 1..0.000 [ O [V 1,714,988 |............ (564,325)............... 830,444
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 1,000 1,000 1,000
0199999. Totals - Open Depositories XXX [ XXX 0 0 14,452,161 13,540,246 15,641,472
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 14,452,161 13,540,246 15,641,472
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

14,452, 161

13,540,246

15,641,472
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STATEMENT AS OF JUNE 30, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

Schedule E - Part 2 - Cash Equivalents - Investments Owned End of Current Quarter

NONE
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