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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 5,983,213,226 |...ovviiriiiiien [V 5,983,213,226 |........... 6,126,737,168
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicietctceceee ettt [ere e seeneeens 16,503,660 |.....oocverererreeicinirene [V 16,503,660 |........ccc..... 16,335,300
2.2 COMMON SOCKS ...ttt nenen [oesssenineenanns 557,136,996 |......covvvnee. 38,180,120 |..cvvceeeee 518,956,876 |................ 535,337,435
3. Mortgage loans on real estate:
B FIISEHENS ..ot [ 1,210,287,637 |..cvvveciecieiirricicine [V 1,210,287,637 |............ 1,118,912,275
3.2 Other than firSt IENS..........ccoovveveieieecccc ettt [feeetese et (O (O [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDIANCES) ...ttt sesens [eeeeteenenesee ettt neee (L N [V RN [0 T 0
4.2 Properties held for the production of income (less
e 0 encumbrances) .........cccooeeneenecnienes |oevvicniennees 23,314,852 ..o 0 [ 23,314,852 |................. 22,803,385
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash ($
[ J
investments (§  .oooevvrnieeei 0 ) s e 229,420,915 oo [V 229,420,915 |...ccoveevee. 286,469,756
6. Contract loans (including $  «eveovovrererrerieieiceeeene 0 premium notes) ...... [-roeeeeeuene 920,378,865 |...ocvevreverrranns 120,580 |............... 920,258,285 |.......co....... 900,976,193
7. Derivatives ............... ... 76,567,908 |.. ... 76,567,908 |.. ... 78,598,020
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 366,924,207 366,924,207 306,314,367
9. ReCEIVaADIES fOr SECUMEIES .......vvueiecieiicieicieiieeeieeie et [reeceeeecaeeeeees 9,552,186 |....cvoveeeeiereieieens (U 9,552,186 |....covvveeiiieieas 937,785
10. Securities lending reinvested collateral assets . ..135,739,334 |.. ..135,739,334 |. ..113,939,918
11.  Aggregate write-ins for iNVEStEd @SSELS ............oiueueueriiiririricieieeeeese s [oeresieee et 0 oo 0 e [0 T 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 9,529,039,786 |................. 38,300,700 |............ 9,490,739,086 |............ 9,507,361,602
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
[oT 2117 OO OO TS UUUURRTN ST TRTOTSOPT (O (O [0 0
14.  Investment income due and @CCTUET ............ccueureiiriuceeuniniicieieieeeeseeeieneens [ 62,327,865 |..cvvveiieeieriricieinne [V 62,327,865 |..cvvveinnen 58,904,788
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..................... 606,105 [...cooverierceciereirrccene [V R 606,105 [...cceveiiinnen 356,993
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled PremiumS) ..........ccccvoveveiiiiueeeciieeeeece s [eeeeeeeenenenees 2,112,982 | (01 PO 2,112,982 .o 1,496,185
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........ccceceevrennrnnnn (O Y T (O [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from r@INSUIETS ...........cccereeeurureeerereneeieeeeeenesnas [rorereersicnenns 64,409,910 |.ooovrrernnccneeeen 0 e 64,409,910 |..coovreeenne 81,426,100
16.2 Funds held by or deposited with reinsured COMPaNIEs .............cccccevereer. |oereverrerecninnneeneee 0 Jvreeeerererrseeieeeend 0 o [0 O 0
16.3 Other amounts receivable under reinsurance contracts ............cocceeeeee |ovveveeveeveennns 27,965,990 |.ovooveveereereereeeeeen 0 [ 27,965,990 |...ccoenenneenn. 13,410,633
17.  Amounts receivable relating to UninSUred Plans ............cccocoeevvieieieeeeeenenis v 0 oo 0 e [0 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.cccc..... 102,164,571 102,164,571 |.cocvcvn. 63,469,599
18.2 Net deferred tax asset ............cccceuvennnee ... 36,869,706 |. .. ... 33,651,961 |.. ...51,970,89%
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 1,533,356 |...ovoveveeeernnccnnnnnn 0 o 1,533,356 |...ocoovveen. 1,684,576
20. Electronic data processing equipment and SOftWAre ............cccceveveeereeeerenens [reverereeiinnnnnnns 175,765 |ovieeeceee [V TR 175,765 | 208,223
21. Furniture and equipment, including health care delivery assets
(B e 0 ) e | 1,887,518 |.ocviiene 1,887,518 | [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, 19,274,257 | (V1 19,274,257 |...coovevee 56,250,447
24. Healthcare ($ oooooererveneeeeeeenes 0 ) and other amounts receivable ...... |-.cococoeerenene. 9,726,392 |..ooeeeenee 9,726,392 oo (1 0
25. Aggregate write-ins for other than invested assets ............cccoceveeireerieeeees fooreecceinnne 183,133,038 |..oocvenenne 13,500,618 |........c.cc... 169,632,420 |............... 123,614,772
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 10,041,227,241 |...ocveene 66,632,973 |............ 9,974,594 ,268 |........... 9,960, 154,812
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...eeeeeeeeeueeeeeecseseseeeeeeessseseeesee e s seaeseees s nssseses et ssnsesesesesasansnsnsnnanns [eenienanns 13,129,999, 718 [, [V 13,129,999,718 |.......... 13,840,749,746
28. Total (Lines 26 and 27) 23,171,226,959 66,632,973 23,104,593,986 23,800,904,558
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Annuity rider charges receivable ... i, 95,388,452 |....ooonmrririerrcrenieennns L 95,388,452 |....ovrrerrrees 102,630,811
2502. Return of Reinsurance Trust Assets — Scottish Re .....cocoovooieiceeceiee e 51,049,039 |..ooviveeeeeeeeee (1 O 51,049,039 |.ooeeiieeeeeeeee 0
2503.  KEYMAN INSUFANCE  ...oiveveecieiiiiiiesisieie ettt snesenes [oeseseneenessnnnes 9,658,514 | (V1 9,658,514 |.ccvcveennn. 10,093,078
2598. Summary of remaining write-ins for Line 25 from overflow page .27,037,033 |... 13,500,618 |... ... 13,536,415 |... ... 10,890,883
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 183,133,038 13,500,618 169,632,420 123,614,772




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

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 2,196,666,766 1€SS$ -ooerveeeerirrririreeirieeenas 0 included in Line 6.3
(INCIUAING $ v 0 MOGCO RESEIVE) ..ottt aass s feesesenneen 2,196,666,765 |............ 1,806,998,250
2. Aggregate reserve for accident and health contracts (including $ ... 19,528,624 |.. ...20,642,159
3. Liability for deposit-type contracts (including $  ....cccccvvvvvecccncnece.0 MOACO RESEIVE)......oeeeiiieeee e oo 802,179,918 |.............. 680,293,218
4. Contract claims:
L T OO SO TSSO TSSOSO OSSOSO TS OO RO UOTOSPUPPTSTORPRURUOTN NOUSRRRO 20,292,032 |.....coovueve. 21,582,001
4.2 Accident and health 124,563 |.cocooviiine 103,981
5. Policyholders’ dividends/refunds to members $ ..........ccccce... 186,325 and coupons $ .....cccoeveviiicicininninns 0 due
AN UNPAIA ...ttt ettt et et et e st st ese et ese et et et ebe s ebess et eae et essesessssesessebe et et e s ebe s ebensesensebensetesestensetebeesebessetensabensarens [seesenenrenennenenene 186,325 [ 216,600
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 $ ........ccccooeiiiiinis 0
[ LeTe [ ) OO TSSOSO SO PO T TSP PTSOPPORRUOFOPURPTPTTUTYN NSRRI 3,827,990 |..ooooieines 3,981,179
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including
6.3 Coupons and similar benefits (including $  ..ooeoveeirciiiiiee 0 Modco)......
7. Amount provisionally held for deferred dividend policies not included in LiN€ 6 .........ccccooouiiiiiieniiiieieecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  oeoeoveveeeerinennns 53,335 accident and health premiums .............cocoeever. foorecnnne 122,042 .o 133,276
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMFACES ..........oouiiiiiiiei ettt ettt e es e e e it e eseesseesse e s e eseenseenseeneesneesnes |eaneensesae s eeiae s e e [0 0
9.2 Provision for experience rating refunds, including the liability of $ ... 0 accident and health
experience rating refunds of which $
SEIVICE ACE ...
9.3 Other amounts payable on reinsurance, including $ .................
[eT=T LT TSP PSRSTSTPRRPRPPRRTRTRRR IURURURUPRRRRYco o o1 L IR <7 N IR 39,446,660
9.4 Interest MaintENANCE RESEIVE ............c.cucveuiuieiieiiieieieteteseeeee e et et sess s s st et s s st sess s s esssesesesesesssssssssssssesesesssnsssssssssesesens |eoesenenesensssssssenennenenenss 0 |ooninisinisiennens 1,509,611
10. Commissions to agents due or accrued-life and annuity contracts $
[, 91,333 and deposit-type contract funds $  oeveeereeeeennneeen 0 s [ 101,106 [ 1,635,727
11.  Commissions and expense allowances payable on reinsurance assumed
12, General EXPENSES AUE OF ACCIUBT .........cuiiuiiitieitieitieiteeite et ettesseesteesbeesbeesbe e beabeaaseassesseesaeesbeesbeesbeenbeenbeenseessesssesseesbeesseensaenseans
13. Transfers to Separate Accounts due or accrued (net) (including $ ............
allowances recognized in reserves, net of reiNSUred AllOWANCES) .............ceueueveiierueieieiieeieseseseses et ssssssesese s ssssssesssass foesesesseenes (452,946,065)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME tAXES ...........cccovvierurvereiiieieieieeieeeieieiae .. (1,117,175)|..
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (I0SSES) ......c.ccco. feeerrrerericieiririccene, 0.
15.2 Net deferred tax ADIlItY ..ottt ettt et et et et et e et et e e 0
16, UNearned iNVESIMENT INCOME .........c.cuiuriiiiiriieieiet sttt ettt ettt e sttt e b et et e e b et et et aetetenensesesesenas [roesnininsnannnas 8,495,628 |....coeviene. 8,326,776
17.  Amounts withheld or retained by reporting entity as agent or trustee ............cccceevevrirveeeieenne .. 112,843,143 |.. ..126,992,513
18.  Amounts held for agents' account, including $ .......cccoeuevune 4,450,376 agents' credit DAlANCES ............ccceveveiieeecieieieiieeas e 4,459,123 |...oooiin 4,374,601
19.  Remittances and itemMS NOL AlIOCALEA ...........ccooiiiieieieieieiiiiiee ettt s et s et s st sesesesese e nsnns [eeeeeaeneneneaes 32,520,855 |...ccovunnnne 154,924,241
20. Net adjustment in assets and liabilities due to foreign exchange rates ..
21. Liability for benefits for employees and agents if not included above ....
22. Borrowed money $ .....cccccoevininiiininieeens 0 andinterestthereon $  ..coccovvviviccicinieiinne
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiie et b ettt et b et e saeesbeesbeesbeeneeens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt e a e e et e et e ea e e et e st e aseea s e em e e eaeees e e es e e st e s e enseenbeenseanseenseeneenneenseannen
24.02 Reinsurance in unauthorized and certified ($ .......ccooeereeirecirennnns 0 ) COMPANIES ... ee et en e e 0
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ............ 2,427,907,495 ) reinsurers ......... |oocoeeeenns 3,465,726,448
24.04 Payable to parent, subsidiaries and affiliates ................cceeevieeecueueieeeeeeceete e eeeeee e eee et enesaeaeaa ..165,198,473 |..
24,05 DIafts OUISTANAING ......c.ceuieieieietcecececceeie ettt ettt et a sttt et e s e s s s st st eseseaessas s st et esesessssasssassesesesesessssasssssasans [eeeseneseeaeeseeeseeeneneaeneaes 0.
24.06 Liability for amounts held under UniNSUIEd PIANS .........ooiiiiiiiiiiiiie ettt st b et et be e s sseesnnes [eaee s 0
24.07 FUNAS held UNAET COINSUTANGE ........c.cuevveeececeeteieeeeeectetetesesssseaetesesesssseaesesesessssesesesasensssssesesesensssssesasasnsssssesesasansssssesasans ernsnssensannnns 73,000,745
24,08 DEIVALIVES .......vvveeeeeieieieeeteteteeeaea ettt et eae s e s s e et e s et e s e s ea s s s s st et e s e s es e s s s s s st e s et esesessasas st et et et esesss s s st es et et esessasana s sesesens [eeesene ettt e et n e eaen 0.
2409 Payable fOr SECUIES ... ..eiueiiuieitieieie ettt e e e et e e et e ae e e s e e ea e e eaeees e e eaeeaseeseenseeneeenseeneeeneeeneenneenneeseensees [ooneesseeneesaeeiaessaeeae e 0.
24.10 Payable for securities 1eNdiNgG .........ccccoeriririeeeeceeenreeeeene ..135,739,334 |..
24.11 Capital notes $ ...coeovvvvvreenee and interest thereon $ ...coevvvevnvvveceeen 00 o e 0
25. Aggregate write-ins for liabilities ............ccoceoeierirneeeceeee e 922,843,162 909,990,972
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 7,866,846 ,630 7,994 234,142
27.  From Separate ACCOUNES SAEMENT ...........ccuiiiieiiiiiietetetieeeee ettt et e et ettt ettt sse e s s s e sesesesesess s es st esesesesesssssssssssesesesessansana eseseanas 13,129,997.446 |.......... 13,840,747,628
28. Total liabilities (Lines 26 and 27) ... 20,996,844,076 21,834,981,770
29, COMMON CAPILAI SLOCK .......cvvivieieieiieicictetet ettt sttt ettt ettt et se e esss ettt esesese s s es et e s et et esessasssss st esesesesesnssssssasesesesesnsnssesssssas|oeseseanssnnas 10,000,000 |....cocveeee 10,000,000
30, Preferred CaAPItAl STOCK .........ccceveieieececeeteieeeece ettt eeeeeesae et eseesssetetesesee s s esetesesesssssessesesessnsseetesesesnsssetesasensnsssetesesennsnsesesesansnnnen .0 [ .0
31. Aggregate write-ins for other than special SUIPIUS FUNAS .......cc.iiiiiiiiii ettt et [eree e e [0 0
32, SUIPIUS NOES ...c.ouviiieeieiriec et ..310,060,890 |.. ..310,003,672
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.cveuiuiuiuiiiieiietetetetcecee ettt s s s e sttt esesesess s ss et sesesesesess s ssssesesesesessassssssasna|esesenenensanaes 948,735,859 |..oeeeene 823,735,859
34. Aggregate write-ins for SPECial SUMPIUS UNDS ...........cocooviveieieicececc ettt e s s s s seseseas [eseneenennenenas 62,059,860 |.....cccoenve 58,825,619
35, UNASSIGNEA fUNAS (SUIPIUS) .......uvvveeececececcieeetete ettt ea ettt es e s e e s s st es et essasa s s st esesesesessasssssssesesesessssassssasasans |eeesenenensnnes 776,893,301 | 763,357,639
36. Less treasury stock, at cost:
36.1 e 0 shares common (value included in LIne 29 $  ......c.ocvvvievriicnininieas 0 ) i [ 0 [ 0
36.2 s 0 shares preferred (value included in Lin@ 30 $  .ovovoveceeerirenciccecinenes 0 ) s oo [0 0
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ........cccccvvvreennns 2,153 in Separate Accounts Statement) 2,097,749,910 1,955,922,789
38, Totals Of LINES 29, 30 NG 37 .....uouiiuiieiiieieieeieiset ettt st 2,107,749,910 1,965,922,789
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 23,104,593,986 23,800,904,559
DETAILS OF WRITE-INS
2501, POLICY 10AN TTADT TTTY ottt bbbttt ettt [eeeneeaeaeeees 848,631,487 827,717,089
2502. Liability for cash collateral ......ccccocovveeenens ...50,660,000 |.. ...58,860,000
2503. Deferred liability for intercompany reinsurance ................... ... 18,956,939 |.. ... 18,956,939
2598. Summary of remaining write-ins for Line 25 from OVEfIOW PAGE ............cuiueueueriiiiiririsieieeieiee st e 4,594,736 |....coovveennne 4,456,944
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 922,843,162 909,990,972
0 ) KRR PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from OVerflow PAge ...........ccuuiiiiiiiiiii i 0. .
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 0 0
3401. Segregated special surplus for Sunrise Captive Re, LLC. ..o [ereseeeeneenas 58,825,619 |................. 58,825,619
3402,  AdMitted diSalToWed IMR ..ottt a et s s ee e s e s e s ee e s s e e s e s e s ee e s 2 e s e s et eses s e aesesesenann [orseseennananeees 3,234,241 | 0
101 T TSP KR O PR TR PR RSOOSR RTOPPRUPRTRRORRN
3498. Summary of remaining write-ins for Line 34 from OVerflOW PAGE .........oiiiiiiiiiiiiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 62,059,860 58,825,619




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

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .................ccccceeeeec|oveveverenennns 121,508,115 |............ 4,375,698,374 |........... 3,966,454 ,708
2. Considerations for supplementary contracts with life coNtingencies...............ccccceovveieieveveeeceeeeeeee e [V 97,343 | 97,343
3. Netinvestment INCOME ..o ..268,204,577 |.. ..235,158,224 |.. ..350,446,418
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ..1,065,051 |. 4,642,376 |. ..5,244,012
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€s ...........cccocvvvvrveioriiiiiiiis [0 [0 0
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... S 351,917,253 | 354,229,469 |............... 466,422,130
7. Reserve adjustments on reiNSUranCe CEAEM .............cocoovoviueveviuieieeeeieeeieteseeeees e seseseses s e 9,051,238,133 |.......... (4,949,758,878)|.......... (4,553,899,543)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.vrueueueiiieieieseiieesesesesessssesese s ssssesesessssssese s ssns [eescieeeeseenas 133,728,891 |..ccovenee 152,218,268 |............... 196,695, 106
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiiiiiieeeteeeeccciee ettt [ee e eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 157,646,900 54,475,475 75,528,884
9. Totals (Lines 110 8.3) ...cevvveiiiiiiciecieeeeee 10,085, 308,920 226,760,651 506,989,058
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...ttt ettt ae e e b e nbe e b ens
13. Disability benefits and benefits under accident and health contracts ............ccocceveieiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ....................
16.  GrOUD CONVEISIONS ....eeiuiieuiieieeaiteauteeuteeteesteeaaeeseesseeseaseeaaeeaseease e s e e s e easeesseanseeneeeaeenseeseenseenneenneeneeaneannd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeviiiiiiiiiiiinicienes
18. Payments on supplementary contracts with life contingencies ..............
19. Increase in aggregate reserves for life and accident and health contracts (42,518,900)
20.  Totals (LINES 1010 19) ..ttt ettt |ea e 575,577,500 |....coccueeeee 223,763,408 |................ 309,953,098
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ovviiiecie sttt s bbb ns bbb es e s bbb s s snses s s [eneneciceseennas 65,130,398 |..oooreine 84,237,217 |............... 109,090,216
22. Commissions and expense allowances on reinsurance assumed . 192,199,611 | 3,147,437 | 4,475,768
23. General insurance expenses and fraternal EXPENSES ..........c.ccoceevevevevereeeueeeeeeieseseseeeesesese e e 103,290,964 |............... 129,483,019 |...cocoe.... 171,650,961
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 7,876,801 |.cocoovene. 11,650,044 |............... 13,233,140
25. Increase in loading on deferred and uncollected Premiums ............cccooveveveueuecieeieieieieeeee e e (340,033)/.. ... (2,239,885)].. ... (2,247,393)
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.ceuereeeveiereeeieeeeee e e (1,786,157,718)]|.......... (1,254,271,482)|.......... (1,648,451,000)
27. Aggregate write-ins for deductions ... 10,826,331,293 1,293,200,884 1,695,542,989
28.  Totals (LINES 20 10 27) ..ueuiuieiieieieie ettt ettt ettt 9,983,908,816 488,970,642 653,247,779
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .t 101,400,104 |............. (262,209,991)].....ccence (146,258,721)
30. Dividends to policyholders and refunds to members 3,660,363 23,694,061 25,055,906
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceeuiiiiriueriiiiiieeeieteieese s sessssessese s se s sssnsesese s [eossciceseenenas 97,739,741 | (285,904,052)|.............. (171,314,627)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. (83,981,173) 62,237,865 63,855,773
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........ccoceveveeeieeeeererenns froccccnne 181,720,914 |............. (348,141,917)|.............. (285,170,400)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 1,197,513 (excluding taxes of $  ...covveneeeee. (2,728,517)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (4,256,788) (16,233,617) (20,998,739)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 177,464,126 (364,375,534) (256,169, 139)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 1,965,922,789 1,455,535,994 1,455,535,994
37, NetinCOME (LINE 35) ..ottt et 177,464,126 |............. (364,375,534)|.............. (256,169, 139)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. (39,588) ... (9,575,232)]|.. ..(11,100,204)]|.. ... 74,399,903
39. Change in net unrealized foreign exchange capital gain (I0SS) ........ccoceeruiriirierieniieree e e R R 0
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ..(71,223,288)]|.. ..(39,232,675)].. ..(33,560,604)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ...60,872,822 |.. ..(26,743,021)|.. ..(32,184,068)
42. Change in liability for reinsurance in unauthorized and certified companies ............
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N ottt ettt ettt nneee e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of reinsurance
52.  DivideNnds t0 SLOCKNOIAETS .......vvvieieiiiiiiriie ettt ettt (105,000,000)|.............. (379,000,427 |....c.covnvne (419,000,427)
53. Aggregate write-ins for gains and losses in surplus (48,164,066) 878,405,753 815,942,811
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 141,827,121 449,062,317 510,386,794
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,107,749,910 1,904,598,311 1,965,922,789
DETAILS OF WRITE-INS
08.301. POLICY ChAIGES ..iuueieiieicietee ettt e s e e s e s s s e s s e seseseses s s e sesesesesnnnsnsesesdonseesennnnnnas 152,617,787 | 158,497,907 |...ccveenee 210,029,217
08.302. Modco miSCelTanEOUS INCOME ......ooivieiieeeeeecee ettt ettt ee et ee st e stenesaensseeneseeteeneseenaeoneeeaeeneananens 96,418,284 ..o 0 s 0
08.303. FEE INCOME ~....eieieceeteeriieeeectete st es ettt es e et e s ese e e e e seese e e e s ee e e e seb et e s esee e s ee et s essesns et et esss s snseaesassses [ensennnnnnaneen 34,675,585 |..ococeeenne 40,396,150 |..cocececenne 52,069,415
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAge ............c.cceveveveuevcvieeeeeeeesieeveeeseses oo (126,064,756)|.............. (144,418,582)|.............. (186,569,748)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 157,646,900 54,475,475 75,528,884
2701. Modco reserve allowance ..........ccccoceeveeevevenne. .9,431,763,394 | 0 s 0
2702. VA base reinsurance transfer to/from SA Modco ..1,251,930,498 |.. 1,174,934 413 |.. ..1,528.,650,754
2703. Funds withheld miscellaneous eXpense ...........cccocoevveveveveuennns ..138,634,670 |.. ..100,653,706 |.. ..147,063, 331
2798. Summary of remaining write-ins for Line 27 from overflow Page ............cccoeevevevevevevevereeeeeeeeeeeeeee oo 4,002,731 |ooeee 17,612,765 | 19,828,904
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 10,826,331,293 1,293,200,884 1,695,542,989
5301. Benefit plan adjustment ..........cocooiiiimiiii ettt 704,003 | 774,292 |, 7,612,324
5302. Deferred coinsurance gain ..(48,868,069)]|.. ..877,631,461 |. ..807,409,853
5303. Prior period adjustment ..ottt |e e (01 O, 0 [ 920,634
5398. Summary of remaining write-ins for Line 53 from oVerflow PAge .............ccceveeeveieieiereeeeieeeeeeeeieeveesd|eeeee s [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (48,164,066) 878,405,753 815,942,811




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

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiieiiieiieiicieee ettt [oressinessnees 303,327,559 |....ccovvnenee 86,622,691 |............... 533,641,369
2. NetiNVESIMENT INCOME .......vuiiiiieiiieei ettt [ers s 267,892,637 |.............. 229,600,868 |................ 324,990,845
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 265,866,513 126,567,785 113,702,967
4. TOtal (LINES 110 3) oottt 837,086,709 442,791,344 972,335, 181
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 1,797,585,868 |............ 1,388,301,572 |............ 2,460, 152,480
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [orceeeeee (1,372,547,587)|........... (1,231,429, 177) ... (1,631,142,387)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveccceeeieienens [oeveeeeieneens 370,543,589 |............... 297,813,505 |.......ccec.... 308, 142,361
8. Dividends paid t0 POIICYNOIAETS .........c.covcveveeieiiieieeeeee ettt ettt s s s sessan s [esenee e e neen 41,318,288 |.....cceeenvee 21,987,760 |...cceovnnee. 84,169,632
9. Federal and foreign income taxes paid (recovered) netof $ ........................... 0 taxon capital
GAINS (IOSSES) ..evuveiiietiet ettt bbb (46,812,205) 119,054,811 125,219,044
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 790,087,953 595,728,471 1,346,541, 130
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 46,998,756 (152,937,127) (374,205,949)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 502,107,464 . 696,061,292 |.. .919,224,929
12.2 SEOCKS oevveeeeaeaee et s et [reeee e 276,300 |.. ... 16,399,397 |.. ...16,190,214
12.3 Mortgage loans ... 80,149,643 |. ... 95,445,346 |.. ..127,147,875
12,4 REAI ESAE ......eecececeeii ettt ettt e et e st a s e e e s s e e s e st nnna et s et e nsntetenenanans | oeteteeer st (U R (U R 0
12.5 Other iNVESIEA @SSELS ......viuiieiiiciieciiec ettt nies|oesinsssinesiineeineas 796,357 | 78,965,966 |................. 80,268,060
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceies oo, (O [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 35,351,774 70,656,035 62,474,206
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovvevevereeeeiieeeeiee et esesen s [oevereseannna 618,681,538 |................ 957,528,036 |............ 1,205,305,284
13. Cost of investments acquired (long-term only):
LT = T TSSO ROTIURORR 372,902,821 |............ 1,105,820,361 |............ 1,185,572,884
1312 SEOCKS ..ottt [ree e 6,059,600 |......coceunee. 10,277,810 | 10,822,255
13.3 MOMGAGE [OBNS .....ueeireiieeirii ittt [oesssinensnens 171,525,000 |..........c..... 138,996,790 |........cecc... 187,096,790
13,4 REAI ESIALE ...t [rree s 1,283,388 | (U R 0
13.5 Other iNVESIEA @SSELS ......cvvuuieiiiieiceie ettt ennees |oesininsnnenines 46,124,123 | 14,583,845 |........coece. 28,548,965
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 48,750,076 42,235,166 44,043,842
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 646,645,008 1,311,913,972 1,456,084,736
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 19,306,229 31,799,451 (7,538,707)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (47,269,699) (386,185,387) (243,240,745)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ..............cceueurieiieieeeeeieeceeeeeee e |eeeeeeeeeeens 125,000,000 |..ccvcvnenenee 401,363,907 |..c.cocovnnee 401,363,907
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s (U 100,000,000 |.....cecvverrerrierrieennee 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveeceecees |oevvrieenns 106,194,034 |.....cccvnve. 67,075,137 [.ovienee 94,931,916
16.5 Dividends t0 SLOCKNOIAETS .........ocuiuiiieiiiiiicie ettt naeseniens | [rneesineeineas 104,834,369 |..........c..... 379,000,427 |...oovvennn 419,000,427
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (183,137,563) 347,104,765 444,486,649
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.6) ..ottt (56,777,898) 536,543,382 521,782,045
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.cccevue. (57,048,841)(......cccevene (2,579, 131) e (95,664 ,649)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovveeieieieteeeeeeee ettt s s s s seseseseasnannns |oeseseseenenenen 286,469,759 |.....ccccuvnne 382,134,407 |....cocne... 382,134,407
19.2 End of period (Line 18 plus Line 19.1) 229,420,918 379,555,276 286,469,759
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Funds held under reinsurance agreements, Net ... [ 17,966,946 |................. 38,603,602 |.......cccoe.. 51,834,120
20.0002. Extraordinary dividend declared and unpaid from Sunrise Captive Re, LLC ..ccccoooiiiviricicees fooreiiiccecccccee (01 (01 25,000,000
20.0003. Deferred gain on reinsurance agreements (234,049,278) |.. .(234,049,278)
20.0004. Change in securities lending collateral , 799, ..113,266,982 |.. ...173,897,636
20.0005. Amortization of deferred gain on reinsurance agreements .........coooooioemnnniccnnnneceens [orerecneenenns (48,868,069)|................. (2,839,633)[......ccc.... (73,061,242)




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

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

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

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

2. Ordinary life INSUFANGE .........c.cvvvieieitetiiiiiiieeie ittt ettt bt sse s s s ese b ss st se s s s sn s b s ssssnea eeseseienennas 450,212,237 |..cooevernns 470,141,494 | 641,432,196

3. Ordinary iNAIVIUAI BNNUILIES .........c..v.iveveriiiiiieieceeieiet ettt be b ss s ssenafoesennnesesenees 52,308,940 |......cccvuvee. 70,242,119 | 86,888,371

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

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

6. GIOUD GNNUILIES .....cvcvivieeereeeeeeteteteeceses e e ettt eeses s e s ees et et esees s et asssssesesesess s esasssesesesessansssssnsesesesesnanesssaoesesesnnenennes 26,363,767 |.coeeeerennne 33,069,079 |................. 46,658,368

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

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

9. A& H = OtNET oot [ 6,555,576 |.......cccoecnuee 7,128,152 |..coiae 9,390,290
10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 thIOUGN T0) ......ceieieieiiniieiieieieiei ettt s 535,440,520 |............... 580,580,844 |................ 784,369,225
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) .......c.cviuiuiuiiiiieieieieieeese ettt [OOSR [0 U 0
13, Subtotal (LINES 11 trOUGN 12) ...ttt s 535,440,520 |............... 580,580,844 |................ 784,369,225
14, DEPOSIt-tYPE COMIACES ......vveieieieieiiiieieiete ittt ettt et s st s s s st et s s s s sesesesssansnas [oesesesesnacaas 235,924,494 |............... 246,085,378 |................ 280,381,216
15. Total (Lines 13 and 14) 771,365,014 826,666,222 1,064,750,441

DETAILS OF WRITE-INS

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




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

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

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

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

Sunrise Captive Re, LLC ("SUNR"), a wholly owned subsidiary of ONLIC, is an Ohio domiciled special purpose financial captive insurance company started operations
during the first quarter of 2019. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Ohio Insurance Department, Sunrise has applied a prescribed
practice that increased the subsidiary's valuation by $197,144,022 and $319,034,513 for September 30, 2023 and December 31, 2022, respectively.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed by the State of Ohio are shown below:

F/S F/S
SSAP # Page Line # 9/30/2023 12/31/2022
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 177,464,126 $ (256,169,139)
(2) State Prescribed Practices that are an increase/
(decrease) from NAIC SAP:
$ - $ -
(3) State Permitted Practices that are an increase/(decrease)
from NAIC SAP:
$ - $ -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 177,464,126 $ (256,169,139)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 2,107,749,910 $ 1,965,922,789
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
Subsidiary Valuation - Sunrise Re Captive, LLC 97 2 8 $ 197,144,022 $ 319,034,513
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
$ - $ -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 1,910,605,888 $ 1,646,888,276

Accounting Policy

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

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

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

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



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

NOTES TO FINANCIAL STATEMENTS

D.

Going concern

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

NOTE 2 Accounting Changes and Corrections of Errors - NONE

NOTE 3

Business Combinations and Goodwill - No significant changes

NOTE 4 Discontinued Operations - No significant changes

NOTE 5

D.

Investments

Loan-Backed Securities

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

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

(3) Recognized OTTI Securities

1 2 3 4 5 6 7
Book/Adjusted Date of
Carrying Value Recognized Amortized Cost Financial
Amortized Cost Present Value of Other-Than- After Other-Than- Statement
Before Current Projected Cash Temporary Temporary Fair Value at Where
CUSIP Period OTTI Flows Impairment Impairment time of OTTI Reported
92922F-KX-5 $ 128,128 | $ 19,201 | $ 108927 | $ 19,201 | $ 55,496 09/30/2023
Total XXX XXX $ 108,927 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 $ 3,139,735
2. 12 Months or Longer $ 76,577,991
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 178,577,576
2. 12 Months or Longer $ 650,867,077
(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.

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

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

$ 135744813
Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
Repurchase Agreements Transactions Accounted for as a Sale - NONE
Reverse Repurchase Agreements Transactions Accounted for as a Sale - NONE
Real Estate - No significant changes
Low Income Housing tax Credits (LIHTC) - NONE
Restricted Assets - No significant changes
Working Capital Finance Investments - NONE
Offsetting and Netting of Assets and Liabilities - NONE
5GI Securities - None
Short Sales - NONE

Prepayment Penalty and Acceleration Fees - No significant changes

Reporting Entity’s Share of Cash Pool by Asset Type - Not applicable
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NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies - No significant changes

NOTE 7 Investment Income - No significant changes

NOTE 8 Derivative Instruments

A

B.

Derivatives under SSAP No. 86—Derivatives
(8) Total Premium Costs for Contracts - NONE

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

b. Total Deferred Balance - NONE

c. Reconciliation of Amortization - NONE

NOTE 9 Income Taxes - No significant changes

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

B.

Transactions

On September 6, 2023, the Company received a cash dividend from its subsidiary, SUNR, for $28,000,000, which is reflected in investment income. The Company
received cash for the fourth quarter 2022 extraordinary dividend from SUNR for $25,000,000 in February of 2023.

Effective September 30, 2023, Ohio National Investments, Inc. (ONIl) was moved within the organization from a subsidiary under the Company to an affiliate under the
parent, Constellation Insurance, Inc. (CIl). The Company's net investment income reflects dividends of $8,700,000 from ONII as of September 30, 2023.

Effective September 30, 2023 the Company paid dividends of $105,000,000 to its parent, Cll. During the first quarter of 2023, the Company received a capital
contribution of $125,000,000 from ClI as part of the acquisition agreement.

The Company is a party to an agreement with Constellation Insurance Holdings, Inc. "CIHI" and most of its direct and indirect subsidiaries whereby ONLIC shall
maintain a cash pooling agreement. It is ONLIC's duty to maintain sufficient funds to meet the reasonable needs of each party on demand. ONLIC must account for
the balances of each party daily. Such funds are deemed to be held in escrow by ONLIC for the other parties. Settlement is made daily for each party's needs from or
to the concentration account. It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term highly liquid investments. ONLIC will credit
interest monthly at the average interest earned for positive cash balances during the period or charge interest on any negative balances. The parties agree to
indemnify one another for any losses of any nature relating to a party's breach of its duties under the terms of the agreement. At September 30, 2023, ONLIC held the
following balances for the participating entities in Page 3 Line 24.04 payable to parent, subsidiaries and affiliates in the general account as of the quarterly statement:

September 30, 2023

Ohio National Life Assurance Corporation $ 43,624,526
Constellation Insurance, Inc. 65,955,764
Sycamore Re, Ltd 31,281,876
Ohio National Investments, Inc. 7,457,291
Montgomery Re, Inc. (3,523,719)
Constellation Insurance Holdings, Inc 164,986
Kenwood Re, Inc (1,020,561)
Sunrise Captive Re, LLC 27,716,884
OnTech, LLC (3,998,250)
Financial Way Realty, Inc 291,009
ON Foreign Holdings LLC (1,329,965)
Camargo Re Captive, Inc. 3,355,958
Global Holdings, SMLLC 83
Total $ 169,975,882
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NOTE 11 Debt

B. FHLB (Federal Home Loan Bank) Agreements
(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, and by purchasing FHLB stock, the Company
can enter into deposit contracts. The Company had outstanding deposit contracts of $660,000,000 and $510,000,000 as of September 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

3

1 2 3
General Separate
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 19,040,724 $ 19,040,724 $ -
(c) Activity Stock $ 28,950,000 $ 28,950,000 $ -
(d) Excess Stock $ 76 $ 76 $ -
(e) Aggregate Total (a+b+c+d) $ 47,990,800 $ 47,990,800 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 660,001,697 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ 21,825,000 $ 21,825,000 $ -
(d) Excess Stock $ 372,500 $ 372,500 $ -
(e) Aggregate Total (a+b+c+d) $ 42,197,500 $ 42,197,500 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 518,277,778 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than 6 Less Than 1to Less Than 3
(2+3+4+5+6) Redemption Months 1 Year Years 3 to 5 Years
Membership Stock
1. Class A $ - $ - $ - $ - $ - $ -
2.Class B $ 19,040,724 $ 19,040,724 $ - $ - $ - $ -
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
(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) $ 893,059,673 $ 976,380,505 $ 660,000,000
2. Current Year General Account Total Collateral Pledged $ 893,059,673 $ 976,380,505 $ 660,000,000
3. Current Year Separate Accounts Total Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $ 692083271  $ 755862601  $ 510,000,000
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
( @) )

11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively
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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) $ 893,059,673 $ 976,380,505 $ 660,000,000
2. Current Year General Account Maximum Collateral Pledged $ 893,059,673 $ 976,380,505 $ 660,000,000
3. Current Year Separate Accounts Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $ 784,162,721 $ 774,869,066 $ 510,000,000
(4) Borrowing from FHLB
a. Amount as of Reporting Date
1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ 660,000,000 $ 660,000,000 $ - $ 660,000,000
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ 660,000,000 $ 660,000,000 $ - $ 660,000,000
2. Prior Year end
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ 510,000,000 $ 510,000,000 $ - $ 510,000,000
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ 510,000,000 $ 510,000,000 $ - $ 510,000,000
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ - $ - $ -
2. Funding Agreements $ 660,000,000 $ 660,000,000 $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ 660,000,000 $ 660,000,000 $ -

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

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under
the following arrangements

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

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

A.  Defined Benefit Plan

Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
9/30/2023 2022 9/30/2023 2022 9/30/2023 2022
(4) Components of net periodic benefit cost
a. Service cost $ 6,701 $ 12,000 $ 19,130 $ 34,000 $ - $ -
b. Interest cost $ 1,782,302 $ 2,161,000 $ 240,780 $ 244,000 $ - $ -
c. Expected return on plan assets $ (2,858,167) $ (5,049,000) $ - $ - $ - $ -
d. Transition asset or obligation $ - $ - $ - $ - $ - $ -
e. Gains and losses $ 134,717 $ 604,000 $ 215,811 $ 515,000 $ - $ -
f. Prior service cost or credit $ - $ - $ - $ (244,000) $ - $ -
g. Gain or loss recognized due to a
settlement or curtailment $ - $ 1,181,000 $ - $ (516,000) $ - $ -
h. Total net periodic benefit cost $ (934,447) $ (1,091,000) $ 475,721 $ 33,000 $ - $ -

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

NOTE 14 Liabilities, Contingencies and Assessments
A.  Contingent Commitments

(2) Detail of other contingent commitments
The Company has committed to fund mortgage loans in the amount of $4,500,000. The Company is an investor in limited partnerships and a limited liabilty
corporation. The Company has committed $295,000,000 and funded $125,831,635 to these investments.

NOTE 15 Leases - No significant changes
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NOTE 16 Information about Financial Instruments With Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes

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

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

NOTE 20 Fair Value Measurements

A.
(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 $ 90,142,190 | $ - 13 - 198 139,278,727 | $ 229,420,917
Securities lending collateral $ - 13 135,744,813 | $ - 13 - 13 135,744,813
Preferred stock $ - 19 6,503,660 | $ - 18 -1 6,503,660
Bonds Industrial and Misc $ - 13 56,632 | $ - 13 - 13 56,632
Common Stock Industrial and Misc $ - 13 48,020,137 | $ 420,000 |$ - 13 48,440,137
Equity put options $ - 19 32,895,590 | $ - 19 - 198 32,895,590
Equity call Options $ - 19 22,017,521 | $ -1$ - 198 22,017,521
Options on swaps $ - 1% - 198 - 198 - 198 -
Swaps $ - 19 1,614,900 |$ -1$ -1$ 1,614,900
Futures contracts $ 20,039,898 | $ - 13 - 13 - 13 20,039,898
Other invested assets $ - 13 - 13 81,350,335 | $ - 13 81,350,335
Separate account assets $  13,129,999.718 | $ - 13 - 13 - 1§ 13129,999,718
Total assets at fair value/NAV $ 13,240,181,806 1% 246,853,253 | $ 81,770,335 | $ 139,278,727 |$  13,708,084,121
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% - 13 -
(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 | § 357,778 | $ - 18 - 18 - 18 62,222 | $ - 18 -8 -8 -8 420,000
Other Invested
Assets $ 47904497 |$ - 18 - 18 - 18 649,157 | $33.960,692 | $ - 1811640111 $ - |8 81350335
Total Assets $ 48262275 | $ -1 -1 -1 711.379 | $33.960.692 | $ - 1301164011019 -1 81.770.335
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
b. Liabilities
Total Liabilities $ - 13 - 13 - 13 - 13 - 13 - 13 - 13 - 13 - 13 -

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

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

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

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

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

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

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

(5

=

B.  Fair Value Reporting under SSAP No. 100R and Other Accounting Pronouncements
Derivatives - The Company enters into long term investments comprised of currency futures, equity index put options, equity index call options and interest rate
swaptions to economically hedge liabilities embedded in certain variable annuity and fixed indexed annuity products. The currency futures are exchange traded
derivatives and the fair value is based on an active market quotation. The Company has classified the fair values of the exchange traded derivatives as Level 1. The
equity index put options, equity index call options, and interest rate swaptions are valued using pricing models with inputs that are observable in the market or can be
derived principally from or corroborated by observable market data. These derivative assets are classified as Level 2 assets.

C. Fair Value Level

Aggregate Net Asset Value Not Practicable

Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 4829709180 |$ 50983213226 |$ 10,661,278 | $ 4772779116 | $ 46,268,786 | $ - 19 -
Cash & cash equivalents $ 2204200917 |$ 229420917 | $ 90,142,190 | $ - 19 - |$ 139278727 | $ -
Common stock non-affilate $ 48440137 | $ 48440137 | $ - 19 48,020137 | $ 420,000 | $ - 19 -
Preferred stock $ 15,456,060 | $ 16,503,660 | $ - 135 6,503,660 | $ 8,952,400 | $ - 13 -
Mortgage Loan $ 1100999103 |$ 1210287637 |$ - 135 - 1% 1100999103 |$ - 13 -
Securities lending collateral $ 135744813 | $ 135,739,334 | $ - 13 135744813 | $ - 13 - 19 -
OIA- Surplus Notes $ 75,586,090 | $ 108,016,804 | $ - 19 75,586,090 | § - 19 - 19 -
Other Invested Assets - LP $ 81,350,335 | $ 81,350,335 | $ - 19 - 19 81,350,335 | $ - 19 -
Derivatives- equity put options $ 32,895,590 | $ 32,895,590 | $ - 13 32,895,590 | $ - 13 - 19 -
Derivatives- call options $ 22017521 | $ 22017521 | $ - 13 22017521 | $ - 13 - 19 -
Derivatives- swaps $ 1,614,900 | $ 1,614,900 | $ - 13 1,614,900 | $ - 13 - 19 -
Derivatives- futures contracts $ 20,039,898 | $ 20,039,898 | $ 20,039,898 | $ - 13 - 19 - 19 -
Separate account assets $ 13.129,999.718 | $ 13,129.999,718 | $ 13,129.999.718 | $ - 13 - 19 - 19 -
Separate account liabilities $(13,129,999.718) | $(13,129,999,718) | $(13,129.999.718) | $ - 19 - 13 - 19 -

D. Not Practicable to Estimate Fair Value - NONE

E.  NAV Practical Expedient Investments - NONE

NOTE 21 Other Items - No significant changes

NOTE 22 Events Subsequent

Effective October 2, 2023, the Company changed its name to Augustar Life Insurance Company.
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NOTE 23 Reinsurance

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

The Company also entered into an agreement to retrocede the same business and risks assumed from Pruco to Sycamore (SYRE) with 100% modified coinsurance where
ONLIC retains the assets and reserves and passes the economics onto SYRE. In accordance with SSAP 61R, ONLIC as the ceding company transfers the policy liabilities
to Sycamore, the assuming company, and keeps the assets and liabilities on its books. The transaction was approved by the Ohio Department of Insurance ("ODI") on
November 14, 2023. The transaction was approved by Cayman Islands Monetary Authority ("CIMA") on July 25, 2023.

As the Company contemporaneously assumes the block of business from Pruco and retrocedes the block to Sycamore, there is no impact to the Company's surplus. The

gain from assuming the block is offset by the loss retroceding the block, with no resulting gain to defer for ONLIC.

The following is a summary of the initial impact of the assumption from Pruco:
Balance sheet:

Cash (P2, L5)

Total Impact on Assets (P2, L28)

Aggregate reserve for life contracts (P3, L1)

Liability for deposit-type contracts (P3, L3)

Transfers to Separate Accounts due or accrued (CARVM allowance) (P3, L13)
Total Impact on Liabilities (P3, L28)

Unassigned surplus (P3, L35)

Total Liabilities and Surplus (P3, L39)

Summary of Operations:

Premiums and annuity considerations for life and accident and health contracts (P4, L1)
Total Revenues (P4, L9)

Increase in aggregate reserves for life and accident and health contracts (P4, L19)

Net transfers to or (from) Separate Accounts net of reinsurance (P4, L26)

Commissions and expense allowance on reinsurance assumed (P4, L22)

Aggregate write-ins for deductions (P4, L27)

Total Expenses (P4, L28)

Net income (P4, L35)

The following is a summary of the initial impact for the retrocession with SYRE:
Balance sheet:

Cash (P2, L5)

Total Impact on Assets (P2, L28)

Other amounts payable on reinsurance (P3, L9.3)

Liability for deposit-type contracts (P3, L3)

Total Impact on Liabilities (P3, L28)

Unassigned surplus (P3, L35)

Total Liabilities and Surplus (P3, L39)

Summary of Operations:

Premiums and annuity considerations for life and accident and health contracts (P4, L1)
Reserve adjustments on reinsurance ceded (ModCo adjustment) (P4, L7)

Commissions and expense allowances on reinsurance assumed (P4, L6)

Total Revenues (P4, L9)

Total Expenses (P4, L28)

Net income (P4, L35)

7.7

($32,447,000)

— ($32.447.000)
$272,696,157
79,369

(523,431,706)

($250,656,180)
$218,209,180

— ($32.447.000)

$11,251,933.422
$11,251,933,422
272,696,157
(523,431,706)
175,000,000
11,109,459.791
$11,033,724,242
— $218.200.180

$32,447,000
— $32.447.000
$250,735,549
(79.369)
$250,656,180
($218,209,180)
— $32.447.000

($11,251,933,422)
10,858,724,242
175,000,000

($218,209,180)
$0

—_ ($218.200,180)
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The following is a summary of the initial combined impact of the Company and Pruco and the Company and SYRE, Net:

Balance sheet:

Total Impact on Assets (P2, L28) $0
Aggregate reserve for life contracts (P3, L1) $272,696,157
Other amounts payable on reinsurance (P3, L9.3) 250,735,549
Transfers to Separate Accounts due or accrued (CARVM allowance) (P3, L13) (523,431,706)
Total Impact on Liabilities (P3, L28) $0
Unassigned surplus (P3, L35) $0
Total Liabilities and Surplus (P3, L39) $0

Summary of Operations:

Reserve adjustments on reinsurance ceded (ModCo adjustment) (P4, L7) $10,858,724,242
Commissions and expense allowances on reinsurance assumed (P4, L6) 175,000,000
Total Revenues (P4, L9) $11,033,724,242
Increase in aggregate reserves for life and accident and health contracts (P4, L19) 272,696,157
Net transfers to or (from) Separate Accounts net of reinsurance (P4, L26) (523,431,706)
Commissions and expense allowance on reinsurance assumed (P4, L22) 175,000,000
Aggregate write-ins for deductions (P4, L27) 11,109,459,791
Total Expenses (P4, L28) $11,033,724,242
Net income (P4, L35) $0

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

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

A.  Change in Incurred Losses and Loss Adjustment Expenses
Reserves and Loss Adjustment Expenses as of December 31, 2022 were $8,551,155. As of September 30, 2023, $1,178,216 has been paid for incurred claims and
claim adjustment expenses attributable to insured events of prior years. Reserves and Loss Adjustment Expenses remaining for prior years are now $7,268,893. The
decrease is generally the result of the natural progression of a block of disability income claims and the increase or decrease in original estimates as additional
information becomes known regarding individual claims.

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

NOTE 26 Intercompany Pooling Arrangements - NONE

NOTE 27 Structured Settlements - NONE

NOTE 28 Health Care Receivables - NONE

NOTE 29 Participating Policies - No significant changes

NOTE 30 Premium Deficiency Reserves - NONE

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 SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..otttk bttt et e e ae e e h et 4Rt e eh e e b e e b e e a b e e a bt ea bt ea bt easesheeebeeebeenbeebeenbeenbeennennne
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 o] i =g Lo L= USSP RURU SR

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ ] 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.
PlEaSE SEE SCREAUIE Y ...ttt s st e e s 2o st e st ea e e st e st e st ea e e et e st e et e s e e et e Rt e Rt e st e st e n e e a ettt e et ettt et

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e

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

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2020

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ...........cccooceiiiiiiiiiniinieiciines

12/31/2020

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

05/10/2022

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

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

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

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

If yes, give full information:

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

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

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e

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

I No[ 1 NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

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

AuguStar Distributors, INC. ...ccccoovoviveceiiieieeececeeeee Cincinnati, OH ...ocooooieeeeeeeeeeeee ....NO.....]....NO.....|....NO.....|... YES....

The 0.N. Equity Sales C0. .o Cincinnati, OH ..o ....NO.....|....NO.....[....NO.....]... YES....




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

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

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, 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? ..............ccooiiiiiiiins Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e S e 1,399,982
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.) ...........ccoeeuiiiicriueriiiiiiiseiesesisees ettt 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: ............ccccceeoeenee .
Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONAS ..
Preferred Stock ...

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

LOLHee e

All Other ....177,557,068
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ... ....686,253,928
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........coouiiiiiiiiiiiiiieeeeeeceeeee e seeseeseeseenes D i O S, 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiiiiccc e Yes [ X] No[ 1]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeiiiiiciciene Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

...135,744,813
...135,739,334
16.3 Total payable for securities lending reported on the liability PAgE. .........ccceveveeecueueeeeeeeeceeeeteeeeeeecee ettt $ 135,739,334

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

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

8.1



17.3
17.4

18.1
18.2

20.

21.

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

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

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

Yes [ X ]

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

1
Name of Custodian(s)

2

Custodian Address

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

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

location and a complete explanation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

1
Name(s)

2

Location(s)

3

Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccceeeenee.

If yes, give full information relating thereto:

Yes [ ]

1
Old Custodian

2

New Custodian

3
Date of Change

4
Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts'

...handle securities"]

1
Name of Firm or Individual

2
Affiliation

Tim Biggs
Gary Rodmaker ...
Brenda Kalb
Jeffrey Weisman
Christian Donoso
William Hilbert ...
Kevin Buhrlage ..

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?.............ccociiiiiiiiii e

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?...............cccccoiiiiiiiiiiiicie.

Yes [

Yes [

]

]

No [ X]

No [

]

No [ X]

No [ X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

1

Central Registration
Depository Number

Name of Firm or Individual

Legal Entity Identifier (LEI)

Registered With

5
Investment
Management
Agreement
(IMA) Filed

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

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

Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiiie ettt e et et et et et et e e e e enean

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 SECUMIES? ........ciiiiiiiiiiiii ittt bbb bbbt bbbt bbb bt bbb nne e

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? .............ccccoeiiiiiine

8.2

Yes [ X ]

No [

Yes [ X1 No [

Yes [ ] No[X

Yes [ ] No[X

]

]

]

]



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

GENERAL INTERROGATORIES

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

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

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvceeeeeieieeteeeeeeeeee ettt aea ettt s s s st s s et et e s eses s s st s s et e s e s e s s asa s s st es et e s e s e s s s s st esesesessss s s s s esesesessansnanaes B 0

1.12 RESIAENEIAI MOTLGAGES .....cvvvieieieeiieietetet ettt ettt ettt aese s et e s et et e b et e s e se et s es et e s et et esessas et sses et ebebesesnss s ssesesesesesesnsnanas B 0

1.13 COMMEICIAI IMOTGAGES ...........vvvvieieieeee ettt ettt ettt et s e st e s et et et et s e ae s s s s et e s e b e s e s e ss s et e s et et et et esesess s ss et esesesesesnssasasesasebesesn TR 1,110,287,637

1.14 Total Mortgages in GO0 SANGING .......c.o.ovvreeeeeeeeeeeee et teteeeeeeaeeete s s s saeae s et es s s e seteseses s sssesesessssasaesesessassssssesensssassssssannans $ 1,110,287,637
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAIMN MOTGAGES ...vvcveeieieieeeeeeeeeeeeee ettt aea ettt s s e s s s s s e s et e s e s e s s s st as s et e s e s e s e ae s s s st e s et e s eaesss s s st eseseseaeasssasaseses et esessansnanaes B 0
1.42 RESIAENEAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt e ettt et b et easse s et e s et et et e s e s e se st et ss et e s et et esessas et ssesese b et et esnss s asasasebesesesnsnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... v iueiiiie ittt ettt ettt ettt e b e b e e bt e bt e bt e a bt ea et ea et eRe e eh e e eb £ e b e e a bt eabeea bt eab e eaeesheesbeenbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ou ittt ettt e et e e e b e e e e et e eneeeneeeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cceverruruereeeeeeeeee e $ 1,110,287,637
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 13.700 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiiieietetetcteeeeeeete s et s et esesee et st et eses et essseases st eses et et esesess s eseseseseseseseas s esesesesesesessas s ss s et et et et essas s esas e s e s e et eeseseeesesene e e s eseseeenenens 2.200 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiiiietetceieeeeeteteteteseseaees et e sesesesesessas et et s sesesesesessss s ssesesesesesesens Saeseaeaseseseseseneneeeasesesesenenens 24.100 %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueueiiiieceeeeiee e ee e ettt eseeesssee s et esenssaesesesesensssesesasesensssesesesanensransena 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 .............coceriiiiiiiiiiiie e B e 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............c.cccccoveeueene. Yes [ X] No[ ]

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

Fraternal Benefit Societies Only:

5.1 In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.ouvecucueieieeeeceee ettt s s s ssasaesesensananeesnas Yes [ ] No [ I NAT ]

5.2 If no, explain:

6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

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

[ Date [ Outstanding Lien Amount |




ol

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

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

..AA-0056843

...07/25/2023 ..

Sycamore Re




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 5,065,398 771,524 |........... 5,988,689
2. Alaska ......cccooiiiii AK
3. Arizona..... . AZ
4. Arkansas .. .. AR .. 0,440, ..
5. California .. CA .23 896,852 |..
6. Colorado ...... .. CO .10,707,291 |..
7. Connecticut .. .. CT
8. Delaware. ............. .. DE
9. District of Columbia . . DC RN N K
10. Florida .. .. FL ...28,311,634 |.
11.  Georgia .. GA 4,264,506 |.
12.  Hawaii .. . HI ....135,088 |.
13. Idaho .... . ID 1,070,518 |.
14. lllinois ... L IL
15. Indiana. . IN , 499, K
16. lowa ..... LA 2,850,440 |.
17. Kansas . .. KS .6,190,009 |.
18.  Kentucky ......oocvviiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiie e LA
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 ........ .
30. New Hampshire ... NH ,
31, NEW JErSeY ...cooviuiiiiiricieieieie e NJ 1,197,131
32.  New Mexico . NM ...509,630 [..ovviiiiiiinne 5,793 |.
33. New York ..... .. 47,194 | 0
34. North Carolina .. ...695,787 |..
35.  North Dakota ....133, . . ....51,441 .
36.  OhiO ............. ...23,503,644 |. ,577,146 |. ...3,913,187 |..
37. Oklahoma . .... 2,648,587 |. ...120,962 |.
38. Oregon ......... ,232, K
39. Pennsylvania ... ...17,008,669 |.
40. Rhode Island .... ....921,259 |.
41.  South Carolina . 3,274,878 |.
42.  South Dakota ... ....611,086 |.
43. Tennessee ... 8,054,073 |. . , ..
44, Texas ....... ...28,815,512 |. .35 687 688 |..
45. Utah ..... 3,853,224 |. .. 3,896,735 |..
46. Vermont .. 174,454 |, .. 1,042,802 |..
A7, Virginia ....ooocoeeeiiiiicece e ,201,
48.  Washington ........ccceceeeeeeneerecereereeieneeeee. WA oL [ 3,286,633 ... 328,297 ... 65,167 ... 182,144 | 3,857,241
49.  West Virginia .. 1,889,793 |..
50. Wisconsin .... .10,750,665 |..
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 XXX oo (1 [0 (1 (O (1 0
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX [ 48,068,081 |........ccooveveenene [0 (1 [V R 48,068,081 |........ccoovevvinnne 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period............eeveveeeveerieereenes forrens XXX [ (1 [0 (1 (O [V 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 1,721,365 .16,178,343 |..
94.  Aggregate or other amounts not allocable by State..|. .. 14,773,827 |. .... 15,032,679 |..
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX .367 593,752 |... ,308, . 452,811,465 |..
96.  Plus Reinsurance ASSUMEd............cceveerenenennnns oo XXX ...84,916,365 |..... 9, 576 657,461 .o O [ 0. 9,661,573,826 |..
97  Totals (All Business).... . 452,510,117 |..... 9,628,966,403 |. .26,363,767 |....10,114,385,291 |..
98. Less Reinsurance Cede 411,421,897 |..... 9,578,739,400 1,252,983 oo 0. 9,993,414,280
99. Totals (All Business) less Reinsurance Ceded XXX 41,088,220 50,227,003 3,292,021 26,363,767 120,971,011 235,924,494
DETAILS OF WRITE-INS
58001. Other alien . 0 ..6,980 |.. 0 ..200,321 |.. .25
58002. .....ccoceeennne
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE ....veveviniieniieiiriei et XXX [ (U TN [V R (1 (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 193,341 0 6,980 0 200, 321 25
9401. Dividends accums used to purchase paid-up
AT TTONS Lvivieiiiiesce e [ XXX v 13,381,712 |eiecee [0 (1 [V 13,381,712 |oiecee 0
9402. Dividend accum appld as prem in states that do
not allow dividend deduction ......ccoceovvevvrevrcncfornnnn. XXX o 1,361,514 [ [V FR 258,852 [...eoveeiveiiieiiins [V R 1,620,366 |....coovevreriiiinne 0
9403. Dividends accums used to shorten endow or prem
PAY et e XXX o 30,601 |.ovreeiieiieicne [0 (1 [V 30,601 |.oereiiieiieene 0
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieniiieiiiieiseieseiesese e XXX [ (U TN [V R (1 (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 14,773,827 0 258,852 0 15,032,679 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocvvrinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c..eceruererieerieerins ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiieieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ...... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

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

A

Trustees
Greg Nielsen
Salman Hasnain

Trustees
Philippe Charette
Martin Longchamps

OTPP Voting
Trust (Cntario)

COPQ Voting
Trust (Ontario)

49.5% NDVS (1)

2995 DVS (2] . Jean Turmel

45.5% DV5 (2)

w

i

/rg.amms/[z;/

11004883
Canada Inc

1% MDVS (1) &
1% DVS {2)

Anurag
‘_‘_—"""*—-—-_.‘__ ﬂ;‘;e”aﬂﬂﬁ

Chandra=®
Insurance GP LLC

.

20% DVS (2)
20% DV5 (2)

§ GP
o
o 100%
)
QL
Oi\ o /f—
et
4 OMLH Holdings
{\q@{\&@ Constellation GP LLC (DE)
ks C‘?le‘\ Insurance LP
v (DE) (1) NDVS are Class A Common Units or Class A Common Stock that
GP

carry all voting rights except the right to vole for the election and
removal of directors and ordinary economic rights.

(2) DWVS are Class B Common Units or Class B Common Stock that
carry the right to vote for the election and removal of directors but
no other voting rights and no economic rights (other than a
liquidation preference to receive the nominal subscription price
paid for such securities on a dissolution).

(3) OTPP Voting Trust is party to shareholders agreements with
11004883 Canada Inc. ("Mominee Holder™) pursuant to which
MNominee Holder agrees to vote and transfer 1) its DWVS of
Constellation GP LLC as (and only as) directed by OTPP Voting
Trust (and OTPP Voting Trust has a power of attorney to effect the

LP (4}

100% NDVS &
60% DVS

Constellation Insurance

(ffk/z/ Ohio National
Mutual Holdings, Inc.)
[OH)

T
See Slide 2

. k“ﬂé::r‘gﬁ — : same) and 2) its DVS of Target as (and only as) directed by OTPP
/ ":DI di:;s al:f"a Voting Trust (and OTPP Voting Trust has a power of attorney to

effect the same).



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

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

Tl

' — 100% of the non-direcior voting shares and §0% of the director voting shares
of OMH! are awned by ONLH Holdings LP, a Delsware Limited Parinership

f— 7.88% owned by ON Netherlands Holdings B\

* — 1 5hare owned by ON Global Holdings, LLC

4 — 20,000 Share owned by ON Foreign Holdings, LLC.

A5 subsidianies are 100% ownad except a5 noted

* — 1 Shars owned by ON Foreign Holdings, LLG i Constellaton Insurance Holdings, Inc.. ! )
‘('_zap:we Reinsurer title pgndln_-; regulatory approval {Holding Company — OH)
FEIM — Federal Tax tdentification NMumber {CHR
FEIN: 31-1814005
[ =T 1 Domasiic - U5 Tax Formery Ohio Mational Mutus! Holdings, Inc: L
Constellation Inserancs, Inc.
{Holding Company — OH)
{ClI}
FEIN: 31-1814D07
. Formerly Ohio Mational Finsncial Services, Inc A
| " 1 1 | |
Ty s R, L ach, 3 inancial Way Realy, Inc. | Ohio Mabon InsLrance Eal cedon Captive Re, Inc 1Li] vl Ireesstmenbe, |na.
oA OhTach, SMLLE Fi | Veay Re I The Chio hational Lds Coarmp Frin Ca Re, Inc* Oy Maty |
{Iresurer ~ Cayman |skands) | Technoiogy Company - DE| {Realy Company - OH) [insirer - OH) {Capthes Insurer < OH] [ Regisbered invesiment Acdsar - OH)
FEIN: 98-0602364 FEIM: 46-5464019 254812730 FEIN: 31-0357060 FEINE B2-2B68171 FEIM: 31-1452891
(SYRE) [ONTE} (PRI (oML [PRIN e 0
A
’_ | (" Obio National Lifis Assurares Corporatizn
Oh Fareign Hakdings, SMLLE {Insires - OH)
| Hakding Campany - DE} FEIN: 31-0963435
FEIN: 48-3873878 [ORLACY Snonsoeed mutus furcls
{CMFH] T Momgairery Re, e ™ “ A ahsed by Ohio Maticaal
% [Captive Insurer = YT Invesimeanis, nc
FEIM: 26-3731519 = =
I I. BMAIC MO 13575 ¢ Matiaral Security Life and Anruity Company . Do Matisnal Fand. e
MONT) {Ireirer « WY M 16D
AlgiSter Lending, LLE : - - - FEIM: 11-2740558 et 2
{Halding Comgrany - DE) O Crversens Haldings BV, MNAES Mo, 65472
FEIN: 831284175 {Hziing Company — Netherlands) il Fenweod Fe, Inc B ELA
A
JALL) [DINEIH] {Captive Irmurer = VT)
FEIM: 80-0a55278
MAIC Mo, 15383
e [HENIA) A
O Rathartands Hakdings B (~ Camargo Re Caplive, inc.
{Hakfing Comparny -« hefharands) [Captive Insanar - OH)
I FEIN: 47-4249180 FuguStar TAsbas, no
% MAKS Mo, 15655 {Wholesale Braker Dealer - OH)
% [EMGED) Jt FEIN: 311455890
LADI
I (" Sunr Caplive Re, LLC. )
| Cagtive Insuer « CIH)
-\ FrT - FEIN: B3.2599656 The QLN Equity Sales
O Global Heldings, SMLLE QML Intematicnal do Brasil
Ol Mational Sepnos de Vida 589 [ Halding cﬂmrﬂ:’. DE} Participagfes Lids = MAIC o 16481 rml?Emr-{?;:;qﬂcHl
[Perunian Insursnoe Comparny) FEIN: 3%-1702660 {Brazilian Holding Co.) . [SUNR) 7 i:I:IhIESI

(OMER) (ONEH]

Ohic Natiaral Sudamerica SA
{Holding Comyrany = Chile)

(OHIC)

5 et B Darlsdarc-OW- -~ B earainar

IOMSA]
A Cihic Maticnal Ireutanos Agenoy, inc. 0N Investment Management Company
| | {Irsurance Agency - OH}) {Remsterad Invesiment Advisar - OHJ
™y FEIM: 32-007 1428 FEI: 11-0784 253

bl Mational Segunos de Vida 58,7
[Chilean Insurmance Camipany]
(DS

[DINILA)

{01}
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Constellation Insurance Holdings, Inc. Caisse de dépdt et placement du Québec (CDPQ)
L0704 [ e [ e 00000 ... | eveeereeenne |0 i |0 i [ e Voting Trust ..ooeecevveeiieiiee e LOAN. e UIP it | ettt Other .. 00,000 Loii | e -.NO...... I B
Constel lation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP) Voting
L0704 [ e [ e 00000 ... | eveeerreenne |0 i |0 e [ e TRUST e LOAN. e UIP it | ettt OthEr .. 0 0.000 it | e -.NO...... I B
Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 ... | eveeereeenne |0 i |0 i [ e 11004883 Canada INC. ..ccveveveeerveeenieenines LOAN. e UIP it | ettt Other .. 00,000 Loii | e -.NO...... 2
Constel lation Insurance Holdings, Inc Caisse de dépdt et placement du Québec Ownership, Board of Directors,
L0704 [ e [ e 00000 ... [84-3510530 .. |0 ..oevverreene |0 oveiiiiiiie [ e Constellation Insurance GP, LLC ................ LDE] e UIP....... (CDPQ) Voting Trust .....coevvveerveiiiieennees Management .........cocveenvueerineennns 289,500 Ll e -.NO...... .0
Constellation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP) Ownership, Board of Directors,
L0704 ] e e 00000 ....|84-3510530 .. [0 ...oevvvveene |0 weiiiiiiiiiii | i Constellation Insurance GP, LLC ................ LDE] s UIP....... Voting Trust .ooeeeeeeeeeeeeeeeeeeee e Management .........ccccocoiiiiiiiinnnnne 129,900 L.l e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
B 7 R DR 00000 ....|84-3510530 .. [0 .eeeeueeeeeee |0 i | e Constellation Insurance GP, LLC ................ WDE s UIP....... 11004883 Canada INC. ...evvvnveeneeinneeeannnes Management .........ccccocoiiiiiiiinnnnnne 2190800 L] s . NO...... 0.
Constel lation Insurance Holdings, Inc Anurag Chandra (Member of Constellation  |Ownership, Board of Directors,
B 70 R DR 00000 ....|84-3510530 .. [0 .ereereeeeeee |0 e | e Constellation Insurance GP, LLC ................ WDE s UIP....... Insurance GP, LLC) .uvveereeeenieiieeeieeeenns Management .........ccccocoiiiiiiiinnnnne JU I 0 . NO...... 0.
Constellation Insurance Holdings, Inc
B 7 R DR 00000 ....|84-3482603 .. [0 .eeeeveveeeee |0 i | e Constellation Insurance LP ........eevvvnenennneen WDE s UIP....... Constellation Insurance GP, LLC ............. Other. e ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... L3
Constel lation Insurance Holdings, Inc Anurag Chandra (Member of Constellation
L0704 o[ e [ e 00000 ....[84-3482603 .. {0 ..ccevvveens |0 woeeiiiiiis [ Constellation Insurance LP .............ccceeees DB 0TH....... Insurance LP, LLC) ...ccovvreiiiiiiiiiieiis Other ..o ... 0.000 .... [Constellation Insurance GP, LLC ........ - NO...... L4
Constellation Insurance Holdings, Inc Caisse de dépot et placement du Québec
L0704 ] e | s 00000 ... [84-3482603 .. |0 ..cccvvvneee [0 oo | e Constellation Insurance LP ............ccennnninis DB 0TH....... (COPQ) Voting Trust ..ocoeevieviiiiiiiiiiiiiineees Other .o ... 0.000 .... |Constellation Insurance GP, LLC ........ W NO...... U R
Constellation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP)
B 70 R DR 00000 ....|84-3482603 .. [0 .eeeereeeeeee |0 i | e Constellation Insurance LP ........eevvvnnnennneen WDE s 0TH....... Voting Trust .ooeeeeeeeeeeeeeeeeeeee e Other. e ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... O
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
B 7 R DR 00000 ....|86-3415002 .. [0 .eeevreeeeeee |0 e | e ONLH Holdings GP, LLC .....eeveevmmmniiiiiiiiinnnee WDE s UIP....... Constellation Insurance GP, LLC ............. Management .........ccccocoiiiiiiiinnnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc
B 7 R DR 00000 ....|86-3415002 .. [0 .eeevreeeeeee |0 e | e ONLH Holdings LP .cooeeeeieiiiieiiiis WDE s UIP....... Constellation Insurance LP ..........eeeneee Other. e ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... O
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
B 7 R DR 00000 ....|86-3415002 .. [0 .eeevreeeeeee |0 e | e ONLH Holdings LP .cooeeeeieiiiieiiiis WDE s UIP....... Constellation Insurance GP, LLC ............. Management ..........cccocoiiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
L0704 ] e e 00000 ....| 311614095 .. [0 ..ooevvvvreee |0 weiiiiiiiiiii | e Constellation Insurance Holdings, Inc. ....... L OH] e UIP....... ONLH Holdings LP ..oeeeeeeeeeeeeeeeeeeeeeeeeees Management .........ccccocoiiiiiiiinnnnnne ...60.000 ....[Constellation Insurance GP, LLC ........ . NO...... .0 ...
Constel lation Insurance Holdings, Inc Caisse de dépdt et placement du Québec Ownership, Board of Directors,
L0704 ] e | s 00000 ... [31-1614095 .. |0 ..eeevvrneee [0 e | e Constellation Insurance Holdings, Inc. ....... LOH s UIP....... (COPQ) Voting Trust ..ocoeevieviiiiiiiiiiiiiineees Management .........ccccocoiiiiiiiinnnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ W 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 Ownership, Board of Directors,
B 7 R DR 00000 ....|31-1614097 .. [0 .eoevrveeeees |0 e | e Constellation Insurance, Inc. .....oevvnnnnnnn LOHL UIP....... Constellation Insurance Holdings, Inc. .... |Management ............cccooiiiiiiiiiiis ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
B 70 R DR 00000 ....|AA-0056843 .. [0 weeeeeeeeeeee |0 i | e Sycamore Re, Ld. ...oooevieiiiiiiiiiiiiiiiiiiiiiiees LOYMLLL) IA........ Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiiinnnnnne 100,000 ca. ] e . NO...... 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
B 70 R DR 00000 ....|46-5464819 .. [0 .eoeveveeeees |0 i | e ON Tech, SMLLC ..ovveeeeeeeeeeeeeeeeeeeee e WDE s NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiiinnnnnne 100,000 ca. ] e . NO...... 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|26-4812790 .. [0 ..ooevvrveeee |0 weiiiiiiiiiiis | e Financial Way Realty, Inc. ....ccccviriiiiinins L OH] e NIA....... Constellation Insurance, Inc. ................ Management ..........cccocoiiiiiiiinnnnne 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 ...oevvvveeee |0 eeiiiiiiiiiii | e Ohio National Foreign Holdings, SMLLC ........ DE.....[...... NIA....... 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 ....[93-3264175 .. |0 ..eeeveveene |0 i [ e AuguStar Lending, LLC ....ccvvrevveiiieiinieeene LDE] e NIA....... Ohio National Foreign Holdings, SMLLC ...... Management .........cocvveemvueernneennns 100,000 ... f e -.NO...... .0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ... | wememmmmemeeeen [0 s |0 s | e ON Overseas Holding B.V. ...ccooeeieiiiiiiiieeens LN NIA....... Ohio National Foreign Holdings, SMLLC ...... Management .........ccccccoiiiiiiiinnnnne 700,000 .. f e .. NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e 00000 ....] e [0 i [0 i | s ON Netherlands Holdings B.V. ......cccoeeeiennnns PO NIA....... ON Overseas Holding B.V. ....ccccccunnnnnnnee. Management ........ccccocoiiiiiiiiinnnnnns 100,000 ... f e . NO...... .0 ...
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Constel lation Insurance Holdings, Inc. Ownership, Board of Directors, Constel lation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmmemeeeen [0 s |0 i | e Ohio National Seguros de Vida S.A. ............ LPER....]....... 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 ......ccevvuveercunenne LDE] e NIA....... ON Nether lands Holdings B.V. .......ccccoeeene Management .........cocveemvueernniennns 100,000 ... f e -.NO...... .0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmmemeeeen [0 s |0 i | e Ohio National Sudamerica S.A. .......ccceeeeeenns LCHLLLLL NIA....... ON Global Holdings, SMLLC .......ccoeeeeeeennns Management .........ccccocoiiiiiiiinnnnne 700,000 e f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmmmmeeeen [0 i |0 s | e Ohio National Seguros de Vida S.A. ............ LOHLLL IA........ Ohio National Sudamerica S.A. ................ Management ..........cccocoiiiiiiiinnnnne 700,000 e f e . NO...... .0 ...
Constellation Insurance Holdings, Inc 0.N. International do Brasil Participagdes Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 ... | eveeereeenne |0 i |0 i [ e Ltda. oo LBRAL..) s 1A........ ON Nether lands Holdings B.V. .......ccccceeene Management .........cocvveemvueernneennns 100,000 .. [ eeeee e -.NO...... .0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 67172 ....| 310397080 .. [0 ..oovvvvvrnee |0 it | e The Ohio National Life Insurance Company .... |..OH.....|....... RE........ Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiiinnnnnne 700,000 e f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 13575 ... [26-3791519 .. |0 .eeeeeeeiiiin |0 s | e Montgomery Re, INC. ..eeeeeeeeeeiiiiiiiiiiiiiiiie VT e IA........ The Ohio National Life Insurance Company . |Management ............ccccoeiiiiiiiiniss 100,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15363 ... [80-0955278 .. |0 ..eeeverennnn |0 e | e Kenwood Re, INC .ooeeeeeeeeeieiieeieeeeeeeeeeeeee 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 15855 ... [47-4249160 .. |0 ..oeeeeeeennn |0 e | e Camargo Re Captive, INC. ......eeveeveeeeiieinnnes L OH] s IA........ The Ohio National Life Insurance Company . |Management .............cccooeiiiiiiiinss 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 ...eeveveennn |0 e | e Sunrise Captive Re, LLC ....eevvveeniiiiiiiiiinenee LOH] s 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 89206 ....|31-0962495 .. [0 ..ooevvrrrene |0 wiiiiiiiiiiiis | e Ohio National Life Assurance Corporation .... |..OH.....]....... IA........ The Ohio National Life Insurance Company . |Management ............ccccoeiiiiiiiinins 100,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 85472 ....| 13-2740556 .. [0 ...ooeverrnne |0 i | e National Security Life and Annuity Company . |..NY.....]....... 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 00000 ... | 311454699 .. [0 ....oovvvvvee |0 wiiiiiiiiiiiis | e AuguStar Distributors, Inc. ....coooeeeeeeieeinns COHe] e NIA....... The Ohio National Life Insurance Company . |Management .............cccoeiiiiiiiiniss 700,000 e f e YES..... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|31-0742113 .. {0 .ooevrrveenne |0 e | e The 0.N. Equity Sales Company ..........cccccee. L OH] e NIA....... The Ohio National Life Insurance Company . |Management ............ccccoeiiiiiiiinins 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 ...oevvvveeee |0 weriiiiiiiiii | e Ohio National Insurance Agency, Inc. .......... COHe] e NIA....... The 0.N. Equity Sales Company ................ 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 ....|31-0784369 .. [0 ...oovvvvvene |0 weiiiiiiiiiii | e 0.N. Investment Management Company ............ L OH] e NIA....... The 0.N. Equity Sales Company ................ Management .........ccccocoiiiiiiiinnnnnne 700,000 e f e . NO...... .0 ...
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
B 7 R DR 00000 ....|31-1454693 .. [0 .eoevreeeeees |0 i | e Ohio National Investments, Inc. ................ LOHL NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiiinnnnnne 100,000 La. ] e LWYES..... 0.
Asterisk Explanation

Voting Trust
..| Nominee Holder ...
.| General Partnership
Limited Partnership ..




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

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:

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

0
0
0

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

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. State taxes recoverable ... oo 1,352,903 0 | 7,352,903 | 7,226,487
2505. Admitted Disallowed IMR ... ,
2506.  Fund revenue receivable ... oo 2,984,658 |0 | 2,934,658 |..cccvov 3,651,973
2507.  NSCC depoSit ....cocooveveeciceieieeeecceiececeeeeeee e evesessessnsnsneenenes.Jooeeeeieeseinenenens 20,000 [ooveeiieieiicccieeen O e 20,000 |ceeeriiiree 20,000
2508. Surplus note issuance costs . IR [0 0
2509. Prepaid overfunded pension ...... 13,473,955 |... 13,473,955 | 0 [, 0
2510. Pension fee income recoverable ... | ettt 0. ... (5,387)]... .. (7,577)
2597. Summary of remaining write-ins for Line 25 from overflow page 27,037,033 13,500,618 13,536,415 10,890,883
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, UNCIAIMEA TUNGS ....vivieiiiiieietetcte ettt sttt s bbb s et bbb b e s se e s e s e s s b et esese e ssssenesesesesennns [oaesenennsnsnsenas 3,098,702 |.....cccevuvee 2,745,099
2505.  Liability for plan Denefils ...ttt ettt ettt [oee et 1,496,034 |................... 1,711,845
2597.  Summary of remaining write-ins for Line 25 from overflow page 4 594,736 4 456,944
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. Reinsurance Ceded Trails ... | 4523844 (..o 4,922 101 | 6,520,258

08.305. Miscellaneous gains/(losses)
08.306. M&E Income ceded for SA Modco reinsurance

08.397. Summary of remaining write-ins for Line 8.3 from overflow page (126,064 ,756) (144 ,418,582) (186,569,748)
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Health surrender DENETits ..o tees [oeseeeeeea e 2,126,261 | 2,559,213 | 3,932,480
2705.  MiSCEIIANBOUS BXPENSE ......ovvivieiiieiteeeeeeeeteee ettt e et et e et eae s e s e s e e s esesseseseeseseesessesessesesensesenesen [oersesesiseseinens 1,876,470 |................. 15,053,552 |.....coceee. 15,896,424
2797. Summary of remaining write-ins for Line 27 from overflow page 4,002,731 17,612,765 19,828,904
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvovcveveveueeeeceeiieie ettt et easas s sessseseseseanas [eoeseeenesenenas 22,803,386 |...ccvernnne 23,780,188
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.ccoiiiieeeteecececceiee ettt ettt et s s st esesesss s s s seseseseseanananans |oeseteeeeeseaeaeieseeneeenenas O R 0
2.2 Additional investment made after CQUISITION ................ccueueuiuiieieeiieie ettt b et es e es e besesessnensnanes [oeeeseeseneeieiene 1,283,388 ..o 0
3. Current year change in encumbrances
4. Total gain (I0SS) ON GISPOSAIS .......eeiiiiiiieeie ettt ae et e e st e st e et e st e s e e aseeaseeaeeameeeseeeae e s e enseesseenseeneeanseeneenneenaeannen
5. Deduct amounts reCeiVed ON GISPOSAS ............ocviveveveuereeeeeeeiieeetetetesee e st esesesese s s st seseseseasasasssssesesesesessssssassesesesessasanans [oeseseseseseseaeaeseenenenenas O R 0
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............cooiiiiiiiiiiiiiieie ettt sieens [oneese e [OOSR 0
7. Deduct current year’s other than temporary impairment reCOgNIZEA ..........coocuiiiiiiiiie it ees |ore e O R 0
8. Deduct CUITENt YEAI'S AEPIECIALION .......c.c.vveeececeeeereeececeeeeee e caeeetesesessasaesesesessassesesesesssssassssesssssssssesassssssssssesassssasssssssnnanas [eresscseeesesasanacnas 771,922 | 976,802
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........c.cocveveverereueeeeieeieeereieeeeseeeseesesenes |oeeeeeeeeieeens 23,314,852 |...ooiiine 22,803,386
10.  Deduct total NONAAMILEEA GIMOUNES ...........cveveuieieieiiieteteececee ettt sttt et a st s et et eseaes s s s s esesesesessassssesesesesessassnnanas [reseseseaeaeneseeesee e eeeaeaene O R 0
11.  Statement value at end of current period (Line 9 minus Line 10) 23,314,852 22,803,386
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 1,118,912,275 |............ 1,058,963, 360
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt ettt et e et et e et e et e et e et e e e e e et e et e et e et eee e e eeeeeneeeeeerenne [eereeeeeiaens 171,525,000 |................ 185,780,000
2.2 Additional investment made after acquisition .
3. Capitalized deferred interest and other .............
4. Accrual of discount ............ccccoeeiiinnnn.
5. Unrealized valuation increase (decrease) ..
6. Total gain (loss) on disposals .................
7. Deduct amounts received on disposals ..
8. Deduct amortization of premium and mortgage interest points and commitment fees .........
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........cccciiiiiiiiiiii s [eeeseee e [0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-.coen.e. 1,210,287,0632 ...
12.  Total valuation @lIOWANCE .............c.coiiiii s
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 1,210,287,632 1,118,912,275
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiiiieieteeeeeeeeee ettt se s s sesssnnas [eeeeeeeeeeieiene 306,314,367 |.....ccvneee 332,527,346
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISITION .........c.ciiieieieeeecececceeee ettt ettt ettt eseseasas s s sesesesessasnnnns |oeeseseereeaenene 27,927,626 |................. 12,521,505
2.2 Additional investment made after ACQUISIION ..............c.c.ccovucurueieieeeeceeeete e eeecee et eeeeecee et esenssaete et esenssaesesesesenssssaesesenenans [ereeessensnenenas 18,196,497 |.coovienne 16,027,460
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation increase (decrease) ..
6. Total gain (loss) on disposals .............
7. Deduct amounts received on disposals .....
8. Deduct amortization of premium and depreciation ..
9. Total foreign exchange change in book/adjusted carrying value ..
10. Deduct current year’s other than temporary impairment reCOgNIZEA ............couiiiiiiiiiiiiee ettt sies [eeeenee e [0 U 0
11. Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10) .........ccceurrireieierereeeeeeeeeeieeeveseaens [eeeeeeeeieieens 366,924,208 |................ 306,314,367
12.  Deduct total NONAAMILEEA AIMOUNES .........c.cveveuiuiiiiieteteecececeeeee ettt ea s s s st e s et eseas s s s s et et et eseseasssssesesesessasasnnas [reseeeeeaeaenene et eeeaene [0 U 0
13. Statement value at end of current period (Line 11 minus Line 12) 366,924,208 306,314,367
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEAr ...........ccceeeiiririeieieieieeeesesieieieeeee s [eoeeeeens 6,722,866,453 |........... 6,441,798,793
2. Cost of bonds and stocks acquired ....378,962,421 |............ 1,196,395, 139
3. Accrual of discount ... 1,988,057 |.ooveeevnns 2,165,903
4. Unrealized valuation iNCrEASE (AECIEASE) ............ceeviiriieirereieiieesisesesesstessssese st st ssssse st s st sssesese st st sssssesese st sssssesesesassnsnsssesasssns [eessesacaceseen (25,036,748)|......c.ce........ 42 837,767
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns (15,389,332) e (15,764,060)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cveveviuiuciiieieeeeeeeeee e eeeeeeeee e e s ssesesesessssasananans oeeseeseeeenaas 502,301,562 |................ 936,509,483
7. Deduct amortization OF PrEMIUM ...........ccciiiiuiiitieitct ettt ettt ettt e st ese st ese et etesa et e et ebe et ebess et esssaesssaessssesessesessesessetesasessans |oeeseseseeeseieas 3,954,493 |...covvnn 5,536,767
8. Total foreign exchange change in book/adjusted carrying value .. (30,800 v (489,300)
9. Deduct current year's other than temporary impairment FECOGNIZEA ...........cviriririririeieieiiriit sttt sssessenes [oeseseeneeeseeseeaeaens 167,935 .o 3,125,879
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .................... (82,202)f....c.cocveenee. 1,094,340
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 6,556,853,859 |............ 6,722,866,453
12.  Deduct total NONAAMItEEA BMOUNTS ........c..iuiiuiieieiieiiteiciei ettt snenes [ooneninininaas 38,180,120 |.ooeerecenne 44,456,572
13. Statement value at end of current period (Line 11 minus Line 12) 6,518,673,739 6,678,409,881

SI101




AV

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

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 3,605,661,017 |...coccuuneene 101,731,996 |............... 132,176,855 |................. 39,282,400 |............ 3,573,201,184 |............ 3,605,661,017 |........... 3,614,498,558 |............ 3,523,307,834
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 2,377,167,702 |...ovovveenne 19,061,789 |.covvennee. 128,794,875 |....ccoecc. (31,518,866)|............ 2,404,882,287 |............ 2,377,167,702 |............ 2,235,915,750 |..coucee. 2,414,873,646
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 149,865,326 [......cveveeeeeeeciciereene [V 19,984,324 |............... (10,419,321) [ccvvnee. 162,084,543 |................ 149,865,326 |............... 119,461,681 |.....co.co..... 174,226,997
L 7Y (@2 - STV RPURRTTY R 9,819,663 | [V 49,036 |..oovevrinenn 1,867,407 |.ecevvenne 10,239,000 |..oooverenene. 9,819,663 |.....ccovevne. 11,638,034 |....cooveeeeee 10,838,906
5. NAIC B () it b et b et n b [rr s 1,075,343 | [V 2,762 | 394 | 1,075,299 | 1,075,343 | 1,072,975 | 1,076,365
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 1,555,738 0 802,987 (126,525) 1,608,309 1,555,738 626,226 2,413,420
7. Total Bonds 6,145, 144,789 120,793,785 281,810,839 (914,511) 6,153,090,622 6,145, 144,789 5,983,213,224 6,126,737,168
PREFERRED STOCK
8. INAIC 1 bbbt b et b ettt s ea b e [reese e 10,000,000 |.....ocvveviecrrieiricnne [0 (1 R [V 10,000,000 |........coe...... 10,000,000 |........coc...... 10,000,000 |........coc...... 10,000,000
N 2[RRI HOSRR 6,608,460 |..c.coovreiciciiricinne (L RSN [ (104,800)|.......cccrvnvne 6,517,840 |.cocviirinnee 6,608,460 |.....cccovvreneee 6,503,660 |..ccvvrirennn 6,335,300
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 [0 [0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 [0 [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 0
14, Total Preferred StOCK ..o 16,608,460 0 0 (104,800) 16,517,840 16,608,460 16,503,660 16,335,300
15. Total Bonds and Preferred Stock 6,161,753,249 120,793,785 281,810,839 (1,019,311) 6,169,608,462 6,161,753,249 5,999,716,884 6, 143,072,468
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ e 5,000,000 ; NAIC2 $ ooooveeeceeeeee 0 ; NAIC3 $ oo 0 NAIC4 $ i 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




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

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cccvriiiiuiuereriisieseeesessssssssesesesesssessssesesessssssesesesessssssesesessssssssssesesass  ssssssssssesanns 70,460,339
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveuiiiiiiiieieieiiiieiesese ittt se s et s et et s s e ses et s ssssssesesessssassesesese s ssnsesesesessnsnseses fatstsesesssnenes 52,750,176
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cuoviueueueieiieeseseseseitesesese st sassesesesessssssssesese s s s ssses et st ssssses et s s s ssses et sss s s ses et s s s s s et et essssansesesesenns | seesitssssietesns (5,256,284)

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviiiiieieitetetiiitesetetetst et te sttt et se bt sse et ese st es st ses e s s s s sesesebe b s s sesesebe b st e ses e bbbt snsesebesab s snsnsebesanns | basitsssietana (26,105,247)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiieieieteiieeietete ettt s s se s s s s e sesese s s s s s e s et s s s ssseseses s s e s e s et e s sssssssesessssnsnsesesens | fatstsesesasnenes 35,351,774
AAMIOTEIZATION ...ttt E s E et h e £ s £ s EeE s EeE e E e e Ao R h R h e R SRR h e LR R R e h R AR h R Rt sttt s Shebete bbb 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 14+2+3+4+5-8+7+8+9) .......cceviriuiueieiiiieieieieieieesesese sttt esesesns | seeesssesiesenns 56,528,009
Deduct NONAAMIEEA @SSELS ..........iiiiii i bbb s e b b s E e s b e s b e s b e e E e e E e e E e e E e e R e e R e SRR e R E e R R R R e e e e e s AReeEeabeeeee e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) c...c.oviiiuereiiiiiieeteteieisiesete et sesst ettt ss bbbt ss s bbbt ss s s s s s snses et e s s s snsnsebesans ftseiesesasnenes 56,528,009

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.ccoccueueueeeeeeeeeeeeseseeeseaesesesesesssssesssesessssssssssasssssssssesesssssssssesassanas <eesassssssesesasns 8,137,680
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY) .............ccceueveioerecueueieeeeeeeeeeas ceeeeeeeeeneeenas 11,902,218
Add:

Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date MINUS ..........cccceviiiiiiiiiis e 0

3.12 Section 1, COIUMN 15, PHIOT YEAN .......cvcvevieeeeeeeeeeieteteeeeeeeeeteveietesessasenes eeeeaesesssseseseseneeaesesees [0 0
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveveeieces covrerereenenenns 20,039,898

3.14 Section 1, Column 18, prior year 8,137,680 ................. 11,902,218 ..o 11,902,218

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceviiiiiiiiiis v 0
3.22 Section 1, COIUMN 17, PHIOT YEAN .......cvcveveeeeeeeeeeeieteteeeeeeeeteseaeseseseanenes eseseaesesssseseseseseenesesenes 0 e 0
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinUS ...........cccccoeveveveeeees covrerereeneeenas 20,039,898
3.24 Section 1, Column 19, Prior YEAr PIUS ............cvcueveuruiieeeeeieeeieresisseeenes eeeeresessesenenes 8,137,680
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieieiiieeieteteeeeee ettt s esens eeeseeesessesesesesesee e sesees 0 e 11,902,218 ... 11,902,218
T8 o) o) =TI (I Lo o g UL IR L= 0 OSSP 0
Cumulative variation margin on terminated contracts during the year ..............ccociiiiiiiiiieie s 0
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA ...ttt eae e s s st e e s eseseasans febesesssesasassssseseseseneaeas 0
4.23 SSAP NO. 108 AQJUSIMENLS ......c.cvvvieteeceieiieeeieiete ettt seseaeas seteteseseseassesssseseseseneeas 0 e 0
T8 o) o) =TI (I Lo o o g UL IR 1= 0 ST PRPTROTROY 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........citiiiiiiiiit ittt ettt ettt sh e bt e bt e bt e bt e a et eaeeeae e eae e oheeeb e e bt e a bt em bt ambeembeeaeeaheeas Sesseeaaeaseesssesasesaeasanasnes 0
5.2 Total gain (loss) adjusted into the hedged item(s) for terminatioNs IN PrIOT YEAT .........oouiiiiiiiiee ettt a e b e et e e b e eas Seseeeaaesseesaaesaeesanesaneaes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceeueuereeeeeeeeeeeeeeeeeeeeetesesesaeaesesesessasaesesesesssssesesesesasassssesessananes <eesssassesesasa 20,039,898
Deduct total NONAAMIEA @MOUNLS ..o e e et h e e e e E e e Rt e e e e e e o e e e R e e R e £ e e S H e e R e SR e e R e s e e e R e e R e e e e e ee e R e e e e eeeeeeseeeeesee s mmeeseeneeseneeeeeeeeannanns 0

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.ovcrueuiieeeececeeteteeeesctete e teseessaetetesesesssasaesesesenssaesesasesssssesesasesensssesesassssnsssssesesansnsnan 2sesesesesasnns 20,039,898
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

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

NONE

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

NONE

SI05, SI06



-

© o s w N

10.
1.

12

13.
14,
15.
16.

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

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ettt et e ee e ea s e e e e e e e 2 e e 2 e e e e e s a2t s e s ee e s et st ne s ensene febsiebseesses 56,528,011

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............cc.cuevevccucueueeeeeccceeens eeeeeenesenees 20,039,898

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt et s e s s st esesesessssnnsesesesesssnsnmsneneneneneeinss e 76,567,909
Part D, SECHON 1, COIUMN B .......iiuiiitiiteicie ettt ettt s e s s e s s s e s e s s e s s s s s s e st n st ensesensesenieis febseebsecsses 76,567,909

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

Fair Value Check

Part A, Section 1, Column 16 56,528,011

Part B, Section 1, Column 13 20,039,898

TOtal (LINE 7 PIUS LINE 8) ...ttt eae e s s st es et esssnas s sesesesesesnsnneneneneneneeine s 76,567,909
Part D, SECHON 1, COIUMN O ......ouiiiiiiiiiee ettt ettt s s s s e s e s s s e s s s e st en s s enseseniens febssebsaetses 76,567,909

Part D, SECHON 1, COIUMN M0 ....ouiuiuiuiieiiieieteeeee i eeteeeeees e e eseeeeees e eseseseseeee e s eseeesee s eseaeseeee e e sesesesee e nseseseses s ansssesesesasnansnsess | febbassasessesssssasrereananas 0

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiie ettt sttt ettt sne e e e sbeesbeesiee e snnesnes i

Part A, SECHON 1, COIUMN 27 ...ttt bbb bbb ebene | Sesinsasnsasnassnaes 47,755
Part B, SECHON 1, COIIMN 20 ......cvuieiurieiesiereeseresessesesessesesessesesesseseessesese st ss s s s se e s sb s b e bbb s s n et eniens | ansissesnsiniens 24,192,000
Part D, SECHON 1, COIUMN 12 .....cuuiuiuiieeiieieie ettt ss st s bbbttt enne | sneisiesniniens 24,239,755
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiieeeee et nesnennenens s
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueuiieeeieteeeeeeeeee ettt eaeass s s s sesesessnnnas [ereseneenennnens 102,019,483 |............... 189,165,085
2. Cost Of Cash eqUIVAIENTS ACGUIFET ..........c.c.ciuiiieieeeieeceeecee ettt ettt ettt e s e e s s st sesesesessssas s s sesesesessssansnas |eeesenenensnnnes 433,604,382 |................ 675,302,871
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [V 4,545
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieiereeeeceeeeeeiete et eteeeae ettt eses e e s s st et et et esesss s s s sesesesessssssssasssesesesesssssssssseseseseanas [oereessesesesesensneeananeseeas [0 0
6. Deduct consideration received 0N ISPOSAIS ............c.cccviviueuiuerieiieieieeieieteteees st es ettt eteseses st et ssesesesesssssssesssesesesesessssanasssesaseses [oesesensnssnnns 396,345,139 |.coornnnee 762,453,018
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiriiiererereeeeeeeeeeieeeeeeeeeesesens fereeeeeeeeens 139,278,726 |..ccveeneee 102,019,483
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 139,278,726 102,019,483

S108




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

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
0526373 .... SARATOGA ... . 08/31/2023 .. ....3,400,000 |... ...0].. .. 10,250,000
1026370 ... .07/19/2023 .. ....2,250,000 |... ..0].. .. 10,750,000
3326368 ... . 07/12/2023 .. ....1,500,000 |... ...0].. ....3,600,000
3326385 ... STATEN ISLAND .. .09/29/2023 .. ....7,000,000 |... ..0].. .. 13,400,000
3626371 ... HUBER HEIGHTS .. . 07/21/2023 .. ....5,600,000 |... ...0]..
4326380 ... . 09/05/2023 .. ....4,220,000 |... ...0]..
5026383 ... MILWAUKEE . . 09/13/2023 .. ...0]..
5026384 . Franklin ... .09/19/2023 .. .0
5326377 . GAINESVILLE . . 09/01/2023 .. ...0].. . 32 400,000
0599999 Mortgages in good standlng Commermal mortgages-all other 54,420,000 0 116,250,000
0899999. Total Mortgages in good standing 54,420,000 0 116,250,000
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

116,250,000

3399999 - Totals 54,420,000 0
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
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

1126020 .

ROSHELL ...

... 08/13/2018 ..
.09/03/2015 ..

..09/01/2023

.3,500,761

0 0 0 0 .0
3225788 . . | ALBUQUERQUE . .07/25/2023 0 0 0 .2,493,39%0 0 0
3825692 ... v | 07/25/2014 ....09/29/2023 0. 0. 0. 0. ...0
4825448 ... SNOHOMISH .o 05/28/2010 .....|[...... 09/25/2023 .....|-eeeeeees 1,113,720 [ [ PP 0 0 0 , 0 0
0199999. Mortgages closed by repayment 7,676,094 0 0 0 0 0 0 6,806,367 6,806,367 0 0
0125539 ... TUSCALOOSA ...eeeeeeeenieeeeemnnnneeeennn Jeemmmmeeeeemmnees Al [ s 11/30/2011 0. 0. 0. 0. .. 50,810 |... 0. ...0
0125617 ... GREENVILLE ...evvveiiiiiiiiiiniiinnnnnens fevvnenneeeeenes Al e e e 05/02/2013 0. 0. 0. 0 0. ...0
0125841 .... BIRMINGHAM e e eeeeeeeeee Jeemmeeeeeeen Al e e s 07/08/2016 0. 0. 0. 0. 0. ...0
0126299 ... FAIRHOPE ....oiiiiiiiiiiiiiiniieneviinene v Al e e el 06/24/2022 0. 0. 0. 0 0. ...0
0325410 ... TUCSON e ee e eeeennes Jeemneeeeeeeee Ao e s e 08/29/2008 0. 0. 0. 0. 0. ...0
0325730 ... TUCSON .vveeeicviineeeceviieeecceinis v A foeeeeeee e s 12/22/2014 0. 0. 0. 0 0. ...0
032579% .... TUCSON e ee e eeeennes Jeemmeeeeeeen A o s s 10/29/2015 0. 0. 0. 0. 0. ...0
0325808 .... TEMPE ©.ovveeiiiiiiiieneeciieineeneennen v A feeeeee e e 12/23/2015 0. 0. 0. 0 0. ...0
0325813 ... TUCSON ... 01/19/2016 0. 0. 0. 0. 0. ...0
0325939 . .. | TUSCON . ... 08/30/2017 .. 0 0 .0 0 0 0
0325955 . . | PHOENIX .. 11/09/2017 .. 0 0 .0 0 0 0
0325987 ... PHOENIX ... 03/29/2018 0. .0, .0, 0. 0. ...0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

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

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

0326000 ... ORO VALLEY 05/23/2018 0. 0. 0. 0 0. ...0
0326083 .... 06/21/2019 0. 0. 0. 0. 0. ...0
0326088 .... 07/23/2019 0. 0. 0. 0 0. ...0
0326122 . .12/16/2019 .. 0 0 .0 0 0 0
0326205 . .06/28/2021 .. 0 0 .0 0 0 0
0326227 . . 08/18/2021 .. 0 0 .0 0 0 0
0326231 ... TUCSON . 08/31/2021 0. 0. 0. 0 0. ...0
0326266 ... TUCSON ... 01/27/2022 0. 0. 0. 0. 0. ...0
0326311 ... PHOENIX ... 09/12/2022 0. 0. 0. 0 0. ...0
0326319 ... TUCSON ... 11/04/2022 0. 0. 0. 0. 0. ...0
0326351 ... TUCSON ... 02/28/2023 0. 0. 0. 0 0. ...0
0326363 .... PRESCOTT 06/05/2023 0. 0. 0. 0. 0. ...0
0326364 .... MESA .... 06/07/2023 0. 0. 0. 0 0. ...0
0425874 .... SPRINGDALE .. 12/21/2016 0. 0. 0. 0. 0. ...0
0426093 . .. | BENTON .... .07/31/72019 .. 0 0 .0 0 0 0
0426094 . .. | JONESBORO .07/31/2019 .. 0 0 .0 0 0 0
0426095 . .| SPRINGDALE .. .07/31/72019 .. 0 0 .0 0 0 0
0426096 ... FAYETTEVILLE .. 07/31/2019 0. 0. 0. 0. 0. ...0
0426097 .... FORT SMITH .. 07/31/2019 0. 0. 0. 0 0. ...0
0524998 ... SANTA ROSA .. 05/15/2003 0. 0. 0. 0. 0. ...0
0525441 ... MONTEREY PARK ... 12/29/2009 0. 0. 0. 0 0. ...0
0525557 ... HUNT INGTON BEACH 05/17/2012 0. 0. 0. 0. 0. ...0
0525574 ... BAKERSFIELD ... 09/25/2012 0. 0. 0. 0 0. ...0
0525580 ... CAMARILLO 10/23/2012 0. 0. 0. 0. 0. ...0
0525598 ... SAN PEDRO ... 01/29/2013 0. 0. 0. 0 0. ...0
0525661 . .. | SACRAMENTO .. 11/06/2013 .. 0 0 .0 0 0 0
0525690 . .. | CARDIFF BY THE SEA .07/15/2014 .. 0 0 .0 0 0 0
0525765 . .. | DOWNEY ... 06/10/2015 .. 0 0 .0 0 0 0
0525790 . .. | SEASIDE .09/11/2015 .. 0 0 .0 0 0 0
0525801 . . | BARSTOW .11/20/2015 .. 0 0 .0 0 0 0
0525811 ... HOMEWOOD .. 01/05/2016 0. 0. 0. 0 0. ...0
0525884 .... SCOTTS VALLEY . 01/27/2017 0. 0. 0. 0. 0. ...0
0525895 ... LOS ANGELES ... 03/22/2017 0. 0. 0. 0 0. ...0
0525972 ... CUPERTINO ... 01/11/2018 0. 0. 0. 0. 0. ...0
0525980 ... 03/08/2018 0. 0. 0. 0 0. ...0
0525988 ... 04/06/2018 0. 0. 0. 0. 0. ...0
0526016 . . |LOS ALAMITOS ... 07/31/2018 .. 0 0 .0 0 0 0
0526033 . .. |OTAY MESA ... ... 11/02/2018 .. 0 0 .0 0 0 0
0526054 . .. | NEWPORT BEACH . .02/25/2019 .. 0 0 .0 0 0 0
0526119 . .. | BEAUMONT . .11/26/2019 .. 0 0 .0 0 0 0
0526123 . . | HAYWARD ... .12/19/2019 .. . . 15,256,988 |. 0 0 .0 0 0 0
0526141 ... CALEXICO . 05/14/2020 [ AP 4,483,415 |.... 0. 0. 0. 0. 0. ...0
0526154 .... SANTA ANA 09/29/2020 0. 0. 0. 0 0. ...0
0526201 .... SANTA CLARITA . 05/28/2021 0. 0. 0. 0. 0. ...0
0526207 ... ONTARIO ... 06/29/2021 0. 0. 0. 0 0. ...0
0526208 .... ONTARIO ... 06/29/2021 0. 0. 0. 0. 0. ...0
0526223 ... ANAHEIM ... 08/09/2021 0. 0. 0. 0 0. ...0
0526237 ... ANAHEIM ... 10/14/2021 0. 0. 0. 0. 0. ...0
0526261 .... 12/23/2021 0. 0. 0. 0 0. ...0
0526272 . .| SANTA ANA .02/28/2022 .. 0 0 .0 0 0 0
0526335 ... SAN DIEGO ... 12/22/2022 0. .0, .0 0. 0. ...0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
0526336 .... SAN DIEGO ... 12/22/2022 0. 0. 0. 0 0. ...0
0526337 ... LONG BEACH .. 01/09/2023 0. 0. 0. 0. 0. ...0
0526353 ... 05/25/2023 0. 0. 0. 0 0. ...0
0526366 . .. | THOUSAND OAKS . .06/16/2023 .. 0 0 .0 0 0 0
0526367 . .. | PERRIS . .06/14/2023 .. 0 0 .0 0 0 0
0526373 . .| SARATOGA . .08/31/2023 .. 0 0 .0 0 0 0
0625177 ... AURORA ... 09/30/2005 0. 0. 0. 0 0. ...0
0625990 ... LAKEWOOD . 04/26/2018 0. 0. 0. 0. 0. ...0
0626256 .... PEYTON ... 12/16/2021 0. 0. 0. 0 0. ...0
0626286 .... WESTMINISTER .. 05/17/2022 0. 0. 0. 0. 0. ...0
0825978 ... 02/15/2018 0. 0. 0. 0 0. ...0
OR243% ... WHITMORE LAKE . 08/26/1999 0. 0. 0. 0. 0. ...0
OR24431 ... WHITMORE LAKE . 08/26/1999 0. 0. 0. 0 0. ...0
1025390 ... PENSACOLA BEACH . 04/11/2008 0. 0. 0. 0. 0. ...0
1025400 . .. | ODESSA ... ... 06/09/2008 .. 0 0 .0 0 0 0
1025549 . . | APOPKA ... .08/28/2012 .. 0 0 .0 0 0 0
1025777 . JACKSONVILLE 07/16/2015 .. 0 0 .0 0 0 0
1025800 ... TALLAHASSEE ... 11/19/2015 0. 0. 0. 0. 0. ...0
1025810 ... HALEAH 01/06/2016 0. 0. 0. 0 0. ...0
1025872 ... RIVERVIEW ... 12/19/2016 0. 0. 0. 0. 0. ...0
1025880 ... NAPLES .... 01/18/2017 0. 0. 0. 0 0. ...0
1025920 ... MIAMI 07/06/2017 0. 0. 0. 0. 0. ...0
1025934 .... PANAMA CITY BEACH .... 08/10/2017 0. 0. 0. 0 0. ...0
1025935 ... WHARTON 08/11/2017 0. 0. 0. 0. 0. ...0
1026044 ... CORAL GABLE 12/19/2018 0. 0. 0. 0 0. ...0
1026084 . PACE .... .06/26/2019 .. 0 0 .0 0 0 0
1026086 . NAPLES . .06/27/2019 .. 0 0 .0 0 0 0
1026108 . LARGO ..... .09/27/2019 .. 0 0 .0 0 0 0
1026138 . . | JACKSONVILLE .04/03/2020 .. 0 0 .0 0 0 0
1026149 . . | SEBRING ... .09/17/2020 .. 0 0 .0 0 0 0
1026166 ... OPA-LOCKA ... 12/03/2020 0. 0. 0. 0 0. ...0
1026178 ... MIAMI 03/22/2021 0. 0. 0. 0. 0. ...0
1026209 .... JACKSONVILLE .. 07/02/2021 0. 0. 0. 0 0. ...0
1026211 ... JACKSONVILLE .. 07/13/2021 0. 0. 0. 0. 0. ...0
1026241 ... 1072172021 0. 0. 0. 0 0. ...0
1026250 ... OAKLAND PARK .. 12/01/2021 0. 0. 0. 0. 0. ...0
1026275 . .. |MIAMI BEACH ... .03/15/2022 .. 0 0 .0 0 0 0
1026283 . .. | GREATER GAINESVILLE . .04/26/2022 .. 0 0 .0 0 0 0
1026338 . .| FORT LAUDERDALE . .01/26/2023 .. 0 0 .0 0 0 0
1026370 . NAPLES .... .07/19/2023 .. 0 0 .0 0 0 0
1125701 . LAWRENCEVILLE . .09/18/2014 .. 0 0 .0 0 0 0
1125929 oo [ MACON e e GA eees 07/20/2017 0. 0. 0. 0. 0. ...0
1126014 ....ooieviiineeiiiinnnnnes [ FORT OGLETHORPE ...oeevvvvniiiiiiiiiinnens oo A o e e 07/31/2018 0. 0. 0. 0 0. ...0
1126020 ...eeeeeeeeeeeeeeeennees [ROSWELL e [ GA e e i e 08/13/2018 0. 0. 0. 0. 0. ...0
1126127 ... MABLETON .vvvvveeiiiienninieeceniineeeees feevnineeeeeenes GReneiiia feeeees e s 12/20/2019 0. 0. 0. 0 0. ...0
1126183 ... QAKWOOD ..eeeeeeeeeeeem e e eeemnee e Jeemmmneeeeeenes GRencecce [ cnn fed 04/22/2021 0. 0. 0. 0. 0. ...0
1126254 ... SOUTH BEND .evvniviinnniiviiinieeneens Jevvneneeeeeene N e s 12/14/2021 0. 0. 0. 0 0. ...0
1325752 ... MERIDIAN .... 05/01/2015 0. 0. 0. 0. 0. ...0
1326001 ... CALDWELL . 07/30/2019 0. 0. 0. 0 0. ...0
1326181 . BOISE .. .04/01/2021 .. 0 0 .0 0 0 0
0. .0, .0 0. 0. ...0

1425518 ...

WOODRIVER ...

07/27/2011
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

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

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

1425562 .... CHICAGO HEIGHTS . 06/28/2012 0. 0. 0. 0 0. ...0
1425589 ... BUFFALO GROVE .... 12/12/2012 0. 0. 0. 0. 0. ...0
1425821 ... 03/30/2016 0. 0. 0. 0 0. ...0
1425882 . .. | SCHAUMBURG 01/19/2017 .. 0 0 .0 0 0 0
1425919 . .. | NAPERVILLE .06/29/2017 .. 0 0 .0 0 0 0
1425921 . . | CHICAGO ... 07/07/2017 .. 0 0 .0 0 0 0
1425998 .... WHEELING . 05/14/2018 0. 0. 0. 0 0. ...0
1426056 ... WHEELING . 03/07/2019 0. 0. 0. 0. 0. ...0
1426170 ... CHICAGO ... 01/14/2021 0. 0. 0. 0 0. ...0
1426291 ... EDWARDSVILLE .. 06/03/2022 . 0. 0. 0. 0. 0. ...0
1426314 ... NAPERVILLE 10/24/2022 [l R 4,987,688 0. 0. 0. 0 0. ...0
1525500 .... CARMEL 04/28/2011 0. 0. 0. 0. 0. ...0
1525593 ... INDIANAPOLIS .. 12/21/2012 0. 0. 0. 0 0. ...0
1525642 .... WEST LAFAYETTE .. 08/07/2013 0. 0. 0. 0. 0. ...0
1525791 . .. | BROWNSBURG ..... ....09/22/2015 .. 0 0 .0 0 0 0
1525832 . .. | INDIANAPOLIS .. ... 06/02/2016 .. 0 0 .0 0 0 0
1525837 . .| INDIANAPOLIS .06/29/2016 .. 0 0 .0 0 . 0 0
1525856 ... FISHERS 09/19/2016 0. 0. 0. 0. ...264 031 |... 0. ...0
1525910 ... CARMEL 06/02/2017 0. 0. 0. 0 o 11,050 ... 0. ...0
1525918 ... FORT WAYNE .. 06/29/2017 0. 0. 0. 0. .. 61,071 |... 0. ...0
1525930 ... BATESVILLE .. 07/27/2017 0. 0. 0. 0 0. ...0
1525958 .... FT. WAYNE ... 11/16/2017 0. 0. 0. 0. 0. ...0
1526163 ... 11/24/2020 0. 0. 0. 0 0. ...0
1526203 ... LAWRENCEBURG .. 06/03/2021 0. 0. 0. 0. 0. ...0
1526293 .... INDIANAPOL IS 06/06/2022 0. 0. 0. 0 0. ...0
1526294 . .. | INDIANAPOLIS .. .06/06/2022 .. 0 0 .0 0 0 0
1526295 . .| INDIANAPOLIS .06/06/2022 .. 0 0 .0 0 0 0
1526304 . .. | CHICAGO ...... .07/20/2022 .. 0 0 .0 0 0 0
1526326 . .| INDIANAPOLIS 1171072022 .. 0 0 .0 0 0 0
1726064 . WITCHITA ... .04/09/2019 .. 0 0 .0 0 0 0
1825386 ... LOUISVILLE .. 03/14/2008 0. 0. 0. 0 0. ...0
1825608 ... LOUISVILLE .. 03/19/2013 0. 0. 0. 0. 0. ...0
1825709 ... LEXINGTON ... 10/10/2014 0. 0. 0. 0 0. ...0
1825793 ... 10/01/2015 0. 0. 0. 0. 0. ...0
1825866 ... LEXINGTON ... 11/21/2016 0. 0. 0. 0 0. ...0
1825913 ... CRESTWOOD ... 06/13/2017 0. 0. 0. 0. 0. ...0
1825956 . . |LOUISVILLE ... 1171072017 .. 0 0 .0 0 0 0
1826051 . . | HEBRON . .02/20/2019 .. 0 0 .0 0 0 0
1925392 . .. | LAFAYETTE 05/01/2008 .. 0 0 .0 0 0 0
2025968 . .. |LEWISTON . 12/20/2017 .. 0 0 .0 0 0 0
2125451 . . | GAITHERSBURG 06/10/2010 .. 0 0 .0 0 0 0
2125731 ... FULTON 12/22/2014 0. 0. 0. 0. 0. ...0
2125769 ... HYATTSVILLE ... 06/23/2015 0. 0. 0. 0 0. ...0
2125949 ... BELTSVILLE .... 10/13/2017 [ IO . 0. 0. 0. 0. 0. ...0
2126062 .... ANNAPOLIS ... 03/29/2019 [l R 1 591,683 |.... 0. 0. 0. 0 0. ...0
2126270 ... 02/18/2022 ..... 0. 0. 0. 0. 0. ...0
2325609 ... CLARKSTON 03/28/2013 ..... 0. 0. 0. 0 0. ...0
2325619 ... EAST LANSING .. 05/07/2013 0. 0. 0. 0. 0. ...0
2325678 ... INDEPENDENCE TWP ... 03/07/2014 . . 0. 0. 0. 0 0. ...0
2325743 . . | SHELBY TOWNSHIP . .08/26/2015 .. 2,018,788 |. 0 0 .0 0 0 0
2325815 ... EASTPOINTE .. 02/01/2016 ...1,499,914 |.... 0. .0, .0 0. . 105 311 ... 0. ...0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

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

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

2325844 ... NOV1 07/26/2016 0. 0. 0. 0 0. ...0
2325899 ... CLINTON TOWNSHIP ... 04/04/2017 0. 0. 0. 0. 0. ...0
2325954 ... LAKE ORION 11/09/2017 0. 0. 0. 0 0. ...0
2325985 . .. | MADISON HEIGHTS . ....03/29/2018 .. 0 0 .0 0 0 0
2326009 . .. | SHELBY TOWNSHIP . ... 07/12/2018 .. 0 0 .0 0 0 0
2326012 . .| SHELBY TOWNSHIP . ...07/25/2018 .. 0 0 .0 0 0 0
2326032 ... SOUTHGATE 10/30/2018 0. 0. 0. 0 0. ...0
2326131 ... STERLING HEIGHTS ...oeeeieeeeeeeeenieeee Jeemmeeeeeeeee M e e 02/28/2020 0. 0. 0. 0. 0. ...0
2326134 ... L2100 G R || PR AU RN 03/13/2020 0. 0. 0. 0 0. ...0
2326186 .... KALAMAZOO ... 04/29/2021 0. 0. 0. 0. 0. ...0
2326226 ... WESTLAND ... 08/16/2021 15,906,720 |.... 0. 0. 0. 0 0. ...0
2326238 ... NOV1 10/20/2021 ...1,948,402 |.... 0. 0. 0. 0. 0. ...0
2326280 ... ROSEVILLE 04/14/2022 0. 0. 0. 0 0. ...0
2326356 ... 04/25/2023 0. 0. 0. 0. 0. ...0
2326362 . .. | SOUTHFIELD .06/01/2023 .. 0 0 .0 0 0 0
2425638 . .. | MINNETONKA .. ... 07/16/2013 .. 0 0 .0 0 0 0
2425766 . . | BLOOMINGTON . .06/12/2015 .. 0 0 .0 0 0 0
2426159 ... BROOKLYN PARK ....eeeeeeeeeeeemnieeeeee Jeemmmeeeeeeee BN e s et 10/29/2020 0. 0. 0. 0. 0. ...0
2426215 ... ST. CLOUD 07/15/2021 0. 0. 0. 0 0. ...0
2525927 ... OLIVE BRANCH .. 07/14/2017 0. 0. 0. 0. 0. ...0
2526189 ... OXFORD ... 05/04/2021 0. 0. 0. 0 0. ...0
2526202 ... JACKSON ... 06/02/2021 0. 0. 0. 0. 0. ...0
2625625 ... ST LOUIS ... 05/24/2013 0. 0. 0. 0 0. ...0
2725476 ... KALISPELL ... 11/23/2010 0. 0. 0. 0. 0. ...0
2925798 ... LAS VEGAS 11/18/2015 0. 0. 0. 0 0. ...0
3125558 . o | WILLTAMSTONN .05/18/2012 .. 0 0 .0 0 0 0
3125654 . .. | OLD BRIDGE .. .10/22/2013 .. 0 0 .0 0 0 0
3125862 . .. | WILLINGBORO 10/12/2016 .. 0 0 .0 0 0 0
3125889 . .. | BARRINGTON .. .02/28/2017 .. 0 0 .0 0 0 0
312599 . . | WILLINGBORO 05/11/2018 .. 0 0 .0 0 0 0
3126177 ... RAHWAY 03/16/2021 0. 0. 0. 0 0. ...0
3126187 ... WHIPPANY ... 04/30/2021 0. 0. 0. 0. 0. ...0
3225788 ... ALBUQUERQUE . 09/03/2015 0. 0. 0. 0 0. ...0
332579% ... WEST ISLIP .. 10/14/2015 0. 0. 0. 0. 0. ...0
3326070 ... 04/23/2019 0. 0. 0. 0 0. ...0
3326168 .... 12/18/2020 0. 0. 0. 0. 0. ...0
3326184 . .. | FARMINGDALE 0472772021 .. 0 0 .0 0 0 0
3326239 . .. | BUFFALO ... 1072172021 .. 0 0 .0 0 0 0
3326246 . .. | FARMINGDALE 1172372021 .. 0 0 .0 0 0 0
3326253 . .. | HAUPPAUGE ... .12/08/2021 .. 0 0 .0 0 0 0
3326297 . .| NEW YORK . .06/17/2022 .. 0 0 .0 0 0 0
3326305 ... HAUPPAUGE ... 07/21/2022 0. 0. 0. 0. 0. ...0
3326306 ... CARLE PLACE ... 08/03/2022 0. 0. 0. 0 0. ...0
3326307 ... 08/10/2022 0. 0. 0. 0. 0. ...0
3326315 ... 10/31/2022 0. 0. 0. 0 0. ...0
3326316 ... 10/31/2022 0. 0. 0. 0. 0. ...0
3326317 ... 10/31/2022 0. 0. 0. 0 0. ...0
3326318 ... DEER PARK 10/31/2022 0. 0. 0. 0. 0. ...0
3326320 ... WEST BABYLON .. 11/08/2022 0. 0. 0. 0 0. ...0
3326321 . . | DEER PARK ... 1171072022 .. 0 0 .0 0 0 0
3326322 ... RONKONKOMA 11/09/2022 0. .0, .0 0. 0. ...0
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3326323 ... NORTH BAYSHORE 11/09/2022 0. 0. 0. 0 0. ...0
3326324 ... 11/09/2022 0. 0. 0. 0. 0. ...0
3326325 ... 11/10/2022 0. 0. 0. 0 0. ...0
3326357 . .04/25/2023 .. 0 0 .0 0 0 0
3326368 . . .07/12/2023 .. 0 0 .0 0 0 0
3425105 . . | MATTHEWS . .. 11/08/2004 .. 0 0 .0 0 0 0
3425106 .... WINSTON-SALEM . 11/08/2004 0. 0. 0. 0 0. ...0
3425482 ... 12/20/2010 0. 0. 0. 0. 0. ...0
3425584 ... INDIAN TRAIL .. 11/27/2012 0. 0. 0. 0 0. ...0
3425754 ... CONCORD ... 05/07/2015 0. 0. 0. 0. 0. ...0
3425875 ... RALEIGH ... 12/22/2016 0. 0. 0. 0 0. ...0
3426078 ... SUNSET BEACH ....eeeeeeeeeeeeemmmeeeeees Jemmmeeeeeenne N e i s 06/06/2019 0. 0. 0. 0. 0. ...0
3426081 .... FAYETTEVILLE .. 06/20/2019 0. 0. 0. 0 0. ...0
3426147 ... GREENSBORO 08/14/2020 0. 0. 0. 0. 0. ...0
3426175 . .. |BOILING SPRINGS . .02/17/2021 .. 0 0 .0 0 0 0
3426191 . .. | DURHAM ... .05/12/2021 .. 0 0 .0 0 0 0
3426198 . . | GREENSBORO .06/19/2021 .. 0 0 .0 0 0 0
3426199 ... GREENSBORO 05/19/2021 0. 0. 0. 0. 0. ...0
3426287 ... DURHAM 05/19/2022 0. 0. 0. 0 0. ...0
3625445 ... WADSWORTH ... 03/09/2010 0. 0. 0. 0. 0. ...0
3625547 ... LIBERTY TONNSHIP ...ovvvvvveiiiiiinnnnnns Jevvnennneeeenss O e e el 02/29/2012 0. 0. 0. 0 0. ...0
3625605 ... BROADVIEW HEIGHTS ...eeeeeeeeeeeenieees Jeemmmeeeeeeenes OHec s e s e 03/14/2013 0. 0. 0. 0. 0. ...0
3625671 ... MONTGOMERY ....ovvvvvneeiieiinineeevinnnnns Jevvnnnnneeeeenens 0o e e s 12/26/2013 ) 19 962,136 |.... 0. 0. 0. 0 0. ...0
3625680 ... HUDSON 03/21/2014 991,39% |.... 0. 0. 0. 0. 0. ...0
3625688 .... MASON ... 06/09/2014 0. 0. 0. 0 0. ...0
3625764 . .. | DAYTON . 06/10/2015 .. 0 0 .0 0 0 0
3625773 . .. [ MASON ... .07/09/2015 .. 0 0 .0 0 0 0
3625786 . . | PERRYSBURG .08/27/2015 .. 0 0 .0 0 0 0
3625835 . DAYTON .. ... 06/17/2016 .. 0 0 .0 0 0 0
3625845 . . | WELL INGTON .. 08/02/2016 .. 0 0 .0 0 0 0
3625850 ... MORAINE 09/09/2016 0. 0. 0. 0 0. ...0
3625851 ... SPRINGBORO .. 09/09/2016 0. 0. 0. 0. 0. ...0
3625883 ... CINCINNATI .. 01/19/2017 0. 0. 0. 0 0. ...0
3625886 ... MENTOR ... 02/07/2017 0. 0. 0. 0. 0. ...0
3625909 ... COLUMBUS .. 05/16/2017 0. 0. 0. 0 0. ...0
3625922 ... BLUE ASH . 07/07/2017 0. 0. 0. 0. 0. ...0
3625933 . .. | GAHANNA ... 08/08/2017 .. 0 0 .0 0 0 0
3625992 . . | MENTOR . .05/02/2018 .. 0 0 .0 0 0 0
3626018 . . |ELYRIA . ... 08/07/2018 .. 0 0 .0 0 0 0
3626019 . .. |ELYRIA . ... 08/07/2018 .. 0 0 .0 0 0 0
3626024 . . | WORTHINGTON . .. 08/31/2018 .. 0 0 .0 0 0 0
3626037 ... VANDALIA ... 12/06/2018 0. 0. 0. 0. 0. ...0
3626040 .... MIAMISBURG .. 12/13/2018 0. 0. 0. 0 0. ...0
3626045 ... 12/20/2018 0. 0. 0. 0. 0. ...0
3626059 ... FAIRBORN .. 03/21/2019 0. 0. 0. 0 0. ...0
3626125 .... COLUMBUS .. 12/20/2019 0. 0. 0. 0. 0. ...0
3626143 .... NEW ALBANY .. 06/03/2020 0. 0. 0. 0 0. ...0
3626148 .... SPRINGBORO .. 09/17/2020 0. 0. 0. 0. 0. ...0
3626155 ... FRANKLIN ... 10/07/2020 0. 0. 0. 0 0. ...0
3626173 . . | WESTLAKE . .01/28/2021 .. 0 0 .0 0 0 0
3626229 ... CINCINNATI .. 08/23/2021 0. .0, .0 0. 0. ...0
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3626233 ... WELL INGTON .. 09/17/2021 0. 0. 0. 0 0. ...0
3626234 ... LAGRANGE .... 09/17/2021 0. 0. 0. 0. 0. ...0
3626260 .... CLEVELAND 12/17/2021 0. 0. 0. 0 0. ...0
3626265 . .. | BEDFORD HEIGHTS . .01/06/2022 .. 0 0 .0 0 0 0
3626288 . .. | WARRENSVILLE HEIGHTS .05/19/2022 .. 0 0 .0 0 0 0
3626358 . .| CINCINNATI ... .04/28/2023 .. 0 0 .0 0 0 0
3626371 ... HUBER HEIGHTS . 07/21/2023 0. 0. 0. 0 0. ...0
3725792 ... 09/29/2015 0. 0. 0. 0. 0. ...0
3725834 ....ooiiiiiieeeeeinnieeee [OKLAHOMA CITY oo e O e s 06/15/2016 0. 0. 0. 0 0. ...0
3726011 oeeeeieeeeeeeeeeeeeeenes [DUNCAN oo feeeeeeeenee O [ s 07/24/2018 0. 0. 0. 0. 0. ...0
3726182 ... OKLAHOMA CITY eevviieiecevnineeneennnn Jevvnineeeeeens 0K [ e e 04/16/2021 0. 0. 0. 0 0. ...0
3726245 ... MIDWEST CITY e eeeeeeeeeeeemnnes Jeemmmeeeeeeenes 0K e s s 11/23/2021 0. 0. 0. 0. 0. ...0
3726354 ..o [TULSA i [ O [ 04/18/2023 0. 0. 0. 0 0. ...0
3825692 ... 07/25/2014 0. 0. 0. 0. 0. ...0
3825842 . .. | TUALATIN . 07/14/2016 .. 0 0 .0 0 0 0
3825869 . .. | SALEM .. .12/02/2016 .. 0 0 .0 0 0 0
3825915 . . | MCMINNVILLE .06/23/2017 .. 0 0 .0 0 0 0
3825967 ... PORTLAND ... 12/20/2017 0. 0. 0. 0. 0. ...0
3826039 ... PORTLAND ... 12/12/2018 0. 0. 0. 0 0. ...0
3826142 .... MCMINNVILLE 05/28/2020 0. 0. 0. 0. 0. ...0
3826144 .... OREGON CITY . 06/08/2020 0. 0. 0. 0 0. ...0
3826185 ... 04/29/2021 0. 0. 0. 0. 0. ...0
3826273 ... MONMOUTH 03/08/2022 0. 0. 0. 0 0. ...0
3925908 ... ASTON TOWNSHIP ... 05/12/2017 0. 0. 0. 0. 0. ...0
3925926 ... DOYLESTOWN 07/14/2017 0. 0. 0. 0 0. ...0
3925976 . .. | CRANBERRY TONNSHIP ... 02/01/2018 .. 0 0 .0 0 0 0
3926013 . .. |PITTSBURGH .. ... 07/26/2018 .. 0 0 .0 0 0 0
3926079 . .. | BLOOMSBURG .. .06/13/2019 .. 0 0 .0 0 0 0
3926101 . .. |PITTSBURGH .. .08/28/2019 .. 0 0 .0 0 0 0
4125556 . . |ROCK HILL ... .05/17/2012 .. 0 0 .0 0 0 0
4125576 ... SPARTANBURG . 10/05/2012 0. 0. 0. 0 0. ...0
4125712 ... ROCK HILL ... 10/23/2014 0. 0. 0. 0. 0. ...0
4125782 ... FLORENCE .... 07/30/2015 0. 0. 0. 0 0. ...0
4125797 ... LEXINGTON 11/10/2015 0. 0. 0. 0. 0. ...0
41258% ... PAWLEY'S ISLAND . 03/29/2017 0. 0. 0. 0 0. ...0
4126140 .... 04/28/2020 0. 0. 0. 0. 0. ...0
4126200 . .. | SENECA . .06/2172021 .. ,167,789 |. 0 0 .0 0 0 0
4325577 . .. | CHATTANOOGA . .10/09/2012 .. .. 970,119 |. 0 0 .0 0 0 0
4325739 . .. | NASHVILLE .02/25/2015 .. 0 0 .0 0 0 0
4325820 . .. | KNOXVILLE .03/23/2016 .. 0 0 .0 0 0 0
4326179 . .| POVELL ... .03/23/2021 .. 0 0 .0 0 0 0
4326195 ... CLARKSVILLE ... 05/18/2021 0. 0. 0. 0. 0. ...0
4326228 ... CLARKSVILLE ... 08/18/2021 0. 0. 0. 0 0. ...0
4425277 ... SAN ANTONIO ... 11/21/2006 0. 0. 0. 0. 0. ...0
4425405 ... HOUSTON ... 07/10/2008 0. 0. 0. 0 0. ...0
4425463 ... EL PASO ... 09/16/2010 0. 0. 0. 0. 0. ...0
4425478 ... 12/06/2010 0. 0. 0. 0 0. ...0
4425567 ... FREDER I CKSBURG 07/16/2012 0. 0. 0. 0. 0. ...0
4425611 ... SAN ANTONIO . 04/11/2013 0. 0. 0. 0 0. ...0
4425633 . . |KATY ... .06/26/2013 .. 0 0 .0 0 0 0
4425660 ... EL PASO ... 10/31/2013 0. .0, .0 0. 0. ...0
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4425667 .... SAN ANTONIO ... 12/11/2013 0. 0. 0. 0 .. 133,380 |... 0. ...0
4425686 .... GRAND PRAIRIE . 05/23/2014 0. 0. 0. 0. 0. ...0
4425713 ... KERRVILLE ... 10/27/2014 0. 0. 0. 0 0. ...0
4425779 . .. |AUSTIN ....... .07/27/2015 .. 0 0 .0 0 0 0
4425804 . .. | ALAMO HEIGHTS . .12/04/2015 .. 0 0 .0 0 0 0
4425833 . . | SAN ANTONIO . .. 06/09/2016 .. 0 0 .0 0 0 0
4425840 ... SAN ANTONIO ... 07/08/2016 0. 0. 0. 0 0. ...0
4425847 ... LAREDO .... 08/24/2016 0. 0. 0. 0. 0. ...0
4425857 ... HUBLE .... 09/28/2016 0. 0. 0. 0 0. ...0
4425893 ... 03/15/2017 0. 0. 0. 0. 0. ...0
4425906 ... SAN ANTONIO . 05/11/2017 0. 0. 0. 0 0. ...0
4425912 ... CORPUS CHRISTI 06/09/2017 0. 0. 0. 0. 0. ...0
4425048 ... 10/10/2017 0. 0. 0. 0 0. ...0
4425993 ... 05/08/2018 0. 0. 0. 0. 0. ...0
4425905 . .. | CORPUS CHRISTI ... 05/10/2018 .. 0 0 .0 0 0 0
4426002 . .. | HOUSTON ... 06/20/2018 .. 0 0 .0 0 0 0
4426007 . . |PLANO ... .. 07/11/72018 .. 0 0 .0 0 0 0
4426035 ... EL PASO ... 11/29/2018 0. 0. 0. 0. 0. ...0
4426047 .... SAN ANTONIO ... 01/24/2019 0. 0. 0. 0 0. ...0
4426048 .... SAN ANTONIO ... 02/14/2019 0. 0. 0. 0. 0. ...0
4426052 ... SAN ANTONIO . 02/21/2019 0. 0. 0. 0 0. ...0
4426071 ... 04/26/2019 0. 0. 0. 0. 0. ...0
4426105 ... SAN ANTONIO . 09/18/2019 0. 0. 0. 0 0. ...0
4426107 ... BOERNE 09/24/2019 0. 0. 0. 0. 0. ...0
4426114 .... EL PASO ... 11/05/2019 0. 0. 0. 0 0. ...0
4426120 . .. | AUSTIN ... .12/10/2019 .. 0 0 .0 0 0 0
4426135 . .. | SAN ANTONIO . .03/23/2020 .. 0 0 .0 0 0 0
4426137 . .. | SAN MARCOS .04/02/2020 .. 0 0 .0 0 0 0
4426145 . .. |AUSTIN ... ... 06/18/2020 .. 0 0 .0 0 0 0
4426157 . . | LEAGUE CITY .. 10/16/2020 .. 0 0 .0 0 0 0
4426164 .... BEVERLY HILLS . 11/26/2020 0. 0. 0. 0 0. ...0
4426172 ... 01/28/2021 0. 0. 0. 0. 0. ...0
4426212 ... GRAND PRAIRIE . 07/13/2021 0. 0. 0. 0 0. ...0
4426224 ... SAN ANTONIO . 08/11/2021 0. 0. 0. 0. 0. ...0
4426235 ... 09/21/2021 0. 0. 0. 0 0. ...0
4426242 ... SAN MARCOS .. 10/22/2021 0. 0. 0. 0. 0. ...0
4426247 . .. | CONRCE ... 1172072021 .. 0 0 .0 0 0 0
4426255 . .. | SAN ANTONIO . J12/14/2021 .. 0 0 .0 0 0 0
4426259 . .. | SAN ANTONIO . A2/17/2021 .. 0 0 .0 0 0 0
4426271 . .. | AUSTIN ... .02/23/2022 .. 0 0 .0 0 0 0
4426285 . . | NEW BRAUNFELS . .05/16/2022 .. 0 0 .0 0 0 0
4426309 ... RICHMOND 08/25/2022 0. 0. 0. 0. 0. ...0
4426352 ... LAKE JACKSON .. 03/06/2023 0. 0. 0. 0 0. ...0
4525762 ... 05/29/2015 0. 0. 0. 0. 0. ...0
4526004 .... 06/22/2018 0. 0. 0. 0 0. ...0
4526113 ... 10/28/2019 0. 0. 0. 0. 0. ...0
4725492 ... WOODBRIDGE 04/06/2011 0. 0. 0. 0 0. ...0
4725501 ... CHARLOTTESVILLE . 05/05/2011 0. 0. 0. 0. 0. ...0
4725563 ... RICHMOND 06/28/2012 0. 0. 0. 0 0. ...0
4725662 . .| WILL I AMSBURG 11/08/2013 .. 0 0 .0 0 0 0
4725693 ... GREAT FALLS ... 07/29/2014 0. .0, .0 0. 0. ...0
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4725702 ... RICHVOND .. 09/18/2014 0. 0. 0. 0 0 0. ...0
4725705 ... RICHMOND .. 09/30/2014 0. 0. 0. 0 0 0. .0
4725733 ... FALLS CHURCH .. 12/31/2014 0. 0. 0. 0 0 0. ...0
4726006 . . |CHESTER ...... 06/28/2018 .. 0 0 .0 0 0 0 0
4726225 . .. |NEWPORT NEWS .08/13/2021 .. 0 0 .0 0 0 0 0
4825448 . .| SNOHOMISH ... .05/28/2010 .. 0 0 .0 0 0 0 0
4825710 ... NENCASTLE ... 10/21/2014 0. 0. 0. 0 0 0. ...0
4825717 ... RENTON ... 11/14/2014 0. 0. 0. 0 0 0. .0
4825760 .... SPOKANE ... 05/21/2015 0. 0. 0. 0 0 0. ...0
4825825 ... BELL INGHAM .. 04/28/2016 0. 0. 0. 0 0 0. .0
4825826 .... VANCOUVER ... 04/28/2016 0. 0. 0. 0 0 0. ...0
4826118 ... KIRKLAND 11/21/2019 0. 0. 0. 0 0 0. .0
4826190 .... BONNEY LAKE ... 05/05/2021 0. 0. 0. 0 0 0. ...0
4826197 ... SPANAWAY ... 05/19/2021 0. 0. 0. 0 0 0. .0
4826249 . .. | ARLINGTON ... 1173072021 .. 0 0 .0 0 0 0 0
4826279 . .. | SPOKANE-SPOKANE VALLEY . .04/12/2022 .. 0 0 .0 0 L0 0 0
4826282 . .| BELLEVLE .... .04/21/2022 .. 0 0 .0 0 L0 0 0
4826300 .... 2100 U RN /| TN APPSR I 06/28/2022 0. 0. 0. 0 0 0. .0
4926038 ... BRIDGEPORT .....cevvvveeneerervnnnnnerevnnnns Jevnneneeeennnen Wi e s 12/10/2018 0. 0. 0. 0 0 0. ...0
5025877 ... MILWAUKEE .o e W s i e 12/28/2016 0. 0. 0. 0 0 0. .0
5025947 ... MENOMONEE FALLS ....eevvvnniviinnnnnieeens fevnneneeeeenen W e s 10/05/2017 0. 0. 0. 0 0 0. ...0
5026341 ... OAK CREEK ...evvvvveveennennnnnnnnnnnnnnnnnns feevemvmmmmmnenens W s s s 01/31/2023 0. 0. 0. 0 0 0. .0
5026343 ... GREENFIELD ...evvveenieeieinnineeecvnieees v W e e 01/31/2023 0. 0. 0. 0 0 0. ...0
5026344 ... HARLAND 01/31/2023 0. 0. 0. 0 0 0. .0
5325687 ... TURNERSVILLE .. 11/30/2012 0. 0. 0. 0 0 0. ...0
5325613 . .. | MANCHESTER .04/17/2013 .. 0 0 .0 0 0 0 0
5325965 . .. |LUBBOCK ... A2/19/2017 .. 0 0 .0 0 0 0 0
5326017 . .. [MILLEDGEVILLE . 08/06/2018 .. 0 0 .0 0 0 0 0
5326116 . .. | VIRGINIA BEACH 11/13/2019 .. 0 0 .0 0 0 0 0
5326128 . .|COLUMBIA ....... .12/20/2019 .. 0 0 .0 0 0 0 0
5326161 ... CARTERSVILLE .. 09/21/2020 [ 0. 0. 0. 0 0 0. ...0
5326167 .... SALISBURY . 12/03/2020 JU 22 502 086 0. 0. 0. 0 0 0. .0
5326192 ... FT. WHIGHT 05/13/2021 I 2,765,699 |.... 0. .01, .01, 0. 0 .01 ...0
0 0 0 0 0 0 0
0 0 0 0 0 0

0599999 - Totals

1,089,387,077

6,806,367

25,142,965
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000000-00-0 ......... Crescent Direct Lending Fund |11 Note Feeder LP ........coeeevennnnnnns Wilmington Crescent Direct Lending Fund 111 GP LLC ...oeevvvveeiiiiiinn Joeemiiie s e ...12/31/2021 ... 125,820 [oeeeeeeeeeeni e [V [ 0.750
000000-00-0 Ironwood Capital Partners V Feeder LP Wilmington .| I'ronwood Capital Management V LLC ....08/18/2022 ... ... 155,282 W0 ...0.940
000000-00-0 .. .|PineBridge Private Credit |11 Parallel LP Wilmington .. PineBridge Private Credit 11 GP LP ...09/22/2023 .. ... 421,216 |. .0 0.800
000000-00-0 ......... GDLC Feeder Fund L.P. Wilmington ..| GDLC Feeder Fund L.P. ...06/22/2023 ... .. 1,080,000 .0 ...0.900
1799999. Joint Venture Interests - Fixed Income - NAIC DeS|gnat|on Not Assigned by the SVO - Unaffiliated 1,782,318 0 0 XXX
000000-00-0 ......... HarbourVest Partners Co-Investment Fund VI LP .......ccceuviinnivinnnnns Wilmington weuvvevnvviiiiiiiceeeeeees Jeees DE....cvenn HarbourVest Partners Co-Investment Fund VI LP .....ccccvvee Jovvnvvinns vvvnnnees fons .09/30/2022 ... 1,000,000 [oeevunieriiiniieiiienins L0 [ 0.539
000000-00-0 ......... Stepstone Captial Partners V LP WiTmington ...ooeeeeeeieeeeeiiee e e DE..........| StepStone Capital V (GP), LLC ..oeeeeereeiieeeeeiiieeeeeenaes ...07/05/2022 ... .. 2,550,067 .0 ...1.060
000000-00-0 . .|Strategic Partners IX LP Wilmington wuvveviviiiniiiiiiiiiiieees e DE..........|Strategic Partners Fund Solutions Associates X LP ....... ...09/30/2022 ... .0 .. 970,681
1999999. Jomt Venture Interests - Common Stock - Unaffiliated 0 4,520,748 0 0 XXX
000000-00-0 ......... |Voya Commercial Mortgage Lending Fund LP .....ccvuiivuniininiiiiiiinnnes |W| IMington wuovviviiiiiiiiiiiiiees e DE.......... Yoya OML GP LLC t.uniirniiniieinieiiiieiineiineiinernneeninnees oeenereens vevnneees [oeee 09/29/2023 ... foeeeen i [ 25,000,000 |..eiveuiiiiiiiiiiiiiiinnes 0 foerereinneiiineiiineiieens 0 [ [ U T 2.700
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 25,000,000 0 0 0 XXX
6099999. Total - Unaffiliated 27,657,626 6,303,066 0 0 XXX
6199999. Total - Affiliated 0 0 0 0 XXX
6299999 - Totals 27,657,626 6,303,066 0 0 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 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
46332#-12-4 ..... Ironwood Mezzanine Fund IV-B LP ............... Wilmington ...ooovvvveniiiiivnnnns fovvennnns DE......... Capital Distribution ......cccooeeriiiinnnnns ...12/31/2021 ...]....09/08/2023 ...|....... 184,222 |o.uevniiinnnn 0 feeiiiiinan0 |0 o0 O o0 184,222 )........ 73,028 |...oooveeee O |0 | 0 e 111,194
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 184,222 0 184,222 111,194
000000-00-0 ..... [PineBridge Private Credit II1 Parallel LP .. [Wilmington ... . [ Capital Distribution ...00/22/2023 ...]....00/22/2023 ... .. 31,723 L0 0 e O e 0 e O 0 31,723
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not ASS|gned by the SVO - Unaffiliated 31,723 0 31,723
000000-00-0 ..... Dyal V US Investors LP .. |Newark . veeeeenn. | Capital Distribution ....12/31/2021 ...]....08/04/2023 ... e 0 e O [0 0 0 76,919
000000-00-0 ..... Dyal V US Investors LP ........ .. |Newark . .|Capital Distribution . ....12/31/2021 ...|....09/14/2023 ...|.... 1,435,280 |... 0 ... 1,435,280 |.... 1,417,260 |.
000000-00-0 ..... Stepstone Captial Partners V LP . | Wilmington .|Capital Distribution . ....07/05/2022 ...)....07/31/2023 ... .. 10,832 |... 0 s . 10,832 |. 0.
000000-00-0 ..... Strategic Partners IX LP ....cooiiiiiininnneeees Wilmington ......cccovvennnns . DE.........| Capital Distribution ...09/30/2022 ...|....09/27/2023 ...J....... 153,908 0 e O e O e O [ O O 153,908 ...... (368,832)
1999999. Joint Venture Interests - Common Stock - Unaffiliated 1,676,939 0 1,676,939 1,059,260 0 0 0 617,680
6099999. Total - Unaffiliated 1,892,884 0 1,892,884 1,164,011 0 0 0 728,874
6199999. Total - Affiliated 0 0 0 0 0 0 0 0
6299999 Totals 1,892,884 0 0 0 0 0 0 1,892, 884 1,164,011 0 0 0 728,874
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38383Y-CS-9 ......... GNMA 2022-138 E 4.000% 08/20/52 ...evvueeeeeenneeeeeenneeeeeeenneeeeeeenneeeeeennneeeeeennnnnes | cevvennninnnes Jonnid 09/12/2023 ..... Barclays .. 16,210,113 |. 17,201,011 ... ... 26,759 |1.A ...
912820-FV-8 ......... US TREASURY N/B  4.125% 11/15/32 tuvuunniiiiiiiiniiiiiiiiiiiieiiiiiiiniecciiiieesscenninsssscnsnnnnenees | aeeeeennnnnenes |oanssd 09/15/2023 ..... Wells Fargo Securities . 9,828,906 ). .. 10,000,000 |... .. 142,357 |1.A ...
0109999999. Subtotal - Bonds - U.S. Governments 26,039,019 27,201,911 169,116
3136BM-0B-7 . FANNIE MAE 2022-17 N 3.500% 11/25/48 . Bank of America .... .16,660,867 |. . 18,341,713 |. . 48,147
3136BM-R6-7 .........[FANNIE MAE 2022-32 CA  4.000% 09/25/48 .. Citi Global Markets Inc .. 18,872,928 |. .. 20,485,349 |... . 56,904
0909999999. Subtotal - Bonds - U.S. Special Revenues 35,533,79% 38,827,062 105,051
006346-AW-0 .........| ADAMS OUTDOOR ADVERTISING 2023-1 A2 6.970% 07/15/53 ....ceeeeeeieeeeeieeieeeeeeenneeeeeeennnees | evvviinieninns feeend 07/19/2023 ..... Barclays 05,999,759 |ooiiiiiiiiiis 6,000,000 |... .0
05377R-HN-7 . ..|AESOP FUNDING |1 LLC 2023-8A B 6.660% 02/20/30 .. Bank of America .
12510H-AT-7 . ..| CAPITAL AUTOMOTIVE REIT 2023-1A A2  6.500% 09/15/53 Barclays .......
18685¢-AP-7 ......... CLIFFWATER CORPORATION Senior Secured Notes  6.770% 08/04/28 .......cceevvvveviiiiiinniniiiiinnn | eevevenniieeens il 08/04/2023 ..... MUFG Securiites ....
225740-AA-T ......... CRESCENT DIRECT LENDING FD 111 NOTE ~ 5.000% 01/29/31 ....oeeereeieieeeeniieeeeeeeeeeeeeeneneees | cevvviniiinenns Jeennnd 08/04/2023 ..... Direct ....
36209¢-AA-9 ......... GDLC FEEDER FUND, L.P.  8.590% 07/01/31 ..evvveniiiiiiiiiiiiiiiiiiiininiiininneeccvninceeniniinees | eeeevennineees fonnid 09/22/2023 ..... Direct ....
46331#-AA-7 ......... IRONNOOD CAPITAL PARTNERS V NOTE  5.000% 08/31/36 ..eveeeeeeeeenieeeeeennieeeeeeenieeeeeennees | veeeeevninnnes oeeens 09/26/2023 ..... Direct
46331#-AA-7 ......... IRONIOOD CAPITAL PARTNERS V NOTE  5.000% 08/31/36 ...evvvviviiiininiiiiiiiiiinieciiiineeecvinines | veeeeeeennnns foeeens 08/01/2023 ..... Interest Capitalization .. N
472330-BM-0 ......... JEFFERIES FIN GROUP INC  5.875% 07/21/28 ....oeeeeeiieeeeeeieeeeeeeeeie e eeeneeeeeeennneeeeenne | cvvvvvniiinnnns fonnid 07/18/2023 ..... Jeffries & Co .... 1,988,740 [.oeeveeeeieeieeinnnnns 2,000,000 |...
57109R-AC-4 ......... MARLETTE FUNDING TRUST 2023-3A C  7.060% 09/15/33 ......cevvvuniiiiiiininiiiiiniiinieiiiiiinneenes | eeeeeennieeens fonnid 07/14/2023 ..... J P Morgan & Co . 1,499,986 [..euvviiviinnnniiinns 1,500,000 ...
72305*-AA-9 ......... PineBridge Private Credit Il Note A 3.250% 08/31/32 ... 09/28/2023 ..... Direct ....
72305*-AB-7 . ..|PineBridge Private Credit Il Note B 4.750% 08/31/32 ... 09/28/2023 Direct ....
92540B-AC-3 . .| VERUS SECURITIZATION TRUST 2023-INV2 A3 7.079% 08/25/68 07/21/2023 J P Morgan & Co ....

. .| TRANS-CANADA PIPELINES

89352H-AY-5 . . 4.875% 05/15/48 .......... A. 09/28/2023 Morgan Stanley Dean

055300-A0-3 . ..|BRITISH AMER TOBACCO INTL FIN  5.931% 02/02/29 . D.. 07/31/2023 Deutsche Bank Securities .

055451-BF-4 . ..[BHP FINANCE USA  5.500% 09/08/53 ..........ceunnnnne D.. 09/05/2023 J P Morgan & Co ..oeevnnnnens

24460R-BA-0 . ..| DEERPATH CAPITAL CLO LTD 2020-1A C1R 10.008% 04/17/34 D.. 07/24/2023 Greensledge Capital Markets

46590X-AN-8 ..........| JBS USA/FOCD/FINANGE ~ 3.750% 12/01/31 . D.. 08/22/2023 ... | Tax Free Exchange ...

46590X-AP-1 .........[JBS USA/FOOD/FINANCE  3.000% 05/15/32 . D.. 08/22/2023 ..... Tax Free Exchange ...

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

2509999997. Total - Bonds - Part 3 120,793,786 126,289,847 356,964
2509999998. Total - Bonds - Part 5 XXX XXX XXX

2509999999. Total - Bonds 120,793,786 126,289,847 356,964
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX

4509999999. Total - Preferred Stocks 0 XXX 0

000000-00-0 ......... |FEDEHAL HOME LOAN BANK = CINTI ..ieerruiieeeienniiaeeeeennninseeeennnnneseennnnnssenennnnnssasennnnnnes | sesesssssnssnee [reeees 09/25/2023 ..... L0 TS S PP PPP PP FEPPPPPTTPPPTRN 23,750.000 [eeueiiiiiinnnanaeenes 2,375,000 J..ereuneiieiiinnaeeeennniaerernee foennaeeeennnaeeeennnnaeeeennes [ T
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 2,375,000 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 2,375,000 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 2,375,000 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 2,375,000 XXX 0 XXX
6009999999 - Totals 123,168,786 XXX 356,964 XXX
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36194N-LU-1 | GN AU1239  2.850% 07/01/33 ...veeerveerceees [ . 09/01/2023 . | Paydown ... ...81,617 ...81,617 . e 81,843 | ... (226) . ceee (226) |... ..81,617 |.. 1,551 |. 07/01/2033 . [1.A ........
..36194S-PD-4 [GN AU4920 GN AU4920  3.020% 09/15/41 ..oovens | cenee . 09/15/2023 . | Paydown ... ... 48,359 ...48,359 L. 49,251 |............ 48,855 |.... .. (495) |. .. (495) |... ..48,359 |.. . 09/15/2041 . |1.A ........
GOVERNMENT NATIONAL MTG ASSOC GN AZ6147
..36197J-2L-2 | 3.940% 03/15/37 ..cvvvviiiiiiiiiieiicnens [ . 09/01/2023 . {Paydonn .....c.ooveveieies [ovvieiiieiiieiens [ 52,178 [ooveeee 52,173 |ocviennne 54,031 ..o 53,114 [oieiicnne (L A (941) |- [(J A (941) |- (L O 52,178 [ooveiicine (L1 FUPTN (L PR (L1 FUT 922 | 03/15/2087 . |1.A ........
CANTON LEASE FINANCE TRUST-GSA US GOVT LEASE Redemption 100.0000
..36235*-AB-7 [BACKED CERT  4.730% 08/15/30 ...ovvrvvruvrenner [ covenes . 09/15/2023 . | .. TR FURRTURRTRRRROR IR 28,414 oo 28,414 | 28,414 oo 28,414 oo (L PR (L1 FUPN (L PR (L1 FUPON (L O 28,414 [ (L1 FUPTN (L PR (L1 FUT 369 [. 06/15/2030 . [1.A ........
CANTON LEASE FINANCE TRUST-GSA US GOVT LEASE Redenption 100.0000
..36235%-AB-7 | BACKED CERT  4.730% 06/15/30 ...eevevevererren [ervenen L 08/15/2023 . | vvvveuirieiinieiineeiieeees [ereeeesieeneens [reeeen 46,553 |..ooueeee. 46,553 |.oveennene 46,553 |...ocene 46,553 |.uvieriiinienne (| P (L1 FUPN 0 0 0 . 06/15/2030 . |1.B ........
..38373)1-2F-6 | GNMA 2008-80 10 2.167% 04/16/50 ......cevve [ eeee . 09/01/2023 . | Paydown ... .0 . 0 ] 0 ] . 04/16/2050 . |1.A ........
..383750-BD-1 [GNMA 2012-57 DA 5.348% 04/20/42 ..oouvvuvaer | covenee . 09/01/2023 . | Paydown ... .0 0] 0] . 04/20/2042 . |1.A ........
..383766-2H-2 | GNWA 2011-92 C  3.726% 04/16/52 ...eveuvvene [ e . 09/01/2023 . | Paydown ... .0 0 ] 0 ] . 04/16/2052 . |1.A ........
..38376G-2C-7 [GNMA 2010-161 C  4.620% 10/16/44 ..ovvenvenes | cvne . 09/01/2023 . | Paydown ... .0 .0 .0 . 10/16/2044 . |1.A ........
Redemption 100.0000
..38376G-2C-7 |GNWA 2010-161 C  4.620% 10/16/44 ...ovevvnn [ e . 08/01/2023 . .0 0] 0] . 10/16/2044 . |1.A ........
..38377G-S7-5 | GNWA 2010-89 PD  4.000% 07/20/40 .....ocvevens [ e . 09/01/2023 . | Paydown ... .0 . 0 ] 0 ] . 07/20/2040 . |1.A ........
..38378N-F3-2 [GNMA 2014-50 C  3.400% 02/16/47 .evvuvvuvvns | covenes . 09/01/2023 . | Paydown ... . . .0 0] 0] . 02/16/2047 . |1.A ........
..38378N-KA-0 | GNWA 2013-173 VB 3.500% 10/16/33 ....ceevee [ eeee . 09/01/2023 . | Paydown ... . , ...69,664 |.... .0 . 0 ] 0 ] . 10/16/2033 . |1.A ........
..38378X-6B-2 [GNMA 2015-5 KV~ 3.250% 05/16/42 ... [ I . 09/01/2023 . | Paydown ... 52,342 | 52,342 [ 52,734 ...52,437 |.... .0 0] 0] . 05/16/2042 . |1.A ........
..912810-EQ-7 | US TREAS BOND  6.250% 08/15/23 T . 08/15/2028 . | Various ... . 8,125,000 . ,000 |....... 10,248,516 |........8,224,001 |.... .0 | ...0 |........8,125,000 [.. .0 | . . 08/15/2023 . |1.
0109999999. Subtotal - Bonds - U.S. Governments 8,728,031 8,728,031 10,863,952 8,830,367 0 0 8,728,031 0 0 0 518,300 XXX
ALABAMA ECON SETTLEMENT AUTH B 4.263% Raymond James &
+01026C-AD-3 [ 09/15/32 ..t [ e . 08/28/2023 . | Associates .........ccceees |oerieiiiiiiiiiens [ 408,665 |........... 435,000 ..o 435,000 ... 435,000 |vvcerneenne (L PR (L1 FUPTN (L PR (L1 FUPON (L A 435,000 |.veeveiinne 0 | (26,335) |....... (26,335) [.eveunnee 8,499 |. 09/15/2032 . |1.G FE .
COLORADO ST HSG FIN AUTH MF HS  3.400% Redenption 100.0000
L 19647P-BA-5 | 11/01/45 .evveiiiiiiiciciccceneees [ e L 09/01/2023 . [ vvvveeineeiinieiinieieiees [ereeieesieeieens [rreeea 14,040 oo 14,040 [oooooeeee 14,040 |oeovienene 14,040 |ovoriiinnene (| P (L A (L PR (L1 FUPON (L O 14,040 oo (L1 FUPTN (L PR (L1 FUT 146 |. 11/01/2045 . |1.A FE .
COLORADO ST HSG FIN AUTH MF HS  3.850% Redenption 100.0000
L 19B47P-BS—1 [07/01/57 v | e . 09/01/2023 . | .. TR FURRTURRTRRRROR IR 1,361 [ 1,361 oo 1,361 [oovrecenene 1,361 [ovviciiinee (L PR (L1 FURPTN (L PR (L1 FURPN (L O 1,361 |oeeiees (L1 FUPTN (L PR (L1 FUT 254 . 07/01/2057 . |1.A FE ....
DIST OF COLUMBIA HSG FIN AGY 2014-A A Redenption 100.0000
. 2547TP-NF-8 | 3.875% 06/15/45 ..o.vvereeeiieresieeeieieeeiens [ e L 09/01/2023 . [ vvvveeineeiinieiinieieiees [ereeieesieeieens [rreeea 12,948 |ooviinnne 12,948 [oovveeene 12,948 |oovvnennee 12,948 |ovovveeene (| P (L1 FUPN (L PR (L1 FURPN (L O 12,948 i (L1 FUPTN (L PR (L1 FUT 250 |. 06/15/2045 . [1.B FE ...
FLORIDA ST HSG FIN CORP REV 2016 Series 1 Redenption 100.0000
. S4074NM-ND-9 | 3.125% 07/01/37 evvevneerenievenisieeeieesieene [ e L 09/01/2023 . [ vvvveeineeiinieiinieieiees [ereeieesieeieens [rreeea 27,966 |oveveernens 27,966 |oovrvennn 27,966 [o.oeouenenne 27,966 [ooevrerrieenne (| P (L1 FUPN (L PR (L1 FUPON (L O 27,966 |.ovevennee (L1 FUPTN (L PR (L1 FUT 503 |.07/01/2037 . |1.A FE ....
HAWAI | HOUSING 2013 SERIES A 2.600% Redenption 100.0000
L A19818-HU-4 | 07/01/37 v [ e L 08/01/2023 . [ ..vvveieeeienieiniennes [oerieeneserenee [oerieieens 9,411 [ovveiiine 9,41 e 8,723 |vrrrene 8,931 | ([ P AL P (L] P AL T (L R 8,945 oo (L) F 466 |............ 466 | 153 |. 07/01/2087 . |1.A FE ...
HAWAI | HOUSING 2013 SERIES A 2.600% Redenption 100.0000
L A19818-HU-4 | 07/01/37 v [ e L 09/01/2023 . [ vevvveeieeiiinieineines Joerieeniseeeee [ 4,705 [ooeeeiinnne 4705 | 4,361 |vreene 4,465 | 0 [ L1 FUTN (L PR L1 FUTN (L R 4,474 | (L) F 21 1 21 [ 92 |. 07/01/2037 . |1.B FE ....
IOWA ST STUDENT LOAN LIQUIDITY  5.080%
. 462590-NG-1 [ 12/01/39 .vviiiieceeeeees [ . 09/28/2023 . | ONFS Corporate .......c.c. [eoeeveveeeieieiens fornne 1,694,567 |........ 1,835,000 |........ 1,835,000 |........ 1,835,000 [...cvrveunnene (L PR (L1 FUPN (L PR (L1 FUPON [ R 1,835,000 . 12/01/2039 . |1.C FE ...
JERSEY CITY, NEW JERSEY CTL ~ 3.600% 09/15/52 Redenpt ion 100.0000
CATBEEARG | ettt [ e . 09/15/2023 . | .. 4,759 1 4,759 e 4,802 [ 4,797 o 4,797 |.. . 09/15/2052 . |1.D ........
MARYLAND ST CMNTY DEV ADMIN DE ~ 3.242%
L STAIR-L8-6 [09/01/48 ... [ . 08/01/2023 . 110,000 |.......... 110,000 f.......... 110,000 |.......... 110,000 |vuvcvvneeee (L PR (L1 FUPN (L PR (L1 FURPN (L A 110,000 [ovevenenene. (L1 FUPTN (L PR (L FR 3,536 |. 09/01/2048 . |1.B FE ....
MARYLAND ST CMNTY DEV ADMIN DE ~ 3.750%
L 5TA1R-M2-8 | 03/01/59 ..o [ L 09/01/2023 . [ .evvverriereinieiniennies [ [ 9,004 [ooeeviinnne 9,004 |cvennee 9,004 [oovoviennee 9,004 [oovcviicinnne (L PR (L1 FURPTN (L PR (L1 FURPN (L R 9,004 |oeviiiinnne (L1 FUPTN (L PR (L1 FUT 196 |. 03/01/2059 . |1.A FE ....
..604160-GV-0 | MINNESOTA ST HSG FIN AGY ~ 3.200% 06/01/47 . |....... . 09/01/2023 . 15,353 [ovrvvrene 15,353 [oovreeeinne 15,353 [.cvvvenee 15,353 [vvevinnnne (L PR (L1 FUPN (L PR (L1 FUPTON (L O 15,353 |oveviieieas (L1 FURTN (L PR 0 | 269 [. 06/01/2047 . [1.A FE ...
MINNESOTA ST HSG FIN AGY SINGLE FAMILY HSG
..604160-HR-8 |3.230% 08/01/49 ......cvvveviieiiiciiiciiiiies [ . 09/01/2023 . 30,921 [orrrnenne 30,921 o 30,921 [oovvenne 30,921 [ooieiiiinnne (L PR (L1 FURTN (L PR 0 | (U O 30,921 fooreiiiiiinne 0 | (L PR (L1 FURT 696 [. 08/01/2049 . [1.A FE .
..60416T-RS-9 [MINNESOTA ST HSG FIN AGY  4.707% 07/01/41 . |....... . 08/01/2028 . | .ovviveeiiiiiiiciiiiiie e i 5,000 foiiennne 5,000 Jovownne 5,000 |oiinennn 5,000 foiooriiaennnne [ AN 0l [ A 0l o PO 5,000 [ooriiennene 0l [ PN 0l 255 |. 07/01/2041 . |1.B FE .
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Redemption 100.0000
..60416T-ST-6 | MINNESOTA ST HSG FIN AGY  4.825% 07/01/37 . |....... L 07/01/72023 . | eevneeeiiiiieeeeeeieiineees i e 5,000 [oooiiiirnnnns 5,000 |.eeeeennnnns 5,000 |oeevennnnnns 5,000 |.eeiieinnnnns [ PO {1 P [ PO {1 P [V PR 5,000 |ouenriiiinnnnn (VN P [ PO [V 237 |.07/01/2037 . |1.B FE ....
NATIONAL FIN AUTH NH FEDERAL L 3.278% Redemption 100.0000
L.63607V-AB-2 [10/01/37 ..eviiiiiiiiiiiiiiiineecceiieeeceiiin | s L 0770172023 . | eeveeeeeeiieeeeeeeieeeees i e 30,000 f........... 30,000 |oeeerennnnns 30,362 |....cevvnnns 30,327 |oiviiiiinns 0 e [£:)] R [ R (- PO (U P 30,319 [ooiiiiiinnnnns [V (319) [orvvvvnnnns (319) |oevevinieiene 656 |. 10/01/2037 .|2.B FE ....
NATIONAL FIN AUTH NH FEDERAL L  3.176%
..63607V-AC-0 [01/01/36 ..evvvvivviiiiiiiiiieeeeceiiiee e | s . 07/01/2023 . |Various .......cceeeevvevnns Jovvnnnninniinnninnns fooeiennnns 35,000 fo......c.... 35,000 |.......eeen. 35,142 | 35,126 |..ocvvvinnnnnns 0 e ()] R [ PR (<) 1 PO (U P 35,123 [ 0 [ennnnnne (123) [ovvvvnnnnns (123) |oevevinieeeee 754 |.01/01/2036 . |2.B FE ....
NEW JERSEY ST HIGHER ED ASSIST ~ 4.000%
..646080-SS-1 [ 12/01/30 .evvvvriiviiiiiiiiiiiiiiinieccinineeeien | s . 08/03/2023 . . 12/01/2030 . |1.C FE ....
NEW JERSEY ST HIGHER ED ASSIST STUDENT LOAN
..646080-UN-9 [3.250% 12/01/39 ...oevvvvnniiiiiiiiiiiiiiiiiieeees | s . 08/03/2023 . . 12/01/2039 . |1.B FE ....
NEW MEXICO ST MTGE FIN AUTH  2.980% 08/01/38
BAT200-5U-8 | e [ e . 09/01/2023 . . 08/01/2038 . |1.A FE ...
NEW YORK ST MTGE AGY REV 2013 48TH SERIES
..64988R-FL-1 [2.625% 04/01/41 . covvvvniiiiiiiiiiiiiiiiiiineeeees | s . 09/29/2023 . . 04/01/2041 . |1.A FE ...
NORTHEAST OH REGL SHWR DIST ~ 3.300% 11/15/49
..663903-KT-8 [ U . 09/28/2023 . | ONFS Corporate ........... I RN 2,672,872 |........ 2,940,000 |........ 2,974,4% |.... ... (3,261) ] L (3,261) |0 e, 2,969,969 |...............0 |...... (297,008) |...... (297,098) . 11/15/2049 . |1.A ........
..7335811-TZ-7 |PORT AUTH OF NY & NJ  4.426% 10/15/34 ....... | ....... . 09/01/2023 . |Wells Fargo Securities |.ce..ceveeeeeennns Jounnnn 2,287,800 |........ 2,460,000 |........ 2,484,600 |.... C(1,957) [0 s 2,463,311 [0 [ (175,511) |...... (175,511) . 10/15/2034 . |1.D FE ....
SAN DIEGO COUNTY CA AIRPORT AUTHORITY SERIES Redenption 100.0000
.. 79742G-AF-8 [2014B  5.594% 07/01/43 ..oevvreeiieeiiniiieeeee | s L 07/01/2023 . | .eveiiiiiiiie i s B B B s s . 07/01/2043 . |2.A FE ....
SAN DIEGO COUNTY CA AIRPORT AUTHORITY SERIES
.. 79742G-AF-8 [2014B  5.594% 07/01/43 . PO IR . 09/28/2023 . | ONFS Corporate ... . 07/01/2043 . |2.A FE ....
SOUTH CAROLINA HOUSING 2015 SERIES A2 TAXABLE Redemption .
..837120-UH-7 [4.000% 07/01/37 .eeeeeeeiiieeeeeeeeeeeeeeeneees | s L 07/01/2023 . | .eveiiiiiiiie i s B s B s B . 07/01/2037 . |1.A FE ....
SOUTH CAROLINA ST STUDENT LOAN STUDENT LOAN
..83715A-AY-5 [83.593% 12/01/39 ...oeeeirriiieeeeieeeeeeeees | s . 09/28/2023 . | ONFS Corporate ... 395,000 395,000 |.... (20,666) . 12/01/2039 . |1.F FE ....
..86768M1-AQ-5 [SUNRISE FL SPL ASSWMNT  4.800% 05/01/25 ..... |....... . 09/28/2023 . | ONFS Corporate ... 430,000 430,000 |.... (11,038) . 05/01/2025 . |2.B FE ....
TX DEPT OF HSG & COMM AFFAIRS ~ 3.180% Redenption 100.0000
..88275F-NX-3 [03/01/39 .evvvriiiiiiiiiiiiiiiiiieeeecciineeeees | s . 09/01/2023 . | .evnnieiiiiiieeeeeeiieeeees i e 40,000 |............ 40,000 |oeeerennnnnn 40,000 |oeevennnnnns 40,000 |oeeeenniiiinnns [ PO {1 P [ PO {1 P (U P 40,000 |.eeevueninnnns (VN P [ PO [V 994 . 03/01/2039 . [1.B FE ....
UNIV OF COLORADO CO ENTERPRISE  3.039%
LOTHTK-NS=1 [06/01/27 e | s . 08/02/2023 . | Call 95.9060 ..... |oeeeiriiiiiiiiiinns foeenns 2,397,650 |........ 2,500,000 |........ 2,500,000 |........ 2,500,000 |eeeunniiinnnns [ PO (1 P [ PO {1 P (U . 2,500,000 |....ounnennns (VN P 0 | [V (51,489) |. 06/01/2027 . |1.B FE ....
UNIV OF MASSACHUSETTS MA BLDGA  4.306%
L. 914440-UN-0 [ 11701745 ovveniiiiiiiiiiiiiiiienccinineeeeen | s . 09/08/2023 . |Wells Fargo Securities |....cccooevvvvrnnns founnnn 3,578,600 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 |eevenniirnnnns [ PO {1 P [ PO {1 P (U . 4,000,000 |...ceeerennnns 0 f..... (421,400 |...... (421,400) |........... 133,618 |. 11/01/2045 . [1.C FE ....
VIRGINIA HOUSING DEV AUTH 2013 SERIES B Redenption 100.0000
..92812U-K5-6 [2.750% 04/25/42 .....covvvviiiiiiiiiiniieiiiiiines | s . 09/01/2023 . | .eeenieiiiie e ....8,837 ....8,837 [.............8,837 |.... .8,837 |.. . 04/25/2042 . |[1.A FE ....
VIRGINIA HOUSING DEV AUTH 2015 Series A Redenption 100.0000
..928120-05-0 [Taxable  3.250% 06/25/42 .........cevuvvvvvvvnnnn | unnnns L 09/25/2023 . | .eeeniiiiiiiieeeierieeeees i e 51,945 |l 51,945 [ 51,945 | 51,945 [oooiiiiinnnnns [ PO (1 P [ PO {1 P (U P 51,945 [....oooinennnns (VN P [ PO [V 934 |. 06/25/2042 . [1.A FE ....
Redemption 100.0000
..92812V-MA-1 [VIRGINIA ST HSG DEV AUTH  3.125% 11/26/39 .. |....... . 09/26/2023 . | .euiiiiiiiiiiiieeeiiiiiieeeees | e 37,116 [............ 37,116 |ooveeennnnns 37,116 |oeevennnnns 37,116 |ooeveeninnnns [U [ I PP [U J I PP [U 37,116 |ovevennnns J I P [U [ 751 |. 11/25/2039 . [1.A FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 15,494,217 16,693,279 16,760,179 16,734,130 0 (5,638) 0 (5,638) 0 16,728,493 0 (1,131,926) |  (1,131,926) 434,596 XXX XXX
ACALANES CA UNION HIGH SCH DIS  2.781% | ‘
..004284-B5-3 [08/01/23 ....uoiiieiinniaeieirnnnaareernnnnaaneeenee | s . 08/01/2023 . |Maturity .....ooiiiiiniiee Jooremninnieieninns Jeenens 2,645,000 |........ 2,645,000 |........ 2,645,000 |........ 2,645,000 |...cceennnnnnns (U T [V PP (U T [ PP (U 2,645,000 |.eeeeeiniennns [V PP (U T 0 Joeennanes 73,557 |. 08/01/2023 . |1.C FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 2,645,000 2,645,000 2,645,000 2,645,000 0 0 0 0 0 2,645,000 0 0 0 73,557 XXX XXX
FRESB 2015-SB6 A10 2015-SB6 A10  3.220%
.. 30293M-AJ-3 [ 08/25/35 ...eevriiiiiiiii . 09/01/2023 . |Paydonn .....eeuvvirieiinnnn Joevvnninniiiiiiins feeneens 7,095 een 1,095 e 1,09 ...l 7,083 ... L. 7,00 .. w0 ] . 08/25/2035 .
..3132DI-EB-5 |FREDDIE MAC POOL SD8230  4.500% 06/01/52 ... 09/01/2023 . | Paydoun .. 236,506 ..236,506 ..239,426 |. ..239,384 |. .236,506 0| . 06/01/2052 .
..3132DW-EC-3 |FREDDIE MAC POOL SD8231  4.500% 07/01/52 ... 09/01/2023 . | Paydoun .. 142,367 .. 142,367 ..140,432 |. ..140,445 |. 142,367 0| . 07/01/2052 .
..313399-EK-9 [FHLMC 2348 ZK  6.000% 08/15/31 ....ccvvvvueaes | uunnnns . 09/01/2023 . | Paydown ... ....22,225 ... 22,25 ...22,208 |.... L.22,225 |.. o0 ] . 08/15/2031 .
..31330D-7A-0 [FHLMC 2417 KZ ~ 6.000% 02/15/32 ......ccvvvvvnns | unnnns . 09/01/2023 . | Paydown ... ... 11,065 ... 11,065 LG 11,027 . ..11,085 |.. w0 ] . 02/15/2032 .
..31339G-JU-6 |FHLMC 2367 ZK  6.000% 10/15/31 .. U IR . 09/01/2023 . | Paydown ... o foeeeeeeen. 10,856 0. . 10/15/2031 .
..31330M-FE-3 [FHLMC 2389 7B  6.000% 12/15/31 ......cccvvunn | uunnnns . 09/01/2023 . |Paydonn ....eeeeiiiiiiininns Jovnnnniiiiiiiinins foieiinenns 10,356 0 . 12/15/2031 .
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..31330N-5V-4 |FHLMC 2403 DZ ~ 5.500% 01/15/32 ........ccoeeees [ orrnnnn . 09/01/2023 . |Paydoun ......cooeeeeiiiiins v e 6,555 ....6,555 ....6,404 |.... .. 151 .0 . 0 ...6,585 |.. . 01/15/2082 .
..31330W-XR-2 |FHLMC 2439 EZ  6.000% 04/15/32 ... [ [P . 09/01/2023 . | Paydoun ... .. 33,73 ... 33,733 ...33,383 |.... .0 . 0 ..33,733 |.. . 04/15/2032 .
..3133T2-DL-1 |FHLMC REMIC 1642 PJ ~ 6.000% 11/15/23 ........ [...ccen . 09/01/2023 . |Paydoun ......cooeveeiiiiins foviiiniiiii e 5,673 ....5,673 ....5,643 |.... .0 . 0 ...5,673 |.. . 11/15/2023 .
..3133TH-TM-9 |FHLMC 2116 ZA  6.000% 01/15/29 [ [P . 09/01/2023 . | Paydoun ... ... 15,734 ... 15,734 ...15,613 |.... .0 . 0 .. 16,734 |.. . 01/15/2029 .
..3133TJ-HS-5 |FHLMC 2125 JZ  6.000% 02/15/29 ........ccceeees [ eennnn . 09/01/2023 . | Paydoun ... ... 12,490 ...12,490 ... 12,401 |.... .0 . 0 .. 12,490 |.. . 02/15/2029 .
..31350F-AM-0 | FNMA REMIC 1993-208 K  6.500% 11/25/23 ..... |....... . 09/01/2023 . |Paydown .......cooeeeeiiiins foeniiiiiiiinens e 2,667 ... 2,667 ....2,651 |.... .0 . 0 ...2,667 |.. . 11/25/2023 .
..31359G-B8-8 |FNMA REMIC 1994-30 K  6.500% 02/25/24 ....... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 02/25/2024 .
..3136AB-YJ-6 |FANNIE MAE 2013-1 VB 3.000% 02/25/33 ...... |[....... . 09/01/2023 . | Paydoun ... .0 . 0 . 02/25/2033 .
..3136AL-H3-8 |FANNIE MAE 2014-79 LC ~ 3.000% 09/25/44 ..... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 09/25/2044 .
..3137A2-NL-1 |FHR 3756 PC  4.000% 11/15/40 . 09/01/2023 . |Paydown 0 0| . 11/15/2040 .
..3137A8-UG-1 |FHR 3837 DB  4.500% 04/15/41 09/01/2023 . |Paydown . 4,150 0 0| . 04/15/2041 .
..3137AR-WIS-1 |FHR 4073 HC ~ 3.500% 03/15/35 09/01/2023 . |Paydown . 140,186 K 0 0| . 03/15/2035 .
..3137B3-4l-5 |FHR 4215 LV 3.500% 04/15/33 .......ccceeeeeees [ orennn . 09/01/2023 . | Paydoun ... [ R 337,115 |... 335,693 |........... .0 . 0 e . . 04/15/2033 .
..3137BN-3M-4 |FHR 4550 VB 3.000% 03/15/38 .......evvvrvvvnnn [ereenn . 09/15/2023 . |Paydown ........cooevveiiies |oeeeiininiininnnnnns |oenee.. 165,648 [l 165,648 |.......... 170,488 |........... 166,625 0 0 s 165,648 . 03/15/2038 .
FREDDIE MAC WHOLE LOAN SECUR 2015-SCO1 1A
..3137G1-AA-5 |3.500% 05/25/45 .....ccooviiiiiiiiiiiiiiiiiiiiii [ . 09/01/2023 . |Paydown .......cooeveiiiiins Joeveiiiiiienins e 4,104 oeeennnnns 4,104 ...l 4972 |l 4,124 0 0 e 4,104 . 06/25/2045 . [1.A ........
..313920-SU-5 |FNMA 2001-35 ZG  6.500% 08/25/31 .....evvvvene [eeennn . 09/01/2023 . | Paydoun ... ....4,4% 4347 e 4,465 . .0 . 0 ... 4,4% |.. . 08/25/2031 . [1.A ........
..31392E-H6-0 |FNMA 2002-69 Z  5.500% 10/25/32 ...........oe. [oeennn . 09/01/2023 . | Paydoun ... ...23,470 L.23,173 ... .0 . 0 ..23,470 |.. . 10/25/20382 . [1.A ........
.. 31392K-HM-1 |FHLMC 2445 0Z  6.500% 05/15/32 ........cceeeee [ ornnnn . 09/01/2023 . | Paydoun ... ....4,5% ....4,570 |.... .0 . 0 .4,5% |.. . 05/15/2082 . [1.A ........
.. 313020-U4-2 |FHLMC 2463 Z  6.000% 06/15/32 ...vvvvvvvvvnnns [eeeennn . 09/15/2023 . | Paydoun ... .0 . 0 .3,9% |.. . 06/15/2032 . [1.A ........
.. 313020-U5-9 | FHLMC 2463 7B 6.500% 06/15/32 ......evvvvveees [eeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 06/15/2082 . [1.A ........
.. 31392P-HP-3 | FHLMC 2459 LZ  6.500% 06/15/32 09/01/2023 . |Paydown 0 0| . 06/15/2032 . (1.
..31302P-RL-1 |FHLMC 2484 Z  6.000% 07/15/32 ... 09/01/2023 . |Paydown 0 0| . 07/15/2082 . (1.
.. 31392R-RJ-2 |FHLMC 2468 ZA  6.000% 07/15/32 09/01/2023 . |Paydown 0 0| . 07/15/2032 . (1.
..31302R-IIT-4 |FHLMC 2492 Z  5.500% 08/15/32 ... 09/01/2023 . |Paydown 0 0| . 08/15/2082 . (1.
..31392U-EE-0 |FHLMC 2504 Z ~ 6.000% 09/15/32 09/01/2023 . |Paydown 0 0| . 09/15/2032 . (1.
..313020-JL-9 |FHLMC 2499 VZ  6.000% 09/15/32 ......cceeeeeees [ eernnnn . 09/01/2023 . | Paydoun ... .0 . 0 . 09/15/2082 . (1.
.. 313020-JU-5 |FHLMC 2509 ZQ  5.500% 10/15/32 ........ccceeee [ oennnn . 09/01/2023 . | Paydoun ... .0 . 0 . 10/15/2082 . [1.A ........
..31393A-VK-0 | FNMA 2003-30 HY ~ 5.500% 04/25/33 .......cccee [eerenn . 09/01/2023 . | Paydoun ... .0 . 0 . 04/25/2083 . [1.A ........
..31393C-LX-9 |FNMA 2003-48 GH  5.500% 06/25/33 .........ccee [eennn . 09/01/2023 . | Paydoun ... .0 . 0 . 06/25/2033 . [1.A ........
.. 31393N-4A-4 | FHLMC 2589 GM  5.500% 03/15/33 R [ . 09/01/2023 . | Paydoun ... .0 . 0 . 03/15/2083 . [1.A ........
..313078-SJ-4 |FANNIE MAE 2011-24 GY ~ 4.500% 04/25/41 ..... [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 04/25/2041 . [1.A ........
..31308N-Y2-4 | FANNIE MAE 2010-123 PM  4.000% 07/25/40 .... . |- 09/01/2023 . |Paydoun ... . . . .0 . 0 . 07/25/2040 . [1.A ........
..313980-TQ-0 |FREDDIE MAC 3747 HX  4.500% 11/15/39 ........ . |- 09/01/2023 . | Paydoun ... .... 116,501 |.......... 110,301 [.... .0 . 0 . 11/15/2039 . [1.A ........
..3140J6-GP-6 | FNMA P/T POOL BM2005  4.000% 12/01/47 . 09/01/2023 . |Paydown ...44,917 |. 44,250 |. 0 0| . 12/01/2047 . [1.A .
..31418E-E6-3 | FANNIE MAE POOL MA4656  4.500% 07/01/52 .. 09/01/2023 . |Paydown ..232,504 |. ..232,602 |. 0 0| . 07/01/2052 . [1.A .
..31418E-F2-1 |FANNIE MAE POOL MA4684  4.500% 06/01/52 ... . 09/01/2023 . | Paydoun ... 184,037 |.......... 184,001 |.... .0 . .0 . . 06/01/2052 . [1.A ........
FISHERS LANE ASSOC LLC US GOVT LEASE BACKED Redempt ion 100.0000
..338031-AA-7 |CERT ~ 3.666% 08/05/30 .........evvmmmmmmmmnnnnnnn [ereeenn . 09/05/2023 . | .evvvriiiiiniinniniiininiinins e | 97,143 ... 97,143 |oeeene 98,809 |............ 97,777 |evevvevieennns [ R (1) S [ R (1) S [ R , , . 08/05/2030 . (1.B ........
FREDDIE MAC - SCRT 2018-4 MA  3.500%
L BB563P-HF-9 | 11/25/57 oo [ . 09/01/2023 . |Paydoun ......coooeeiiiiiins foveiiiinnins e, 61,058 |............ 61,08 |............ 59,648 |............ 60,309 |.............. [ R LI P [ R LI P [ R , , . 11/25/2057 . [1.A ........
JP MORGAN TAX EXPT PASS THR TR 2012-AMT1 A
..466370-AA-4 13.000% 01/27/38 ....evvvvvvvvrrrnnrnininiiininnnnnns [ eeeeenn . 08/01/2023 . |Paydoun .....cooeveeiiniiins v e, 30,246 |............ 30,246 |............ 30,976 |............ 30,486 |........cens [V R (2] [V R (2] [ R 30,246 [..coooennnnnn (VR [V R [V 172 [. 01/27/2038 . |1.A FE ....
JP MORGAN TAX EXPT PASS THR TR 2012-AMT1 A
..466370-AA-4 13.000% 01/27/38 ....evvvvevrrrrrninninneiiiniininnns [ eeeeenn . 09/01/2023 . |Paydoun ......cooeeeeiiiiins foviiiinninis e, 19,266 |............ 19,266 |............ 19,731 |l 19,419 |l [V R QLK) I [V R QLK) P [ R 19,266 [....cevvvnnnnns 0 [ [V [V 193 . 01/27/2038 . |1.B FE ....
KEENAN DEV ASSOC OF TN 144A TAX LEASE REV BND
..48730P-AB-6 | SER2002  8.000% 07/15/28 .......cevvvvvvvvinnnns [eeeenn . 07/15/2023 . | Various ... . 07/15/2028 . [1.D FE ....
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US ARMY HOSP CASH MGMT FUND SENIOR SECURED
..911551-AA-7 |NOTES 2002-1  7.467% 05/01/32 ..ovvvvvvvvvvvene foeennn . 09/01/2023 . | Various .....ooeeeeeiiiiiiis Jovveieiiiiiiiiiiiens |oveeeenns 54,207 ..., 54,207 |....oueeee. 54,207 |.oeeeennnn.. 54,207 |oeeeeiiennn 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ 0 Joeeeeeeenn 54,207 [ooiiiiiiinnns [ 0 Joeeeeeeeeeenn [ 2,700 |. 05/01/2032 . [1.C ........
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,527,029 3,527,029 3,552,392 3,526,128 0 1,487 0 1,487 0 3,527,615 0 (585) (585) 106,282 | XXX XXX
ABPCI DIRECT LENDING FUND ABS 2020-1A A
..00090T-AA-5 |3.199% 12/20/30 ..coovvveiiiiiiiiiiiiiiiiiiieieeeees [ . 07/20/2023 . |Paydoun .......oooeeeiiiiins foneiiiiniiis e, 90,596 |............ 90,596 |............ 90,5% |............ 90,596 |.......oceenns [V (VR [V (VO [ R 90,596 |[....ccoeeennnns (VR [V R [V 2,174 . 12/20/2030 . [1.F FE ....
AZ ROMULUS MI LANDLORD LLC ~ 3.497% 10/31/38 Redemption 100.0000
.001828-AA-6 | .eevvveiiiiiiiiiiiiieieeeeeeeeeeeeeeen [ . 09/30/2023 . | .uvvvririniinnniniiniiiiiniins | e 48,511 [ 48,511 |........... 8,511 |........... 48,511 |l [V (VR [V (VO [ R 48,511 |l (VR [V R [V 985 |. 10/31/2038 . [1.D ........
AZ RANDALL OH LANDLORD LLC ~ 3.610% 03/31/39
..00184*-AA-6 . [ I . 09/30/2023 . | .. . 03/31/2039 . (1.D ........
AMZN (Euclid OH) CTL Pass-Thru CTL - LEASE
..00184@-AA-4 | BACKED NOTES ~ 4.095% 07/31/39 .......oooeeeeees [ eennnn . 09/30/2023 . | .uvvvrinnninnniiiiiniiiiiiiins | Jee 15,785 [, 15,785 |............ 15,785 |............ 15,785 |..oooeeeieeiis [V (VR [V (VO [V R 15,785 [oevvveevvnnnnns 0 [ [V R [V 431 |. 07/31/2039 . [1.E ........
AMZN (Tucson AZ) CTL Pass-Thru CTL - LEASE
..00191#-AA-3 [BACKED NOTES ~ 4.005% 08/31/39 ....orveererins | evnee 109/30/2023 . | evveciiieinienieiniene [ o 17,08 o 17,08 | 17,08 [oovecennes 17,028 [ooovceiene (U U 0 [ U (U 17,08 [oveeerienne U 0 [ U 406 | 08/31/2039 . [1.E ........
AGATE BAY MORTGAGE LOAN TRUST 2013-1 AT
..008414-AA-2 |3.500% 07/25/43 ..ccooeeeiiiiiiiiiiiiiiiiiiiieeees [ . 09/01/2023 . |Paydoun .........ceeeeeenns 76 [ 9,376 ..ot 8,969 |............. 9,229 [.coinnnnnee [V 2 [ [V 2 [ [V 9,231 |ooeiiiiiins (VR 145 [nins 145 [oiiiininee 194 (. 07/25/2043 . |1.A ........
AMAZON SAN BERNARDINO CA CTL PASS-THRU TRUST Redenption
..00910G-A*-4 | SER A-1A  4.533% 03/10/41 R R . 09/10/2023 . I . ...453 |. 03/10/2041 . [1.E ........
..022008-BD-4 | ALTRIA GROUP INC ~ 4.800% 02/14/29 .... . 09/28/2023 . | ONFS Corporate ........... |oeeeeeeeeeeennnnnnns |oenen 1,046,611 |, 1,100,000 |........ 1,108,976 |........ 1,105,926 |.........ceeetn0 forvvnnnnnnn (660) [ouvvvvnnnnnnnn0 oo (660) |0 | 1,105,266 |. . (58,655) .59,400 |. 02/14/2029 . (2.B FE ....
Morgan Stanley Dean
..022098-BJ-1 | ALTRIA GROUP INC ~ 3.400% 05/06/30 ......cccce [ernnn . 09/25/2023 . | Witter .ooooeeiiieeiiiiiiies e | 3,439,869 |........ 4,000,000 |........ 3,987,560 |........ 3,990,462 |............... 0 Jeeeeennnn 852 |oiviiiiiiiinns 0 e 852 |oiviiiiiiinnns 0 fnns 3,991,314 |oovviiiiinnns 0 f..... (551,446) 121,267 |. 05/06/2030 . [2.B FE ....
AVERICAN AIRLINES 2019-1AA PTT  3.150% Redemption 100.0000
L02377L-AA-2 [08/15/33 oevveniiiiiiiiieiiiiiieeeecriieeeeen | s . 08/15/2023 . | .evveriiniiiniiiiniiiiiininins e e 81,431 [oeiennnn. 81,431 [eeennnne 81,431 |............ 81,431 |l 0 | (VO 0 | (VO [ SRR 81,431 |t (VO 0 | [V 2,565 |. 08/15/2033 . |2.A FE ....
AMERICAN EQUITY INVESTMENT ~ 5.000% 06/15/27 Deutsche Bank Securities
L025676-AM=9 [ .oeeeee s | L 07/06/2023 . | eeveneeeeiniiiieeeeeeiieeees i e 2,289,760 |........ 2,381,000 |........ 2,469,049 |........ 2,426,079 [oevvvvnnnnnnne [V R (5,134) |.oeoeeeeees (U A (5,134) |.ooeeeeeees 0 fnns 2,420,946 |....ovvvinnnnns 0 f..... (131,185) |...... (131,185) |- 67,792 |. 06/15/2027 .|2.C FE ....
AMERICAN HOME MORTGAGE [NV TR 2004-3 6A5
..02660T-BU-6 |4.442% 10/25/34 ......ovvvvvvrvvnnnnnnnnninniinnnnnns [ oo . 09/01/2023 . |Paydoun .......oooveiieiiins Joeeiiiiiniiiens e 27,918 [oeennnnnee 27,918 |o..eennenne 23,138 | 23,138 | 0 eeeenn 4,780 [oeveininnnnns 0 feeeennn 4,780 [ovveriiinnnns [ SRR 21,918 |ooeeeeninnnns (VO 0 | [V 739 |. 10/25/2034 . [1.A FM ...
AMERICAN HOMES 4 RENT 2015-SFR1 A 3.467%
..02666A-AA-6 | 04/17/45 .oooooeeiiiii [ . 09/01/2023 . |Paydoun .......coovveiiiiins foeeeniiiiiiis e 13,462 |ooeeveeenns 13,462 |............ 13,461 |............ 13,444 [oennnnnnn. 0 e B | 0 s B | [ SRR 13,462 |.oooeeeeennnn (VO 0 | [V 311 |. 04/17/2045 . [1.A FE ....
AMERIQUEST MORTGAGE SECURITIES 2003-11 AF5
..030728-LT-0 |5.356% 01/25/34 ....ovvvnnnniiiiiiiiiiiiiiiiiiii oo . 09/01/2023 . |Paydoun .......oooveiieiiins Joeeiiiiiniiiens e 56,181 [oeevennneee 56,181 |............ 52,766 |............ 54,909 [o..iiiinnnnns 0 Jeeeeennnn 185 |l 0 s 185 |l [ SRR 55,008 [.ooeiiiiiiinnns [ 1,088 |.......... 1,088 |.....oenneeee 1,838 |. 01/25/2034 . [1.AFM ....
AX1S EQUIPMENT FINANCE RECEIVA 2020-1A C
..03237P-AC-7 |3.060% 04/20/26 .......cevvvvvviiiiiiiiiiiiiiiiiiins [ oo . 09/20/2023 . |Paydoun ........cooeeeiiiins Joeniiiiiiiineeens | 1,345,530 |........ 1,345,630 |........ 1,345,217 |........ 1,345,434 |.oovvennnnns 0 e 96 [oennnnininnnns [V TR 96 [oeennnininnnns 0 fnns 1,345,530 [o.oovvvvnnnnnns (VO 0 | (VO 27,370 |. 04/20/2026 . |1.A FE ....
ANGEL OAK MORTGAGE TRUST 2022-3 A1 4.000%
..03464T-AA-7 | 01/25/67 O [P . 09/01/2023 . | Paydown ..218,476 |.... ....220,665 |.. . 01/25/2067 . [1.A FE ....
..037411-BE-4 | APACHE CORP  4.375% 10/15/28 ......ccceeeeeeess [oeennn . 08/22/2023 . |Stifel Nicolaus . .6,343,207 |.... . 10/15/2028 . [2.C FE ....
AQUA FINANCE TRUST 2019A A 3.140% 07/16/40
2.088370-AA-0 | .evveiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen [ . 09/15/2023 . |Paydoun .......cooeeeiiiiins foeeiiiiniiis e 18,463 |............ 18,463 |............ 18,460 |............ 18,462 |............... [V T [V T [ R 18,463 |.....evvvennnns (VR [V R [V 387 |. 07/16/2040 . [1.E FE ....
AQUA FINANCE TRUST 2019-A B 3.470% 07/16/40
..088370-AB-8 | .eeveviiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen [ . 09/15/2023 . |Paydoun ......coooeeeiiiiins e e, 334,607 |oeeeeeeennn 334,607 |........... 334,578 |........... 334,586 |......cceeeeee [V 21 [ [V 21 [ [V R 334,607 |..oooeeeeennns (VR [V R [V 7,754 |. 07/16/2040 . [1.E FE ....
AQUA FINANCE TRUST 2017-A A 3.720% 11/15/35
203837P-AA-5 | e [ . 09/15/2023 . |Paydoun ......cooooveiiiiins foneniinin e 166,689 |.......... 166,689 |.......... 166,669 |.......... 166,670 |............... [V 19 [ [V 19 [ [V R 166,689 |.........cee.e. (VR [V R [V 2,549 |. 11/15/2035 . |1.A FE ....
AQUA FINANCE TRUST 2020-AA A 1.900%
..038413-AA-8 | 07/17/46 ....evvvvvrriiiiiniiiiiiiiiiiiiiiiiiiiiiiiens [ eeeeens . 09/17/2023 . |Paydoun ......coooeiviiiiins foeeeiiiiins e 103,829 |........... 103,829 |........... 103,809 |........... 103,829 |.............. [V (VR [V (VO [V R 103,829 |....ooeeeenns (VR [V R [V 1,319 |. 07/17/2046 . [1.E FE ....
ARBYS FUNDING LLC 2020-1A A2~ 3.237%
..088779-AB-0 |07/30/50 ....evvvviviiiiiiiiiiiiiiiiiiiiiiieiieiieeens [ . 07/30/2023 . |Paydoun .......oooeeeiiiiins foviiiiiiiiis e 2,500 [oeeeiiiinnns 2,500 |l 2,500 |oooeeeeenns 2,500 |ooooeiiinnnns [V (VR [V (VO [V 2,500 |ooiiiiiiinnns (VR [V R [0 61 (. 07/30/2050 . |2.C FE ....
BPHQ 2017 CTL PASS-THROUGH TRU CTL  3.540% Redempt ion 100.0000
..05590#-AA-9 | 11/15/32 oo [ . 09/15/2023 . | .evvvviniiiininiiiiiiiiininins e | 54,771 |oeeennnnee 54,771 |oeeennne 54,771 |l 54,771 |l [V (VO [V (VO [ R 54,771 |oveeeeeeeens (VR [V R [V 1,203 |. 11/15/2032 . |1.F ........
BXG RECEIVABLES NOTE TRUST 2017-A A 2.950%
..05607B-AA-9 | 10/04/32 .coooveiiiiiiiiiiii [ . 09/02/2023 . |Paydoun .......oooeeeiiiiins Joeeiiiiiiii e 25,284 |............ 25,284 |oeeviieens 25,283 [oeeennnnnee 25,283 [oveiiiiinnnnne [V (VO [V (VO [ R 25,283 [oeeveiiiiinnns (VR T, L N PO 494 1. 10/04/2032 . |1.F FE ....
BXG RECEIVABLES NOTE TRUST 2017-A B 3.590%
..05607B-AB-7 | 10/04/32 ...ceovveiiiiiiiiiiiiiiiieieieeeeeeeeeeeeeees [ . 09/02/2023 . |Paydown ......oooeeeeiiiiies Jooveeiiiniiiieeens | 40,624 |............ 40,624 |............ 40,621 |............ 40,621 |...oooeeennns [ P [\ [ P 0 fooiiiiinnnnns [ PP 40,621 |............... [ 2 [, 2 i, 967 |. 10/04/2032 . [2.C FE ....
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BXG RECEIVABLES NOTE TRUST 2018-A B 3.950%
..05607U-AB-5 |02/02/34 .o [ . 09/02/2023 . |Paydoun .........coeeeiiiins Joeniiiiiiinienens e, 62,658 [............ 62,658 |............ 62,648 |............ 62,652 |............... [V FUSURRRRR [ 0 | [ [ SRR 62,658 |............... (VO 0 | [V 1,684 |. 02/02/2034 . [1.F FE ....
BXG RECEIVABLES NOTE TRUST 2018-A C

1 05607U-AC=3 | 02/02/34 ..vverrerenieieesieieieieieieeenns | oo . 09/02/2023 . | Paydown ... .. 1,817 |. 02/02/2034 . [2.C FE ...
BXG RECE VA .

+.05B0BT-AB7 | 02/28/36 ..v.vevverereiiereieneeereesnsesnsnenens | verenen . 00/28/2023 . [Paydoun ....eveveveriririnn [oereeiiiriiiiiees [rerene. 139,086 |-.......... 139,066 |...........139,045 [...........139,050 |o.oveeviiieinnO [oiiinnnn L (U1 L (U A 139,066 [..vovevenenee. (L1 FU (| PR (L 2,284 |. 02/28/2036 . |1.G FE ....
BXG RECEIVABLES NOTE TRUST 2020-A C  4.220%

+05608T-AC-5 |02/28/36 ..vevevrrererereeereneneeeneresnsesnsinnens | verenes . 00/28/2023 . [Paydoun ...evevevrvrieiens feoreeriririeeieen [ 69,533 |rrriinne 69,533 |evevernne 69,531 |ovuvrennne 69,530 |ovveinennn (L1 U 3 s (L1 PO I I (L P 69,533 [.veververennne (L1 FU (| AR (L1 P 1,936 |. 02/28/2036 . 2.8 FE ....

Morgan Stanley Dean

..058498-AV-8 |BALL CORP  4.875% 03/15/26 w.vveveveverereens | verenen . 08/29/2023 . [Witter wvovvvvveierereees foerereeriieiiriiies foaeee 1,935,000 |........ 2,000,000 [........ 2,003,750 |........ 2,001,635 |.oeevenennene [(J A (51 (U A (51 0 | 2,001,302 |ovverererennns 0 |eee (66,302) |....... (66,302) [...nveee. 93,708 |. 03/15/2026 . 3.A FE ....
BAYER US FINANCE || LLC 144A  5.500%

LOT27AN-BA-0 | 07/30/35 ..o | oo . 09/28/2023 . [ONFS Corporate ......coee. [eereveerereririrns fovenes 3,706,789 |....... 4,000,000 [........ 4,212,365 |........ 4,172,829 |.oeeeennee (| - (7,508) [+evvevrenins (U A (7,508) [+evveveenens 0 | 4,165,321 [oovevirennee. 0 | (458,532) |....... (458,532) |........... 256,056 |. 07/30/2035 . [2.B FE ...
BEAR STERNS ASSET BACKED SEC 2004-AC4 Ad

..073879-ED-6 |5.750% 08/25/34 ..vevvvrreereriererenerernennnes | vevenn . 00/01/2023 . [Paydoun ..vevevevrvrieiens fooreeririeieieiees feeeeenns 24,004 |oorrnnnnn 24,004 oo 22,631 |orrrnne 2,631 | (L1 O (U O (L1 PO (U (L P 2,631 [oreiieinne (L P 1,373 |oeenne 1,373 v 254 | 08/25/2034 . | 1.A FM ...
BLACKBIRD CAPITAL AIRCRAFT 2016-1A A 4.213%

.09228Y-AB-8 | 12/16/41 ..ovverniiiererereieeeeeee s | oo . 00/15/2023 . [Paydoun ..veveveeirieien foereereririeieiees [oeeeenns 9,963 [ooveverernne 9,963 |oriennnen 9,963 [oovoveverenen 9,962 [covoveverernnes (L1 U (L O (L1 PO (U [ 9,963 |oveoverierennn (L1 FU (| AR (L1 F 261 |. 12/16/2041 . 1.6 FE ...

..092611-AN-4 | BLACKROCK DLF IX 2020-1 W 2.500% 07/21/30 |....... L 07/17/2023 . [Paydoun ....cvevvevvieien fereeeeeeieieeiees feeeean 49,036 oo 49,036 |............ 49,036 |.oueenen.. 49,036 |ovuvveeee. [ P (U [ PO (U [ 49,036 |oveereeenen. (U [ P (U O 310 |. 07/21/2030 . |4.B FE ...
BOJANGLES ISSUER, LLC 2020-1A A2 3.832%

..09748R-AA-6 | 10/20/50 ...e.everereerererereeeeseeeereeeeieaeas | oo . 07/20/2023 . [Paydoun ......c.cvenee. , , , , 1000 fovverereieen0 [ [ P 0 . 10/20/2050 . [2.B FE ...

..09857L-AR-9 |BOOKING HOLDINGS INC ~ 4.625% 04/13/30 ....... | .cec... . 08/22/2023 . [J P Morgan & Co . (771,789) |...... (771,789) . 04/13/2030 . |1.G FE ....

..10112R-BA-1 |BOSTON PROPERTIES LP  4.500% 12/01/28 ....... | ....... . 00/28/2023 . [ ONFS Corporate ... .(38,142) |....... (38, 142) . 12/01/2028 . [2.A FE ...
BRAVO RESIDENTIAL FUNDING TRUS 2022-NQi2 A2

. 10568K-AB~4 |4.883% 11/25/61 ..o | oo . 00/01/2023 . [Paydoun ...ovevvevvierens fereerereieieeiees feereeeans 30,407 |orrrennen. 39,407 oo 39,406 |....e....... 39,381 |overrreene. (U1 P P23 (U P P30 [ 39,407 |ovevereren. (U [ P 0 . 11/25/2061 . [1.C FE ...
BRAVO RESIDENTIAL FUNDING TRUS 2022-Nai1 At

. 10569F-AA-6 |3.626% 09/25/61 .....eevevevrereeeererenereieienens | oo . 00/01/2023 . [Paydoun ..vvveecereveiens foereeeeeeieeeieiees [ereeens 166,343 |........... 166,343 |........... 166,215 |.......... 166,172 |ovvverereenen. [ 170 v [ 170 v (U 166,343 [.ovoveenenen. (U [ P 0 . 00/25/2061 . [1.A FE ...
BRAZOS SANDY CREEK ELEC COOP  6.540%

. 106235 AA~4 | 06/30/24 <..ooeeerereeeieieeee e | e L 07/13/2023 . [Various ....ceveeeevevevs foereeeneeeeeieienes [ereeens 439,383 | 703,203 |........... 412,634 |........... 412,634 ovovereennnn. [ P (U [ PO (U (U 412,634 |ovoverernnn. 0 forreren 26,749 |......... 26,749 |ovovrerereienn 0 |. 06/30/2024 . [6. FE .....
BRAZOS SANDY CREEK ELEC COOP  6.540%

106235 AA~4 | 06/30/24 <..o.veeeeeeeieieieeeeeeeeeeeeens | e L 07/01/2023 . [Various ...cveveveeeveveves foreereeeiererenees foeeeeeveieienenns 0 foorerrreeeenas (U A (N (U [ P (U [ (U (U1 0 fooreerrnn (U [ P (U1 0 |. 06/30/2024 . [6. FE .....
BRITISH AIR 18-1 AA PTT 144  3.800% Redempt ion 100.0000

L A1042T-AA-1 | 00/20/31 oo | e L00/20/2023 . [ 1evvieieieieieieiieeeies e [ 98,850 |..cvveen 98,850 [............ 98,850 . 00/20/2031 . [1.F FE ...
BRITISH AIR 19-1 AA PTT 144A  3.300% Redempt ion 100.0000

. 11043%-AA-1 | 12/15/32 ... IO P . 00/15/2023 . | .. . 12/15/2032 . [1.F FE ...
BXG RECEIVA

. 12434K-AB-2 | 00/28/37 I . 00/28/2023 . | Paydoun ... ... 136,711 . 00/28/2037 . 1.6 FE ...

.. 12489-GE-8 | C-BASS 2002-CB6 M2F  5.882% 01/25/33 ...vev. | evvne . 00/01/2023 . [ Paydown ... . 01/25/2033 . [1.A FM ...
CAPITAL AUTOMOTIVE REIT 2020-1A A5 3.480%

A2I0H-AE-0 | 02/15/50 oo | oo . 09/15/2023 . | Paydoun . 02/15/2050 . [1.E FE ...
CAPITAL AUTOMOTIVE REIT 2021-1A A4 2.760%

CA2510H-AN-0 | 08/15/51 voveeeieieeeieieieneeseeesesieieieiens | oo . 09/15/2023 . | Paydoun . 08/15/2051 . [1.E FE ...

.. 12563L-AN-7 | CLI FUNDING LLC 2020-1A A 2.080% 09/18/45 |....... . 09/17/2023 . | Paydown ... . 00/18/2045 . [1.F FE ...

.. 12563L-AS-6 |CLI FUNDING LLC 2020-3A A 2.070% 10/18/45 |....... . 00/18/2023 . | Paydon ... . 10/18/2045 . [1.F FE ...

.. 12563L-AT-4 |CLI FUNDING LLC 2020-3A B 3.300% 10/18/45 |....... . 09/18/2023 . | Paydoun . 10/18/2045 . [2.B FE ...
CLI FUNDING LLC 2022-1A BY  3.120% 01/18/47

CA2BETKAF | e | e . 00/18/2023 . [Paydoun ....cvevvevvieren v [ 60,000 [............ 60,000 |..voeoeee.. 59,986 . 01/18/2047 . [2.B FE ...

. 12565-AH-0 | CLI FUNDING LLC 2023-1A B 7.480% 06/18/48 |....... . 00/18/2023 . [Paydoun ..vevvevevvirinns [oereeeiriiiiiiiees [reeene 137,858 [ooveveee 137,858 ... 137,181 . 06/18/2048 . |2.B FE ...
CREDIT SUISSE COM MTGE TRUST 2013-1VR2 A2

L A2B46N-AH-7 |3.000% 04/25/43 ...vvvreenreieiereiereenennns | oo . 00/01/2023 . [Paydoun ..vevevevrvrieiens foorereririeieieiees [ 1,756 [ooveene 1,756 |oveverennne 1,950 [oovennee 11,840 [oovveeiinene (| A (1) (U1 (1) (| 11,838 [ (L [:22) R (73] P 242 | 04/25/2043 . |1.A ........

CREDIT SUISSE COMM MORT TRUST 2013-1VR3 A2
.. 12646X-Ad-1 ]3.000% 05/25/43 ...ccvvvvreiiiiiiiiiiiiiiiiiiiiens | eeeens . 09/01/2023 . [Paydown ...ooovvivveerienns fovveiiiiiiiiiiiinns o 4,836 ... 4,836 |...cooeees 4,898 |...occuvnnnn 4,860 |....ocounnenns [ OO ()] PPN [ O ()] PPN 0 foeeeinnns 4,85 .o 0 foeeeinnns (X)) O (X)) PR 97 |. 05/25/2043 . [1.A ........
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COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2A3
.. 12667F-R5-6 |5.500% 02/25/35 .....evvuunnnniniiiiiiiiiiiiiiiii [ oo . 09/01/2023 . |Paydoun .......cooeveiiiiins Joeeieiiiiinie e 37,149 |............ 37,215 [oeeennnns 30,8% |............ 34,039 [ouiiiiinnnnns 0 Jeeeeennnn 102 | 0 s 102 | [ SRR A4 [ [ 3,009 [...oevens 3,000 |..oeeeennns 1,355 |. 02/25/2035 . |1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A13
.. 12667F-Y3-3 15.500% 03/25/35 ....uvvuunniiiiiiiiiiiiiiiiiiiiii [ e . 09/01/2023 . | Paydoun ... .. (4,361)|........ (4,361) . 03/25/2035 . [1.A FM ....
COUNTRYWIDE ALTERN
.. 12668A-MN-2 15.500% 11/25/35 ..cooeeeeeeeeeeieieieeeeeeeee [ . 09/01/2023 . |Paydown .......cooeveeiiiins Joeeiiiiiiiins e 399 [ 38 | 23 % I 0 | T 0 | T 0 v 204 | [V 105 [oooeeennnn LS A 6 | 11/25/2035 . |1.A FM ....
COUNTRYWIDE HOME LOANS 2005-21 A17 ~ 5.500%
.. 126694-CV-8 | 10/25/35 oooeeeieiiiiiiieeee [ . 09/01/2023 . |Paydown .......cooeeeiieiins foeniiiiniiinis e 2,264 |oeeiiiinnas 2,916 [ 2,541 [, 2,760 |oooeeeeeeenns [V FUSURRRRR 2 [V ST 2 0 e 2,762 |oeeeeeieennn 0 [ennnnnne (498) [cvvvvvvnns (498) |vvvvvrrrnnnnnns 27 . 10/25/2035 . |5.B FM ....
CARVANA AUTOS RECEIVABLES TRUS 2022-N1 C
.. 14686G-AD-8 |3.320% 12/11/28 .ooovvveeeeeiiie [ . 09/10/2023 . |Paydoun ........cooeveeiiins |oeniiiiiiiineeeenns | 1,102,348 |........ 1,102,348 |........ 1,102,224 |........ 1,102,249 |......oeeeee 0 e 99 [ 0 s 99 [ 0 fnns 1,102,348 | (VO 0 | [V 24,368 |. 12/11/2028 . |1.E FE ....
CASTLELAKE AIRCRAFT SECURITIZA 2019-1A A
.. 14855M-AA-6 |3.967% 04/15/39 ...coeeeiiiiiiiiiiii [ . 09/15/2023 . |Paydoun .......cooeveiiiiins Joeeiiiiininni e 21,798 [oeiinnnnes 21,798 [oeennnnne 21,798 |l 21,797 | [V FUSURRRRR T 0 | T [ SRR AL A (VO 0 | [V 540 |. 04/15/2039 . (2.B FE ....
CHASE MORTGAGE FINANCE CORPORA 2019-ATR2 A3
..16159G-AC-3 |3.500% 07/25/49 ....ceoeeeeeiiiieeiiiieeeeeeeeeeee [ . 09/01/2023 . | Paydown . 07/25/2049 . [1.A ........
CHASE MORTGAGE FINANCE CORPORA 2016-2 M2
.. 16164A-AC-9 |3.750% 02/25/44 ... [ oo . 09/01/2023 . | Paydown . 02/25/2044 . (1.A ........
..166756-A0-9 |NOBLE ENERGY INC ~ 8.000% 04/01/27 ........coee [eeeennn . 08/02/2023 . |Barclays . 04/01/2027 . (1.D FE ....
..171232-AE-1 | CHUBB CORP DEBENTURES ~ 6.800% 11/15/31 ..... |....... . 09/28/2023 . | ONFS Corporate ... . 11/15/2031 . [1.F FE ....
CITICORP MORTGAGE SECURITIES 2005-6 1A5
. 172973-2R-9 15.625% 09/25/35 .....vvvvvvvivinniniiiniiniiiiiniinns [ . 08/01/2023 . |Paydoun .......coeeveieiiins Joeeiieiniiiins e K72 R | [V O F (U IO 0 | (VO 0 | (VO 0 e F LU O (VO T, T 1 ].09/25/2035 . |1.A FM ....
CITICORP MORTGAGE SECURITIES 2007-8 1A3
. A7312D-AC-2 |6.000% 09/25/37 ..oevvvvvvviiiiiiiiiiiiiiiiiiiiieins oo . 09/01/2023 . |Paydoun .......cooeveiiiiins feeiiiiiiiiies e 12,901 [oeeennnns 12,901 |............ 12,836 |............ 12,845 |............... 0 | (VO 0 | (VO [ SRR 12,845 | [V L . 56 [ouvrinniinnnnns 523 |. 09/25/2037 . |1.A FM ....
CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A1
L AT21L-AA-T 3,482 10/25/43 ..o [ . 09/01/2023 . | Paydown . . . 10/25/2043 . [1.A ........
..184496-AP-2 | CLEAN HARBORS INC 144A  5.125% 07/15/29 .... |....... . 08/22/2023 . | Jetfries & Co . . 1,489,717 1,595,937 |.... 1,504,414 |.. . 07/15/2029 . [3.A FE ....
COINSTAR FUNDING, LLC 2017-1A A2 5.216%
. 19260M-AA-4 | 04/25/47 oo [ . 07/25/2023 . |Paydoun .......ooooeeiiiiins v e 7,500 |oeennnnnne 7,500 |t 7,500 |oooeeeennns 7,500 |ooooeiiieinnns [V (VR [V (VO [V 7,500 |eeeevevnnnnns (VR [V R [V 203 |. 04/25/2047 .|2.C FE ....
COLLEGE AVE STUDENT LOANS 2017-A A2 3.750%
.. 194204-AB-9 | 11/26/46 .....coovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiees [ . 09/25/2023 . |Paydoun .......cooeeeiiiiins foeeiiiiii e, 30,491 |........... 30,491 |............ 30,478 |............ 30,485 |......cceeis [V L [V L [ R 30,491 [ (VR [V R [V 770 |. 11/26/2046 . |1.B FE ....
COLLEGE AVE STUDENT LOANS 2019-A A2  3.280%
.. 19421U-AB-0 | 12/28/48 ... R [ . 09/25/2023 . | Paydoun ... . 12/28/2048 . (1.A FE ....
COLLEGE AVE STUDENT LOANS 2018-A A2 4.130%
L 19428D-AB-6 | 12/26/47 oo [ . 09/25/2023 . | Paydown . 12/26/2047 . (1.D FE ....
COLLEGE AVE STUDENT LOANS 2021-A B 2.320%
.. 19424K-AC-7 | 07/25/51 ... R [ . 09/25/2023 . | Paydoun ... . 07/25/2051 . [1.C FE ....
COLLEGE AVE .
. 19424K-AD-5 |07/25/51 oo [ . 09/25/2023 . |Paydoun .......oooeeiiiiiins feeeiiiiin e 382,411 |........... 382,411 |[........... 382,238 |........... 382,292 [ooeviiiiiiiens [ R "8 |l [V R "8 |l [V R 382,411 | (VR [V R [V 7,184 |. 07/25/2051 . [1.F FE ....
COMMONBOND STUDENT LOAN TRUST 2016-A A1
..20267T-AA-0 |3.320% 05/25/40 .....eevvvmmnnnninniiiiiin [ eeeenn . 09/25/2023 . | Paydoun ... ... 29,025 ...29,025 ...29,024 |............29,027 |.... ..29,025 |.. . 05/25/2040 . (1.A FE ....
COMMONBOND STUDENT
..20267U-AA-7 | 2.730% 10/25/40 .coooeeeeieiiiiiii [ . 09/25/2023 . |Paydoun .......oooeeiiiiiins feeiiiiiiin e 11,368 |............ 11,368 |...ccoeeens 11,365 |............ 11,367 [oveeennnnnnnne [V T [V T [ R 11,368 [ooevveevnnnnnns (VR [V R [V 206 |. 10/25/2040 . [1.A FE ....
COMMONBOND STUDENT LOAN TRUST 2017-AGS B
..20267V-AC-1 |3.470% 05/25/41 ..ccoeevviiiiiiiiiiiiiiiiiiiieeeeees [ . 09/25/2023 . |Paydoun .......oooeeiiiiiins foeeiiiinnn e 40,621 |............ 40,621 |............ 40,619 |............ 40,619 |l [V 2 [ [V 2 [ [ R 40,621 |...oooeeeenns (VR [V R [V 937 |. 05/25/2041 . (1.B FE ....
COMMONBOND STUDENT LOAN TRUST 2018-BGS A1
..20268\1-AA-4 13.560% 09/25/45 .......ininiiiiiin [ . 09/25/2023 . |Paydoun .......oooeeiiiiiins feneiiiiiii e 2,791 | 2,791 | 32,565 |.....euneee 32,671 | [V 7 [V 2 o [ R 32,693 [.ooeiiiiiinns [V o1 R L1 O 79 |. 09/25/2045 . [1.A FE ....
COMMONBOND STUDENT LOAN TRUST 2018-AGS B
..20269D-AC-9 |3.580% 02/25/44 .......eevuniiiiiin [ . 09/25/2023 . |Paydoun .......oooeeiiiiiins feneiiiiiii e 94,486 |............ 94,486 |............ 94,446 |............ 94,466 |............... [V 20 [oeeeiiiinnnne [V 20 . 02/25/2044 . (1.B FE ....
CONTI MTGE HOME EQUITY 1995-4 A9  1.438%
L 210750-BX=2 | 08/15/27 oo [ . 09/01/2023 . |Paydoun ......cooeevviiiiins feoveiiininininnns e 2,493 [, 2,498 |oeeennnnnne 1,029 |.... . . 03/15/2027 . [1.A FM ...
..22541L-AE-3 | CREDIT SUISSE FB USA INC ~ 7.126% 07/15/32 .. |....... . 09/28/2023 . |Various ... 11,751,858 |...... 11,016,000 |....... 10,752,593 |.......10,872,667 |.... 10,876,385 |.. . 07/15/2032 . [1.F FE ....

CRESCENT DIRECT LENDING FD 111 NOTE ~ 5.000%
.. 225740-AA-7 1 01/29/31 toooiiiiiiiiiiiiiiiiieeiiiieeeeiiees e . 08/04/2023 . [Various ......ccccoeevvvirs Joveeiiiiiiiiiiiiin Joveeenns 526,308 |........... 526,308 |........... 526,308 |.......... 427,410 foovveeennnnnns [V [V PPN [V [V PPN 0 forreeenns 526,308

. 01/29/2031 . [2.B PL ....
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BGS BNSF CTL - Series 2015-1 PT  4.070% Redemption 100.0000
.. 22070%-AA-8 | 06/15/34 oo [ . 09/15/2023 . | .evvviiiiniinniiiiiiiiiiiiiinn e e 20,921 [ 20,921 [oennnnne 20,921 |l 20,921 | 0 | (VO 0 | (VO [ SRR 20,921 [ooeiiiiiinnns (VO 0 | [V 495 |. 05/15/2034 . |[1.DPL ....
DAIRYLAND POWER COOPERATIVE ~ 3.420% 03/30/43
1 283898-AA-9 | vttt [ e . 09/30/2023 . . RN ...641 (. 03/30/2043 . [1.6 ........
..24736X-AA-6 |DELTA AIRLINES 2015-1 AA  3.625% 07/30/27 . |....... . 07/30/2023 . | Various ... oo |oeeenn.... 87,663 ... . . .. .0 . . (888) |........... 3,055 |. 07/30/2027 . |1.F FE ....
..24736Y-AA-4 |DELTA AIRLINES 2015-1 A 3.876% 07/30/27 ... |....... . 07/30/2023 . | Various ......cceeevviinnnn foereeennennniinnnnns Joeeeenns 176,326 |...oeeeee. 175,326 |.......... 177,718 |.......... 176,672 |ooevveeennnnns 0 s [RKX) ) P 0 s [REX) ) A 0 s 176,539 |..oooeeeninns [ (1,213) |........ (1,213) oo 6,195 |. 07/30/2027 . [2.A FE ....
DETROIT EDISON COMPANY 2011 SERIES D 4.310%
.. 250847-H*~4 109/01/23 ....ooooviiiiiii [ . 09/01/2023 . |Maturity ...ooevvvviviiinns Jooveeeiiiiiies s 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 |...cevvrrrnnns [V FUSURRRRR (VO 0 | (VN 0 fnns 8,000,000 |.....ceeeennnns (VO 0 | [V 344,800 [. 09/01/2023 . |1.E ........
DIAMOND RESORTS OWNER TRUST 2019-1A B
.. 262722-AB-9 | 3.530% 02/20/32 ...vvvnnnnnniiiiiiiii [ . 09/20/2023 . |Paydoun .........ooeeeiiiins feniiiiiiiinenns e 10,166 |............ 10,166 |....oeeeeees 10,165 |......oeee. 10,165 [ovvvivinnnnnns [V FUSURRRRR T 0 | T [ SRR 10,166 [...ccceeennnnn (VO 0 | [V 239 |. 02/20/2032 . |1.F FE ....
DIAMOND RESORTS OWNER TRUST 2019-1A C
.. 262722-AC-7 |4.020% 02/20/32 .cceeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 09/20/2023 . |Paydoun ........cooeeeiiiins Joeniiiiiniinenins e 30,499 |............ 30,499 |...ooeeeens 30,492 [...eeennenne 30,495 [o.vviiiinnnnns 0 | L 0 | L3 [ SRR 30,499 [.oooeiiiiinnns (VO 0 | [V 817 |[. 02/20/2032 . |2.B FE ....
DIAMOND RESORTS OWNER TRUST 2021-1A C
.. 25273C-AC-4 12.700% 11/21/33 evvvvvvviiiiiiiiiiiiiiiiiiiiiiiines [ . 09/20/2023 . |Paydoun ........cooeeeiiiins Joeniiiiininienns e 79,669 [........... 79,669 |............ 79,668 |............ 79,667 |ovevvvrrrnnnnns [V FUSURRRRR 2 0 | 2 [ SRR 79,669 |....oooeenens (VO 0 | [V 1,429 |. 11/21/2033 . |2.B FE ....
DOMINOS PIZZA MASTER ISSUER 2018-1A A2I1
..25755T-AK-6 |4.328% 07/25/48 ....ccceeeeeeeeeeeeeeeeeeeeeee [ . 07/25/2023 . |Paydoun ........oooeeeiiiins Joeeiiniiiinieens e, 12,500 |...ooeneeee 12,500 |............ 12,500 |............ 12,500 |..oooeeeeenns [V FUSURRRRR (VO 0 | (VN [ SRR 12,500 [vevvvvvnnnnns (VO 0 | [V 406 |. 07/25/2048 . [2.A FE ....
DOMINOS PIZZA MASTER ISSUER 2019-1A  3.668%
. 25755T-AL-4 | 10/25/49 .cooeeiiiiiiiii [ . 07/25/2023 . |Paydoun ........cooeeviiiins Joeniiiiiinnienns e 12,500 |...ooeneeee 12,500 |............ 12,500 |............ 12,500 |..oooeeeeenns [V FUSURRRRR (VO 0 | (VO [ SRR 12,500 [vvvvvvvnnnnns (VO 0 | [V 344 1. 10/25/2049 . |2.A FE ....
DRIVEN BRANDS FUNDING LLC 2019-2A A2 3.981%
..26208L-AE-8 | 10/20/49 ......oooiiiiiiiiii [ . 07/20/2023 . |Paydoun ........coeeeeiiiins Joeniiiniinenis e 6,938 [eeiiiiennns 6,938 |............ 6,938 |............. 6,938 |............l 0 | (VO 0 | (VO 0 e 6,938 | (VO 0 | [V 207 |. 10/20/2049 . [2.C FE ....
DRIVE AUTO RECEIVABLES TRUST 2020-2 C
..26208V-AF-3 |2.280% 08/17/26 .......evvvvvvvvmvnnnnnnnnnnnnnnnnns [eeneen . 09/15/2023 . |Paydoun .......coooeviiiiins |oeniiiiiinins e 330,265 |........... 330,265 [...eeeeee. 330,285 [oevveeenns 330,248 [...evvnnnnnnnn 0 e 7 |l 0 s 7 |l 0 s 330,265 [.vevvvviinnnns (VO 0 | [V 4,938 |.08/17/2026 . |1.A FE ....
DRIVEN BRANDS FUNDING, LLC 2020-1A A2
..26200X-AA-9 |3.786% 07/20/50 .......evvvrrrrrrrnnrnnnrininniniins [ eeeeen . 07/20/2023 . |Paydoun ........ocoeeeiiiins foeviiiniininienns e 2,500 [oeeeiiinnnns 2,500 |.ooooeeens 2,500 |..ooeeeenns 2,500 |..ooeeieeennns [V FUSURRRRR (VO 0 | (VN 0 e 2,500 |ooeiiiininnns (VO 0 | [V 71 [. 07/20/2050 . |2.C FE ....
DRIVEN BRANDS FUNDING, LLC 2020-2A A2
.. 26200X-AC-5 |3.237% 01/20/51 ..ooovveeeiiiiiieee [ . 07/20/2023 . |Paydoun ........oooeeeiiiins Joeniiiiiiienienns e 7,500 [oconnnnnnn 7,500 |t 7,500 |ooeeeeeeenns 7,500 |oooeeeeeeenns [V FUSURRRRR (VO 0 | (VO 0 e 7,500 [vvvevvvnnnnnns (VO 0 | [V 61 [. 01/20/2051 .|2.C FE ....
DRIVEN BRANDS FUNDING, LLC 2021-1A A2
.. 26200X-AD-3 |2.791% 10/20/51 ..oevvvrviiiiiiiiiiiiiiiiiiiiieiiens [ . 07/20/2023 . |Paydoun ........oooeeieiiins Jeeiiiiinieienens e 16,250 |.....oeeeeee 16,250 |............ 16,250 |............ 16,250 |............... [V FUSURRRRR (VO 0 | (VN [ SRR 16,250 [ovvvvvvvvnnnnns (VO 0 | [V 340 |. 10/20/2061 . [2.C FE ....

DRIVEN BRANDS FUNDING, LLC 2022-1A A2
..26209X-AF-8 | 7.393% 10/20/52 ..
..269246-BQ-6 | E*TRADE FINANCIAL CORP  3.800% 08/24/27 ...

ELARA HGV TIMESHARE ISSUER 2017-A B 2.960%
..28416D-AB-6 | 03/25/30 ... .
..28024A-AB-7 | ELM TRUST 2020-4A A2~ 2.286% 10/20/29 .

. 10/20/2052 . |2.C FE ....
. 08/24/2027 . |1.G FE ...

07/20/2023 . | Paydoun ...
. 07/28/2023 . [Call

25,000
. 2,000,000

25,000 |.
1,998,485 |....

100.0000 .....

,998,658 |..

. 03/25/2030 . |1.F FE ...
. 10/20/2029 . |1.F FE ...

. 09/25/2023 . |Paydoun ... ..68,502 |.

09/20/2023 . | Paydoun

.. 68,502 ..68,494 |....

420,023 |....

..280338-AB-1 |ELM TRUST 2020-3A A2  2.954% 08/20/29 ....... | ....... . 00/20/2023 . | Paydoun ... 420,033 . 08/20/2029 . [1.F FE ...
EVERBANK MTGE LOAN TRUST 2013-1 A2 2.500%

( 20077J-AB=2 |03/25/43 ..o | e . 00/01/2023 . [Paydoun ...cveecervieier foreereseieieieiees [eeennans 8,516 | 8,516 [oovrrnnnnnn 8,566 [orvevrereren 8,530 [ovieieieen0 [ (15) [0 e (18) o0 o 8,596 [0 o0 o0 o . 03/25/2043 . [1.A ........
EVERBANK MTGE LOAN TRUST 2013-2 A 3.000%

1 2997TK-AA-1 | 06/25/43 ... | e . 00/01/2023 . [Paydoun ...ovevvevvierens fereerereieieeiees feereeeans 21,207 |ovevernne 21,207 foovveee. 20,997 |overernnnnn 20,116 [0 [ ®1 [0 o8 o0 o 21,207 | (U [ P (U O 419 |. 06/25/2043 . |1.A ........
EVERBANK MORTGAGE LOAN TRUST 2018-1 A1

..29978C-AA-8 |3.500% 02/25/48 ....cvvvvererrrerererereirnenens | oo . 00/01/2023 . [Paydoun ....ovevvevvieiers fereeereeeieieieiees foeeeenns 16,35 |oevevnnn 16,305 |rvrerennnnn 16,210 [oveveneen 16,260 [.oveveverrerena0 foreereree 135 o0 o 135 [0 [ 16,395 |ovoveverceennne (U [ P (U O 418 |. 02/25/2048 . |1.A ........
FLNG LIQUEFACTION 2 LLC SENIOR SECURED NOTES Redempt ion 100.0000

..30288+-AA-8 | 4.540% 03/31/38 .. 09/30/2023 . | .. . 110,000 |.. . 110,000 . 03/31/2038 . [2.B FE ...

..3140FX-ED-0 |FNUA BFO131  3.500% 08/01/56 . . . 00/01/2023 . [ Paydown ... ...52,124 |.... ..50,782 |.. . 08/01/2056 . [1.A ........
FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.500%

1. 33767C-AD-9 | 03/25/45 ..o | oo . 00/01/2023 . [ Paydown ... 102,200 | .2,20 |.. . 03/25/2045 . |1.A ........
FLAGSTAR Mo .

1 33851F-AA-5 | 10/25/48 ..vvveeneiiieieieieieiee e | oo . 00/01/2023 . [Paydoun .veveveervrieiens foorererisieieieiees feeeeenns 16,850 [oovuvnenen. 16,850 |ovevevenne 16,688 [..vvvnnen. 16,728 [cvvevevevennes (L P {772 (L 122 [orieieeneinns (L 16,850 |-vevevereiene (L1 FU (| AR (L1 F 419 [. 10/25/2048 . [1.A ........

FLAGSTAR MORTGAGE TRUST 2020-2 A2~ 3.000%
..33851K-AC-0 ] 08/25/50 ..eouvvveeieeiiiiiiiiiiiiiiiiiiieeiiiiiies | eeeeens . 09/01/2023 . [Paydown ....oooovvevieeiinn fovveeiiiiiiiiiiiiin foeeeenn 21,739 | 21,739 foverrnnn. 22,350 foiiiinnnns 22,223 [oviiiiiinnnns 0 forreeennn. (484) [ovvvniannnnne [ PO (484) [ovvvriannnnns 0 foreeeennns 21,739 fooorreeaennnn [\ PPN [V [\ PPN 397 |. 08/25/2050 . |1.A ........




12’603

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

SCHEDULE D - PART 4

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

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
FLNG LIQUEFACTION 2 LLC 144A  4.125% Redemption 100.0000
L 33972P-AA-T | 03/31/38 e [ . 09/30/2023 . . 03/31/2038 . 2.B FE ....
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920%
..34107@-AA-7 | 08/15/38 .ovvvvvviiiiiiiiiiiiiiiiiiiiieecieeeeeeeeees [ . 08/15/2023 . . 08/15/2038 . (2.B PL ....
..345397-1K-5 |FORD MOTOR CREDIT ~ 4.375% 08/06/23 ........... [....... . 08/06/2023 . |Various ... . 08/06/2023 . [3.A FE ....
FOUNDATION FINANCE TRUST 2023-1A A 5.670%
.. 35042A-AA-1 | 12/15/43 oo [ . 09/15/2023 . | Paydown . 12/15/2043 . [1.A FE .
GE CAPITAL MTG 1999-HE1 A6  6.700% 04/25/29
..36157R-D7-7 |... 09/01/2023 . |Paydown . 04/25/2029 . [1.A FM
..36157R-D9-3 |GE CAPITAL MTG 1999-HE M 6.705% 04/25/29 . . 09/01/2023 . | Paydoun ... . 04/25/2029 . |6. FM .....
GSR MORTGAGE LOAN TRUST 2004-15F  5.500%
2 36242D-RF-2 | 11/25/23 oo [ . 09/01/2023 . | Paydoun ... . 11/25/2023 . |3.C FM
GS MORTGAGE:
..36258F-AA-7 13.500% 05/01/50 ...cevvvvrviriiiiiiiiiiiiiiiiiiiiins e . 09/01/2023 . |Paydown ............coeees . 05/01/2050 . [1.A ........
GS MORTGAGE-BACKED SECURITIES 2020-PJ1 A8
.. 36268F-AH-2 13.500% 05/01/50 ....evvvvvviviiiiiiiiiiiiiiiiiiiiins [ . 09/01/2023 . |Paydown ............ceeenns . 05/01/2050 . [1.A ........
GS MORTGAGE-BACKED SECURITIES 2020-PJ4 A2
..36250V-AB-9 13.000% 01/25/51 ..ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiens oo . 09/01/2023 . |Paydown ............oeeenns . 01/25/2051 . [1.A ........
..37045X-CY-0 | GENERAL MOTORS FINL CO  3.600% 06/21/30 .... |....... . 09/07/2023 . | Goldman Sachs & Co ...... . 06/21/2030 . |2.B FE
GLOBAL SC FINANCE SRL 2020-1A A 2.170%
.. 37959P-AA-5 | 10/17/40 ....evvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiniinees [ e . 09/01/2023 . |Paydoun .........ceeeeeennns . 10/17/2040 . [1.F FE .
GLOBAL SC FINANCE SRL 2020-2A A 2.260%
L B7959P-AC-1 | 11719740 oo [ . 09/17/2023 . |Paydoun .........cceeeeennns . 11/19/2040 . [1.F FE .
GLOBAL SC FINANCE SRL 2020-2A B 3.320%
.. 37950P-AD-9 | 11/19/40 .coovvvviiiiiiiiiiiiiiiiiiiiiicceiees [ . 09/17/2023 . | Paydoun ... .0 . . 11/19/2040 . 2.A FE ....
..38061L-AA-7 |GOLD KEY RESORTS 2014-A A 3.220% 03/17/31 |....... . 09/15/2023 . | Paydoun ... .0 . . 03/17/2031 . [1.F FE .
..38081E-AA-9 | GOLDEN BEAR 2016-1A A 3.750% 09/20/47 ..... [....... . 09/20/2023 . | Paydown .0 . . 09/20/2047 . (1.A FE .
..38148B-AC-2 | GOLDMAN SACHS GROUP INC ~ 5.300% 12/29/49 ... |....... . 09/28/2023 . | ONFS Corporate .0 . . 12/29/2049 . (3.A FE ....
..38217K-AA-2 | GOODGREEN TRUST 2016-1A A 3.230% 10/15/52 |....... . 09/15/2023 . |Paydoun ..........cceeeenns 0 . 10/15/2052 . [1.A FE ....
Redemption
..39121J-AE-0 | GREAT RIVER ENERGY 144A  6.254% 07/01/38 ... |....... . 07/01/2023 . | evvvvrinniniiniiiiiae 0 . 07/01/2038 . [1.G FE .
HIN TIMESHARE TRUST 2020-A B 2.230%
. 40430H-AB-5 [ 10/09/39 .ooooiiiiiiiii [ . 09/09/2023 . |Paydoun ...........ceeeenns 0 . 10/09/2039 . [1.F FE ....
HIN TIMESHARE TRUST 2020-A C  3.420%
.. 40430H-AC-3 | 10/09/39 .cooeiiiiiiiiiiii [ . 09/09/2023 . |Paydoun ..........cceeeenns 0 . 10/09/2039 . |2.B FE
CKE RESTAURANTS HOLDINGS INC 2020-1A A2
CANT707-AH-5 13.981% 12/20/50 ..o [ . 09/20/2023 . | Paydown . 12/20/2050 . (2.B FE ....
..42307T-AH-1 |KRAFT HEINZ FOODS CO 144A  7.125% 08/01/39 |....... . 09/28/2023 . | ONFS Corporate . 08/01/2039 . 2.B FE ....
HERO FUNDING TRUST 2015-1A A 3.840%
LA27T0L-AA-1 109720740 oo [ . 09/20/2023 . |Paydown ...............oe.. . 09/20/2040 . (1.A FE .
HERO FUNDING TRUST 2014-2A A 3.990%
A27700-AA-0 109721740 ooeeeiiiiiiii [ . 09/20/2023 . |Paydown .............coes . 09/21/2040 . (1.A FE .
HILTON GRAND VACATIONS TRUST 2022-1D B
..43283B-AB-9 |4.100% 06/20/34 .....ovvvvviiiiiiiiiiiiiiiiiiiieiens [ . 09/20/2023 . |Paydown ...............oe.. . 06/20/2034 . (1.G FE .
HILTON GRAND VACATIONS TRUST 2018-AA B
..43284B-AB-8 |3.700% 02/25/32 .ceeeeeeeeeieiieeiieeieieieeeeeee [ . 09/25/2023 . |Paydown ...............e. . 02/25/2032 . 1.F FE .
HILTON GRAND VACATIONS TRUST 2018-AA C
.. 43284B-AC-6 |4.000% 02/25/32 ..eeeeeeeeiieiieeiiieieieieeeeeee [ . 09/25/2023 . |Paydown ...............ot . 02/25/2032 . (2.B FE ....
HORIZON AIRCRAFT FINANCE | LTD 2019-1 A
.. 44040H-AA-0 |3.721% 07/15/39 ooooeeeeeiiii [ . 09/15/2023 . |Paydown .............coet . 07/15/2039 . 2.B FE ....
HORIZON AIRCRAFT FINANCE | LTD 2019-2 A
..44040J-AA-6 |3.425% 11/15/39 ..oooeiiiiiiiiiiiiiiiiiiiiiiiiiiiies [ . 07/15/2023 . | Paydoun ... . 11/15/2039 . [2.C FE ....
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..448579-AG-7 |HYATT HOTELS CORP  4.375% 09/15/28 ........... |.eenens . 09/28/2023 . | ONFS Corporate ........cc. |oeeereeireeeeennnnns Jounennnns 935,645 |........ 1,000,000 |........... 998,990 |........... 999,402 |...ceveeennnnnn (1 PO [S1 I IO 0 foeeeeeeennns 69 |eeiiiiies (U 999,472 |.ooeeeeinnnnnns 0 |oeeenes (63,827) |....... (63,827) [cvuueeenen 45,451 |. 09/15/2028 . [2.C FE ....
| 595 EXPRESS LLC SR SECURED NOTES DUE 2031 Redenption 100.0000
L. 44919%-AC-2 [83.310% 12/31/31 oeereeiieieeeeeeeeeeeeen | s . 09/30/2023 . | .eueiiiiiiiieneenniiieeees e e 74,351 |eeeennns 74,351 |ooeeeinnnnns 74,351 |ooeeennnnns 74,351 |oeeiiiies [ PO (VI PO [ PO (VI PO 0 Joeeeeees 74,351 [oooiiiiininnnns (VI PO [ PO (VI PO 1,719 |. 12/31/2031 . |[1.F PL ...
INC HOME EQUITY LN TR 1997-3 CLASS A-6
.. 449670-CP-1 [7.520% 08/20/28 ....eeeeeeeeeeeeeeeeeeeniieeeeeenn | s . 09/01/2023 . |Paydomn .cevveeneeeeeennis Jeeeenieeeeeeniees e 8,590 [ceeieenne 8,500 |eeeriunnns 8,588 |cevennnnnns 8,561 |eeeeiinnns [ PO 2 e [ PO 2 e [V PO 8,563 |..ccovvnnnnnnns (VI PO 28 | P22 PO 212 |. 08/20/2028 . |1.AFM ...
IMPAC CMB TRUST 2003-9F A1  6.434% 07/25/33
BT N I . 09/25/2023 . |Paydomn .ceevuueeeeennnis Jeeenniieeeeeeniees e 5,019 [eeereeeee 5,019 |eereins 4,316 |oeeeennnnnnns 4,976 |eeeernnnns (1 PO 25 | (1 P 25 |oeeeeeiees [V PO 5,001 |oeueieeeennnnn (VI PO L VA LA 197 |. 07/25/2033 . |1.A FM ...
IMPAC SECURED ASSETS CMN OWNER 2004-2 A5
.. 45254T-PL-2 [4.823% 08/25/34 ....ccevveeeeeeeeenieeeeeeeneees | s . 09/01/2023 . |Paydomn .ceveeneeeeennins Jeennieeeeeenieeee e 2,119 s 32,119 |eeennees 29,645 |............ 29,645 |....cceeennnnnn [ PO (VI PO [ PO (VI PO (1 PO 29,645 |...ccovnnnnnnns [V AU 2,473 |.oceeennn 2,473 | 870 |. 08/25/2034 . |[1.A FNM ....
IMPAC SECURED ASSETS CMN OWNER 2004-2 A6
.. 45254T-PN-0 [4.823% 08/25/34 ....ccevveeeeeeeeeeeeeeeeeeiees | s . 09/01/2023 . |Paydomn ocevveneeeeeennins Jennieeeeenieee e | I | I PO | I PO L [ PO (VI PO [ PO (VI PO [ L PO (VI PO [ PO [V PO 0 | 08/25/2034 . |1.A FM ....
INSTAR LEASING 111 LLC 2021-1A A 2.300%
L A5T83N-AA-5 [02/15/54 .eeeveeeeieeeieee e | s . 09/15/2023 . |Paydomn .cevvuneeeeenniins Jeenneeeeeenieeee feeeeeeeees 26,043 |....eennnn. 26,043 |.oeeeennnnns 26,029 |..ccevnennns 26,083 |oeeeieiiinns (1 PO 10 [ooeeieeiiinnnns (1 I 10 [ooeeieeiiinnnns 0 Joeeeeees 26,043 |....covvnnnnnns (VI PO [ PO [V PO 395 . 02/15/2054 . [1.F FE ....
JP MORGAN MORTGAGE TRUST 2019-INV1 A3
..46591D-AC-3 [4.000% 10/25/49 ...oovveriieeiiiieeeeeeeiieeeeen | s . 09/01/2023 . |Paydomn .cevveeneeeeeennis Jeeeenieeeeeeniees e 8,048 |............ 8,948 |.eoiiienns 9,131 | 9,066 |.cevvunnnnnns (1 PO (2) |eeemeeeeeenns (1 P (2) |eeeneeeeeenns [V PO 9,064 |...ccovvnennnns 0 |oeeenns (116) [........... (R 232 [. 10/25/2049 . [1.A ........
JP MORGAN MORTGAGE TRUST 2020-7 A3  3.000%
L AB591X-AC-9 [01/25/51 e eeeeeeeeee | s . 09/01/2023 . |Paydomn .cevvuuneeeeeennis Joeemnnieeeeeeniees e 9,140 [oeeereenne 9,140 |eeereennnnns 9,417 |eeeeeis 9,332 [oeeeiiiiiiinnns (U (192) |+eeeeeeneees (U (192) |+eeeeeeneees [V PO 9,140 |oeeeernninnnns (VI PO [ PO [V PO 183 |. 01/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST 2021-1 A3 2.500%
L AB5RE-AC-0 [06/25/51 oeveeeeeeeeeeee e e eeeee | s . 09/01/2023 . |Paydomn .cevvuneeeeeennins Jeenneeeeeenieees fereeeeeens 25,654 |.ooeennnnn. 25,654 |............ 26,69 |............ 26,521 |oeeiiiies (U (867) [cveeeeeeennnnnn (U (867) [cveeeeeeennnnnn (1 PO 25,654 |..oceevnnnnnnns (VI PO [ PO [V PO 445 |. 06/25/2051 . [1.A ........
HENDERSON RECE [VABLES LLC 2010-3A A 3.820%
LA6616M-AA-8 [ 12/15/48 .oeeeeeeeeeee e | s . 09/15/2023 . |Paydomn .ceveeneeeeeennins Jeenneeeeeenieeee feeeeeeeees 27,862 |oceeeeeenn. 27,862 |.oeeeennnnnn 27,856 |..ccevnnnnnn 27,856 |.eeeevennnnnnns [ PO (-1 PP [ PO (-1 PO 0 Joeeeeees 27,862 |eeeruaaaens (VI PO [ PO [V PO 260 |. 12/15/2048 . |1.A FE ....
HENDERSON RECE [VABLES LLC 2015-1A A 3.260%
L A46618L-AA-8 [09/15/72 eeeeeeeeeeeeeeeeeeeee e eeees | s . 09/15/2023 . |Paydomn .cevveneeeeeennins Jeenneeeeeenieeee feeeeeeeees 29,330 |oeeeuunnnnns 29,330 [oeeereeene 29,311 [ 29,315 [ooeeiiieininnns (1 PO 15 | (1 P L T PO 0 Joeeeeees 29,330 [.ooeeeeennnnnns (VI PO [ PO [V PO 553 . 09/15/2072 . [1.A FE ....
JP MORGAN TAXABLE HFA TRUST 2013-2 A 4.000%
. 46641A-AA=3 [08/26/36 .....eeeeeeeeenieeeeeenniaeeeeeenneeeeeenen | s . 08/01/2023 . | Paydoun . 08/26/2036 . |1.A FE ....
JP MORGAN TAXABLE HFA TRUST 2013-2 A 4.000%
. 46641A-AA=3 [08/26/36 ....eeeeeeeeenieeeeeennieeeeeeenneeeeeennn | s . 09/01/2023 . | Paydoun . 08/26/2036 . |1.B FE ....
JP MORGAN TAXABLE HFA TRUST 2014-1 A 4.000%
L AB641X-AA=3 [ 11/27/38 oo | s . 08/01/2023 . | Paydoun . 11/27/2038 . |1.A FE ....
JP MORGAN TAXABLE HFA TRUST 2014-1 A 4.000%
..46641X-AA-3 | 11/27/38 ... PO PPN . 09/01/2023 . | Paydown ... . 11/27/2038 . |1.B FE ....
JP MORGAN MORTGAGE TRUST 2014-2 2A2  3.500%
L A48641Y-AJ-2 [06/25/29 ...cevreiiieeieiieee e eeeeneeeee | s . 09/01/2023 . | Paydoun . 06/25/2029 . |1.A ........
JP MORGAN MORTGAGE TRUST 2017-3 1A3
L A4B64TS-AE-0 [ 08/25/47 e eeeen | s . 09/01/2023 . | Paydown ... . 08/25/2047 . |1.A ........
JP MORGAN  MoF .
L ABBABH-AN-3 [ 05/25/47 .ceeeeeeeeeeeeee e eeeenneeeee | s . 09/01/2023 . | Paydoun . 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018-1 A3
. 46648R-AC-5 [06/25/48 .....eeeeeeeeeee e eeeen | s . 09/01/2023 . | Paydown ... . 06/25/2048 . |1.A ........
JP MORGAN M .
L 46649Y-AC-9 [02/25/49 ...ceeeeeieieeeee s | s . 09/01/2023 . | Paydoun . 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST 2019-6 A3  3.500%
. 46651B-AC-4 [ 12/25/49 ...coeeeeieeieeee s | . 09/01/2023 . | Paydoun . 12/25/2049 . |1.A ........
..46651IN-AA-2 [JOL AIR 2019-1 A 3.967% 04/15/44 ............ | .eenens . 09/15/2023 . | Paydown . 04/15/2044 . |2.A FE ...
JP MORGAN MORTGAGE TRUST 2019-9 A5  3.500%
.. 46651Y-AH-3 [05/25/50 ...cevvvnniiiiiiiiiiiniiiii s | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 45,290 |oeeunnnnnns 45,290 [o.oeenne 46,538 |............ 46,032 |..ooveeennnnnns (U [(WLX) T (U (LX) (U P 45,290 [.oooeevvnnnnnns (VN P 0 . 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST 2023-4 1A2  6.000%
.. 466560-AA-0 [ 11/25/53 .oevvvviiiiiiiiiiniiiin s | s . 09/01/2023 . |Paydomn .....eueiviiiinnnns Jovvniininiiiiiiinees foeeeeeeens 95,059 |o.eeeennnnns 95,059 [.....oeeeee 94,747 |oovviiiiiiiiiene (U1 PO [ P 312 | (U P 312 | (U P 95,059 [..ocevvvnnnnnns (VN P 0 . 11/25/20683 . |[1.A FE ....
JRD HOLDINGS SECURED TRUST CTL  3.620% Redemption 100.0000
..466718-AA-7 |01/15/41 ... 09/15/2023 . | .. .500 .500 |. ....500 |. .500 0] . 01/15/2041 .
..50212Y-AF-1 |LPL HOLDINGS INC 144A  4.375% 05/15/31 ...... . 09/28/2023 . | ONFS Corporate ... .... 500,000 .... 500,000 |.......... 500,000 |.... 500,000 |.. (73,774) |.... . 05/15/2031 .
LABRADOR AVIATION FINANCE LTD 2016-1A A1
..50543L-AA-0 [4.300% 01/15/42 ..oevveeiiiiiiiiienieiiiiinnaeeee | nnnees . 09/15/2023 . | Paydown ... ...68,389 ...67,063 |............67,747 |.... ..68,389 |.. 0 ] . 01/15/2042 . |3.A FE ....
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..513272-AC-8 |LAMB WESTON HLD 144A  4.875% 05/15/28 ....... [....... . 09/28/2023 . | ONFS Corporate ... .. 826,847 .... 900,000 929,250 |...........918,491 |.... ....(1,249) |. ...017,243 .. . (90,3%) |....... (90,396) . 05/15/2028 . [3.C FE ....
..521865-AY-1 |LEAR CORP  3.800% 09/15/27 .......eevvvuvuunnnnn [ereennn . 09/25/2023 . |Bank of America . . 3,695,680 ..4,000,000 ..4,000,760 |........4,000,485 |.... .4,000,353 |.. (304,673) |...... (304,673) . 09/15/2027 . (2.B FE ....

Morgan Stanley Dean

..526057-CT-9 | LENNAR CORP  5.250% 06/01/26 [ [P . 08/07/2023 . Wil%er o o L 520 [ 2,000,000 |........ 2,011,201 |........2,004,902 |........ceeeens 0 Joeeeeeeenn (957) [vvveniinennnnn O feviiiinnnnn (957) i 0 s 2,003,945 |.. ..oeee. (18,820) ). (18,825) . 06/01/2026 . (2.B FE ....
..5309830-AU-3 | LOCKHEED MARTIN CORP  5.500% 11/15/39 ....... [....... . 09/28/2023 . | ONFS Corporate .........o. |oeeeeeeeeennnnnnnnns [ 1,031,008 [ 2,000,000 |........ 2,124,560 |........2,097,902 [....ovvvveennnn0 fooeeeenna(2,795) |0 e (2,795) [ 0 fees 2,095,107 |.. (163,108) . 11/15/2039 . [1.G FE ....

0]
0
..55336V-B0-2 |MPLX LP  2.650% 08/15/30 ..vevvvevvverericres [ v . 09/12/2023 . [Bank of America . 2,554,041 .0 | .2,549,803 |.. (502,528) . 08/15/2030 . |2.B FE ...
..553896-AB-7 | MVl OWNER TRUST 2017-1A B 2.750% 12/20/34 |....... . 00/20/2023 . | Paydown 0 . 12/20/2034 . [1.F FE ...
..553896-AC-5 | MVIl ONNER TRUST 2017-1A C  2.990% 12/20/34 |....... . 09/20/2023 . | Paydon ... 0] . 12/20/2034 . [2.B FE ...
..55400E-AB-5 | MVHOT 2020-1A B 2.730% 10/20/37 w..vvrerees | venene . 00/20/2023 . | Paydown ... 0 . 10/20/2037 . [1.F FE ...
..55400E-AC-3 | MVHOT 2020-1A C  4.210% 10/20/37 w.vovevevrs | venne . 09/20/2023 . | Paydown ... 0] . 10/20/2037 . [2.B FE ...
..55400U-AB-9 | MVII OWNER TRUST 2022-1A B 4.400% 11/21/39 |....... . 00/20/2023 . | Paydoun ... .0 . 11/21/2039 . [1.F FE ...
MAPLELEAF MIDSTREAM INVESTMENT SENIOR NOTE Redempt ion 100.0000
..56540#-AA-3 | 4.560% 09/30/25 IO P . 07/05/2023 . 168,919 . 09/30/2025 . [3.B PL ...
..57665R-AJ-5 |MATCH GROUP INC 144A  5.625% 02/15/29 ....... | .eecee. . 09/28/2023 . [ ONFS Corporate ........... |o... IR . eveeenes 206,000 ... e e 0] 0 [ .. . . 02/15/2029 . |3.C FE ....
..590486-AA-6 | MESA AIRLINES 2015-1 A 4.750% 07/15/29 ... | ....... . 07/15/2023 . [Various ........ccceevennen. 020 | 170,00 |.......... 020 [ 1020 [0 o0 o0 o0 o0 o , ,038 | 07/15/2029 . |2.B PL ...
MID STATE TRUST SERIES 11 A1 4.864%
. BO5AON-AA-1 | 07/15/38 ..o eeeeieaeas | oo . 00/15/2023 . Paydoun ......c.cveeeen. Ky 96,347 [oovveee. T 1920 [0 [ 427 0 | 427 o0 [ , ,931 . 07/15/2038 . |1.F FE ....
MILL CITY MORTGAGE TRUST 2017-3 M2 3.250%
.59980C-AF-0 |02/25/58 ....vvevrereererrreeen IO P . 09/01/2023 . | Paydoun . 02/25/2058 . [1.A ........

. 12/15/2027 . |3.C FE ....
. 04/20/2037 . |2.A FE ...
. 11/15/2033 . |2.B FE ....
. 01/21/2036 . |1.F FE ...
. 10/20/2040 . |1.F FE ...

. 1,009,272
.1,000,000
.2,472,378
46,662
.295,830

1,012,223 |.
.1,000,000 |.
. 2,477,433 |.

..1,016,250 |.

..1,000,000 |.
..2,518,288 |.
46,655 |.
..295,826 |.

..615394-AM-5 | MOOG INC 144A  4.250% 12/15/27
..61747Y-ES-0 | MORGAN STANLEY  5.297% 04/20/37 .
..61945C-AD-5 | MOSAIC CO  5.450% 11/15/33
..62848B-AB-7 | MVW OWNER TRUST 2018-1A B 3.600% 01/21/36
..62848P-AB-6 | MVW OWNER TRUST 2023-1A B 5.420% 10/20/40

..1,000,000
..1,000,000
..2,381,000
46,662
..295,830

09/28/2023 . [ ONFS Corporate
09/28/2023 . | ONFS Corporate
09/08/2023 . |Various ...

09/20/2023 . | Paydown
09/20/2023 . | Paydoun ...

..628530-BK-2 |MYLAN INC ~ 4.550% 04/15/28 ......ccevvvieieeeiis | enens . 09/28/2023 . [ONFS Corporate . 410,071 . 04/15/2028 . |2.C FE ....

..62946A-AA-2 |NP SPE || LLC 2016-1A A1 4.164% 04/20/46 . |....... . 09/20/2023 . [Paydown .....cocuviieiiininn foeneeniiiiineenn e 81,427 081,427 [l 81,427 [, 81,427 . 04/20/2046 . |1.G FE ....
NADG NNN OPERATING LP 2019-1 A 3.368%

..620682-AA-3 | 12/28/49 ....ovviiiiiiiiiiiieii e [ . 09/28/2023 . [Paydown ....oooiviiiiiinnns feeneeniiiiienen 3750 [ 3,750 [ 3,750 [, 3,750 [ceeeiiiiiinnns [V T (U IO 0 forreeiiiinins [V IO 0 forreeeeeen 3,750 ferniiieiiis (U IO [V (U PO 84 |. 12/28/2049 . 1.F FE ....
NAVIENT STUDENT LOAN TRUST 2023-A A 5.510%

..638961-AA-0 | 10/15/32 oot [ e . 09/15/2023 . [Paydown ....coovinneiinenns fornineniiiienin [ 77,725 [ 177,725 | 77,467 oo [V IO 0 foreiianns 257 foeeiiaiins 0 foreeeans 257 foeeiiaiinns 0 foeeeenns 77,725 o (U IO 0 forreeiiiinnns [ PP 2,943 |. 10/15/2032 . [1.A FE ....
NAVIENT STUDENT LOAN TRUST 2016-AA A2A

..63930N-AB-9 |3.910% 12/15/45 ..oevviiiiiiiiiiiiiciiiiieees [ e . 09/15/2023 . [Paydown .....ooouvvieiiiniis foeneeniiiiiinienn e 51,500 |.ocoiiens 51,500 [ovveernnn. 51,566 |............ 51,580 |ocvveiieennn. 0 foreeeeiinnns 10 [ 0 foreeeeiiinnns LV R 0 foreeeans 51,590 [.vveeieinnne (U IO [V [ PP 1,202 (. 12/15/2045 . |1.A FE ....
NAVIENT STUDENT LOAN TRUST 2017-A B 3.910%

..63930K-AD-3 | 12/16/58 ..o [ s . 08/23/2023 . [Goldman Sachs & Co ...... [eeeeeeviuriieianns founenes 5,629,450 |........ 5,790,000 |........ 5,789,580 |........ 5,789,768 |[...cceeernnnnns 0 foreeieiinnns 8 | 0 foreeeeiinns 8 | 0 foueeees 5,789,796 [..eeeeernnnns 0 [..... (260,346) |...... (260,346) |........... 157,215 |. 12/16/2058 . (1.C FE ....
NEIGHBORLY ISSUER LLC 2022-1A A2 3.695%

..B401BN-AC-1 | 01/30/52 it [ e . 0773072023 . [Paydown .....oouvveeeieniss foeneeniiiiiiiieiis [, 12,500 |...oeeennn. 12,500 |...ceeeees 12,500 |...oeeees 12,500 |..ccvveeennn. [V T (U IO 0 forreeiiiinins [V IO 0 foreeeans 12,500 fooeeeeeinnnnes (U IO 0 forreeiiiinnns [V PO 346 . 01/30/2052 . |2.C FE ....
NEW CENTURY HOME EQUITY LOAN 2003-5 Al6

..64352V-ED-9 |4.792% 11/25/33 evvviiiiiiiiiiiiieiiiiiieeeen [ e . 09/01/2023 . [Paydown ....coouvieriieniis foeveeniiiiiiiieis [, 67,060 |............ 67,060 |............ 62,960 |............ 66,678 |......cvveens 0 foreeeenns (573 R 0 s (692) forvvvrerannnns 0 foreeeans 65,986 |......ceveeennn (U FOP 1,074 ...l 1,074 | 2,165 | 11/25/2033 . |1.A FM ...
ONSLOW BAY FINANCIAL LLC 2023-NaM2 A1

..670843-AA-9 16.319% 03/25/63 .......eevveiiiiiiiiiiiiiiiiiiiens [ . 09/01/2023 . [Paydown ....coouvieriieniis foeveeniiiiiiiieis [, 70,061 |............ 70,061 |ooeeenieens 69,919 ..o [V IO 0 foreiianns 142 | 0 foreeeans 142 | 0 foreeeans 70,061 [oooeeeeennnns (U IO 0 forreeiiiinnns [ PP 2,196 |. 03/25/2063 . |1.A FE ....
OAKS MORTGAGE TRUST 2015-2 A3 3.500%

..67400A-AC-6 | 10/25/45 ......eovveiiiiiiiiiiiiiiiiieeeeiiiinens [ e . 09/01/2023 . [Paydown ...coooviniieiiann foreeneiiiiiin e 6,110 |..cceeenn. 6,110 [eeeeennns 6,137 |oeeeeiiies 6,105 [coeeiiiinnens 0 foreeeeiinns () FUPUTTRN 0 foreeeeeinns () FUPUTTRIN 0 foreeiianns 6,104 [oooeeeniinis (U IO [ LI PP 151 |. 10/25/2045 . [1.A ........
ONSLOW BAY FINANCIAL LLC 2023-NaM4 A1

..67448G-AA-1 16.113% 03/25/63 ...ooovnvviiieeiiiiiiieeeeiiiens [ e . 09/01/2023 . [Paydown ...coovuvviiiiiiniin [eeeeniiiiienein [ 164,699 |........... 164,699 |........... 164,697 |.oooenniineennn. [V IO 0 foreeeieiinnns 2 [ [V T 2 [ 0 foeeeenns 164,699 |........c.en. (U IO 0 forreeiiiinnns [ PP 2,818 |. 03/25/2063 . |1.A FE ....
ONEMAIN FINANCIAL ISSUANCE TRU 2019-2A A

..68269B-AA-6 |3.140% 10/14/36 ..ooveeeniiiiiiiiiiiiiiieeiciins | e . 09/28/2023 . [ONFS Corporate .........c. [eeeeeeiiiiieenennns foeees 4,520,343 |........ 5,000,000 |........ 4,997,869 |........ 4,998,621 |...cvveennnn. 0 foreiians 184 | 0 foreiians 184 | 0 foeeees 4,998,805 |.....oeeeennnnn 0 [..... (478,462) |...... (478,462) |........... 124,292 . 10/14/2036 . |1.A FE ....
ORANGE LAKE TIMESHARE TRUST 2019-A B 3.360%

..68504U-AB-7 | 04/09/38 .......vviiiieiiiiiiieee i [ e . 09/09/2023 . [Paydown .....coouvvieiiiniin foeneeniiiiiniiein e, 47,827 | 47,427 |.ooeeennnn. 47,421 |, 47,422 |oeeeieennns [V OO L FEPRUUPN 0 forreeiiiinnns L PPN 0 foreeians 47,827 | (U IO 0 forreeiiiinnns [ PP 1,058 . 04/09/2038 . |1.F FE ....

ORANGE LAKE TIMESHARE TRUST 2018-A B 3.350%
..68504M-AB-3 ] 07/08/30 ..eeveeiiiiniiiiiiiiiiiiiiiiiiiiiiiiieiiiin | eeens . 09/08/2023 . [Paydown .....oooovveeiiiiiin foveeeiiiiiiiiiiiii foeeienn 78,026 |........... 78,026 |............ 78,024 |............ 78,021 |.oiiiiiiinnns [V S leeiiiiiinns [V S leeiiiiiinns 0 foreeeennns 78,026 |...ooouveenennn [\ PPN [V 0 foreerinnnns 1,544 |. 07/08/2030 . |1.F FE ....
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..750731-AA-9
..758200-AC-6

.. 759950-CU-0

.. 784481-AD-7

.. 78450F-AD-9
..803111-Al-5
..808626-AE-5

..81745A-AB-3

..81745C-AB-9

..81745X-AA-5

..81746H-AB-7

..817460-AA-9

..81746R-AU-3

..81746Y-AA-2

CERTS  3.744% 02/10/49 ......ccevvrvinieennis
REED ELSEVIER CAPITAL MTN  7.500% 05/15/25
RENAISSANCE MTG ACCEPTANCE CR 2004-2 AF5
6.558% 07/25/34
SMB PRIVATE EDUCATION LOAN TR 2017-A B
3.500% 06/17/41
SMB PRIVATE EDUCATION LOAN TRU 2022-A B
3.250% 11/16/54
SARA LEE CORP

6.125% 11/01/32 ..
SCIENCE APPLICATIONS INTL  7.125% 07/01/32

SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000%
05/25/43 .
SEQUOIA MORTGAGE TRUST 2013-7 A2 3.000%
06/25/43 oeooiiiiie e
SEQUOIA MORTGAGE TRUST 2017-4 A1 3.500%
07/25/47 oo
SEQUOIA MORTGAGE TRUST 2017-CH1 A2 3.500%
10/25/47 v
SEQUOIA MORTGAGE TRUST 2018-2 A1 3.500%
02/25/48 ..ot
SEQUOIA MORTGAGE TRUST 2016-2 A19  3.500%
08/25/46 .eeveeiiiiiiiiieei
SEQUOIA MORTGAGE TRUST 2019-2 A1 4.000%
05/25/49 oo

. 09/10/2023 .
. 08/17/2023 .

. 09/01/2023 .
. 08/23/2023 .

. 09/28/2023 .
. 09/28/2023 .
. 09/28/2023 .

. 09/01/2023 .
. 09/01/2023 .
. 09/01/2023 .
. 09/01/2023 .
. 09/01/2023 .
. 09/01/2023 .

. 09/01/2023 .

J P Morgan & Co .
Paydoun

Goldman Sachs & Co

ONFS Corporate ...
ONFS Corporate ...
ONFS Corporate

Paydoun

Paydoun

Paydoun

Paydoun

Paydoun

Paydoun

Paydoun

....... 2,750,625

....... 4,548,058
..... 14,436,545
..... 10,250,000

............ 7,985

............ 8,862

........ 3,000,000

........ 5,000,000
....... 15,000,000
...... 10,000,000

............. 7,985

............. 8,862

............ 48,614 |............48,757
........ 2,906,594 |........ 2,956,560
........ 4,939,167 |........4,948,901 [....
....... 17,034,250 |.......16,087,224 |....
........ 9,867,238 |........ 9,926,511
............. 8,124 |.............8,101
............. 8,921 [............ 8,879
............ 13,324 |............ 13,098
............ 10,851 |............ 10,782
............ 11,810 f............ 11,785
............ 25,472 |............25,196
............. 9,94 |.............9.879

o

........ 2,959,486

....... 15,975,971
........ 9,930,661

............. 7,985

............. 8,878

........ 4,958,313 |..

115
.......... 6
...... (208

...... (410
... (1,539
....... 319

,008 |....

,002
,861)

,255)
,426)
,339

...... (208,861)

...... (410,255)
... (1,539,426)
....... 319,339

...128,194

...837,083
.......... 886,667

. 02/10/2049 .
. 05/15/2025 .

. 07/25/2034 .

. 06/17/2041 .

. 11/16/2054 .
. 11/01/2032 .
. 07/01/2032 .

. 05/25/2043 .

. 06/25/2043 .

. 07/25/2047 .

. 10/25/2047 .

. 02/25/2048 .

. 08/25/2046 .

. 05/25/2049 .
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ORANGE LAKE TIMESHARE TRUST 2018-A C  3.740%
..68504W-AC-1 | 07/08/30 ...vvvvvvvvrrrnrnnnnrnniinninnnnennnnnnnnnnns [ eeeees . 09/08/2023 . |Paydoun ........cooeeviiiins feeniiiniinienns e 66,878 |............ 66,878 |............ 66,869 |............ 66,872 |...covvvrnnnns [V FUSURRRRR [ 0 | [ [ SRR 66,878 |.......ovvnnnns (VO 0 | [V 1,672 |. 07/08/2030 . [2.C FE ....
ORGANON FINANCE 1 LLC 144A  4.125% 04/30/28
LB8622T-AA-9 [ .oeeeiei e | . 09/28/2023 . | ONFS Corporate ........... |oeeeeeeeeeenieninnns |oeeenes 433,194 |.......... 500,000 |........... 511,260 |........... 507,885 |............... 0 fnns (1,678) [euvverrnnnnnnnn 0 fnns (1,678) [cuvvvrrnnnnnnnn 0 . 04/30/2028 . (3.B FE ....
OXFORD FINANCE FUNDING TRUST 2020-1A A2
..69144A-AA-7 13.101% 02/15/28 .oovvvvvviiiiiiiiiiiiiiiiiiiiieiins [ . 09/15/2023 . |Paydown ........coovviiiiies |oeveiiininininnnnnns [0 382,028 | 382,028 |........... 382,028 |........... 382,028 [....ovvvnnnnnen [V FUSURRRRR (VO 0 | (VN 0 . 02/15/2028 . 1.F FE .
OXFORD FINANCE FUNDING TRUST 2019-1A A
..69145A-AB-4 | 4.45%% 02/15/27 ... [ oo . 09/15/2023 . | Paydown 114,504 114,594 |...........114,5%4 |.... . 0 . 02/15/2027 .
..69349L-AR-9 |PNC BANK NA  4.050% 07/26/28 . 09/12/2023 . [Millennium .. , . 750,000 ..786,825 |. ..773,578 |. [(2,742) | ..(2,742) 0| . (82,418) |. . 07/26/2028 .
..693506-BP-1 |PPG INDUSTRIES ~ 3.750% 03/15/28 . 08/07/2023 . |J P Morgan & Co . 1,895,320 ..2,000,000 ..2,007,860 |. .2,004,383 |. (483) |. . (483) 0| .2,003,900 (108,580) | . 03/15/2028 .
..693652-AB-5 | PSIC 2020-2 A2 3.000% 05/25/50 . 09/01/2023 . |Paydoun ... ...28,721 ...29,502 |. ...29,014 |. ... (293) ] . (293) 0| ..28,721 .0 . 05/25/2050 .
..693684-AN-4 | PSIMC 2020-1 A12  3.500% 01/25/50 . |. 09/01/2023 . | Paydown .. 105,415 ..105,415 ..109,952 |. ..108,326 |. (2,910) | . (2,910) 0| .105,415 0| . 01/25/2050 .
..69371V-AA-5 | PSIMC TRUST 2018-1A A1 3.500% 02/25/48 . |- 09/01/2023 . | Paydown 16,665 16,665 16,454 |. 16,615 |. 0| 16,665 0| . 02/25/2048 .
..69374X-AA-8 |PSMC 2019-2 A1 3.500% 10/25/49 .......ccccees [oeennn . 09/01/2023 . | Paydoun ... . . .0 . . 10/25/2049 .
..69375B-ANM-9 |PSMC 2019-3 A12  3.500% 11/25/49 .........eeen [oeeennn . 09/01/2023 . |Paydoun ......oooeveveiinins foveinninninnnnnnnns Joeenn 10,025 10,025 [ 10,251 [ 10,025 [ 0 o 10 s T 0 . 11/25/2049 .
PLAINS ALL AMERICAN PIPELINE ~ 3.550%
L T2650R-BM-3 | 12/15/29 i [ . 09/07/2023 . |US Bancorp ......cceeeeenn foovevenennnnnnnnnnns foeeens 3,400,080 |........ 4,000,000 |........ 3,092,040 |........ 3,094,620 |...........t [ R 478 o [ R 478 o 0 ]....... 3,995,098 |.......coennns 0 . 12/15/2029 . |2.C FE
PLANET FITNESS MASTER ISSUER 2019-1A A2
.. T2703P-AC-7 |3.858% 12/05/49 ....ccoeeviiiiiiiiiiiiiiiiiiiiieeens [ . 09/05/2023 . |Paydoun .......coooeeiiiiins foeiiinininiis e 8,750 |ouennnnnne 8,750 |t 8,750 |.oeeeeeens 8,750 |.ooeeiiiiiins [V (VR [V (VO [V R . 11 0 [ [V R [V 253 |. 12/05/2049 . |2.B FE
PLANET FITNESS MASTER ISSUER 2022-1A A2l
.. 72703P-AD-5 |83.251% 12/05/51 ..ooeeeiiiiiiiiiiiiiiiiiiiiees [ . 09/05/2023 . |Paydoun .......ooooeeiiiiins foeeiiiininiis e 16,250 |............ 16,250 |............ 16,250 |............ 16,250 |......ooeeeins [V (VR [V (VO [ R 16,250 [.evvevvvnnnnns (VR [V R [V 396 |. 12/05/2051 . 2.B FE
PLANET FITNESS MASTER ISSUER 2022-1A A2l1
.. 72703P-AE-3 |4.008% 12/05/51 ..oevvvvviiiiiiiiiiiiiiiiiiiiiiieens [ . 09/05/2023 . |Paydoun ........oooeeeeieies feeeininnnnnnnns 5,000 | 5,000 | 5,000 e 5,000 foniiiiiiiiiinnn 0 el el 0 0 0 i 5,000 [ 0 e [V R [V 150 . 12/05/2051 . |2.B FE
POPULAR ABS MORTGAGE PASS-THRO 2005-D AS
L. 73316P-HP-8 |3.521% 01/25/36 ..o [ . 09/01/2023 . |Paydoun ......coooveiiiiiins fovenniiiiiiiins el 12760 | 1,276 | 1,208 [ 1,265 [0 o2 0 2 0 i 1,268 [0 e - 8 [ 32 |. 01/25/2036 . [1.A FM .
LAS VEGAS RAIDERS LEASE-COLLATERALIZED PT Redemption
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SEQUOIA MORTGAGE TRUST 2019-CH2 A1  4.500%
.B1747C-AA-9 [08/25/49 ...covvveiiiiiiiiiiiiiiiiien s | s . 09/01/2023 . |Paydonn .....uuevviiiiinnnns Jovvniinneiiiiiinees foeeneeeens 10,878 |oeeeennnnns 10,878 [oeeiennne 1,194 s 10,864 [oooeiiiinnnnns 0 Jeeeeennnn (12) forvrnnnninnnnns (U PO (12) | (U P 10,853 |ovveeiiiiiinnnn [V PO 26 | P P 366 |. 08/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2018-CH1 A1
LB1T4TD-AA-T [02/25/48 ...covvviiiiiiiiiiiiiiiiinccciinees | s . 09/01/2023 . | Paydown ... . 02/25/2048 . |1.A ........
L.B1748B-AB-8 [09/25/49 ....cevvveiiiiiiiiiiiiiiciiieceiies | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 12,559 [ooeeinnne 12,559 |[..oceeeeens 12,781 [ 12,613 | 0 e (54) [oovvvnnnnnnnns (U P (54) |vvvennininns (U P 12,5589 |oiieiies (VN P [ PO [V 318 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-4 A1 3.500%
L B1748J-AA-3 [ 11/25/49 oo s . 09/01/2023 . |Paydonn .....evunviviiinnnnn Jevvnninniniiiiins foneneens 5,181 [oiiiinnnnns 5,181 | 5,289 [....ccovnnnnn 5,258 [.ooiiiiiinnnns 0 Jeeeeennnn [W£:) 1 [V P (£ ) [V PR 5,181 | (1 P [ PO [V 120 | 11/25/2049 . |1.A ........
SERVICEMASTER BRANDS 2020-1 A2l  2.841%
LB1761T-AA-3 [ 01730751 wevveeiiiiiiiiiiiriiiin e | s . 07/30/2023 . |Paydonn .....euuveriiiinnnn Jevnniinniiiiiiins feeneens 7,500 fooiiiiiinnnns 7,500 |ieeiinnnnns 7,500 |veeiennnnnns 7,500 |ooveeiinnnnns [ PO (VN P [ PO {1 P [V PR 7,500 |ovueniiiinnnnn (1 P [ PO [V 53 . 01/30/2051 . [2.C FE ....
SERVICEMASTER BRANDS 2020-1 A2I1  3.337%
LB81761T-AC-9 [01/30/51 evveniiiiiiiiiiiiiiiien e | s . 07/30/2023 . |Paydomn .....eeuviriiiinnnn Jevrnniiniiiiinins o 7,500 fooiiiiinnnnns 7,500 |ieeiinnnnns 7,500 |veeiennnnnns 7,500 |ooveeiinnnnns [ PO (1 P [ PO {1 P [V PR 7,500 |oeeeniiiiiinnnn (VN P [ PO [V 188 . 01/30/2051 . [2.C FE ....
SERVICEMASTER BRANDS 2021-1 A2I1  3.113%
L B1761T-AG-0 [ 07/30/51 evveeiiiiiiiiiiiiiiiiieneecreneeeeen | s . 07/30/2023 . |Paydomn .....euunveriiiinnnn Jevenninniieiiiins o 8,750 |[ooiiiiiinnnns 8,750 |iiiiinnnnns 8,750 |vverinnnnns 8,750 |iviiiiinnnns [ PO {1 P [ PO {1 P [V PR 8,750 |oueniiiiinnnn (VN P [ PO [V 204 |. 07/30/2051 . |2.C FE ....
SETTLEMENT FEE FINANCE LLC 2013-1A A 3.980%
LB1783R-AA-1 [01/25/44 .ooovveeiiiiiiiiiiiiiceiies s . 07/25/2023 . |Paydonn .....euvnvviiinnnnns Jovvniinineiiiiinees foeeieeeens 68,860 |............ 68,860 |........... 68,860 |....uunnnnn. 68,860 |....uuiiirinnns [ PO (1 P [ PO {1 P (U P 68,860 |..cooeiiivnnnnn (1 P [ PO [V FO 1,770 |. 01/25/2044 . |1.F FE ....
SHERWIN-WILLIAMS CO DEBENTURES ~ 7.375%
.. 824348-AL-0 [ 02/01/27 wevvvniiiiiiiiiiiiiiiiiinieciinineeeenn | s . 08/18/2023 . | Seaport Group .......cceee |oeeevenrrrriinnnnns founnn 10,756,618 |....... 10,257,000 [....... 10,261,914 |....... 10,265,841 |...covvnnnnnnns [ P (G100 O (U PO L [CI0 I O (U - 10,256,001 |......ccvnnnnns 0 |oeenns 500,618 |....... 500,618 |.......... 800,580 |. 02/01/2027 .|2.B FE ....
SIERRA RECEIVABLES FUNDING CO 2020-2A B
..826525-AB-3 [2.320% 07/20/37 ..cevvvnneviiiiiniiieiiiiiiinneeees | s . 09/20/2023 . |Paydonn .....eueveriiiinnnns Jeevniininiiiiiiinees feeeneeeens 76,123 | 76,123 |..oooonnnnns 76,103 |oeeeeennnnns 76,111 | [ R LT PO [ R LT PO (U P 76,123 |oevvviees (VN P [ PO [V F 1,171 |. 07/20/2037 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2020-2A C
..826525-AC-1 [83.510% 07/20/37 eevvveniiiiiiniiiiiiiiniinieeiinn | s . 09/20/2023 . |Paydonn .....eueviiiiiinnnns Joenniininiiiiinens feeeeeeens 50,749 |o.eenns 50,749 |........eent 50,743 |...coovnnnns 50,744 |..ooovnnnnnnnns [ PO LI P [ PO LI P (U P 50,749 [...ccovvnnnnnns (VN P [ PO [V F 1,181 [. 07/20/2037 . [2.B FE ....
SIERRA RECEIVABLES FUNDING CO 2019-2A C
..82652M-AC-4 [3.120% 05/20/36 ....evvvnviiiiiniiiiiiiiiiiieeeees | s . 09/20/2023 . |Paydonn .....oueveriiiinnnns Jovvniininiiiiiinees feeeneeeens 28,061 |............ 28,061 |oeeeennnnns 28,058 |............ 28,059 |.oiiiiiiinnnnns [ PO 2 P [ PO -2 P (U P 28,061 |..oovunnnnnns (1 P [ PO [V 584 |. 05/20/2036 . |2.B FE ....
SIERRA RECEIVABLES FUNDING CO 2018-2A B
..82653D-AB-5 [3.650% 06/20/35 ...evvvvniiiiiiiinieiiiiineeeees | s . 07/20/2023 . |Paydonn .....eeenvvviiinnnnn Jevvnniininniiiiins foninns 206,792 |........... 206,792 |.......... 206,766 |.......... 206,776 |oeeevennennnnns [ R L T PO [ R LT PO (U R 206,792 |eevvnnnnnens (1 P [ PO [V 4,403 |. 06/20/2035 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2018-2A C
..82653D-AC-3 [3.940% 06/20/35 ....cevvvvniiiiiiiiiiniiiiiiinees | s . 07/20/2023 . |Paydonn .....eeuevvviiiinnnn foevvnniininniiiiins o 206,792 f........... 206,792 |........... 206,734 |........... 206,765 |..ovvunniinnnne [ PO P P [ PR 27 | (U R 206,792 |eevvnnnnnens (VN P [ PO [V F 4,753 |. 06/20/2035 . [2.B FE ....
SIERRA RECEIVABLES FUNDING CO 2018-3A B
..82653G-AB-8 [3.870% 09/20/35 ....evvvniiiiiiiiiiiiiiiiiiineeeees | s . 09/20/2023 . |Paydonn .....eueviiiiiinnnns Joenniininiiiiinens feeeeeeens 19,778 [ooevvinnnens 19,778 [oeeenne 19,774 oeveeenns 19,776 [ooeeiiiiinnnnns [ PO 2 P [ PO 2 P (U P 19,778 o (VN P [ PO [V 508 |. 09/20/2035 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2018-3A C
..82653G-AC-6 [4.170% 09/20/35 ...oevvvniiiiiiiiiiiiiiiiiiiiieeeees | s . 09/20/2023 . |Paydonn .....eueveriiiinnnns Jeevniininiiiiiiinees feeeneeeens 25,685 |....oeennn 25,685 |............ 25,685 |............ 25,684 |.....oovnnnnnnn [ PO L O [ PO L O (U P 25,685 |[.....ccvvnnnnns (VN P [ PO [V 711 |. 09/20/2035 . |2.B FE ....
SIERRA RECEIVABLES FUNDING CO 2023-1A B
..826943-AB-8 [5.830% 01/20/40 ..eevvvviiiiiniiiiiiiiiiiinieiiinn | s . 09/20/2023 . |Paydonn .....euunviviiiinnnn foevenniiniiniiiiins e 226,598 |.........n. 226,598 |........... 226,550 |.....cevnniiiinnne (U1 P [ O L1 [ PR 4B | (U 226,598 |......cevnnnnns (VN P [ PO [V F 4,865 |. 01/20/2040 . |1.F FE ....
S\B PRIVATE EDUCATION LOAN TRS 2017-B B
..83189D-AD-2 [3.500% 12/16/41 ..ovvvvniiiiiiiiiiiiiiniiiiieiiinn | s . 08/23/2023 . |Goldman Sachs & Co ...... |oeeveeverriinnnnnns foonns 3,599,673 |........ 3,970,000 |........ 3,042,3% |........ 3,956,512 [.coeiviinnnnns (U 1,972 | (U 1,972 | (U . 3,958,484 |......evvnnnns 0 f..... (358,811) |...... (358,811) |............ 96,493 |. 12/16/2041 . [1.B FE ....
Redemption 100.0000
..84858II-AA-4 [SPIRIT AIRLINES 2017-1AA  3.375% 02/15/30 . |....... . 08/15/2023 . | .eeeneiiiiiie e . 142,115 .. 142,253 |.... 142,247 ). o (132) | (132) . 02/15/2030 . |1.G FE ....
..858119-BF-6 | STEEL DYNAMICS INC ~ 5.000% 12/15/26 ......... |.ceuen. . 08/07/2023 . | Goldman Sachs & Co ...... . 1,964,740 .2,005,011 |.... . (38,770) |....... (38,770) . 12/15/2026 . |2.B FE ....
STERLING BANK TRUST FSB 2004-1  2.100%
..859245-AA-0 [04/26/26 ....oeeeeeeeeeieeeeeeee e | s . 09/26/2023 . |Paydomn ecevveneeeeinnins Jeeneeeeeeniees e [V [V IO 6,043 |oeeeeennnnnns 2,432 ool 0 [ (2,482) [0 e (2,482) [0 e (VI IO (VI PO [ PO 0 . 04/26/2026 . |1.C ........
STORE MASTER FUNDING LLC 2021-1A A4 3.700%
..86190B-AD-6 [ 06/20/51 ....eeieeeeeeieeeeeeneieeeeeeeneeeeeeeen | s . 09/20/2023 . |Paydomn .ceevuuneeeeennnis Jeeennieeeeeenies e 2,500 [oeeiieeens 2,500 |eeerinnns 2,499 [...ooeeenenns 2,499 [t [ PO L PO [ PO L PO [V PO 2,500 [..eeeeennnnnnns (VI PO [ PO [V PO 62 |. 06/20/2051 . |1.E FE ....
STORE MASTER FUNDING LLC 2018-1A A3 4.400%
L.86212V-AF-1 [10/20/48 .....eeeeeeeeieeeeeeeee e eeeeeen | s . 09/20/2023 . |Paydomn .ceevuuneeeeennnis Jeeennieeeeeenies e 5,000 foereeeennnnns 5,000 |eeereunnns 4,998 |[...oeeennnnns 4,998 [..ocoeeennnnnns [ PO 2 e [ PO 2 e [V PO 5,000 |oeeuuieeeennnnn (VI PO [ PO [V PO 128 |. 10/20/2048 . |1.E FE ....
STORE MASTER FUNDING LLC 2019-1 A2 3.650%
..86212X-AB-6 [ 10/20/49 ....eeeeeeieieeeeeeeeeeeeeeeeeen | s . 09/20/2023 . |Paydomn .ceevuueeeeennnis Joeennieeeeeenies e 3,750 [ 3,750 |eeeeiinns 3,750 |oeeeennnns 3,750 |eeeeiiiees [ PO (VI PO [ PO (VI PO [V PO KIVE I A (VI PO [ PO [V PO 80 |. 10/20/2049 . |1.A FE ....
STRUCTURED ASSET SEC CORP 2002-3 B1  6.500%
..86358R-WU-7 [08/25/32 ..eeeeeeeeeeeceeee s | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 46,761 |............ 46,761 |oeeeennnee. 46,739 |..ceennnnnnn 46,635 |..ccovvnnnnnnns (1 PO (4) |eeeaeeeeene (1 P (3] IO 0 Joeeeeees 46,631 |oeeeveeeees [ PO 130 |oveeeeeees L KU 2,029 |. 03/25/2032 . [1.A FM ...
STRUCTURED ASSET SECURITIES 2003-25XS A5
..86359A-K3-6 [6.120% 08/25/33 ..cevveeieeeeeniieeeeeenieeeeeen | s . 09/01/2023 . |Paydomn .cevvuneeeeennins Jeenneeeeeenieees feeeeeeeens 11,527 |ooeeeennnnns 11,527 eveeees 7,836 |oeeeennnnns 7,836 |eeeeeennanns [ PO (VI PO [ PO (VI PO [V PO 7,836 |oeeeeeeeeennnn [V IO 3,691 |oeeeeennns 3,691 | 368 |. 08/25/2033 . |1.AFM ....
TIF FUNDING |l LLC 2021-1A B 2.540%
..872480-AF-5 [02/20/46 ..oeveiiiiiiiiiiieeeeiin e eeenineeeeee | aeas . 09/20/2023 . |Paydomn .eeveeueeerernnins Joonnnnneeeeniiinaes fonaeeeeees 38,156 [............ 38,156 [.....ce..... 38,147 [.ooonnnnnns 38,149 [..vvnenns (U T 8 | (U T 8 | [U N 38,156 |eevvnnniaeeens [V PP (U T [ PP 646 |. 02/20/2046 . |2.B FE ....
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TACO BELL FUNDING, LLC 2021-1A A23  2.542%
L BT342R-A-3 | 08/25/51 oo [ . 08/25/2023 . |Paydoun .........ooeeieiiins feeiniiiinnies e 12,500 |...ooeneeee 12,500 |............ 12,500 |............ 12,500 |..oooeeeeenns [V FUSURRRRR (VO 0 | (VN [ SRR 12,500 [vvvvvvvnnnnns (VO 0 | [V 238 |. 08/25/2051 . (2.B FE ....
TAL ADVANTAGE VII LLC 2020-1A B 3.290%
..B7407R-AC-0 |09/20/45 .o [ . 09/20/2023 . | Paydoun ... . 09/20/2045 . (2.B FE ....
..87612E-AK-2 | TARGET CORP DEBENTURES  6.350% 11/01/32 ... |....... . 09/06/2023 . |Millennium .. . 11/01/2082 . [1.F FE ....
TENASKA GEORGIA PARTNERS SENIOR SECURED BOND Redempt ion 100.0000
..88031J-AB-2 19.500% 02/01/30 ....ovvvvvviiiiiiiiiiiiiiiiiiiieeins [ . 08/01/2023 . | .uvvvvrrnnninininiiiiiiiiinae , , . 02/01/2030 . (2.B FE ....
TEXTAINER MARINE CONTAINERS 2020-1A A
..88315L-AE-8 |2.730% 08/21/45 .....cooeeeieiiiiii [ . 09/01/2023 . | Paydown . 08/21/2045 . [1.F FE ....
TEXTAINER NARINE CONTAINERS 2021-24 A
..88315L-AQ-1 |2.230% 04/20/46 ......ccoeevviiiiiiiiiiiiiiiieieeees [ . 09/20/2023 . | Paydoun ... . 04/20/2046 . (1.F FE ....

TEXTAINER MARINE CONTAINERS 2021-2A B

..88315L-AR-9 |2.820% 04/20/46 . 04/20/2046 . |2.B FE ....

. 09/20/2023 . | Paydown

..883203-CC-3 | TEXTRON INC ~ 2.450% 03/15/31 . . 09/11/2023 . [Goldman Sachs & Co ...... . 03/15/2031 . |2.B FE ....
TRINITY RAIL LEASING LP 2010-1A .

..B9656C-AA-1 | 10/16/40 ..ooveeiiiiiiiiieiiiiieeeeiieeeeen [ e . 09/16/2023 . Paydown .......ceveeeennnns . 10/16/2040 . |1.F FE ...
TRINITY RAIL LEASING L.P. 2019-1A A 3.820%

..89657B-AA-2 | 04/17/49 ... U . 09/17/2023 . |Paydown ... . 04/17/2049 . |1.F FE ...
UNITED CAPI .3009

..902635-AA-9 | 11/08/27 ..eevveiiiiiiiieiiiiicceeeiieceeeen [ e . 09/25/2023 . |Paydown ... . 11/08/2027 . |1.A FE ...

. 02/28/2051 . |1.F FE ...

..903520-AD-6 |USQ RAIL | LLC 2021-1A A 2.250% 02/28/51 . |....... . 09/28/2023 . | Paydoun ...
Redemption 100.0000

. 07/07/2028 . |1.F FE ....
. 09/03/2026 . |1.F FE ....

..90931L-AA-6 | UNITED AIR 2016-1 AA PTT  3.100% 07/07/28 .

..909320-AA-4 | UNITED AIR 2014-2 A PTT  3.750% 09/03/26 ...
VCP RRL ABS | LTD 2021-1A B 2.848% 10/20/31

. 07/07/2023 .
. 09/03/2023 . |Various ...

2 92243R-AC-8 | eeeeeeiiiiiiieeieie e [ . 07/20/2023 . |Paydoun ........oooeeieiiins Jeeiiiiinieienens e 20,687 [oeeueennnen 20,687 |............ 20,687 |oeeeeeeenns 20,687 [oeeiiiiinnns [V T (U IO 0 forreeiiiinins [V IO 0 foreeeans 20,687 |..ooiiiiieenns (U IO 0 forreeiiiinnns [V PO 442 . 10/20/2031 . |2.B FE ....
VELOCITY COMMERCIAL CAPITAL LO 2018-1 A

..92257A-AB-0 |3.590% 04/25/48 ......oevviiiiiiiiiiiiiiiiiiieeen | eeeeens . 09/01/2023 . [Paydown ....coouvieriieniis foeveeniiiiiiiieis [, 41,978 oo 4,978 ..o 41,963 |...oeeeenn. 41,892 | 0 forreeeiinnns 86 |oeeiiiiienn 0 foreeeeiinns 86 |ceiiiiiiinnn 0 foreeeans 41,978 | (U IO 0 forreeiiiinnns [ PP 1,067 |. 04/25/2048 . [1.A FE ....
VELOCITY COMMERCIAL CAPITAL LO 2019-2 A

.. 92257N-AA-4 |3.130% 07/25/49 ...eevviiiiiiiiiiiiiiiiiiiiiens | e . 09/01/2023 . [Paydown ...coovuvviiiiiiniin [eeeeniiiiienein [ 102,887 |.......... 102,887 |.......... 102,877 |........... 102,733 |vveeeeenns 0 foreiianns 154 | 0 foreiians 154 | 0 foreeeenns 102,887 [oveveeennnnes (U IO 0 forreeiiiinnns [ PP 2,135 |. 07/25/2049 . [1.A FE ....

..92277G-AU-1 | VENTAS REALTY LP  3.000% 01/15/30 ......cccuus | eenns . 09/07/2023 . [Goldman Sachs & Co ...... |eeeeeeeuiiieienniss foeeees 3,365,600 |........ 4,000,000 |........ 3,980,240 |........ 3,985,915 |............... 0 foeeeenns 1,258 [oeeeeeenns 0 foeennns 1,258 [oeeeeennns [V O 3,987 178 |oeeeeennns 0 [..... (621,573) |...... (621,573) |.......... 138,187 |. 01/15/2030 . |2.A FE ....
VERUS SECURITIZATION TRUST 2022-5 A1 3.800%

.. 024921-AA=T | 04/25/67 ... [ . 09/01/2023 . [Paydown ......ccuveiiiiiiis feieeiiis [, 86,631 [............ 86,631 |............ 84,777 |oeeenns 84,946 |............... 0 foeeeenns 1,685 |.ccveeeeinn. 0 foeeennne 1,685 |ccieeeennn. 0 [ 86,631 |...occuniieens [ IR [V R, [ R 2,246 |. 04/25/2067 . [1.A FE ....
VERUS SECURITIZATION TRUST 2023-1 A3 6.900%

.. 92539B-AC-6 | 12/25/67 ... e . 09/01/2023 . [Paydown ......ccvveiiiiiiis feeeeeeiis e 74,984 |............ 74,984 |............ 74,963 |.cvriiiienns [V IR 0 forereiennis 21 | 0 foreieinnis 21 | 0 [ 74,984 |....oooeenn. [ IR 0 foreeieennis [ R 3,082 |. 12/25/2067 . |1.F FE ...
VERUS SECURITIZATION TRUST 2023-INV1 A3

.. 92539F-AC-7 |6.758% 02/25/68 .......ccevveieeiiiiiiiieeeeiies | e . 09/01/2023 . [Paydown ......ccuviiiieiiis foneeeniii 178779 [ 178,779 |.......... 78,777 el [V IR [V R, 1o 0 foreeiiinnies 1o 0 foeeennns 178,779 |oeeeeeenns [ IR 0 foreeieennis [ R 6,186 |. 02/25/2068 . |1.F FE ....

VERUS SECURITIZATION TRUST 2023-3 A3 6.743%

1 925396-AC-5 | 03/25/88 ..o | e . 09/01/2023 . | Paydown ... . 03/25/2068 . |1.F FE ...
VERUS SECURITIZATION TRUST 2023-INV2 A3

. Q2540B-AC-3 | 7.079% 08/25/68 ......ceveveeerrrererereernnenes | veens . 00/01/2023 . [Paydoun ....cvevvevvereiens oreeeeieieieinn . 08/25/2068 . [1.F FE ...
VISTA RIDGE LLC SENIOR SECURED NOTES ~ 2.570% Redempt ion 100.0000

..928388-AA-1 | 10/14/49 .....voverereeeeeeeceeeeeeeeeens | e L 00/30/2023 . [ 1evvieieieieieieiieenies oo [ 19,232 |oeveeenne 19,232 [ooveveene. 19,232 |ovevernee 19,232 v [ P (U [ PO (U [ 19,232 |oveverereennnne (U [ P (U O 371 |. 10/14/2049 . |[1.F PL ...
WASHINGTON MUTUAL 2003-ART1 BY  5.731%

( Q2020F-JJ-8 | 10/25/33 oo | e . 00/01/2023 . [Paydoun ....oveveueerveiens foerereeeeeeeieees foeeeeened, 189 |, 4,189 [ovrrnnnne 2,142 . 10/25/2033 . [1.A F ...
WASHINGTON MUTUAL 2003-AR12 B1  4.241%

< Q2000FKX5 |02/25/34 ..o | e . 09/01/2023 . | Paydown ... 446,040 ... 301,667 |.... . 02/25/2034 . [6. FMl .....

. 94354K-AA-8 |WAVE USA 2019-1 A 3.507% 09/15/44 ....cer | envne . 09/15/2023 . [ Paydown ... 152, 161 152,154 |.... . 00/15/2044 . [2.A FE ...

CVS HEALTH CORP CTL - PASS THROUGH CERT Redempt ion
..94978#-AH-0 |7.530% 01/10/24 ...ovvvvvvvvvviiiiiiiiiiiiiiiiiiiies [ . 09/10/2023 . | .uvveveeiniiiiiiiiiiiiiiiiiins Jeveeeeeiieeeeeeeeees |oeee.. 100,383 il 100,383 |........... 100,383 |.......... 100,360 J............... [ OO 24 i [ O 2 i 0 forreeenn. 100,383 |....vveeennne [\ PPN [V 0 foreerinnnns 1,712 |. 01/10/2024 . 2B ........
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WELLS FARGO MRTG BACKED SEC 2019-3 A1
..949831-AA-9 [3.500% 07/25/49 ....ccevvvnvviiiiiiiiiiiiiiiiiinees | s . 09/01/2023 . |Paydomn ....ceuunveriiiinnnn Jevvniinniieiiiins foieneens 1,602 [ooiiiinnnnns 1,692 |oeeeeenns 1,716 [ooeeeinnnnnns 1,703 | 0 Jeeeeennnn A (U PO [ [V PR 1,692 |ooveeiieens (1 P [ PO [V 40 |. 07/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED 2018-1 A17
..94989U-AS-0 [3.500% 07/25/47 ..covvvnnviviiiiniiiiiiiiiineeeees | s . 09/01/2023 . | Paydown ... ... 27,363 ... 27,363 ...26,110 |............26,620 |.... ..27,363 |.. . 07/25/2047 . |1.A ........
WELLS FARGO MORTGAGE
..95002F-AE-4 [3.500% 09/25/49 ......cevvviiiiiiiiiiiiiiiiiiiines | s . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 108,566 |.......... 108,566 |........... 11,341 |oeeeeeins 109,866 [......evvvnnnns 0 s (1,300) fouvvvennnnnnnns (U . (1,300) fornnevvinnnnns (U 108,566 . 09/25/2049 . |1.A ........
WELLS FARGO MRTG BACKED SEC 2019-2 A1
..95002J-AA-4 [4.000% 04/25/49 .....covvvnviiiiiiiiiniiiiiiiiinees | s . 09/01/2023 . |Paydonn .....euunvvriiiinnnn Joevenninnieiiiiins feneneens 6,530 [.coeiiiene 6,530 |iiiiiinnns 6,646 |......ounnnn. 6,545 [...oooiiinnnnns 0 Jeeeeennnn (15) fervrnnnnnnnnnns [V P (15) |evvenienees [V PR 6,530 [...covvnnnnnns (1 P [ PO [V 162 |. 04/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED SE 2020-3 A1
..95002T-AA-2 [3.000% 06/25/50 ....eevvvrvvirnnnnniiiiiniiiniiniinn | s . 09/01/2023 . |Paydomn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 21,397 | 21,397 |oooiiinnnnns 22,100 |....ceveenns 21,919 | 0 s (521) |vvvvevennnnns (U (521) |oevvvvrnnns (U P AT T R (1 P [ PO [V 431 |. 06/25/2050 . |1.A ........
WENDYS FUNDING LLC 2019-1A A2I1  4.080%
..95058X-AH-1 [06/15/49 ....ovvviiiiiiiiiiiiiiiiiiiieeeciiiieeees | s . 09/15/2023 . | Paydown . 06/15/2049 . |2.B FE ....
WENDYS FUNDING LLC 2022-1A A211  4.535%
.. 95058X-AP-3 [03/15/52 ...eevvrnniiiiiiiiiiiiiiiini s | s . 09/15/2023 . | Paydown . . 03/15/2052 . |2.B FE ....
..958667-AC-1 | WESTERN MIDSTREAM OPERAT ~ 4.050% 02/01/30 . |....... . 09/28/2023 . | ONFS Corporate .1,979,670 |.... . 02/01/2030 . |2.C FE ....
CBS CORP WESTINGHOUSE ELEC CORP  7.875%
..960402-AS-4 [09/01/23 eeveeeeeeeeeee e eeeen | s . 09/01/2023 . |Maturity .....ccovviieeeee Joeveniiiiieeeeiiees Jeveenn... 425,000 |...........425,000 |...........437,321 |........... 425,751 . 09/01/2023 . |2.B FE ....

WEYERHAEUSER CO DEBENTURES ~ 7.950% 03/15/25

2.962166-AU-8 | ...ooeniiiiiiiiiiiiiie e [ . 07/06/2023 . [Seaport Group ..........c. foeeeericueereennies foeees 1,027,500 |........ 1,000,000 |........ 1,103,650 |........ 1,015,380 |..ceeeereereeca0 fooeeeiiecs (881) o0 e (881) el 0 e 1,014,500 |.. . 03/15/2025 . |2.B FE ....
£.962166-AU-8 | ...ooeiuiiiiiiiiiiiiii e [ . 09/28/2023 . [ONFS Corporate .......ccc foeeeeerecueceennins foeees 3,083,403 |........ 2,968,000 |........ 3,275,633 |........ 3,013,648 |...occvveeeenn 0 [ (7,948) |0 e (7,948) |0 [ 3,005,700 [oeeeeeeiueenns 0 foeenne 27,703 |........ 27,703 |........... 127,154 |. 03/15/2025 . [2.B FE ....
WILLIS ENGINE SECURITIZATION T 2018-A A
..97064E-AA-6 | 4.750% 09/15/43 .....eovviiiiiiiiiieeiiiiiieeees [ eeeees . 09/15/2023 . [Paydomn ......cceveereriiis foeeieiiiiiiieeii [ 86,357 [ooccoeee. 86,357 |....ooo..... 86,353 |............ 86,350 |...ueeneennnne 0 foeeeiiiiias A PR [ OO A PR [ OO 86,357 |..coocuiieenns (I IO [ OO [ P 2,383 |. 09/15/2043 . [2.A FE ....
WILLIS ENGINE SECURITIZATION T 2020-A A
..97064F-AA-3 |3.228% 03/15/45 .....eeeeiiiiiiiiieeiiiiieeeeees [ eeeens . 09/15/2023 . [Paydomn ......cceveeeeriiis foeeeeiiiiiieeeii [ 33,908 |.ccceeeenns 33,908 |............ 33,907 |..oovennnn. 33,907 | 0 foeeeiiiiias 1 [ 0 forreeiiiiias 1 [ [ OO 33,908 [..evveeeeennee (I IO 0 foreeeiiiiiias [\ O 726 |. 03/15/2045 . |1.F FE ....
WILLIS ENGINE SECURITIZATION T 2021-A A
..97064G-AA-1 | 3.104% 05/15/46 ........evveeeeiiiiiieeeeiiiiiees [ eeeeens . 09/15/2023 . [Paydomn ......cceveereriiis foeeieiiiiiiieeii [ 17,378 |.oeeeeeee. 17,378 oo 17,377 oo 17,377 oo 0 foeeeiiiiias 1 [ [ OO 1 [ [ OO 17,378 |oeeeeis (I IO [ OO [\ O 359 |. 05/15/2046 . |1.F FE ....
WINWATER MORTGAGE LOAN TRUST 2014-1 A1
..97652P-AA-9 | 3.919% 06/27/44 ......ovvviiiiiiiiiiiiiciiieeees [ eeees . 09/01/2023 . [Paydomn .....coceveveeeeeins feoreiiiiiiiiiiiins el 1,070 i 1,070 [ 10106 [ 1,072 [0 | (D) fe O e (D) e 0 e 1,07 |0 (3] I (3] PO 28 | 06/27/2044 . [1.A ........
WINWATER MORTGAGE LOAN TRUST 2015-1 A4
..97652T-AD-5 |3.500% 01/20/45 ......oevvieiiiiiiiiiieeciiiees [ eeeeees . 09/01/2023 . |Paydoun ... . 01/20/2045 . |1.A ........
Deutsche Bank Securities
..98310W-AN-8 | WYNDHAM WORLDWIDE ~ 6.000% 04/01/27 .......... |.eeeen . 08/22/2023 . [ .eeeeiiiiiiiiiieeeiiieees [ [ 2,285,760 |........ 2,381,000 |........ 2,385,786 |........ 2,382,848 |.....ooeeeenne 0 foeeenne (386) |-evveeeannnn 0 foeeeenne (386) |-evveeeannnnn 0 foeeens 2,382,462 |.......c...... 0 . 04/01/2027 . |3.C FE ....
ZAXBY'S FUNDING LLC 2021-1A A2 3.238%
..98920M-AA-0 | 07/30/51 .. [ eeeeas . 07/30/2023 . [Paydomn ......ccceveeereenn forreiiiiiiiieeeins e 7,500 [oeeeeennne 7,500 | 7,500 |ooooeiinnnns 7,500 [oeeeiiiiinnns 0 foeeeiiiiias (O IO [ OO [ O 0 fooeeieene 7,500 foeeeeiiiiinns (I IO [ OO [\ O 182 |. 07/30/2051 . [2.B FE ....
Redemption 100.0000
..00908P-AB-3 | AIR CANADA 2017-1A  3.550% 01/15/30 ......... A..... L 07/15/2023 . [ eveeieeiiiiiiieceeiiieees [ [ 64,000 |............ 64,000 |.....coeeen. 64,000 [.........ee64,000 [ooeeiiiiininn 0 o0 e 0 el 0 o0 e 64,000 |....ccvveenns (I IO [ OO [ P 2,038 |. 01/15/2030 . |2.A FE ..
..009090-AA-9 | AIR CANADA 2015-1A  3.600% 03/15/27 ......... A..... . 09/15/2023 . [Various ..........ccceveeees foereeiiininnnniiies foeeeenne 146,567 |........... 146,567 |........... 148,277 oo 47,415 | 0 e (118) | 0 e (118) o0 [, 147,207 |ooooeeenees [V (730) fvvvvvvnnns (730) [oevvvnnnnnnnn 5,127 |. 03/15/2027 . [1.F FE ..
ALIMENTATION COUCHE-TARD 144A  2.950% Morgan Stanley Dean
..01626P-AM-8 | 01/25/30 A . 08/23/2023 . [Witter .....cooveveriiinns feeeeiiiiiieeeeniis [oeee.. 1,690,640 ... 2,000,000 |........ 1,997,600 |........ 1,998,250 |..cvvvvreenena0 foeeeeiiin 128 o0 e 128 il 0 |, 1,998,378 |........eeeeet .0 | (307,739) |...... (307,739) ....57,825 |. 01/25/2030 . [2.B FE ..
..067901-AA-6 | BARRICK GOLD CORP  5.800% 11/15/34 .. oA . 09/28/2023 . [ONFS Corporate ........c.. |oeeeericieeeeeniis o 2,863,968 |........ 3,000,000 |........ 3,044,580 |...cccevveieeeneen O feeeiiiiinnnn 0 e (1,089) | 0 e (1,089) |0 [ 3,043,491 |0 [, (179,522) |...... (179,522) .. 151,767 |. 11/15/2034 . [2.A FE ..
..496902-A0-0 | KINROSS GOLD CORP  4.500% 07/15/27 ........... A..... . 08/08/2023 . [Goldman Sachs & Co ...... |-ccccoveuvereennin |oooo. 3,831,461 [, 3,968,000 |........ 3,895,213 |........3,927,466 |......ccooeee0 feeeeennn4,951 0 4,951 0 3,932,417 [ovvvvvvrvnnnnnn0 [ (100,956) |...... (100,956) ...190,960 |. 07/15/2027 . [2.C FE ..
..891160-MJ-9 | TORONTO-DOMINION BANK  3.625% 09/15/31 ...... A..... . 08/31/2023 . [TD Securities ............ e eenees [202222,963,659 ... 3,174,000 |........ 3,166,970 |........3,221,800 [..oeeeriecnnn0 |eeennnn21,328 [0 2,328 [0 s 3,243,123 [oeeeeeeiiil0 e (279,464) |...... (279,464) .. 111,861 |. 09/15/2031 . [1.F FE ..
WEST FRASER TIMBER CO 144A  4.350% 10/15/24
..952845-AE-5 A..... . 09/28/2023 . [ONFS Corporate ... e |202223,096,422 Ll 3,175,000 |........ 3,178,604 |........ 3,175,642 [.....ccoeece0 |ooiiinnnes (246) [ooeeeeiin 0 o (246) [0 e 3,175,3% |.. (78,974) ...131,974 |. 10/15/2024 . [2.C FE ....
Redemption 100.0000
..00802#-AA-4 | AEROSTAR AIRPORT HLDG LLC  5.750% 03/22/35 |C..... . 09/22/2023 . . , , s , . . . 1,717 |. 03/22/2035 . |2.A FE
..009280-AS-0 | AIRCASTLE LTD  4.250% 06/15/26 .. R R . 09/28/2023 . [ONFS Corporate ... 1,891,448 |........ 2,000,000 |........ 1,990,300 |........1,994,858 [........cccccn0 oo 1,044 0 i 1,044 [0 s 1,995,903 [.....ovvvnnnnnn0 e (104,455) |...... (104,455) .67,056 |. 06/15/2026 . 2.C FE
ALCOA NEDERLAND HOLDING 144A  4.125%
..013822-AG-6 | 03/31/29 ....evveiiiiiiiiiiie e D..... . 09/28/2023 . [ONFS Corporate ........cc. |oeeeeiiveeriinnins feuees 1,105,241 |........ 1,250,000 |........ 1,250,000 |........ 1,250,000 |..ooeveeennnes [V O, (O O [V O, (VO 0 fnns 1,250,000 |..ooeeeeennnns 0 f..... (144,759) |...... (144,789) [...ovnnenee 25,638 |. 03/31/2029 .|2.C FE ....

ANGLO AMERICAN CAPITAL 144A  3.875% 03/16/29
..034863-BB-5 | .eeiiiiiiiiie e D..... . 09/28/2023 . | ONFS Corporate ........oo. Jooeeeeeeeeeeeeeieees Joveeeens 894,558 |........ 1,000,000 |J........... 993,520 |........... 94171 [ 0 foeeeennn. 622 [.oiiiiinnnns 0 foreeeennn. 622 [oiiiiinnnns 0 forreeenn. 994,798 |ooeviiiiinnnns 0. (100,235) |...... (100,235) |............ 40,149 |. 03/16/2029 . [2.B FE ....




¥1°603

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

SCHEDULE D - PART 4

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

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
AUSTRALIA PACIFIC LNG PROC PTY SENIOR SECURED Redenption 100.0000
..05256L-AB-9 |NOTE ~ 4.820% 09/30/30 ....evevvvereeareennns Do L 00/30/2023 . [ +vvrveiineeiieieiineeenes [ [ 105,000 |...ecee. 105,000 |.veueenee 105,000 [...veene 105,000 [vvrvereeenne 0 [ (L A (| P (L A (| 105,000 [oevevenenene (L AR (| P (L FR 5,061 |. 09/30/2030 . |2.B FE ....
AUSTRALIA PACIFIC LNG PROC PTY SENIOR SECURED Redenption 100.0000
..05256L-AC-7 |NOTES ~ 4.850% 09/30/30 ..vevvuvenevereeannnes Do . 00/30/2023 . [ +evveiinieiinieiieieirenes [ [ 2,500 [orrieeenne 22,500 |oeieriennne 22,500 [ooeereeenne 22,500 [ovevierrinnnne (| P (L AR (| P (L A 0 [ 22,500 oo (L AR (| P (L1 FUT 978 |. 09/30/2030 . [2.B FE ...
AUTO METRO PUERTO RICO AUTOPISTAS LLC 144A Redenption 100.0000
..05330K-AA-3 [ 6.750% 06/30/35 ....eevvrvereereenienierieneninnies |Covae L 09/30/2023 . | cevieeieeieeeeeeeeeeees e oo 70,000 |oeererrennne 70,000 [orreenenne 70,000 |..eoueeee. 70,000 [.vovvreeenne (| P (L A (| P (L A 0 [ 70,000 [veveveienns (L AR (| P (L A 3,544 |. 06/30/2035 . |2.C FE ...
AVOLON HOLDINGS FNDG LTD 144A  4.250%
< 05401A-AL=5 [04/15/26 ...vonveneeeeeeeeeie e D..... . 09/28/2023 . | ONFS COrporate .....cceee |overeereeruerenens foeveennnn 937,705 |........1,000,000 |...........999,750 |........... 999,839 [ovvvrvrririnne ([ P LI A ([ P LI A (L A 999,857 [..uvveueene 0 | (62,151) |....... (62,151) [ccveevee 19,361 |. 04/15/2026 . |2.C FE ....
BRIGHTWOOD CAPITAL MM CLO LTD. 2020-1A AR
.. 10048V-BA-2 [ 7.471% 01/15/31 ..ovveveeeienieniesiesiesienens [Deves . 07/15/2023 . | Paydown ... .. 234,027 ..234,027 |.... . 01/15/2031 . |[1.A FE ....
CAL FUNDING 1V LTD 2!
L 12807C-AA-1 [09/25/45 ..eveiiiieeeee e D..... . 09/25/2023 . | Paydown ... 85,000 ...84,988 |.... . 09/25/2045 . |1.F FE ....
..151290-BV-4 [ CEMEX SAB DE CV 144A D..... . 07/07/2023 . |Mizuho Securities . . 1,886,000 .2,000,000 |.... . 11/19/2029 . |3.A FE
CIRRUS FUNDING 2018-1 LTD 2018-1A A CLO
L A7275G-AA-4  [4.800% 01/25/37 veeeeeeeeieeieeeeeeeeeeeeee D..... . 00/28/2023 . | ONFS Corporate ...ceeeees |oeereereesennnnnne ferrenns 4,797,455 |........ 5,000,000 |........ 5,000,000 |-....... 5,000,000 |-eeeveereannnne (] (L A (] (L A [\ 5,000,000 |-eereereenenns 0 [ (202,545) |........ (202,545) |........... 282,667 |. 01/25/2037 . |1.A FE ...
COMISION FEDERAL DE ELECTRICID SENIOR NOTES Redempt ion 100.0000
..200447-A%-1 [ 4.390% 09/29/36 ...ververeererneeneienenenene |Deves L 00/20/2023 . | cuveveeeiniiniieeneeeneee e [eeeeen 450,000 |.eeeeennens 450,000 |.vveeeene 450,000 |.veennen 450,000 |-veeveeneannnns (] (L A (] (L A (| 450,000 |veeereeeens (L A (] (| A 17,717 |. 09/29/2036 . |2.B ........
CORE LABORATORIES (US) INTS SERIES 2011B
..21867%-AB-4 [ 4.110% 09/30/23 ...eeveveeeeeeeieeneenenenenes |Deves . 09/30/2023 . | Various .eeeeeeeeeeeeeans foeereeneeneennnnns feeens 6,000,000 |........ 6,000,000 |........ 5,761,400 |........ 5,984,416 |...cocennenne. [\ 15,584 [.veveeeeaene [\ 15,584 [.veeeeeeaene [\ 6,000,000 . 09/30/2023 . [3.A ...
INDUSTRIAL DPR FUNDING LTD 2016-1A 3 5.235%
< 45B05P-AM-0 [ 04/15/26 ... . 07/15/2023 . . 183,458 183,458 |...........183,458 |.... .183,458 |.. . 04/15/2026 . |2.B FE
..46590X-AC-0 [ JBS USA/FOOD/FINANCE 144A  3.750% 12/01/31 |D..... [. 08/22/2023 . |Tax Free Exchange ..500,000 . 500,000 . 500,000 |. . 500,000 |. 500,000 . 12/01/2031 . |2.C FE
..46590X-AD-8 [ JBS USA/FOOD/FINANCE 144A  3.000% 05/15/32 |D..... . 08/22/2023 . | Tax Free Exchange . 1,977,866 ..2,000,000 ..1,974,180 |.... .1,977,866 |.. . 05/15/2032 . |2.C FE
KIMBERLY-CLARK DE MEXICO 144A  3.800%
..494386-AB-1 [ 04/08/24 D..... . 07/06/2023 . |Barclays ... 4,002,827 |........ 4,167,000 |........ 4,348,991 |.... ... (8,89)[. . (8,893) |-eeieieean 0 o 4,185,644 |.. L (92,817) |....... (92,817) ...119,639 . 04/08/2024 . [1.G FE ..
KIMBERLY-CLARK DE MEXICO 144A  3.250%
.. 494386-AC-9 [08/12/25 ...ooveiieieeeeeeeeeeee e D . 09/28/2023 . | ONFS Corporate ...ceeeves |oeerersersersnnnne feeen 2,873,760 |........ 3,000,000 |........ 2,979,820 |........ 2,994,988 |..ooceiennene [\ 1,650 [oeeveeeeaene (| 1,650 [eeveeeeaene [\ 2,996,638 [..ooieenen. 0 [ (122,878) |...... (122,878) |- 102,104 | 03/12/2025 . [1.G FE ..
OWL ROCK TECHNOLOGY FINANCING 2020-1A A
..69120L-AA-1 [8.520% 01/15/31 .. . 08/23/2023 . | Paydown ... e |- ..5,931,379 ..5,901,723 |........5,918,952 |.. 12,428 |. .12,428 ........ 5,931,379 0 .0 . .396,112 |. 01/15/2031 . [1.F FE .
..78440P-AC-2 [SK TELECOM 144A 6. TP ) N . 08/17/2023 . |Wells Fargo Securities |....cccoceveriens [oenee. 1,044,000 |........ 1,000,000 |[........ 1,000,880 |........ 1,000,305 [.... (33)]. (83) |0 [ 1,000,272 |.. 43,728 |.... ,728 .65,131 [ 07/20/2027 . [1.G FE .
SING TELECOMMUNICATIONS 144A  7.375%
..82929R-AC-0 [12/01/31 wvvevieiiiininiineeescsesenenenees [ Decs . 09/11/2023 . |Wells Fargo Securities |....ccooervervens [oennnnn5,675,450 |........ 5,000,000 |........ 4,917,250 |........ 4,955,411 [orvrriinne (| 2,251 | (| 2,251 | (| 4,957,662 [..ocovenennen. (U 717,788 |....... ATV : T 288,854 |. 12/01/2031 . |1.F FE ..
PROJECT SUNBIRD 2020-1A A 3.671% 02/15/45
2 BBT0OL-AR | ceitietct e Do . 09/15/2023 . |Paydomn .c.eeveeeveerens |oerieirieinieens [ 230,228 |ovoeeennnen 230,228 oo 230,218 |ovveunnnen 230,215 |ovreerrinnne (| P K I (| P 3 [ (L P 230,218 | (L1 FU LU R LU SR 5,361 [. 02/15/2045 . |1.6 FE ....
TURBINE ENGINE SEC LTD 2013-1A A 5.125%
. 89989F-AA-2 [12/13/48 ..o [Coc . 09/15/2023 . |Paydomn ..cveveverienie forerrenienienenens oo 22,043 o 2,043 |ooovennee 21,685 [oeieinenne 21,931 [orviiiiene 0 [ 12 [, 0 [ 12 [, 0 [ 22,043 oo (L AR (| P 0 [ 657 |. 12/13/2048 . |3.C FE ...
HOFER FINANCIAL SERVICES GmbH SENIOR NOTE
. A3158#-AH-2 [3.790% 09/26/23 ....cevvuvrevrernnnininnninninne [Deves . 09/26/2023 . [Maturity ...ocevvererens fovereenenienenens oo 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |-eervereerennne (| P (L A (| P (L A (| 5,000,000 |.eevevennnne (L AR (| P (L A 189,500 . 09/26/2023 . [1.G PL ...
BOSKALIS FINANCE BV SNR NOTES ~ 3.660%
N14928-AE-6 [ 07/22/23 .o D..... . 07/22/2028 . |Various ....cceeeeeeenenee fovereenenienenens foenen 3,000,000 |........ 3,000,000 |........ 3,000,000 |....... 3,000,000 |-eervereerennne (| P (L AR (| P (L A (| 3,000,000 [+.vevevennnne (L AR (| P (L A 66,838 |. 07/22/2023 . |2.B ........
NASSAU AIRPORT DEVELOPMENT CO  7.000% Redemption 100.0000
PTOTT@-AF-1 | 11/30/33 1o Do L 00/30/2023 . [ +vvrveiineeiieieiineeenes [ [ 105,000 ... 105,000 |..eueenee 105,000 [...veune 105,000 [vvrvrreeenns (| P (L A (| P (L A (| 105,000 [oevevennenene (L AR (| P (L FR 5,133 |. 11/30/2033 . |3.C PL
AQUASURE PTY LTD SERIES 2018A  4.320% Redempt ion 100.0000
.Q0458*-AF-6 | 01/12/34 .veieeiieeeieieee e Do L 07/12/2023 . [ eevreeeineeiinieieeieee [ [ 44,704 v 44,704 v 44,704 |oevenen 44,708 v (| P (L AR (| P (L A 0 [ 44,704 |ooviiiine (L AR (| P (L FR 1,782 |. 01/12/2034 . 1.6 FE
FOXTEL MANAGEMENT PTY LIMITED SER F GT SR NT Redenption 100.0000
..03946*-AF-0 [4.420% 07/25/24 ...oovevvevviiinciiiiieicnen | Divais . 09/11/2023 . [ eevieeiniciiiciicinieies |ovieiieiinnens [ 2,000,000 |........ 2,000,000 |........ 2,000,000 |........2,000,000 |.... 0] .0 . 0 [ 2,000,000 |.. R .0 .99,696 |. 07/25/2024 . [2.CPL ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 240,698,415 248,278,338 251,447,725 245,504, 158 0 (122,042) 0 (122,042) 0 250, 181,708 0 | (9,483,296)| (9,483,296) 10,766,615 XXX XXX
2509999997. Total - Bonds - Part 4 271,092,692 279,871,677 285,269,248 277,239,783 0 (228,528) 0 (228,528) 0 281,810,847 0| (10,615,807)| (10,615,807) 11,899,350 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 271,092,692 279,871,677 285,269,248 277,239,783 0 (228,528) 0 (228,528) 0 281,810,847 0 | (10.615,807)| (10,615,807) 11,899,350 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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Year's Book/ | Exchange Book/ Interest/ Modifier
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CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
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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
..677416-10-1 |0HIO NATIONAL INVESTMENTS INC ......eevvvvvnnees | ....... | 09/29/2023 . |ONFS Corporate ........... | ............ 10.000 |[.......... 10,000 Jooooooeiiiiiiiiiinns oo 10,000 |........ 3,988,668 |...(3,978,668)|............... [ 0 ]...(3,978,668) |.............. [ PP 10,000 foooeeeeinnnnns 0 fooeiinnnnnnes [ PP 0 [....... 8,700,000 |..eevvvr weveeens| ceeeiiiins
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 10,000 XXX 10,000 3,988,668 | (3,978,668) 0 0] (3,978,668) 0 10,000 0 0 0 8,700,000 XXX XXX
5989999997. Total - Common Stocks - Part 4 10,000 XXX 10,000 3,988,668 (3,978,668) 0 0 (3,978,668) 0 10,000 0 0 0 8,700,000 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 10,000 XXX 10,000 3,988,668 (3,978,668) 0 0 (3,978,668) 0 10,000 0 0 0 8,700,000 XXX XXX
5999999999. Total - Preferred and Common Stocks 10,000 XXX 10,000 3,988,668 (3,978,668) 0 0 (3,978,668) 0 10,000 0 0 0 8,700,000 XXX XXX
6009999999 - Totals 271,102,692 XXX 285,279,248 281,228,451 (3,978,668) (228,528) 0 (4,207, 196) 0 281,820,847 0 | (10,615,807)| (10,615,807) 20,599,350 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 XXX 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 XXX 0 0 0 0 XXX XXX
BARCLAYS CUSTOM
10/13/2023 Strike @ |Fixed Index Annuities
188.96 BXI1GS065 ..... [.cevvvvunniirirrnninninnes Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 10/14/2020 [. 10/13/2023 |......... 11,275 |........ 2,130,537 |.ceveennnns 188.%6 |......... 105,647 |.eevvenees (VN FORR | N ISR L [ L [P (1,762)] e [ TR | IO [} ORI | IR 0/0 weviiees
BARCLAYS CUSTOM
11/14/2023 Strike @ |Fixed Index Annuities
189.9306 BXI1GS067 .. Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 11/13/2020 |. 11/14/2023 |..........6,523 [........ 1,238,832f......... 189.9306 |..........61,573 ....(1,015)]. 0.
BARCLAYS CUSTOM
12/14/2023 Strike @ |Fixed Index Annuities
191.5716 BXI1GS068 .. [....cevvvnvvvrvrnnnnnnnnns Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/15/2020 [. 12/14/2023 |......... 14,051 |....... 2,691,788 (......... 191.5716 |......... 133,485 ..ot [V T | IS (VN [P I 470 |.......... (1,496)...eeeeeenennnn [ TR | IO [} ORI | IR 0/0 weviiees
BARCLAYS CUSTOM
1/12/2024 Strike @ Fixed Index Annuities
191.9166 BXI1GS071 .. [.eeeeerenneeeieiiiieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.01/13/2021 [. 01/12/2024 |......... 31,493 |........ 6,043,997 |......... 191.9166 |......... 299,812 |.uvueiiiiiinnn (VN PO | FE, 2,071 [ | 2,071 [oennneees (2,912)) e (0N R | FEN [N R | IR 0/0 wevviins
BARCLAYS CUSTOM
2/14/2024 Strike @ Fixed Index Annuities
192.9936 BXI1GS073 ... [.evvvvvenniieiiinninnenes Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.02/16/2021 |. 02/14/2024 |....... 145,723 |...... 28,123,668 |......... 192.9936 |...... 1,394,572 |.eveeeeeeennn [V PO | IS 12,078 [ Joeeenennns 12,078 |......... (10,589)[-..ccevvenennnes [ TR | IO [} ORI | IR 0/0 weviiees
BARCLAYS CUSTOM
3/14/2024 Strike @ Fixed Index Annuities
188.859 BXI1GS075 ... [«eeeeereneeeieiiiineeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.03/11/2021 |. 03/14/2024 |....... 143,459 |...... 27,093,470 |.......... 188.859 |...... 1,339,904 |..ovenniiinnnnn (VN O | A 53,858 | .ceveriin [ 53,858 |.......... [RIR 75! R (0N R | FEN (U} SR | IR 0/0 weveiinns
BARCLAYS CUSTOM
4/12/2024 Strike @ Fixed Index Annuities
190.5616 BXI1GS076 .. [...cevvuunvverernnnnnnnnens Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.04/13/2021 [. 04/12/2024 |......... 60,623 |...... 11,552,473 |......... 190.5616 |......... 569,859 |....uneeeeennnnn [V T | IS 19,259 [cevveeens o 19,259 |eveeeeeees (L)) [ TR | IO [} TR | IR 0/0 weviins
BARCLAYS CUSTOM
5/14/2024 Strike @ Fixed Index Annuities
190.5596 BXI1GS079 .. [.eeeeereneeeiiiiinnnenees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.05/13/2021 |. 05/14/2024 |........ 16,021 |........ 3,052,993]......... 190.5596 |......... 150,759 [oveiiiinnnnns (VN R | FE 6,481 [.oeeeeeeis | 6,481 [..ccceeeninnn 599 | (0N R | FEN [N R | IR 0/0 wivviins
BARCLAYS CUSTOM
6/14/2024 Strike @ Fixed Index Annuities
193.785 BX11G$081 ... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.06/11/2021 |. 06/14/2024 |.... n 958,813 193.785 |.......... 47,549
BARCLAYS CUSTOM
7/12/2024 Strike @ Fixed Index Annuities
194.913 BXI1GS083 ... [.eeeeereneeeieinineeeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.07/13/2021 |.07/12/2024 |.......... 9,612 |....... 1,873,578 ].......... 194,913 |....enen 92,183 |oveeeiiiiiinnn (VN PO | FE, 2,289 | | 2,289 |covnin S48 . (0N R | FEN (U} SR | IR 0/0 weveiinns
BARCLAYS CUSTOM
8/14/2024 Strike @ Fixed Index Annuities
196.4111 BXI1GS085 .. [..ccvvvveniviiiinnnniinnes Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.08/12/2021 |. 08/14/2024 |.......... 741 ... 1,402,487]......... 196.4111 [.......... 69,121 |oeeeiiieennn (VN PO | IS 1,549 [ [ 1,549 |ooeeieieenn (S PO [ TR | IO [} TR | IR 0/0 weviins
BARCLAYS CUSTOM
9/13/2024 Strike @ Fixed Index Annuities
199.7541 BXI1GS087 .. [.eeveevenereieinineeenes Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/13/2021 [. 09/13/2024 |.......... 9,163 |........ 1,830,339 ......... 199.7541 |.......... 90,164 |..oeveieiinnnn (VN PO | FE, 1,369 [oeveeeeees [ 1,369 [ L O (0N R | FEN [N R | IR 0/0 wevviins
BARCLAYS CUSTOM
10/11/2024 Strike @ |Fixed Index Annuities
193.9449 BX11G8089 ... [..evvvvunnerrrrrnnnnnnnns Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 10/13/2021 |. 10/11/2024 |.......... 5,176 |........ 1,003,944 (......... 193.9449 |.......... 48,969 |...uneeeeennnn (VN PO | IS 2,461 | e feeeeeeeee 2,461 [ 538 |oeeeeiieeeeee [ TR | IO [} TR | IR 0/0 weviiees
BARCLAYS CUSTOM
11/14/2024 Strike @ |Fixed Index Annuities
195.7109 BX11GS09T .. [.eeeeeeeneeeiiiiiieeeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 | 11/11/2021 |. 11/14/2024 |.......... 1,349 |.......... 263,963 |......... 195.7109 |.......... 12,853 [t (0N O | FR ST U 554 | AL R (0N R | FEN (U} SR | IR 0/0 weveiinns
BARCLAYS CUSTOM
12/13/2024 Strike @ |Fixed Index Annuities
194.492 BXI1GS093 ... [.eevevvenniieiirniinneees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3W|BK2824319 |. 12/13/2021 |. 12/13/2024 |............ 846 |.......... 164,513 .......... 194.4921........... 7,998 |eeeeieeeenann [V T | IS () [ Y[ . 121 s [ TR | IO [} TR | IR 0/0 weviins
BARCLAYS CUSTOM
1/14/2025 Strike @ Fixed Index Annuities
191.4278 BX11GS09%5 .. Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.01/13/2022 |.01/14/2025 |.... .... 494,554
BARCLAYS CUSTOM
2/14/2025 Strike @ Fixed Index Annuities
185.76 BXI1GS097 ..... [.eeeeveeniiiiiiininieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.02/11/2022 (. 02/14/2025 |.......... 2,828 | 524,464 |........... 185.76 |.......... 24,958 |.cooenis (VN PO | NS 6,016 [.eeneeeeens |oeeeennnnns 6,016 |........... 2,19 |eieeiiins [ TR | IO [ TR | IR 0/0 weviiies
BARCLAYS CUSTOM
3/14/2025 Strike @ Fixed Index Annuities
183.9189 BXI11GS099 .. |..ocevvunieiiiiiinnnenes Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.03/11/2022 |. 03/14/2025 |.......... 3,326 |.......... 611,677]......... 183.9189 |.......... 29,001 |..eenniiiinnnn [0 O 1 AT, 9,058 | .cevueees o 9,058 |........... 3,260 |....iiiiinnnnn [0 o Ao Ofiiiiiiiienn 0] oo 0/0 tevvinnnnnns
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BARCLAYS CUSTOM
4/14/2025 Strike @ Fixed Index Annuities
182.1254 BXI1GS101 .. | .ooeeiiiiieiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 04/13/2022 |. 04/14/2025 |.......... 1,335 | 243,086 |......... 182.1254 |.......... 11,331 | (I (1) IO 4,420 | oo [ 4,420 |........... 1,604 ..o (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
5/14/2025 Strike @ Fixed Index Annuities
180.3543 BX11G$103 ..
BARCLAYS CUSTOM

6/13/2025 Strike @ Fixed Index Annuities
174.8713 BXI1G$105 .. |.ooovinriieineiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWWI3WIBK2824319 |.06/13/2022 |.06/13/2025 |............ 909 ... 158,881 |......... 174.8713 |........... 7,259 [coeeeeiiis (I (1) IO 6,113 | i | 6,13 ... 2,166 |- (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
7/14/2025 Strike @ Fixed Index Annuities
176.842 BXI1GS107 ... [eeeeeieiiiiiiiicees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.07/13/2022 |.07/14/2025 |.......... 1,324 ... 234,162 ).......... 176.842 |.......... 10,818 | [0 (V) F 779 et o 7729 e 2,746 [evveeeeennne [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
8/14/2025 Strike @ Fixed Index Annuities
179.8505 BX11G$109 .. |.ooovvvviieiniiiiiiinnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.08/11/2022 |. 08/14/2025 |.......... 2,118 |.......... 380,997 ......... 179.8505 |.......... 17,562 | (I (1) IO 9,828 | eeeeeiiins [ 9,828 |...evennnn 3,481 [ (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
9/12/2025 Strike @ Fixed Index Annuities
175.6312 BXI1GS111 .. [.eoeeiieiiiiiis Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/13/2022 |. 09/12/2025 |............ 288 | 50,540 ......... 175.6312 |........... 2,285 [ceeeeiis [0 (V) F 1,903 | [ 1,908 | 660 [....ococunnnnnn [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
10/13/2023 Strike @ |Fixed Index Annuities
171.8108 BXIIGST12 .. | oo Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 10/13/2022 |. 10/13/2023 |......... 15,298 |........ 2,628,411)........ 171.8108 |.......... 68,077 |- (I (1) P L R IO 94,614 |.......... 42,827 oo (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
10/14/2025 Strike @ |Fixed Index Annuities
171.8108 BXIIGST3 .. [.eeeeeeieiiieiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 10/13/2022 |. 10/14/2025 |.......... 510 ).......... 877,986 |........ 171.8108 |.......... 39,144 | [0 [V F Y712 | 4,712 ... 14,914 [ [V [0 (1 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
11/14/2023 Strike @ |Fixed Index Annuities
175.1176 BXI1G$114 ..
BARCLAYS CUSTOM

11/14/2025 Strike @ |Fixed Index Annuities
175.1176 BXIGST15 .. [.eoeeeeieiiiiiiieis Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 11/14/2022 |. 11/14/2025 |.......... 5918 ........ 1,036,279 ]........ 175. 1176 |.......... 46,631 [..oooeeinnnnns [0 [V F 42,808 |..oeeeenns [ 42,808 |.......... 14,495 [ [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
12/14/2023 Strike @ |Fixed Index Annuities
175.9417 BXTIGS116 .. |.ooeeiiiiieiieiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 12/13/2022 |. 12/14/2023 |.......... 8,872 |....... 1,560,971 [......... 175.9417 |.......... 40,545 |- (I (1) P 31,680 [..ooooenns feuneennne 31,680 |.......... 12,22 [ (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
12/12/2025 Strike @ |Fixed Index Annuities
175.9417 BXIIG$117 .. [.eeeeiiieiiiiis Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2022 |. 12/12/2025 |.......... 4,534 |.......... 797,7%......... 175.9417 |.......... 35,958 |...ooiniieenns [0 [V F 30,421 [ oo | 30,421 |.......... 10,306 |..evvieeennne [V [0 (1 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
1/12/2024 Strike @ Fixed Index Annuities
173.2193 BXI1GST18 .. | .oeeeiiiiieiieiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.01/12/2023 |.01/12/2024 |......... 11,525 |........ 1,996,314 |......... 173.2198 | (1) P 51,746 |..ooeeennee (1) P 65,195 [..ooovvnens |oeenes 65,195 |.......... 13,448 ..o (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
1/14/2026 Strike @ Fixed Index Annuities
173.2193 BXIIG$119 .. [.eeeeeiieiiiiiis Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.01/12/2023 |.01/14/2026 |.......... 5,974 {........ 1,034,7481......... 173.2193 | [V R 46,774 | [V F 48,789 | eeeeeii [ 48,789 |........... 2,016 | [V [0 [V 0] cooennns 0/0 ..o
BARCLAYS CUSTOM
2/14/2024 Strike @ Fixed Index Annuities
175.1759 BX11G$120 .. |.ooovviviieiiiiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 02/13/2023 |. 02/14/2024 |......... 24,460 |........ 4,284,831|......... 1751759 | (1) A 111,049 [ [ T 111,008 |.eveeeeeis e 111,003 | (53] U (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
2/13/2026 Strike @ Fixed Index Annuities
175.1759 BX116$121 ..
BARCLAYS CUSTOM

3/14/2024 Strike @ Fixed Index Annuities
1771109 BXHIGS122 .. | oo Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 03/13/2023 |. 03/14/2024 |......... 25,212 |........ 4,465,311|........ 177109 [ (1) A 116,983 [...ooeeennnes (1) P 91,371 e [ 91,371 [ (25,612))..cevveennne (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
3/13/2026 Strike @ Fixed Index Annuities
177.1109 BXI1G$123 .. [.eeeeieiiiiiiiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 03/13/2023 |.03/13/2026 |.......... 2,935 ... 519,886 ........ 77109 [ (1) 23,542 | (1) F 18,816 [.coeenneees | 18,816 |.......... (37 S [V [0 (1 0f oo 0/0 weveviiene
BARCLAYS CUSTOM
4/12/2024 Strike @ Fixed Index Annuities
180.4727 BXI1G$124 .. |...ooiivviniiiiiiininnnss Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 04/13/2023 |. 04/12/2024 |.......... 9,689 |....... 1,748,517]......... 180.4727 |................ [ PR 45,245 |................ [ PR 22,509 |.eveeiiii | 2,549|......... (22,697)).....cevenee. [0 PP [\ A, [0 PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/12/2022 |. 05/14/2025 |..........3,215 |.......... 579,913 ]......... 180.3543 |..

... 13,319 ...

.. 4,834 |

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

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

Exhibit 5 ... [Equity/Index |Barclays Capital .. AC8XWWI3WIBK2824319 |. 02/13/2023 |. 02/13/2026 |.......... 5,788 |....... 1,008,6%......... 754759 |, [V FO 45,202 [cooeeeiiiiiens [V FO 41,694 ...
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BARCLAYS CUSTOM
4/14/2026 Strike @ Fixed Index Annuities
180.4727 BXI1G$125 .. |.oooviiviieiieiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 04/13/2023 |. 04/14/2026 |.......... 5,286 |.......... 954,042 1......... 180.4727 | (1) P 43,031 [oooeiiiiiiens (1) P 27,023 [ oo | 27,028 |........ (16,008)]-....0vveeeenne (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
5/14/2024 Strike @ Fixed Index Annuities
182.9355 BX11G$126 ...
BARCLAYS CUSTOM

5/14/2026 Strike @ Fixed Index Annuities
182.9355 BXI1G$127 ... | ooveeiiiieiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.05/11/2023 |. 05/14/2026 |.......... 4,723 |.......... 864,035 (......... 182.9355 |....oeeennee (1) P I i (1) P 20,501 [ .eeeeeiins [ 20,501 |........ (18,796)...eveeeenenee (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
6/14/2024 Strike @ Fixed Index Annuities
186.1389 BXI1G$128 .. [..oooveerriiiiiiiinnnes Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.06/13/2023 |.06/14/2024 |........ 18,021 |........ 3,354,316 |......... 186.1389 |......oveeenne [V R 87,219 |.eveeees [V F 19,902 ..o e, 19,992 |......... (67,227)[.vvveeeeennnns [V [0 [V 0] cooennns 0/0 weveviiene
BARCLAYS CUSTOM
6/12/2026 Strike @ Fixed Index Annuities
186.1389 BXI16$129 .. |..cooviiviiiiiiiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 06/13/2023 |. 06/12/2026 |.......... 9,067 |....... 1,687,785]......... 186.1389 |......ooeeeenne (1) P 75,622 oo (1) P 31,316 [ .eeeeeiins [ 31,316 |......... (44,305)......cvveeenne (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
7/12/2024 Strike @ Fixed Index Annuities
183.9201 BXI1G$130 .. [.eoveivereiiiiiiiiienes Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XNNI3WIBK2824319 |.07/13/2023 |.07/12/2024 |......... 14,940 |........ 2,747,845 ......... 183.9201 |...evvneene [V R FATR 1) A [V F 25,885 [..cccniens | 25,885 |......... (45,232)]..cvvveicnnes [V [0 [V 0] cooennns 0/0 weveviiene
BARCLAYS CUSTOM
7/14/2026 Strike @ Fixed Index Annuities
183.9201 BXIIGS131 .. |.ooeeiiiiiiiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.07/13/2023 |.07/14/2026 |.......... 6,116 |........ 1,124,798 ......... 183.9201 |- (1) P 50,271 | (1) P 25,579 [.coviiiees | 25,579 |......... (2173 (U FO (1 (1 FOOR 0] oo 0/0 .o
BARCLAYS CUSTOM
8/14/2024 Strike @ Fixed Index Annuities
181.0262 BXI1G$132 .. [.eoeeeverriiiiiiiinennes Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.08/11/2023 |.08/14/2024 |......... 20,292 |........ 3,673,324(......... 181.0262 |.....cvveneene [V R 82,587 |..oveeeeennns [V F 56,743 [ .coeiiies | 56,743 |......... (25,844).....c0vveennn [V [0 (1 0] cooennns 0/0 weveviiene
BARCLAYS CUSTOM
8/14/2026 Strike @ Fixed Index Annuities
181.0262 BX116$133 ..
BARCLAYS CUSTOM

9/13/2024 Strike @ Fixed Index Annuities
181.0932 BXI1G$134 .. [.eoveereiiiiiiiiens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 09/13/2023 |. 09/13/2024 |......... 24,443 |........ 4,426,463 ......... 181.0082 |...vvveennne [V R 99,483 [...ooiiiiinnns [V F 71,384 [ oo | 71,354 |......... (28,129)]..ccvvviennne [V [0 [V 0] cooennns 0/0 weveviiene
BARCLAYS CUSTOM
9/14/2026 Strike @ Fixed Index Annuities

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC8XWWI3WIBK2824319 |.05/11/2023 |. 05/14/2024 |..........8,526 |........ 1,559,677 1......... 182.9355 |..

...(26,047)|.

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.08/11/2023 |.08/14/2026 |....

... 361,904 ......... 181.0262 |..

....(2,548)|.

181.0032 BXI1G$135 .. | .evverevenerieeerieieins Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XINWI3WIBK2824319 |. 09/13/2023 |.09/14/2026 |......... 10,558 |........ 1,911,942]......... 181.0932 [.vovvevinaene (1) R 68,837 [ovvvevreannns (1) 55,900 [.eovererves forreanns 55,900 |......... (12,937 v (L) U] (L) (0] 0/0 vveree.
RUSSELL 2000

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

1682.403 464218149 ... | .evevemeereririeieieienens Exhibit 5 ... |Equity/Index |Merr .......coovovnn. EYKNGVOZCBBVDOIULBBO . 10/14/2022 |. 10/13/2023 |.......... 3,737 [ooeeve. 6,287,5%|......... 1682.403 |......... 516,212 |.voveverrnnene L] S L S 620,996 |.vevevens |orrinnnn 620,996 |.......... 80,367 |+vovevererennne (L) L] S (L) [0 0/0 o

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

1861.252 464218150 ... |.ervereveririererieieins Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BBE53 | 11/14/2022 |. 11/14/2023 |.......... 3,657 [....... 6,807,511 ......... 1861.252 |.......... 473,148 | (L) (1] 3,664 |.everrenes forrienenn 3,664 |....... (221,621)]..vvveeena (L) U] S (L (0] 0/0 vvereee.
RUSSELL 2000

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

1820.45 4642L8151 ..o | eeveeeniireieieieieieene Exhibit 5 ... |Equity/Index |Merr ......ocoovovnne EYKNGVOZCBBVDOIULBBO . 12/14/2022 |. 12/14/2023 |.......... 3,006 |........ 5,636,295 |.......... 1820.45 |......... 402,688 [.....cvcveeenne L] S [ 75,936 [ cveveveeens oo 75,936 |....... [QLEN: 575 A (1] L] S (L) [0 0/0 o
RUSSELL 2000 1/12/2024

Strike @ 1887.034 Fixed Index Annuities Bank of America

484218152 e [ Exhibit 5 ... |Equity/Index [Merr .........c....... EYKNGVOZCBBVDOIULBBO . 01/13/2023 |.01/12/2024 |.......... 5,419 ]...... 10,226,668 |......... 1887.034 [..veverennene () 651,439 [ovvveveninnnne (1] 5,621 |.evevrees forreennn 5,621....... (645,818)]....vverennen (L) U] (L) (0] 0/0 vveree.

RUSSELL 2000 2/14/2024
Strike @ 1939.912 Fixed Index Annuities
464208153 .............. .
RUSSELL 2000 3/14/2024

Strike @ 1776.893 Fixed Index Annuities
464208154 ..o [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 |. 03/14/2024 |......... 12,120 |...... 21,535,286 |......... 1776.893 |...oevvvveennns [ 1,304, 114 [ooeenennnnee [ 1,175,468 |........oo. o 1,175,468 |....... (128,646).......vvenen. (U FO (1 (1 FOOR 0] oo 0/0 .o
RUSSELL 2000 4/12/2024
Strike @ 1781.154 Fixed Index Annuities
464218155 ....vveiiiiies [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVORAN7OVEWBJPSK1K14 | 04/14/2023 |. 04/12/2024 |......... 10,221 ...... 18,205,175 |......... 1781154 | 0]...... 1,134,729 | (1) 677,925 .o | 677,925 |....... (456,804)(...ccevvernnnnns [V O [0 (1 0f oo 0/0 ..o
RUSSELL 2000 5/14/2024
Strike @ 1740.85 Fixed Index Annuities
464208156 .evvvveiiiine [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 2,767 |....... 4,816,967].......... 1740.85|................ [ PILR:77 [ 332,740 | .o oo 332,740 ).......... 53,918 | [0 PP [\ A, [0 PP 0] oo 0/0 ..

Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14 [ 02/14/2023 |. 02/14/2024 |........ 13,707 |...... 26,590,975 ......... 1939.912 |...eveieenns 0]...... 1,547,558 |...ovveeennns (V) FOO 2,013 e [ 2,913 ... (1,544,645)..........oeen [V FOT [V R [V FOT 0
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RUSSELL 2000 6/14/2024
Strike @ 1874.1 Fixed Index Annuities
464218157 .eeeeeees | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQR4N7OVENBJPSK1K14  |. 06/14/2023 |. 06/14/2024 |.......... 4,390 |........ 8,227,505 |........... 18741 s [V 456,784 |...cceeeeennnnnn (U 145,146 [..ooeeeees oo 145,146 |....... (311,637)[..eeeeeeeennnn (U [V O (U [V (. 0/0 weviins
RUSSELL 2000 7/12/2024
Strike @ 1931.09 Fixed Index Annuities
464218158 ... Exhibit 5 ... |Equity/Index |BNP Paribas ........ KVORNTOVENBJPSK1K 14 . 07/14/2023 |. 07/12/2024 |..........4,014 |........ 7,751,415 ......... 1931.09 |.. 409,499 |... ....79,588 ... (329,911)|. 0|

RUSSELL 2000 8.
Strike @ 1920.493 Fixed Index Annuities
464208159 ... [ Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 08/14/2023 |. 08/14/2024 |.......... 3,241 ........ 6,223,646 ......... 1920.493 |...oveeennnes (1) T 338,112 [coeeeiiiies (1) P 91,823 [ .o | 91,823 [....... (246,289)).....ccccnnen (U FO (1 (1 FOOR 0] oo 0/0 .o
RUSSELL 2000 9/13/2024
Strike @ 1866.632 Fixed Index Annuities
464218160 ......evveees [ e Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 09/14/2023 |. 09/13/2024 |.......... 4,537 |........ 8,469,245......... 1866.632 |.......oeeuen. (1) 448,349 |....ovveennn (1) 256,464 |..vveeeees e 256,464 |....... (191,885)).evveeeerennns [V [0 [V 0] cooennns 0/0 ..o
S&P 500 10/13/2023 . o
Strike @ 3583.07 Fixed Index Annuities Bank of Anerica
T8ABLS219 ... [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBSO . 10/14/2022 |. 10/13/2023 |.......... 7,161 ...... 25,656,859 [.......... 3583.07 |...... 3,086,523 |....ovveeennnnee (I 0]...... 5,091,158 |.evveeeees foueeee 5,091,158 |...... 1,302,740 |- (U FO (1 (1 FOOR 0] oo 0/0 .o
S&P 500 11/14/2023
Strike @ 3957.25 Fixed Index Annuities
T84BLS221 . [ e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/14/2022 |. 11/14/2023 |.......... 6,324 |...... 25,025,609 .......... 3957.25 |...... 2,751,517 |, [0 0]...... 2,338,281 [.eeeeenns [ 2,338,281 |......... 317,026 | [V [0 [V 0] cooennns 0/0 ..o
S&P 500 12/14/2023 . o
Strike @ 3995.32 Fixed Index Annuities Bank of America
T8ABLS223 ... [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6VOZCBBVDIIULBBO . 12/14/2022 |. 12/14/2023 |.......... 5,823 |...... 23,266,227 |.......... 3995.32 ...... 2,510,399 [c.ooeennnns (I 0]...... 2,120,971 | e 2,121,971 |......... 259,595 ....oeeeinnnes (U FO (1 (1 FOOR 0] oo 0/0 .o
S&P 500 1/12/2024 . o
Strike @ 3999.09 Fixed Index Annuities Bank of Anerica
T846LS225 ......vvveeees [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO [. 01/13/2023 |. 01/12/2024 |.......... 8,994 |...... 35,968,215 .......... 3999.09 [..vvvveeeinnnns 0]...... 3,539,269 |....ccvvvennnne 0]...... 3,515,742 ..o [t 3,615,742 |......... (23,527))vcevvvviennnnnns [V [0 (1 0] cooennns 0/0 ..o
S&P 500 2/14/2024
Strike @ 4136.13 Fixed Index Annuities
784618227 ...
S&P 500 3/14/2024

Strike @ 3919.29 Fixed Index Annuities
T846LS229 .....evvieiees [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 |. 03/14/2024 |......... 28,150 |..... 110,327,543 .......... 3919.29 [c.eveeeiines 0].... 10,533,036 |...oeeeeeennnnne 0].... 14,394,131 [ ..ot [ 14,304 131 |...... 3,861,005 |...cvveeennnne [V [0 [V 0] cooennns 0/0 ..o
S&P 500 4/12/2024
Strike @ 4137.64 Fixed Index Annuities
T8ABLS23T .. [ e Exhibit 5 ... |[Equity/Index |BNP Paribas ........ KVQRAN7OVEWBIPSK1K14  [. 04/14/2023 |. 04/12/2024 |......... 24,559 |..... 101,616,301 |.......... 43764 | 0]...... 9,469,623 |..........n 0]...... 8,956,366 |....coeeenn |ounnen 8,956,366 |....... (513,257)]...evveeeennen (U FO (1 (1 FOOR 0] oo 0/0 .o
S&P 500 5/14/2024
Strike @ 4124.08 Fixed Index Annuities
T846LS233 .....evviieees [ e Exhibit 5 ... |[Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 9,23 |...... 38,324,746 |.......... 424.08 | 0]...... 3,492,982 |...ccvvnennnne 0]...... 3,750,050 |..eveeeeens fonnee 3,750,080 |......... 257,068 |......ccevveenns [V [0 (1 0] cooennns 0/0 ..o
S&P 500 6/14/2024
Strike @ 4372.59 Fixed Index Annuities
T8ABLS235 ......eveeeees [ e Exhibit 5 ... |Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 06/14/2023 |. 06/14/2024 |.......... 7,967 |...... 34,792,393 |.......... 4372.59 [ 0]...... 2,951,122 [ 0]...... 2,076,548 |..ooeveeens |oneee 2,076,548 |....... (874,574).....ceveen (U FO (1 (1 FOOR 0] oo 0/0 .o
S&P 500 7/12/2024
Strike @ 4505.42 Fixed Index Annuities
T8ABLS237 ..o [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 07/14/2023 |. 07/12/2024 |.......... 7.421...... 33,436,389 |.......... 4505.42 [...oeeeeennnes 0]...... 2,702,292 [c.vveeeeennnns 0]...... 1,541,917 [ | 1,541,917 |..... (1,160,375)).ccvvvevrrnnnns [V [0 [V 0] cooennns 0/0 ..o
S&P 500 8/14/2024
Strike @ 4489.72 Fixed Index Annuities
T8A6LS239 ... [ e Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 08/14/2023 |. 08/14/2024 |.......... 8,210 |...... 36,861,095 .......... 4489.72 |- 0]...... 3,158,337 [..oeeeenee 0]...... 1,983,161 [.covveeees |oenne 1,983,161 |..... (1,175,176))...ceeee (U FO (1 (1 FOOR 0] oo 0/0 .o
S&P 500 9/13/2024
Strike @ 4505.1 Fixed Index Annuities

784608241 ..............

Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWSIPSK1K14 (. 02/14/2023 |. 02/14/2024 |......... 21,749 |...... 89,955,409 .......... 4136.13 |..

...... 8,329,116 |...

...... 6,792,061 ... ......6,792,061 |.....(1,537,064)|.

Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 [ 09/14/2023 |. 09/13/2024 |........ 11,112]...... 50,062,518]........... 45051 |eeeiiiinnns 0]...... 4,144,500 f...ooveennnnnn. 0]...... 2,838,711 | o 2,833,711 ... (1,310, 789)]. ..vvvveeennnns O [\ OO Ol 0

0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 14,579, 166 56,001,389 0 60,057,887 | XXX 60,057,887 (4,974,410) 0 0 0 0] XXX XXX

S&P 500 10/12/2023
Strike @ 3484.68
784628139 .............. Variable Annuities ... [Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 10/12/2021 |. 10/12/2023 |.......... 8,722|...... 30,304,982(.......... 3484.68 |...... 2,123,849 [...ooeennnis (I R (V) FO, 5,841 .o [ 5,841 1..... (1,342,080).......cenneen [V R [0 [V R 0f coveins 0/0 e
S&P 500 11/15/2023
Strike @ 3743.8
784628142 ...

Variable Annuities ... [Exhibit 5 ... [Equity/Index |Credit Suisse ..... ANGGYXNXOJLX3X63UNB6 [ 11/15/2021 |. 11/15/2023 |....

...... 33,135,999 ...3743.8)......2,186,975

L 13,176 ...

..... (2,069,276)].




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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

S&P 500 12/14/2023
Strike @ 3704.9
784628144 .............. Variable Annuities ... [Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/14/2021 |. 12/14/2023 |.......... 7,97 |...... 29,516,083 .......... 3704.96 |...... 2,195,260 |.....ooeennnnn. (I R (V) FO 126,300 [.ooeeennnns feunannne 126,300 |..... (1,779,928t [V R [0 [V R 0f coveins 0/0 e
S&P 500 12/18/2023
Strike @ 3676.52
784628146 ...
S&P 500 2/7/20:
Strike @ 4411
784628149 .............. Variable Annuities ... [Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XIMWI3WIBK2824319 |. 02/08/2023 |.02/07/2025 |......... 32,000 |..... 141,162,000 |.............. L2 L 0]..... 13,912,820 [...ocenennnnns 0]...... 9,425,960 [.....oouns ferees 9,425,960 |..... (4,486,360)................ [V R [0 [V R 0f coveins 0/0 e
S&P 500 6/23/2025
Strike @ 4674
784628150 .............. Variable Annuities ... [Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/23/2023 |. 06/23/2025 |......... 23,000 |..... 107,502,000 |.............. [T AR 0]...... 9,330,477 [.evvvieaenns 0]...... 9,723,304 [.coeeenins fenns 9,723,304 |......... 383,828 [...oeiiiiiinns [V FOT (V) FOU [V O 0] coennnns 0/0 wevviiinnnnnn
S&P 500 9/18/2025
Strike @ 4836.59

Variable Annuities ... [Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 01/18/2022 |. 12/18/2023 |..........8,822 |...... 32,433,304 .......... 3676.52 |...... 2,177,085

...136,851 | ... ....136,851 [..... (1,901,570)|.
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784626151 .....ooeinnnns Variable Annuities ... |Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQR4N7QVEIIBJPSK1K14 |. 09/18/2023 |. 09/18/2025 |......... 26,500 |..... 128,169,635(.......... 4836.59 |..evvnnnnes 0f.... 11,183,000 |.oevvveneenee 0f.... 13,404,157 [ ..o [onee 13,404,157 |...... 2,221,157 |eeeieeaenee (U] [V T (U] [l T 0/0 tevvinanes
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 8,683,169 34,434,797 0 32,895,500 | XXX 32,895,590 (8,974,194) 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 23,262,335 90,436, 186 0 92,953,477 | XXX 92,953,477 | (13,948,604) 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 14,579, 166 56,001,389 0 60,057,887 | XXX 60,057,887 (4,974,410) 0 0 0 0] XXX XXX
0449999999. Total Purchased Options - Put Options 8,683, 169 34,434,797 0 32,895,500 | XXX 32,895,590 (8,974,194) 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 23,262,335 90,436, 186 0 92,953,477 | XXX 92,953,477 (13,948,604 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX

RUSSELL 2000
10/13/2023 Strike @ | Fixed Index Annuities Bank of America
1759.79354 464288149 Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULB8O |. 10/14/2022 |. 10/13/2023 |.......... 3,737 |........ 6,576,824[..... 1759.793538 |......... 368,453 |..uuvniiiinnnnn [V R 0f......

RUSSELL 2000
11/14/2023 Strike @ |Fixed Index Annuities
1948.91697 464288150 [ ...cevvvnniirirnnnnnnnns Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 11/14/2022 (. 11/14/2023 |.......... 3,657 |........ 7,128,144(..... 1948.916969 |......... 307,726 [.coeeeeennnnnns [V O (V)] N (1,999)] .evveeens o (1,999)|......... 120,884 [..coeeeieennnees (U [V O (U [V (. 0/0 weviins

RUSSELL 2000
12/14/2023 Strike @ | Fixed Index Annuities Bank of America
1902.19 464288151 ... [ceeeeernieieiiiiieeees Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 12/14/2022 |. 12/14/2023 |.......... 3,09 |........ 5,889,370 .......... 1902.19 |......... 269,107 [.ooeeeivinnnnnns [V R Ofiiiiinnnns [(V1[5)) [SRRRAUT R (276)f......... 163,267 [.ooevviennnnnnns [ [V R [ Of wevvnnnnns 0/0 weveiinns

RUSSELL 2000 1/12/2024

Strike @ 1965.91 Fixed Index Annuities Bank of America

464288152 .o | Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO | 01/13/2023 |. 01/12/2024 |.......... 5,419 1...... 10,654,131 ].......... 1965.91 [cveeeeeeennnnns 0f...... (418, 271)[..eeeeeeeennnn [ I [QLIV)) (AR (140)f......... 418,130 [coenieeeennnnnn (U [V O (U [V [ 0/0 weviins

RUSSELL 2000 2/14/2024

Strike @ 2016.150542 |Fixed Index Annuities

464288153 ...uiniiiiiiin | Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14  |. 02/14/2023 |. 02/14/2024 |........ 13,707 |...... 27,636,000]..... 2016.150542 |.. (976,915)|... ... (309)........ 976,606 |. 0 O el O [ O 0/0 .

RUSSELL 2000 3/14/2024
Strike @ 1848.501788 |[Fixed Index Annuities
464258154 ....oooiiiiies [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 |. 03/14/2024 |......... 12,120 |...... 22,408,158 ..... 1848.501788 |................ 0]...... (828,184)).....cvveeene 0]...... (641,164)] .evvveeee | (641,164)f........ 187,020 |....evveennne (U FO (1 (1 FOOR 0] oo 0/0 .o
RUSSELL 2000 4/12/2024
Strike @ 1854.003199 |[Fixed Index Annuities
464258155 .oooiieiiiees [ Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 04/14/2023 |. 04/12/2024 |......... 10,221 ...... 18,949,767 ..... 1854.003199 |.......eeeeenne 0...... (728,226))....cvveeennee 0...... (236,853)] ..eveeeenn fornennn (236,853)|......... 491,373 | [V [0 [V 0] cooennns 0/0 ..o
RUSSELL 2000 5/14/2024
Strike @ 1816.58 Fixed Index Annuities
464288156 ....ooeeeeiies [, Exhibit 5 ... [Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 2,767 ]........ 5,026,513].......... 1816.58 |................ 0]....... (160,807)|................ 0]....... (181,495)] .cvveeee | (181,495)........ (20,688)|................ [0 PP [\ A, [0 PP 0] oo 0/0 ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
RUSSELL 2000 6/14/2024
Strike @ 1952.06 Fixed Index Annuities
Ly Y U I, Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQR4N7OVENBJPSK1K14  |. 06/14/2023 |. 06/14/2024 |.......... 4,390 |........ 8,569,758 |.......... 1952.06 ..eeneeeennnnns 0f...... (273,886)......ccevnnnnnn (U (YRS I (47,553)|......... 226,334 |.ceeenaenee (U [V O (U [V (. 0/0 weviins
RUSSELL 2000 7/12/2024
Strike @ 2016.29 Fixed Index Annuities
464258158 ... e | Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14 | 07/14/2023 |. 07/12/2024 |..........4,014 [........ 8,093,408 .......... 2016.29 |.. (226,798)|... ...(24,615)] ... ....(24,615)|.........202,183 |. 0.
RUSSELL 2000 8/14/2024
Strike @ 2000.7696 Fixed Index Annuities
464288159 .oeiieieeeen | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/14/2023 |. 08/14/2024 |.......... 3,241 )........ 6,483,794 |....... 2000.7696 |.....ccevvnnnnnn 0f...... (197,458)|....cceeeeennnnn [V . [RENCIVID [ R (36,601)........ 160,857 |.eeveeeeeeeenee (U [V O (U S [V (. 0/0 weviiees
RUSSELL 2000 9/13/2024
Strike @ 1947.0838 Fixed Index Annuities
464288160 ......cevvnes | eeeeeeeeiie e Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/14/2023 |. 09/13/2024 |.......... 4,537 |........ 8,834,270 |....... 1947.0838 ...uvevvrnnnnns 0f...... (256,944)....0unnnninnnn 0f...... (130,202)f cevvnneens o (130,202)|......... 126,742 [covvviinnnnens [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 10/13/2023
Strike @ 3762.2235  [Fixed Index Annuities Bank of America
78468219 ..ieiieies | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 10/14/2022 |. 10/13/2023 |.......... 7,161 |...... 26,939,702|....... 3762.22%5 |...... 2,393,787 |oueeeeeeeeennnn [V O 0f.... (3,815,227)] .cevvvnnnns fennnn (3,815,227)....... (861,364)[.....cccennnnnnn (U [V O (U S [V (. 0/0 weviiees
S&P 500 11/14/2023
Strike @ 4159.07 Fixed Index Annuities
784688221 ...iiiiiiies | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 11/14/2022 |. 11/14/2023 |.......... 6,324 |...... 26,301,917 |.......... 4159.07 |...... 2,036,035 |.uuunnieiinnnnn [V R 0f.... (1,245,561)] .eevvvnnnnn fennnn (1,245,561)f......... 144,346 |..oeviiiinnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 12/14/2023
Strike @ 4201.88 Fixed Index Annuities Bank of America
T8ABSS223 ....eeeeeeies | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 12/14/2022 |. 12/14/2023 |.......... 5,823 |...... 24,469,102 |.......... 4201.88 |...... 1,817,066 |....noeeeeennnnn [V O 0f... (1,160, 117)] .cevvennnns ... (1,160, 117)f......... 108,752 [.ooeeveeennnes (U [V O (U [V [ 0/0 weviins
S&P 500 1/12/2024
Strike @ 4194.25 Fixed Index Annuities Bank of America
T8ABS$225 .....oiiiivien | e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULB8O |. 01/13/2023 |. 01/12/2024 |.......... 8,994 |...... 37,723,504 |.......... 4194.25|....oeeennnns 0f.... (2,514, 211))ceeeiiiinnnns 0f.... (2,130,919)] .eevvvnnnns fennnn (2,130,919)f......... 383,203 |..ovvniine [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 2/14/2024
Strike @ 4303.22965: Fixed Index Annuities
78468$227 ... T Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVEIBJPSK1K14 | 02/14/2023 |. 02/14/2024 |......... 21,749 |...... 93,589,608 |.....4303.229652 |..........ccce.. O feees (6,107,217)ccvveeeeeeenn O [t (4,240,199)] ..cvvvnnnns fennnn (4,240,199)|....... 1,867,018 |. 0.
S&P 500 3/14/2024
Strike @ 4078.81 Fixed Index Annuities
784688229 .....ooviviien | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 [. 03/14/2024 |......... 28,150 |..... 114,818,012].......... 4078.81 [c.euviiiinnnnn 0f.... (7,853, 179)[....ccvvnnnnnnns 0f... (10,781,240)] ........... ... (10,781,240)f..... (2,928,061)[.....cccvnnnnnne [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 4/12/2024
Strike @ 4315.55852 Fixed Index Annuities
T84BSS231 ..ieiieies | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQRAN7OVEIBJPSK1K14 | 04/14/2023 |. 04/12/2024 |......... 24,559 |..... 105,985,802 (...... 4315.55852 [.....cevvnennnns 0f.... (6,781,883)).ccvvveeeeenee 0f.... (5,947 ,486)] ...cvvnnnns fonnnn (5,947,486)......... 834,397 |eeeeieaeeee (U [V O (U S [V (. 0/0 weviiees
S&P 500 5/14/2024
Strike @ 4334 Fixed Index Annuities
T846S$233 ....uiiiiiiinn | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 9,203 |...... 40,275,515 |.cevvennnnnnns XX 7 R 0f.... (2,296,484)).....ccvvennnnns 0f.... (2,414,416)] .eevvvnnnnn fennnn (2,414,416)|....... (117,932)[.evieiiinnnnns [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 6/14/2024
Strike @ 4594.28 Fixed Index Annuities
T84BSS235 ....ceeeeeeee | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQRAN7OVENBJPSK1K14  |. 06/14/2023 |. 06/14/2024 |.......... 7,957 |...... 36,556,364 |.......... 4594.28 [..cceeeinnes 0f.... (1,843,681)[....cccvvnnnnnns 0f.... (1,133,822)] .ccvvvennns fennnn (1,133,822)f......... 709,859 [.eueeeeenennnn (U [V O (U [V [ 0/0 weviins
S&P 500 7/12/2024
Strike @ 4735.47 Fixed Index Annuities
TBABSS237 ...ovevivvies | e Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14 | 07/14/2023 |. 07/12/2024 |.......... 7,421 |...... 35,143,675 .......... 473547 |veeeieene 0f..... (1,609,924))....cevvinnnnns 0f...... (772, 111)] e | (772, 111)f.......... 837,814 [ [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 8/14/2024
Strike @ 4724.0834 Fixed Index Annuities
784688239 ....eieeeene | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/14/2023 |. 08/14/2024 |.......... 8,210 |...... 38,785,244 |....... 47240834 |................ 0f.... (1,949,293)[...ccvvvnnnnnnns 0f.... (1,070,101)] .cevvunnnns fennn (1,070,101)|......... 879,192 [ceeeieeeennnnnn (U [V O (U S [V (. 0/0 weviiees
S&P 500 9/13/2024
Strike @ 4716.8397 Fixed Index Annuities
78468241 .......cee . ... |Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPREMYMCUFXTO09 |. 09/14/2023 |. 09/13/2024 |........ 11,112 ...... 52,415,457 ]....... 4716.8397 |..oevvnnnnnnnnns 0f.... (2,662,648)[.....cccunnnnnns 0f.... (1,695,429)] ..cevvnnnns fonnnn (1,695,429)......... 967,219 [.oiiiiiinnnnns [ [0 (U] [l RN
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants 7,192,174 (37.686,010) 0 (38,040,366) XXX (38,040, 366 5,900,781 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 7,192,174 (37,686,010) 0 (38,040,366)] XXX (38,040,366 5,900,781 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 7,192,174 (37,686,010) 0 (38,040,366) XXX (38,040, 366 5,900,781 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




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior 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)
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 7,192,174 (37,686,010) 0 (38,040,366)] XXX (38,040,366 5,900,781 0 0 0 0 XXX XXX
CREDIT SUISSE FB USA
INC Fixed Rate CSL FINANCE PTY CREDIT SUISsEFB (e 3.780000
Currency Swap BSWAP1 |LIMITED Q1297#AF5 . |Sch D ........ Currency..... USA Lo EXD7DEVFDH4HOFFQ7349 ). 11/12/2014 |. 11/12/2024 |............... 0f.....s 9,038,400 [/(1.930000)  Jieriiiiiieennes (O] [ 148,457 |...... 1,614,900 [..ooovvennn |oeenee 1,614,900 |.oevvvnnnnens [ 30,800 [-eeevennnnens [V T (V)] R 47,755 ooooiennnn 0/0 tevvinanes
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 148,457 1,614,900 | XXX 1,614,900 0 30,800 0 0 47,755 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 148,457 1,614,900 | XXX 1,614,900 0 30,800 0 0 47,755 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 148,457 1,614,900 | XXX 1,614,900 0 30,800 0 0 47,755 | 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 0 148,457 1,614,900 | XXX 1,614,900 0 30,800 0 0 47,755 | 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 0 148,457 1,614,900 | XXX 1,614,900 0 30,800 0 0 47,755 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 30,454,509 52,750,176 0 54,913,111 [ XXX 54,913, 111 (8,047,823) 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 30,454,509 52,750,176 148,457 56,528,011 [ XXX 56,528,011 (8,047,823) 30,800 0 0 47,755 | XXX XXX

(@ [ Code ] Description of Hedged Risk(s) |
[ [

() | Code [ Financial or Economic Impact of the Hedge at the End of the Reporting Period |
[ [
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX
Product
[237K S 160 |........ 36,069,614 | S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... |Equity Risk [.12/156/2023 .|CME .................. SNZ20JLFKBMNNCLQOF39 . 1.09/11/2023 .]...4,510.9500 |...4,325.5000 |......... 1,483,600 |.......... 1,483,600 |....coevrennns (VN TR (VN 0].... 1,483,600 |...... 1,483,600 |........ 1,790,990 [0/0 wovvvvvvvveeens | eeeeeeeeees 50
Product
[237K S 121 |........ 27,277,633 | S&P500 EMINI FUT .... |Variable Annuities .. [Exhibit 5 ... |Equity Risk |.12/15/2023 .|CME .................. SNZ20JLFKBMNNCLQOF39 . 1.09/11/2023 .]...4,510.9500 |...4,325.5000 |......... 1,121,972 |.......... 1,121,972 [ (VN TR (VN 0]... 1,121,972 |...... 1,121,972 |........ 1,354,435 [0/0 .oovvvvvvnnnenn [ eeeeeeeeeens 50
Product
ESZ3 ..ooooiis [ 112 | 25,265,537 [S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... |Equity Risk |.12/15/2023 .[CVE ..............ee. SNZ20JLFKBMNNCLQOF39 . |.09/11/2023 .|...4,511.0000 |...4,325.5000 |......... 1,038,800 |.......... 1,038,800 |..ooeeeeeeeeeenn O [t 0 v 0 1,038,800 |...... 1,038,800 |........ 1,254,031 10/0 oooeeeeeeenn [ 50
Product
ESZ3 ..ot fevnennns 1,000 |....... 225,495,866 |S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... |Equity Risk |.12/15/2023 .[CVE .................. SNZ20JLFKBMNNCLQOF39 . 1.09/11/2023 .]...4,511.0000 |...4,325.5000 |......... 9,275,000 |.......... 9,275,000 [...evvvvvvnnnns (VN TR (VN 0]... 9,275,000 |...... 9,275,000 |....... 11,196,704 {0/0 oevvvvvvveeens | oo 50
Product
[237K S 12 |........ 25,262,344 [S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... |Equity Risk |.12/15/2023 .[CVE ..............eee. SNZ20JLFKBMNNCLQOF39 . 1.09/11/2023 .]...4,511.0500 |...4,325.5000 |......... 1,039,080 |.......... 1,039,080 |.oooveeeeennnns (VN TR (VN 0].... 1,039,080 |...... 1,039,080 |........ 1,254,369 |0/0 oooeeeeeeeeeen [ 50
Product
{2374 S F L7 I 20,762,395 | S&P500 EMINI FUT .... |Variable Annuities .. [Exhibit 5 ... |Equity Risk |.12/15/2023 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.09/11/2023 .|...4,511.1500 |...4,325.5000 |............ 853,990 |............ 853,990 [....vvvvnninnnns (VN TR (VN [V R 853,990 |........ 853,990 |........ 1,030,930 [0/0 wevvvvvvvviieen | oo 50
Product
YR R N 563 |....... 127,091,050 | S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... [Equity Risk [.12/15/2023 .|OME .................. SNZ20JLFKBMNNCLQOF39 . 1.09/11/2023 .]...4,511.2000 |...4,326.5000 |......... 5,227,456 |.......... 5,227,456 |..oovveeenen... O, [V N 0J..... 5,227,456 |...... 5,227,456 |........ 6,310,541 10/0 ..oooeeeeeeee [, 50
1609999999. Subtotal - Short Futures - Hedging Other 20,039,898 20,039,898 0 0 0 20,039,898 20,039,898 24,192,000 XXX XXX
1649999999. Subtotal - Short Futures 20,039,898 20,039,898 0 0 0 20,039,898 20,039,898 24,192,000 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 20,039,898 20,039,898 0 0 0 20,039,898 20,039,898 24,192,000 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 20,039,898 20,039,898 0 0 0 20,039,898 20,039,898 24,192,000 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
o APt 8,137,680 |...ooooeeeeieininnn, 11,902,218 ..o 20,039,898
Total Net Cash Deposits 8,137,680 11,902,218 20,039,898

Description of Hedged Risk(s)

Financial or Economic Impact of the Hedge at the End of the Reporting

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

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 20,039,898 0 20,039,898 20,039,898 20,039,898 24,192,000 24,192,000
BARCLAYS CAPITAL .evvviniiiiiiiiie e AC28XWWI3WIBK2824319 . |... Y . 8,880,000 |.... .. 10,620,477 |... [ 1,740,477 |... 10,620,477 | .ooevvviininieeiiiineenn 0 i 1,740,477 |... .0
BNP PARIBAS ... ... KVOR4N7VENBJPSK1K14 . Y. 21,080,000 ...0 21,410,514 . 330,514 |... . 21,410,514 | ... .. 330,514 |... .0 ..
CREDIT SUISSE .. .. ANGGYXNXOJLX3X63JN86 . Y. . 1,470,000 ...0 . 1,688,076 .218,076 |... .. 1,688,076 |... ..218,076 |...
GOLDMAN SACHS ........... .. I22LROWP2IHZNBB6K528 . Y. .. 10,000 ...0 ....5,841 J N TR 0f.. BB | O e 0]l..
BANK OF AMERICA MERRILL LYNCH ... EYKN6VOZCB8VDIIULB8O . Y. ,930,000 ...0 3,992,213 62,213 |... 3,992,213 | ... 62,213 |...
MORGAN STANLEY ... . 4PQUHN3JPFGFNF3BBE53 . Y. 15,290,000 ...0 16,578,062 .. 1,288,062 |... . 16,578,062 | ... .. 1,288,062 |...
WELLS FARGO KB1H1DSPREMYMCUFXT09 . |... Y TP 2,232,827 |... I TTTTPPTI 2,232,827 [.ooiiiiiiiinnnens 2,282,827 | .o 0 e 2,232,827 |...
0299999999. Total NAIC 1 Designation 56,528,011 0 5,872,170 56,528,011 5,872,170
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0 0 0 0 0

0999999999 - Gross Totals

24,192,000

50,660,000 0 76,567,909 0 25,912,068 76,567,909 25,912,068 24,239,755
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 76,567,909 0




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

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date
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Collateral Pledged by Reporting Entity

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

0199999999 - Total

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BARCLAYS CAPITAL e eeeeeeee e e et e e e e e e e e e e e e e e e nne e e e e e n e e e e e e ennnans AC28XWW I3WIBK2824319 .. [ MONEY MARKET FUND 31846V-56-7 ........ FIRST AMERICAN TREASURY ....ieeeeeeeeeeeiene e e e e eeenee e e e e eneie e e e e eeene e e e eennneeeeee [ereeeeeennneeeeeennnas 8,880,000 |eevvvneneeeeennaannns 8,880,000
BNP PARIBAS ... KVOR4NTOVEVWBJPSK1K14 .. | MONEY MARKET FUND 31846V-56-7 ........ FIRST AMERICAN TREASURY .... 21,080,000 |.... 21,080,000 |..
CREDIT SUISSE .. . ANGGYXNXOJLX3X63JN86 .. [ MONEY MARKET FUND . . | 31846V-56-7 FIRST AMERICAN TREASURY ... ,470,000 .1,470,000 |..

GOLDMAN SACHS .....
BANK OF AMERICA MERRILL LYNCH
MORGAN STANLEY

. W22LROWP2IHZNBB6KS528 ..
EYKN6V0ZCB8VDIIULBSO .
. 4PQUHN3JPFGFNF3BB653 ..

MONEY MARKET FUND .
MONEY MARKET FUND
MONEY MARKET FUND

. [31846V-56-7

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

FIRST AMERICAN TREASURY ...
FIRST AMERICAN TREASURY
FIRST AMERICAN TREASURY

....3,930,000
15,290,000

.... 10,000 |..

0299999999 - Total

50,660,000

50,660,000
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
95001K-NJ-9 .........| WELLS FARGO BANK NA . T .... 1,500,438 |.. .... 1,500,000 |....... 08/09/2024 ...
CR2448-69-2 HSBC Securities (USA) Inc REQENT 35 Day . . 4,000,000 |.. . 4,000,000 11/04/2023
CR5741-72-1 BofA Securities Inc. REQENT . 2,000,000 |.. . 2,000,000 11/04/2023
CR1727-13-8 .........[ BNP Paribas SA REOENT ....... oG [t T 2,000,000 .. 2,000,000 [....... 11/04/2028 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 9,500,438 9,500,000 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 9,500,438 9,500,000 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 9,500,438 9,500,000 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 9,500,438 9,500,000 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

05253U-TN-4 ......... [ AUST & NZ BANKING GROUP .... C 1,900, 141 |.. 1,900,000 |....... 10/13/2028 ...
05253)-Ti-4 AUST & NZ BANKING GROUP . . 1,490,883 |.. . 1,500,000 12/11/72023
05253)-UD-4 AUST & NZ BANKING GROUP . .1,000,194 |.. . 1,000,000 11/13/2023
06050F-FT-4 BANK OF AMERICA NA .. . 1,400,288 |.. . 1,400,000 11/13/2023
06054R-6F-4 BANK OF AMERICA NA . 1,500,032 |.. . 1,500,000 12/15/2023
06373L-52-8 BANK OF MONTREAL . . 1,503,156 |.. . 1,500,000 04/02/2024
06373L-60-7 BANK OF MONTREAL ... . 1,400,246 |.. . 1,400,000 11/06/2023
06417M-22-4 BANK OF NOVA SCOTIA HOUS 1,501,114 |.. . 1,500,882 02/05/2024
125090-8F-9 CDP FINANCIAL INC . 1,500,087 |.. . 1,500,000 10/10/2023
125090-BV-4 CDP FINANCIAL INC ... . 1,400,445 |.. . 1,399,908 01/08/2024
13606K-TY-2 CANADIAN IMP BK COMM NY . . 1,500,230 |.. . 1,500,000 12/07/2023
173300-D6-9 CITIBANK NA ........... . 1,500,543 |.. . 1,500,305 12/15/2023
19423\1-EZ-9 COLLAT CP FLEX CO LLC . .1,500,084 |.. . 1,500,000 10/05/2023
19423R-AP-4 COLLAT COMM PAPER V CO . 1,400,207 |.. . 1,400,000 02/15/2024
21684L-GH-9 COOPERAT RABOBANK UA/NY . . 1,500,326 |.. . 1,500,000 11/08/2023
60710T-FB-2 MIZUHO BANK LTD/NY .. . 1,500,353 |.. . 1,500,000 11/14/2023
60710T-GB-1 .........| MIZUHO BANK LTD/NY .. 1,500,702 |.. 1,500,047 |....... 02/02/2024 ...

63254G-WN-1 .........| NATIONAL AUSTRALI BANK L ... 1,500,110 |eeeeiiiiiieeeis 1,499,455 |....... 11/16/2023
63254G-XU-4 NATIONAL AUSTRALI BANK L . 1,450,477 |.. . 1,450,000 12/06/2023
632546-26-3 NATIONAL AUSTRALI BANK L .1,500,000 |.. . 1,500,000 09/27/2024
8574P1-NH-5 .........| STATE STREET BANK & TR 1,350,267 |.. ,350,000 |....... 11/20/2023 ...
86564P-BT-7 .........| SUMITOMO MITSUI TRUST NY ... 1,500,584 |.. ,500,000 |....... 02/09/2024 ...
86564P-Cli-9 SUMITOMO MITSUI TRUST NY . 1,500,254 |.. . 1,500,000 01/25/2024
86959R-3X-6 SVENSKA HANDELSBANKEN NY . 1,400,830 |.. . 1,400,177 01/26/2024
89120D-WK-1 .........| TORONTO DOMINION BANK .... 1,801,184 |.. ,800,000 |....... 11/15/2023 ...
95001K-JU-9 .........| WELLS FARGO BANK NA ... ... 1,501,334 . ,500,000 |....... 01/05/2024 ...
95001K-LW-2 WELLS FARGO BANK NA .1,500,611 |.. ,500,207 12/12/2023

-1,500,019
100,000
500,000 |..

10/25/2023
12/29/2023

961204-3+-2
CR1016-69-8

WESTPAC BANKING CORP ..
JP Morgan Securities LLC REOENT 0BFR+40 .

. 1,500,300 |..
.1,000,000 |..

cooo

CR4824-39-5 .........| Credit Agricole Corporate & Investment ..... e 1,500,000 |.. .. 10/07/2023
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 44,013,982 44,001,000 XXX
000000-00-0 ......... I [ T 72369 oo 7,369 |oveeeeerers e
9609999999. Subtotal - Cash (Schedule E Part 1 type) 7,369 7,369 XXX

06050F-EQ-1 BANK OF AMERICA NA .. C . 1,500,000 |.. . 1,500,008 10/02/2023
06744R-X2-9 BARCLAYS BANK UK PLC .. [ .499,780 |.. . 499,926 10/02/2023
13639D-XH-1 CANADIAN NATL RAILWAY . [ . 1,396,210 |.. . 1,396,621 10/17/2023
15963U-X2-7 CHARIOT FUNDING LLC . [ ..1,499,334 |.. . 1,499,776 10/02/2023
24423J-X4-4 JOHN DEERE CANADA ULC . [ 1,199,119 |.. . 1,199,468 10/04/2023
24423J-X0-5 JOHN DEERE CANADA ULC . C . 1,594,088 |.. ..1,594,552 10/24/2023
2524H5-XL-6 DIAGEO CAPITAL PLC .. [ . 1,205,827 |.. . 1,296,226 10/20/2023
34411H-XP-4 FMS WERTMANAGEMENT .. [ . 1,992,918 |.. ..1,993,449 10/23/2023
44890N-XP-0 .........| HYUNDAI CAPITAL AMERICA .... [ .. 1,345,033 |.. ,345,495 |....... 10/23/2023 ...
49271K-XK-5 .........| KEURIG DR PEPPER INC 1,345,887 |.. . 1,346,294 |....... 10/19/2023 ...
53127U-XG-0 LIBERTY STREET FDG LLC . 449,860 |.. . 449,980 10/16/2023
54316U-X5-3 LONGSHIP FUNDING LLC .. . 499,556 |.. .499,704 10/05/2023
55607L-XH-2 .........| MACQUARIE BANK LIMITED .. C .. 1,246,629 |.. ,246,956 |....... 10/17/2023
57978D-X4-6 .........| MCCORMICK & COMPANY INC .... [ 1,548,847 |.. ,549,292 |....... 10/04/2023 ...
609200-X2-1 MONDELEZ INTERNATIONAL .. . |c . 1,699,232 |.. . 1,699,741 10/02/2023
632546-XD-2 NATIONAL AUSTRALI BANK L . lc . 1,500,096 |.. .1,500,072 10/06/2023
63975V-X4-7 NEDERLANDSE WATERSCHAPS . . |c . 1,498,889 |.. .1,499,333 10/04/2023
65558K-XJ-8 NORDEA BANK ABP ... . |C . 1,396,104 |.. ,396,430 10/18/2023
70109M-XC-3 PARKER-HANNIFIN CORP .|C . 1,546,945 |.. . 1,547,409 10/12/2023
78015K-7K-4 ROYAL BANK OF CANADA .. [ ..1,499,952 |.. .1,500,183 10/26/2023
83050P-3F-4 SKANDINAV ENSKILDA BK NY Y . 1,500,303 |.. . 1,500,000 12/11/2023
83050U-XP-8 SKANDINAV ENSKILDA BANK . .|C .498,248 |.. . 498,365 10/23/2023
86565F-D2-5 SUMITOMO MITSUI BANK NY . .|C . 1,500,254 |.. .1,500,148 10/16/2023
86565F-TH-2 SUMITOMO MITSUI BANK NY . .|C . 1,500,067 |.. . 1,500,020 10/02/2023
89152F-X2-6 TOTALENERGIES CAPITAL SA Y ... 1,699,245 .. 1,699,748 |....... 10/02/2023 ...
8ANNF0-8Q-7 GOLDMAN SACHS FIN SQ GOVT . . |C ....2,167,472 |.. ....2,167,472 |..

8AMMFO-91-1 DWS GOVT MM SERIES INST . .|C v 2,954,401 |.. . 2,954,401 |..

8AMMFO-AM-3 .........[ INVESCO GVT & AGCY-INST .... .|C ... 2,850,480 |.. ... 2,850,480 |..

93114F-X2-5 .........| WALMART INC [ .3,998,248 |.. . 3,999,416 10/02/2023
RPEH12-2E-7 BOFA SECURITIES INC . [ 10,000,000 |.. 10,000,000 10/02/2023
RPEH12-21-8 BNP PARIBAS ........... [ .3,000,000 |.. .3,000,000 10/02/2023
RPEH12-2J-6 HSBC SECURITIES USA INC . [ .1,000,000 |.. .1,000,000 10/02/2023
RPEJ12-10-4 BNP PARIBAS .............. [ 11,000,000 |.. 11,000,000 10/02/2023
RPEJ12-16-1 HSBC SECURITIES USA INC . [ 11,000,000 |.. 11,000,000 10/02/2023
RPEJ12-1C-8 .........[ TD SECURITIES (USA) LLC .... [ .... 1,000,000 |.. .... 1,000,000 |....... 10/02/2023 ...
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 82,223,024 82,230,965 XXX
9999999999 - Totals 135,744,813 135,739,334 XXX
General Interrogatories:
1. Total activity for the year Fair Value § -oooemmeis 0 Book/Adjusted Carrying Value $

2. Average balance for the year ~ Fair Value $ Book/Adjusted Carrying Value $
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAICT $ e 0 NAIC2 $ . 0 NAIC3 $ i 0 NAIC4 $ .o 0 NAIC5 $ .o 0 NAICE $ oo
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

U.S. Bank ..o Gincinnati, OH ..cooveveeecs foe 120,000 [ O i 0 | 30,530,635 |....... 132,842,495 |........ 116,482,102
BMO Harris Bank N.A. ............. Chicago, IL .oocveeeeeeieeeees fo 1202000 [ O i 0 | 362,170 | 398,527 |.oovene. 427,106
Goldman Sachs .......cccccocoereunne New York, NY ..o fo 120,000 [ O i 0 | 56,306,658 |.......... 57,319,117 |......... 20,065,266
Key Bank .............. . Cincinnati, OH 20000 | 0 e 0 [ (63,898,488)|........ (56,186,477)|........ (53,412,213)|..
Fifth Third Bank .... Gincinnati, OH ......cccocoeeen o 1..0.000 [ 0 o 0 | 3,357,498 |.......... 1,338,817 |........... 5,814,168 |..
0199998. Deposits in ... 5 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 775,563 774,064 765,759
0199999. Totals - Open Depositories XXX [ XXX 0 0 27,434,036 136,486,543 90,142,188
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 27,434,036 136,486,543 90,142,188
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

27,434,036

136,486,543

90,142,188
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I4E

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

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6 7
Book/Adjusted
Carrying Value

Description Code Date Acquired Rate of Interest Maturity Date

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999

. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999

. Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999

. Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

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

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

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

|F|RST AMERICAN GOVT OBLIG FUND CL Z ..evveeiiiiiiiiieiiiiiiiiiiiiaiinens

............................ 139,278,727

............................... 3,712,107

8309999999

. Subtotal - All Other Money Market Mutual Funds

139,278,727

3,712,107

139,278,727

3,712,107
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