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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 1,999,361,052 ..o [V 1,999,361,052 |........... 2,002,470,960
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicietctceceee ettt [ere e seeneeens 16,672,000 |....ovveeereerenceicecirene [V 16,672,000 |......coenevne 16,528,800
2.2 COMMON SEOCKS ...voeeeiaeiaiieiiete ettt ettt sees [eorseesnsieinneas 14,998,450 |....ooovvvevricriciricn [V 14,998,450 |.......ccconeee. 15,303,533
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ 472,145,009 ..o (U O 472,145,009 |.....ccoconeee. 452,169,616
3.2 Other than firSt IENS..........ccoovveveieieecccc ettt [feeetese et (O (O [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDIANCES) ...ttt sesens [eeeeteenenesee ettt neee (L N [V RN [0 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDBIANCES) ....cocvimiiicicicieiceicieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash ($ ... 12,896,770 ), cash equivalents
[ 0 ) and short-term
investments (§  .oooevvrnieeei 0 ) s [ 12,896,770 |.ecveeeeierccireens [V 12,896,770 |.cccovirienee 9,092,311
6. Contract loans (including $  «eveovovrererrerieieiceeeene 0 premium notes) ...... [-roeeeeeenene 122,834,775 |.eoeeeeeeeeeeeeen (V) 122,834,775 |.covoee. 123,150,025
7. Derivatives
8. Other invested assets
9. ReCEIVADIES fOr SECUMEIES .......vuvuiviaciiecieicieice e [roreeeinseeineieneas 891,382 [0 [ 891,382 [.oocviiriiciene 212,749
10. Securities lending reinvested collateral assets . 53,114,506 |.. 53,114,506 |.. 39,869,625
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 2,734,698,047 ..o [0 2,734.,698,047 |............ 2,698,722,296
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
[oT 2117 OO OO TS UUUURRTN ST TRTOTSOPT (O (O [0 0
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 19,621,595 [, [V 19,621,595 |...ccovvinee 19,696,605
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 8,690,225 |......ooiiieae (U 8,690,225 |................. 11,627,108
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled Premiums) ..........cccceeveieviiiieereeceeeee e [oeeeeeeeeeens 103,898,647 |.....ocveeeeeeeeeeeeeeee (V) 103,898,647 |............... 109,946,984
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........ccceceevrennrnnnn (O Y T (O [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccoeoeovnnrrieenenns (O O (O [0 0
18.2 Net deferred tax asset ..
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 1,593,010 [oovoeeeeeeeeeeeeeeeeee (01 A 1,593,010 [ 1,610,134
20. Electronic data processing equipment and SOfWArE ............cccveveveeeeererinis foerereiininnseeccie [0 T [0 T [0 O 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oot (L N [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ................cccocovveveviviins foevreiinnnnn, 37,934,215 | (V1 37,934,215 |oeriiene 30,058, 141
24. Health care ($ ..ccccocvrvivccciriieccnae 0 ) and other amounts receivable ... |....ccccuenirnieenininiens 0 fererereeee 0 foeereeee (O O 0
25. Aggregate write-ins for other than invested assets ............cccccevevereririeeeeees foeveieiiinnns 1,211,653 | (U 1,211,653 | 1,623,383
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 2,991,713,403 |....c.cco.o.. 44 587,757 |............ 2,947,125,646 |............ 2,909,478,965
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt seeee e ses e e ee e s eseseses s e e s eseses e s snsesesesssnansesesennns [eresssisinanaes 256,809,967 ... (U 256,809,967 |.....cconve. 246,894,999
28. Total (Lines 26 and 27) 3,248,523,370 44,587,757 3,203,935,613 3,156,373,964
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. State taxes recoverable ...
2502. Fund revenue receivable ...
25003, e
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,211,653 0 1,211,653 1,623,383




STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 2,150,633,392 1eSS$ oveoreerieeeeeeeeen 0 included in Line 6.3
(INCUdINg $ v 0 Modco Reserve) 2,150,633,392 |........... 2,139,353,662
2. Aggregate reserve for accident and health contracts (including $ ....0 Modco Reserve) 110,365,201 |...coovvnveee 105,065,773
3. Liability for deposit-type contracts (including $  ...voceveeevvererccicicnne 0 MOACO RESEIVE).......oeoeeeieeiieeeieeie e oo 283,990,334 |................ 284,684,677
4. Contract claims:
B LIFE o E bbb bbbt b et be s [rren e 14,046,665 |................. 12,544,773
4.2 ACCIAENT NG NEAIN ...ttt bbbttt bbbttt b ettt b bt [onessennininanaannas 804,326 |..cvvrriinn 821,714
5. Policyholders’ dividends/refunds to members $
BN UNPAIA ....oovevieeieeceeee ettt ettt et eae et ete et ese et et e s et e s et ese st ese st ese st eseesebessebeas et ess et esestesseseseeseb et ebe s ebenseaensesesseseseeseseesebeeserennans [rereetenenten et ettt et [0 U 0
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ .0 Modco) ...
6.3 Coupons and similar benefits (including $  ..ooeoveeirciiiiiee 0 Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  .eeovovoerureeeeenns 476,607 accident and health premiums ...........cccoeevevevas foeeeerenenccneens 1,456,380 |....cooveveene 987,348
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
o= =T TSP PTPTURTPTPTSTPTPTUTY IUPUUTUPRPRRRRUTN o B¢ s G 13 T IR 13,791,032
9.4 Interest MaintENANCE RESEIVE .............c.cucueviuiiiieeieieeteteseeeeee et tesess s s ss st sesesssssssssasesesesesesssssssssssesesessssssssssssssssesesnns [eeeneneneneen 18,204,861 | 14,393,649
10. Commissions to agents due or accrued-life and annuity contracts $
[ J 222,852 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ ...(734,657) on reallzed capltal gains (I0SSES) ...ccvvins |ooveeeeeieiieiennns 9,241,533 [ 11,784,585
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........ccccocoviviviiiinnnns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ......ccoocoiiiiiiiiiinns 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ .......ccooeereeirecirennnns 0 ) COMPANIES ...
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ . 459,994 ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceevereiienceiceieeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccc.....
24.09 Payable for securities ...... ..3,000,000 |... ...4,000,000
24.10 Payable for securities lending 53,114,506 |... . 39,869,624
24.11 Capital NotesS $ ...vovvveverreirciecs
25. Aggregate write-ins for liabilities 1,297,438 1,287,001
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 2,715,765,034 2,671,741,782
27. From Separate Accounts Statement 256,809,968 |............... 246,894,998
28. Total liabilities (Lines 26 and 27) 2,972,575,002 2,918,636,780
29. Common capital stock 9,600,005 |.....cveeeeee 9,600,005
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 ...0  shares common (value included in Line 29 $
36.2 0 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 221,760,608 228,137,180
38. Totals of Lines 29, 30 and 37 231,360,613 237,737,185
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 3,203,935,615 3,156,373,965
DETAILS OF WRITE-INS
2501. Unclaimed funds ... 1,297,438 |......covvne 1,287,001
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAJE .......coiiiiiiiiiiiiiiiiite sttt oo O RN 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,297,438 1,287,001
3101.
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.cccoceeevenc|oveveveverenennns 53,003,477 |.ooeeee. 39,688,838 |....coceve.. 163,715,047
2. Considerations for supplementary contracts with life contingencies.............ccooeeiiiiinieniinenennene e [0 [0 0
3. Netinvestment INCOME ..o 27,006,334 |.. 25,723,971 |.. ..102,043,909
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ..1,109,428 |. ..1,358,556 |.. ..5,445 917
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€s ...........cccocvvvvrveioriiiiiiiis [0 [0 0
6. Commissions and expense allowances on reiNSUrance CeAed ............covovvrvrvrvivevererieeeeeseeeeeseseseesns o 9,187,572 | 9,088,757 |.cvcveverernnn 47,469,613
7. Reserve adjustments oN reiNSUraNCe CEABM ...........cccocvovviviveueuieieiieeeieieieteseseeee st esess s s e [0 [0 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.evviueueeereiieeieseeeiisesesese s sesese s st sss s s sesess [essesessicaceseenanas 322,911 [ 382,898 |..oovevee 1,395,003
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiiiiiieeeteeeeccciee ettt [ee e eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 5,921,971 5,421,936 20,868,105
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 96,551,693 81,664,956 340,937,594
10, DEAtH DENETILS ... ..o e e ee e 25,992,898
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccoovvvevereueueesereerens freeseeeeeeeeeeneeeenes 3,007 |.. ..
12, ANNUILY DENETILS ...ovieiiiicececeieceee ettt ettt a bt es s s st sesesnes s ss s s ses et 471,091 [ 601,293
13. Disability benefits and benefits under accident and health CONracts ...............ccceueueveeieiiveieveierevceeens oo 2,934,155 | 2,835,540
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 25,254,441
20.  Totals (LINES 1010 19) ...vcvvvieieieeeieiieieieececece ettt et sssss s s sssesesesesssnnasssesenena esesesnannnnn. 08,890,108 [oinin...... 54,906,073 |...oooee 197,325,527
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ovviiiieete ettt ettt bbb bt sn st b b s s s b b s s s nsesesas |esensciciceseennas 9,199,584 |....coooiie 9,684,928
22.  Commissions and expense allowances on reiNSUrance aSSUME ..............c.oueueverreeeeerereuesesesesessesssesas [oreeeeeeeeeneneneseeeeas 1,959 | 2,570 |.
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 14,517,486 |................. 14,611,107
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 3,248,737 | 3,495,285
25. Increase in loading on deferred and uncollected premiums ........... ..6,552,809 | 4,444 156 | 1,027,511
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE ..............c.ceeueereeievereeeieeeeeeseesess e (3,664, 737)|.cveeeenn. (1,000,921 (5,687,258)
27. Aggregate write-ins for deductions .... 666,615 1,683,135 4,810,174
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 99,378,556 87,826,333 301,553,092
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt (2,826,863)|...ccvcveeenne (6,161,377)].ceceeeeeee. 39,384,502
30. Dividends to policyholders and refunds to members 0 0 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MINUS LiNE 30) ..ottt ssee st ssssens s (2,826,863)]......ccceunee (6,161,377) ] 39,384,502
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. (1,808,395) (641,059) (348,023)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.covoveueuerereiieneaeaens foreeeeeciceeens (1,018,468)|......cvcvenne (5,520,318) ... 39,732,525
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ... (734,827) (excluding taxes of $  ....covvuveiueencirencinnnes 170
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (1,250,799) (167,335) (5,602,906)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et (2,269,267) (5,687,653) 34,129,619
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 237,737,185 246,811,545 246,811,545
37, NELINCOME (LINE 35) -..cuuuiiiieeeieeeeete i eieteeeese e ssaeeeeeeseesesesesesaessesesesesas s sesesesasessansesesesasnsesesesesesanfonsesannnansneen (2,269,267)|...cccuceeeenne (5,687,653)].....ccccuveee 34,129,619
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 305,222 [ 685,685 |.. ....(985,875)/.. ... (4,688,784)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeeeeeierevereieeceeeeeieseeeieeseeseeee e [0 [0 0
40. Change in net deferred INCOME tAX ........ocvoveveveveuieeeccieie ettt es s s s seseseaoe e e e e eeeeenens 344,370 | 3,487,539 | 1,688,964
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e (1,583,227)|.. (5,505,379)].. (3,687,765)
42. Change in liability for reinsurance in unauthorized and certified companies ............cccoeverienernenneens e, [0 [0 0
43. Change in reserve on account of change in valuation basis, (increase) or deCrease ...............o.ovoeeefoeeerereecceieienssee [0 [0 (3,589,371)
44,  Change in @sset VAIUALION FESEIVE ...........c.c.cueuiuieiieeeteeeeeeceeeeeeie et seaeas st seas s s s s sesesessasasne s eeeeeseseeeesennens (247,970) [ 283,446 |....coccoeenee 4,372,893
45, Change iN trEASUNY SEOCK ........ciuiiiuiiiiiiiiii ettt ettt sttt be e b e b e e be e beeabeemtesseesaeesaeesbeenbeenne [eeaesae s e s s 0. ..
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. .0 |
47. Other changes in surplus in Separate Accounts Statement ..o [ 0
48.  Change iN SUMPIUS NOTES .....couuiiiieiiiieiie ettt ettt a e nae e b e e s e eneeenseeneesseenneenseenseenneens [eeaesaesa e st s 0
49. Cumulative effect of changes in accounting PrinCIPIES ..........c.coiiiiiiiiiiiiie e e 0
50. Capital changes:
L1028 == T I o OO URTOY SRR 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS .........ooiiiiiiieei ettt sse s e s e e e e e e e e e e sseesneesme e e e e 0
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieie 00
51.4 Change in surplus as a result of FeINSUrANCE ..........ccooiiiiiiiiiieiieeeee e e 0
52, DiVIdENdS t0 SIOCKNOIAETS ......uviiiieeecietririsieeieeetei sttt ese et seseeseeeaesseseseseeeae s s e nseaesesesseansese s es|ossenssscieeseseessiciceseennan [0 TSP | B ISR (20,000,000)
53. Aggregate write-ins for gains and losses in surplus (3,306, 163) (2,680,504) (17,299,916)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee (6,376,572) (11,088,426) (9,074,360)
55. Capital and surplus, as of statement date (Lines 36 + 54) 231,360,613 235,723,119 237,737,185
DETAILS OF WRITE-INS
08.301. COI CRATGES -.eveieeeceeeetrie ittt e ettt b e s ses et e b s s e e es b et s s e e s e e et s essens et et es s sensntes donseennnnnananenen 2,495,005 | 2,583,631 | 10,213,791
08.302. SUITENAET ChATGES ...cvivieieiiiecieectceee ettt ettt ettt st s st s et esnss s s ssesesesesesnsnans [oresssesesesesnanas 1,987,399 [ 1,537,575 oo 5,484,908
08.303. Reinsurance Ceded Trails ..ot eaeeeeaseneeeeeeneneeee oo et eaeaeenens 1,156,314 | 1,166,122 | 4,658,541
08.398. Summary of remaining write-ins for Line 8.3 from oVerfloW PAGE ..........cccoovvevevcueuiuceiieeceeiee et 283,253
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 5,921,971
2701. Health Surrender Benefits ... .609,244 |.
2702. Miscellaneous Expense ..........cccccoveeee ... 38,118
2703. Funds withheld miscellaneous eXpense ...........cccocoevveveveveuennns 19,253 |.
2798. Summary of remaining write-ins for Line 27 from overflow page ...........cccccveeiienieneeninieeiceie e 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 666,615 4,810,174
5301. Prior period adjusIMEnt ... .ottt es s |e et 0 Jooeeeeeeeeeeeeeeeeee 0 e 1,992,268
5302. Deferred Coinsurance Gain ..(19,292,184)
£ 30101 T T KOTSRS UEN RO SP R UPR R PR TP PR TP RRURTRTOPIN
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccvveveeneenieenenieninneeneeneesdeeieseceiniecieeieee 0 0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (3,306, 163) (2,680,504) (17,299,916)




STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiuiiiieiiiciieie ettt naens [oesssenesnenanes 55,518,891 | 42,976,561 |...ooovvennne 166,397,986
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 27,255,107 .o 26,271,376 |.........c...... 101,831,215
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 7,535,870 7,925,030 34,256,847
4. TOtal (LINES 110 3) oottt 90,309,868 77,172,967 302,486,048
5. Benefit and 10Ss related PAYMENLS ............ccceuiiiiiiiiieieiceieeee ettt sesesss s s e [oeseenesesenenane 55,882,184 |...cccee...... 54,046,816 |................ 157,850,517
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [oooeecernencne (3,719,437) .o (957,839) ... (5,741,203)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieieievenens eeeeenceenenens 30,208,461 |.....coccuuevne 31,243,766 |...cvcvnnen 108,563,094
8. Dividends paid t0 POIICYNOIAETS .........c.cooviviveueeeeieiieeeee ettt ettt et s s esn s s s s sesessanans [eseteseseesereseeaeaeneieaenea (O [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ........................... 0 taxon capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 0 0 (11,755,961)
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 82,371,208 84,332,743 248,916,447
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 7,938,660 (7,159,776) 53,569,601
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 27,903,510 |. 52,428,827 |. ..165,343,363
12.2 SHOCKS .-vrerereeeecteese sttt nnenn eneene e (U R 0 [. ... 10,066,215
12.3 Mortgage loans ... 11,374,607 10,888,773 ...41,160,338
12,4 REAI ESAE ......eecececeeii ettt ettt e et e st a s e e e s s e e s e st nnna et s et e nsntetenenanans | oeteteeer st (U R (U R 0
12.5 Other iNVESIEA @SSELS ......uvuiuiiiiiiricie et [eesesins s 63,292 .o (L 331,122
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceies oo, (O [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 0 2,971,069 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvoveveveucuiiieeeiceceeieieeceeeee et foeseeenenesenas 39,341,409 |...ccooovn 66,288,669 |................ 216,901,038
13. Cost of investments acquired (long-term only):
T = T T PSSO ROSOUPOTRR 26,016,512 |...oocvnnee. 98,135,187 |....ccoveevneee 280,616,475
1312 SEOCKS ..ottt |oeinne e (U R 2,125,000 |.....coovvrennne 6,831,076
13.3 MOMGAGE [OBNS .....ceueriiriiiie ettt |oevinineinnanes 31,350,000 |......ccoeneee. 11,602,500 |.....ccocecvneeee 71,902,500
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......cvuiuuieiiieciieiiete ittt bbbttt nenees |oesinnainneneneees 550,650 |[....cooeveerreiirieirienne (U R 4,861,764
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 2,737,854 25,788 1,752,567
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 60,655,016 111,888,475 365,964,382
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns (315,250) (1,884,653) (562,995)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (20,998, 357) (43,715,153) (148,500,349)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccoveveveeceeeieiens [oeveeeienencns (2,126,045 .......cccvvevne 24,482,896 |......cco...... 99,114,031
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (L 20,000,000
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 18,990,201 (2,361,312) (283,783,461)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 16,864, 156 22,121,584 55,330,570
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...c.ccccceeveecne 3,804,459 |.....ccco.c. (28,753,345 ececeenne (39,600,178)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieieieiiieeteecece ettt sesesesessassnnssnenes |resesseneseneneas 9,092,311 | 48,692,489 |.......ccc..... 48,692,489
19.2 End of period (Line 18 plus Line 19.1) 12,896,770 19,939,144 9,092,311
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Change in securities lending collateral ... [ (13,244,882)........ccocvuee 4,287,633 |...ccceve.. 46,603,390
20.0002. Amortization of deferred gain on reinsurance agreements ............cooemviriiinnnninceicnens foreeeines (3,306, 163)|................. (2,680,504 |.....ccoovuee (19,292,184)
20.0003. Interest credited on deposit-type contracts ... [ (1,431,702)[.....ccvenee. (1,212,560) |................. (5,454,873)




STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

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

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

2. Ordinary life INSUFAINCE .........cueviiiiieiietetiiiiiteceete ettt ss st be bt se s bbb ss st be s s st sese s s snsnseses s [ensennscseeenes 88,914,154 | 90,442,799 |....ocvvenne 371,131,739

3. Ordinary iNAIVIAUAI GNNUILIES ............ceueviiiiiesieeieiie ettt es b ss st essnses s en e aeees 9,686 | 15,977 [ 105,837

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

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

6. GIOUD @NNUILIES ....c.e.viviveeiiieticiete ettt ettt et et et eae st ete et ese et ete s et e s et e s etesssaessstessssesessesessetesebesesensasensssedssesenees e tese e et es e s enennenn [0 U 0 [ 0

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

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

9. A& H = OtNET oot [ 11,727,400 |................. 11,150,197 | 46,331,719
10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) ......cvieiuiueieiiiiicecteieieeeeeie et es bbb sse bbb s ebenennae 100,651,240 |.......coecc.. 101,608,973 |.....covvnvee. 417,569,295
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) .......c.cviuiuiuiiiiieieieieieeese ettt [OOSR [0 U 0
13. Subtotal (LINES 11 throUGN 12) .....ceiueueiiiiieiieieteieeeeeie e bbb ss bbbt 100,651,240 |.......coeeee. 101,608,973 |.....coovvnvee. 417,569,295
14, DEPOSIt-LYPE CONFACES ......cvvevieiiieiiieieieteieieett ettt s s e s et e e e e et et esesesesesesssens [oeneeneseseseseaeieaea s eeeneeas [ 25,337,828 |......coe. 155,882,588
15. Total (Lines 13 and 14) 100,651,240 126,946,801 573,451,883

DETAILS OF WRITE-INS

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




STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

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

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

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

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

F/S F/S
SSAP # Page Line # 3/31/2023 12/31/2022

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ (2,269,267) $ 34,129,619
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP:
(3) State Permitted Practices that are an increase/(decrease)

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (2,269,267) $ 34,129,619
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 231,360,613 $ 237,737,185
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 231,360,613 $ 237,737,185

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

securities.
D. Going Concern
After evaluating the entity’s ability to continue as a going concern, management was not aware of any conditions or events which raised substantial doubts concerning
the entity’s ability to continue as a going concern as of the date of the filing of this statement.
NOTE 2 Accounting Changes and Corrections of Errors
No significant changes
NOTE 3 Business Combinations and Goodwill
No significant changes
NOTE 4 Discontinued Operations
No significant changes
NOTE 5 Investments

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

(2) OTTIrecognized 1st Quarter - NONE

(3) Recognized OTTI Securities

1 2 3 4 5 6 7
Book/Adjusted Date of
Carrying Value Recognized Amortized Cost Financial
Amortized Cost Present Value of Other-Than- After Other-Than- Statement
Before Current Projected Cash Temporary Temporary Fair Value at Where
CUSIP Period OTTI Flows Impairment Impairment time of OTTI Reported
Total XXX XXX $ - 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 $ 22,775,316
2. 12 Months or Longer $ 5,269,989



STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 202,075,510
2. 12 Months or Longer $ 35,591,089

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
Cash flow modeling was performed on all of these securities using current and expected market based assumptions which showed that the investor will
receive cash flow the percent of value of which is equal to the adjusted statement value. Therefore, any impairment is considered not other-than-temporary.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received
b. The fair value of that collateral and of the portion of that collateral that it has sold or
repledged $ 53,111,889
F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
H. Repurchase Agreements Transactions Accounted for as a Sale - NONE
1. Reverse Repurchase Agreements Transactions Accounted for as a Sale - NONE
M.  Working Capital Finance Investments - NONE
N.  Offsetting and Netting of Assets and Liabilities - NONE
R.  Reporting Entity’'s Share of Cash Pool by Asset Type - NONE
NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
No significant changes
NOTE 7 Investment Income
No significant changes
NOTE 8 Derivative Instruments
A.  Derivatives under SSAP No. 86—Derivatives
(8) Total Premium Costs for Contracts - NONE

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

a. Scheduled Amortization - NONE
NOTE9 Income Taxes
No significant changes
NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes
NOTE 11 Debt

B. FHLB (Federal Home Loan Bank) Agreements

(1) Information on the Nature of the Agreement
The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, and by purchasing FHLB stock, the Company
can enter into deposit contracts. The Company had outstanding deposit contracts of $280,000,000 as of March 31, 2023 and $280,000,000 as of December
31, 2022. The table below indicates the amount of FHLB of Cincinnati stock purchased, collateral pledged, and additional funding capacity available related
to the agreement with FHLB of Cincinnati.

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Separate
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 2,545,104 $ 2,545,104 $ -
(c) Activity Stock $ 12,175,000 $ 12,175,000 $ -
(d) Excess Stock $ 96 $ 96 $ -
(e) Aggregate Total (a+b+c+d) $ 14,720,200 $ 14,720,200 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 280,002,127 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 2,545,104 $ 2,545,104 $ -
(c) Activity Stock $ 12,175,000 $ 12,175,000 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 14,720,104 $ 14,720,104 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 280,002,127 XXX XXX

11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)

71



STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than 6 Less Than 1to Less Than 3
(2+3+4+5+6) Redemption Months 1 Year Years 3 to 5 Years
Membership Stock
1. Class A $ - $ - $ - $ - $ - $ -
2.Class B $ 2,545,104 $ 2,545,104 $ - $ - $ - $ -
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) $ 358,428,148 $ 387,793,914 $ 280,000,000
2. Current Year General Account Total Collateral Pledged $ 358,428,148 $ 387,793,914 $ 280,000,000
3. Current Year Separate Accounts Total Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $ 340243993  $ 369025712  $ 280,000,000
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $ 359,534,004 $ 390,043,172 $ 280,000,000
2. Current Year General Account Maximum Collateral Pledged $ 359,534,004 $ 390,043,172 $ 280,000,000
3. Current Year Separate Accounts Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $ 340243993  $ 369025712  $ 280,000,000
(4) Borrowing from FHLB
a. Amount as of Reporting Date
1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ 280,000,000 $ 280,000,000 $ - $ 280,000,000
(c) Other $ - $ - $ _ XXX
(d) Aggregate Total (a+b+c) $ 280,000,000 $ 280,000,000 $ - $ 280,000,000
2. Prior Year end
(a) Debt $ - $ - $ _ XXX
(b) Funding Agreements $ 280,000,000 $ 280,000,000 $ - $ 280,000,000
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ 280,000,000 $ 280,000,000 $ - $ 280,000,000
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ - $ - $ -
2. Funding Agreements $ 280,000,000 $ 280,000,000 $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ 280,000,000 $ 280,000,000 $ -

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

c. FHLB - Prepayment Obligations

Does the company have

prepayment obligations under
the following arrangements

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

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

A

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

7.2
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NOTES TO FINANCIAL STATEMENTS

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

No significant changes

NOTE 14 Liabilities, Contingencies and Assessments

A.  Contingent Commitments

NOTE 15

(2) Detail of other contingent commitments
The Company has committed to fund mortgage loans in the amount of $6,990,000 and bonds in the amount of $2,000,000.

The Company is an investor in limited partnerships and a limited liabilty corporation. The Company has committed $45,000,000 and funded
$16,590,883 to these investments.

Leases

No significant changes

NOTE 16

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

No significant changes

NOTE 17

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

B. (2) Servicing Assets and Servicing Liabilities - NONE

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

C. Wash Sales - NONE

NOTE 18

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

No significant changes

NOTE 19

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

No significant changes

NOTE 20

A.

Fair Value Measurements

Fair Value Measurements

(1) Fair Value Measurements at Reporting Date

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Cash & Cash equivalents $ 12,896,770 | $ - 19 - 19 -1$ 12,896,770
Securities lending collateral $ - 19 53,111,889 | $ - 19 - 19 53,111,889
Preferred stock $ - 19 1,672,000 | $ - 19 - 19 1,672,000
Bonds Industrial and Misc $ - 19 94412 | $ - 19 - 19 94,412
Common Stock Industrial and Misc $ - 19 14,720,200 | $ 278,250 | $ - 19 14,998,450
Equity call Options $ - 19 4,054,101 | $ - 19 - 19 4,054,101
Separate account assets $ 256,809,967 | $ - 19 - 19 - 19 256,809,967
Other Invested Assets - limited
partnerships $ - 19 - 19 7,374598 |$ - 19 7,374,598
Total assets at fair value/NAV 3 269,706,737 | $ 73,652,602 | $ 7652848 | $ - 19 351,012,187
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 $ - 13 - 1% - 1% - 1% -
(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 | 583,333 | $ -1s - 13 -1$ (305083)[$ -1 -1 -8 -8 278,250
Other Invested
Assets - limited
partnerships $ 7.349.765 | $ -1 - 19 - 19 (462525)|$ 550650 | $ - 1% (63292)]9 - 13 7,374,598
Total Assets $ 7933098 |$ - 19 - 19 - 19 (767.609) 1 $  550.650 | $ - 1% (63202)]19 -19 7,652,847
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 -193 -193 -193 - 13 -

(3) Policies when Transfers Between Levels are Recognized - NONE
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

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

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

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

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

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

- Level 3 — Fair value is based on unobservable inputs for the asset or liability for which there is little or no market activity at the measurement date.

Unobservable inputs used in the valuation reflect management’s best estimate about the assumptions market participants would use to price the asset or
liability. The types of assets and liabilities utilizing Level 3 valuations generally include certain corporate debt, asset-backed or mortgage-backed securities,

(5) Fair Value Disclosures - NONE

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

C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.
Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $1,757,007,651 | $1,999,361,052 | $ 3,965,028 | $1,740,803,502 | $ 12,239,121 | $ -1$ -
Cash & Cash equivalents | $ 12,896,770 |$ 12,896,770 |$ 12,896,770 | $ - 13 - 13 - 13 -
Common stock non-affiliate | $ 14,998,450 | $ 14,998,450 | $ -|$ 14,720,200 | $ 278,250 | $ - 13 -
Preferred stock $ 14,696,800 [$ 16,672,000 | $ - 19 1,672,000 |$ 13,024,800 | $ - 198 -
Mortgage Loan $ 434,323,863 | $ 472,145,009 |$ - 198 - |$ 434,323,863 | $ -8 -
Securities lending collateral | $ 53,111,889 | $ 53,114,506 | $ -|1$ 53111889 |$ - 13 - 13 -
Other Invested Assets -
Surplus Notes $ 26,961,734 |$ 30,355,404 |$ -|1$ 26,961,734 | $ - 198 -1$ -
Other Invested Assets -
limited partnerships $ 7,374,598 | $ 7,374,598 | $ - 198 - 18 7,374,598 | $ - 18 -
Derivatives- call options $ 4,054,101 | $ 4,054,101 | $ -1$ 4,054,101 | $ - 13 - 13 -
Separate account assets | $ 256,809,967 | $ 256,809,967 |$ 256,809,967 | $ - 13 - 13 - 13 -
Separate account
liabilities $ (256,809,967) | $ (256,809,967) | $ (256,809,967) | $ - 19 - 19 - 18 -

D. Not Practicable to Estimate Fair Value - NONE
E.  NAV Practical Expedient Investments - NONE
NOTE 21 Other Items - NONE

NOTE 22 Events Subsequent - NONE

NOTE 23 Reinsurance

No significant changes

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

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

A.  Change in Incurred Losses and Loss Adjustment Expenses
Reserves and Loss Adjustment Expenses as of December 31, 2022 were $84,561,953. As of March 31, 2023, $3,051,605 has been paid for incurred claims and claim
adjustment expenses attributable to insured events of prior years. Reserves and Loss Adjustment Expenses remaining for prior years are now $77,804,260. The
decrease is generally the result of the natural progression of a block of disability income claims and the increase or decrease in original estimates as additional
information becomes known regarding individual claims.

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

No significant changes

NOTE 27 Structured Settlements

No significant changes

NOTE 28 Health Care Receivables

No significant changes

NOTE 29 Participating Policies

No significant changes

7.4



STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION
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NOTE 30 Premium Deficiency Reserves

No significant changes

NOTE 31 Reserves for Life Contracts and Annuity Contracts

No significant changes

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

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

NOTE 34 Premium & Annuity Considerations Deferred and Uncollected

No significant changes

NOTE 35 Separate Accounts

No significant changes

NOTE 36 Loss/Claim Adjustment Expenses

No significant changes
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

If the response to 3.2 is yes, provide a brief description of those changes.

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

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

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2020

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

12/31/2020

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

05/10/2022

By what department or departments?
(@3 el D= o= i o T=T o Aoyl 1g T U =T o Lo PP PPR PSR

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

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

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

If yes, give full information:

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

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

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

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

I No[ 1 NALX]

I No[ 1 NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

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

Ohio National Equities, INC. .o Cincinnati, OH ...ocooooieeeeeeeeeeeee ....NO.....]....NO.....|....NO.....|... YES....

The 0.N. Equity Sales Company ........ccccoomimennnicicnsnncceeeens Cincinnati, OH ..o ....NO.....|....NO.....[....NO.....]... YES....
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

GENERAL INTERROGATORIES

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

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

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

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No [ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... S, 37,930,169
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENLS.) ...........ccceuriiiicriuereiiiiiieseieseeisssseie s ese s Yes [ ] No[X]
If yes, give full and complete information relating thereto:

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

Yes[ 1 No[X]

If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....

LoLLee e

Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ............c.coiiiiiiiiiiiiiii s
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............cccccoiiiiiiiiiiiiiiiiccce e Yes[ 1 No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeiiiiiiiciene Yes[ 1 No[ 1 NATX]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ....53,111,889
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .... 53,114,506
16.3 Total payable for securities lending reported on the liability PAgE. .........cceveveeecueueeeieeeecee e eeeeeeeecee ettt $ s 53,114,506
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17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

GENERAL INTERROGATORIES

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

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

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

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

Yes [ X ]

1 2
Name of Custodian(s) Custodian Address

US Bank NA ...ttt ettt 425 Walnut Street, Cincinnati, OH 45202 ...
Federal Home Loan Bank of Cincinnati ..........ccccooovieioveiiiiiceee 221 E 4th ST #600, Cincinnati, OH 45202 ...

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

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

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

Yes [

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

such. ["...that have access to the investment accounts"; "...handle securities"]

1 2

Name of Firm or Individual Affiliation
THM BEGUS vttt nas
Gary Rodmaker ...
Brenda Kalb
Jeffrey Weisman ...
Cristian Donoso ...
William Hilbert ...

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?.....

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.

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

Yes [

Yes [

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

table below.

]

]

]

No [ ]

No [ X]

No [ X ]

No [ X ]

1 2 3 2

Central Registration
Depository Number Name of Firm or Individual

5

Investment
Management
Agreement
(IMA) Filed

Legal Entity Identifier (LEI) Registered With

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

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

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUNLIES? .......c. oo ittt et e et e st e e st e et e b e et e e e e et e eneeeneeeneeeneenneennen

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUNLIES? .........coiiiiiiiiiiii ettt ettt she e s h e e sbe e st e e ke e bt embeeabeaaeeeaeesaeesaeesbeenbeenbeens

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated

FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to

January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP

in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............cccccoieie.

8.2

Yes [ X ]

Yes [

Yes [

Yes [

]

]

]

No [ ]

No [ X ]

No [ X ]

No [ X ]



STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

GENERAL INTERROGATORIES

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

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

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vveveeieieieeeeeeeeeeeeee ettt a s s st s et et e s e s e s s e s s st et e s e s e s s aeasas st es et e s esessa s s st eseseseaeasssas s s es et esesnanananaes B 0

1.12 RESIAENEIAI MOTLGAGES .....cvvvivieieeiieietetet ettt ettt et e e ettt et et a st et e s et et e b e b et e se st s ss et e s e b et esessas et sses et e b et et esnss s ssesasesesesesnrnanas B 855,302

1.13 COMMEICIAI MOTIGAGES ...........vvvvieieieeee ettt ettt ettt et s e e s e s et et et et esese s s e s et e s e b e s e s e ss e et e s et et et et esesess s st et esesesesesn s asasesasesesesn B 471,289,707

1.14 Total Mortgages in GO0 StANGING .......c.o.evvreeeeeeeeeeeeeceete et eeseaeeeteteses s e aesesesessaeaeteses s s assssesessssasaesesassassssssesesnssansssesannans $ 472,145,009
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 $ 472,145,009
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 43.400 %
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 0.500 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiiiietetceieeeeeteteteteseseaees et e sesesesesessas et et s sesesesesessss s ssesesesesesesens Saeseaeaseseseseseneneeeasesesesenenens 48.900 %
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 |
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

..13-2672904 .

06-0839705 .
" 06-0839705 .

. |General Re Life Corp ...

. |Munich Amer Reassur Co

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

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




STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 5 6 7
Accident and
Health Insurance
Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlADAMA .o AL e ISR 1,163,525 |.ovoviiiieennB0 [ 251,724 | O 1,415,309 [oovieiiciine 0
2. AIASKA .ot AK o ISR F 76,921
3. Arizona ..... . AZ .L 1,369,207
4. Arkansas .. .. AR .L ..604,876
5. California .. CA .L 9,686,201
6. Colorado ...... .. CO .L 2,357,733
7. Connecticut .. . CT .L 1,098,631
8. Delaware ............. .. DE .L 167,194
9. District of Columbia . . DC .L .106,929
10. Florida .. .. FL .L 8,716,105
11.  Georgia .. GA .L 2,610,591
12.  Hawaii .. . HI .L 42,335
13. Idaho .... . ID .L ..7194,892
14.  lllinois ... LIl .L 2,733,453
15. Indiana . . IN .L 1,215,445
16. lowa ..... LA .L 1,173,483
17. Kansas . .. KS .L 1,324,701
18, KENHUCKY ...oveieiiieeeeeeceee e KY | [OOSR 1,153,333
19, LOUISIANA ..eeveieeeeeiieiceie e LA | | ISR IR
20. Maine ....... .L
21.  Maryland . .L ,
22, Massachusetts ........ccccoovererieeniencieeceenea MA | ISR 2,144,199
23, MIChigan ..o M L
24.  Minnesota . .. MN .L
25.  Mississippi .. MS .L
26, MiSSOUI -..cueenieneenieieieie e MO | L
27, MONEANA ..ouieeeeiee e MT L
28. Nebraska .. .. NE .L
29. Nevada ........ ~ NV .L
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L ,
31, NEW JErSeY ...cooviuiiiiiricieieieie e N e Lecvovee e 2,465,000 oo O i 418,877 [ 0 2,883,967
32.  New Mexico . .L ..228,125 |..
33. New York ..... N ..368,553 |..
34. North Carolina .. .L
35.  North Dakota .L
36. Ohio ............. .L
37. Oklahoma . .L
38. Oregon......... .L
39. Pennsylvania ... .L
40. Rhode Island .... .L
41.  South Carolina . .L
42.  South Dakota ... .L
43. Tennessee ... .L
44, Texas ....... .L
45. Utah ..... .L
46. Vermont .L
47, VIFGINIA v L
48.  Washington ........cccceerieueieieieieeeeee s L
49.  West Virginia .L
50. Wisconsin .... .L
51, WYOMING weeviriieiiieieieieiee e L
52.  American Samoa ........cccoceeerieneeieeneeeeeeens AS IS SR 0
53. Guam .............. .. GU N . 18,498
54. Puerto Rico ...... .. PR .L 1,016,370
55.  U.S.Virgin Islands .........cccoccovveinneniicnnnnens VI e Necerreen e 570
56. Northern Mariana Islands ...........cccccoeeeeeenne. MP [ IS SR 0
57. Canada .......cccccoceneeennne .. CAN N ..915|.
58. Aggregate Other Aliens . OoT e XXX L7
59.  SUbtotal ..o e, D SO GO O 90,946,469
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 oo (1 [0 (1 (O (1 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.................... 151,780 |. 0. .0
94.  Aggregate or other amounts not allocable by State..|....... XXX.......|-cceervreiiinnnn. 0] 0. .0
95.  Totals (Direct BUSINESS)..........cervrverereeerieerierenas 91,008,249 |. 0. .0
96.  Plus Reinsurance ASSUMEd............ccoevevereevenerennns foveeees XKoo [ 0] 0. .0
97  Totals (All Business).... ...91,008,249 |. .0|....... 103,588, . .0
98. Less Reinsurance Cede 44,014,984 0 47,682,578 0
99. Totals (All Business) less Reinsurance Ceded XXX 47,083,265 8,812,713 0 55,905,664 0
DETAILS OF WRITE-INS
58001. Other Alien . 1,117 |. ..1,587 |.. 2,704 | 0
58002. ....cccvvvrinnnne
58003, .iiiiiiiiiiiiiiiiiiiiriiieeereeeeeeerereeeeeeeeseeeessesesssssesssssssssssessoenns XXX oereeniiii o e
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE ....veveviniieniieiiriei et XXX [ (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 1,117 0 1,587 0 2,704 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniiieeiiieicieeieseieseesesee e XXX [ (U TN [V R (U TN (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c.ccoceveeerieereeeiins eriens 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

20%

Trustees
Philippe Charette

Anurag

OMLH Holdings

All subsidiaries are 100% owned except as noted

Trustees
Greg Nielsen
Jeff Markusson

Chandra® “
Insurance GP LLC

Agam LP

Constellation

19.6%

(DE)

Constellation
Insurance LP
(DE)

1%

OMNLH Holdings
LP
(DE}

60%

20%

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

Continued Page 2

Jean Turmel

1

m

m

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

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

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

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



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

Tl

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

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

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




SCHEDULE Y

STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€l

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Constellation Insurance Holdings, Inc. Ownership, Board of Directors,
L0704 ] e e 00000 ....|31-1614095 .. |0 ............. 0 e | Constellation Insurance Holdings, Inc. ....... L OH] e UIP....... ONLH Holdings LP ..o Management .........ccccocoiiiiiiiinnnnne ...60.000 ....[Constellation Insurance GP, LLC ........ .. NO...... 0
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
B 7 R DR 00000 ....|31-1614095 .. (O ............. [ Constellation Insurance Holdings, Inc. ....... LOHL UIP....... 11004883 Canada INC. ...evvvnveeneeinneeeannnes Management .........ccccocoiiiiiiiinnnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ ...NO...... U | R
Constellation Insurance Holdings, Inc Caisse de dépdt et placement du Québec Ownership, Board of Directors,
L0704 ] e | s 00000 .... [31-1614095 .. |0 ............. 0 e | e Constellation Insurance Holdings, Inc. ....... LOH s UIP....... (COPQ) Constellation Voting Trust ........... Management .........ccccocoiiiiiiiinnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ LG N0 a0l
Constel lation Insurance Holdings, Inc Ownership, Board of Directors, Constel lation Insurance Holdings, Inc.
B 7 R DR 00000 ....|31-1614097 .. (O ............. [ Constellation Insurance, Inc. .....oevvnnnnnnn LOHL UIP....... Constellation Insurance Holdings, Inc. .... |Management ............cccooiiiiiiiiiiis 100,000 La. ] e .. NO...... 0...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
B 7 R DR 00000 ....|AA-0056843 .. O ............. [ Sycamore Re, Lid. ...oooevieiiiiiiiiiiiiiiiiiiiiiiees LOYMLLL) IA........ Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiiinnnnne 100,000 La. ] e . NO...... 0...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 .... |46-5464819 .. |0 ............. 0 cevirieriee | e ON Tech, SMLLC ..eevieeeeiieeeiee e LDE] e NIA....... Constellation Insurance, Inc. ......c........ Management .........cocveemvueernniennns 100,000 ... f e -.NO...... 0...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
B 70 R DR 00000 ....|31-1684349 .. [0 ............. [ ON Flight, INC. .eeeeeeeiiiiiiiiie LOHL NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiiinnnnne 100,000 ca. ] e .. NO...... 0...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|26-4812790 .. |0 ............. 0 e | Financial Way Realty, Inc. ....ccccoviriiiiinies L OH] e NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiiinnnnnne 700,000 e f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
B 70 R DR 00000 ....|82-2868171 .. [0 ............. [ Princeton Captive Re, Inc. ...ccoeeeeeeeeeeeeenns LOHL NIA....... Constellation Insurance, Inc. ................ Management ..........cccocoiiiiiiiinnnnnne 100,000 ca. ] e . NO...... 0...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 67172 ....|31-0397080 .. |0 ............. 0 e | The Ohio National Life Insurance Company .... |..O0H.....|...... UP....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiiinnnnnne 700,000 e f e .. NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|46-3873878 .. |0 ............. 0 e | Ohio National Foreign Holdings, SMLLC ........ LDE] s NIA....... The Ohio National Life Insurance Company . |Management ............ccccoeiiiiiiiinins 100,000 .. f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....| weeeeeeeennnnns 0 s 0 e | ON Overseas Holding B.V. ...cccoveiieiiiiiiieens LN NIA....... Ohio National Foreign Holdings, SMLLC ...... Management .........ccccocoiiiiiiiinnnnnne 700,000 e f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 ....| reeriieeenns 0 e 0 cevirieriee | e ON Nether lands Holdings B.V. ....ccccooeviveenane SN NIA....... ON Overseas Holding B.V. ....ccccoccvvercunene Management .........cocvveemvueernneennns 100,000 ... f e N0 0...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....| weeeeeeeennnnns 0 s 0 e | Ohio National Seguros de Vida S.A. ............ LPER....]....... IA........ ON Netherlands Holdings B.V. .................. Management ..........cccocoiiiiiiiinnnnne 700,000 e f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 31-1702660 .. [0 ............. 0 cevirieriee | e ON Global Holdings, SMLLC ......ccevvvveercvnenne LDE] e NIA....... ON Nether lands Holdings B.V. .......ccccoeeene Management .........cocveemvueernniennns 100,000 ... f e -.NO...... 0...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 ....| reeriieeenns 0 e 0 cevirieriee | e Ohio National Sudamerica S.A. .......ccccoeeenene LCHL NIA....... ON Global Holdings, SMLLC ......eevvuveeenenenne Management .........cocveemvueernniennns 100,000 ... f e N0 0...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....| weeeeeeeennnnns 0 s 0 e | Ohio National Seguros de Vida S.A. ............ LCHLLLLL NIA....... Ohio National Sudamerica S.A. ................ Management .........ccccocoiiiiiiiinnnnnne 700,000 e f e . NO...... 0.....
Constellation Insurance Holdings, Inc 0.N. International do Brasil Participagtes Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 ....| reeriieeenns 0 e 0 cevirieriee | e Ltda. oo .BRA....)...... NIA....... ON Nether lands Holdings B.V. .......ccccoeeene Management .........cocveemvueernniennns 100,000 ... f e -.NO...... 0...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 13575 ....[26-3791519 .. |0 ............. 0 e | Montgomery Re, INC. ..eeeeeeeeeeiiiiiiiiiiiiiiiie VT e IA........ The Ohio National Life Insurance Company . |Management .............cccooeiiiiiiiinins 100,000 .. f e .. NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15363 .... [80-0955278 .. |0 ............. 0 e | Kenwood Re, INC ooeeeeeeeeeieiieeieeeeeeeeeeeeees VT e IA........ The Ohio National Life Insurance Company . |Management .............cccooeiiiiiiiinins 100,000 .. f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15855 .... [47-4249160 .. |0 ............. 0 e | Camargo Re Captive, INC. ......eeveeveeeeiieinnnes L OH] s IA........ The Ohio National Life Insurance Company . |Management .............cccoeiiiiiiiiniss 100,000 .. f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 16481 ....[83-2532656 .. |0 ............. 0 e | Sunrise Captive Re, LLC ....eevveeeeniiiiiiiiinenee L OH] s IA........ The Ohio National Life Insurance Company . |Management ............ccccooeiiiiiiiinins 700,000 e f e .. NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 89206 ....|31-0962495 .. [0 ............. 0 e | Ohio National Life Assurance Corporation .... |..O0H.....]....... RE........ The Ohio National Life Insurance Company . |Management ............ccccooeiiiiiiiinins 700,000 e f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 85472 ....| 13-2740556 .. |0 ............. 0 e | National Security Life and Annuity Company . |..NY.....|....... IA........ The Ohio National Life Insurance Company . |Management ............ccccoeiiiiiiiiniss 700,000 .. f e .. NO...... 0....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e 00000 ....|31-1454693 .. [0 ............. 0 e [ e Ohio National Investments, Inc. ................ L OH NIA....... The Ohio National Life Insurance Company . |Management ..........cccoeiiiiiiiiinnns 100,000 ... f e LVES..... 0.....
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

Asterisk




STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€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? .............cccceueuiiiieeececeeeeeeeeeeceete e e et ee e st et es e eae e esen et senns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

NO

AUGUST FILING

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

Explanation:

Bar Code:

HO AR A
8 9 2 0 6 2 0 2 8 4 9§ 0 0
HO IR A AR
8 9 2 0 6 2 0 2 8 3§ 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
8 9 2 0 6 2 0 2 8 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
8 9 2 0 6 2 0 2 8 4 4 6 0 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
8 9 2 0 6 2 0 2 8 4 4 7 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
8 9 2 0 6 2 0 2 8 4 4 8 0 0

0

o
—

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

o o
— —
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 8.3

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31

08.304. Administrative Charges
08.305. VUL Gain (Loss)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page

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, Fines and Penaliies ...ttt st etees |oreeenanana et e eaee e [0 [0 0
2797. Summary of remaining write-ins for Line 27 from overflow page 0 0 0

15




STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........ccccoevririririreierereerineseseseeieees e 452,169,616 |............... 421,427,454
2. Cost of acquired:
2.1 Actual cost at time of acquisition .... 11,902,500
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e .
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 472,145,009 452,169,616
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........cccueueueveecceeeeeeeeeeeeeeeeeeeeeeseeaeee e seseeeaeaesesesesasasessesensssaeansnas 37,712,761 ... 34,032,952
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals 331,122
8. Deduct amortization of premium and depreciation 33,358
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13.  Statement value at end of current period (Line 11 minus Line 12) 37,730,000 37,712,761
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 2,034,303,304 |........... 1,928,619,851
2. Cost of bonds and stocks acquired ...26,016,512
3. Accrual of discount
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposals
6. Deduct consideration for bonds and stocks disposed of
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 2,031,031,511 2,034,303,304
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE D - PART 1B

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

NAIC Designation

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

N o o WD

1. NAIC 1 (a)
NAIC 2 (a)
NAIC 3 (a) ...
NAIC 4 (a)
NAIC 5 (a)
NAIC 6 (a)
Total Bonds

BONDS

.................................................................................................................................................................... 932,825,198

............. 12,532,984
............... 8,902,148

............... 6,822,266
...................... 1,159

609,531

................... 7,986,805
................. (5,262,917)
................. (1,966,271)
..................... (830,782)
.......................... 2,384
2,307

............ 1,009,385,436
................ 929,997,762
................. 55,037,529
................... 2,326,714
................... 2,019,861

593,753

............ 1,002,491,737
................ 932,825,198
................. 53,954,654
................... 9,979,762
................... 2,018,636

1,200,977

29,057,947

(68,474)

1,999,361,055

2,002,470,964

10. NAIC3
11. NAIC4
12. NAIC5
13. NAIC6
14. Total Preferred Stock

PREFERRED STOCK

15. Total Bonds and Preferred Stock

................. 15,000,000
................... 1,672,000

................. 15,000,000
................... 1,528,800

143,200

16,672,000

16,528,800

Book/A:ldjusted ?
Carrying Value Acquisitions
Beginning During
of Current Quarter Current Quarter
e 1,002,491,737 |oeernee. 11,439,878 |....
TN 11,427,629 |....
e 53,954,654 |......c.coeence. 3,149,005 |....
29,979,762 e 0 ..
RN 2,018,636 [...eeceeeeeeececiereeene 0 ..
1,200,977 0
2,002,470,964 26,016,512
e 15,000,000 |[....cooveeeeecirieerereenee 0 ..
TN 1,528,800 ..o 0 ..
et [0 0 ..
s (L RSN 0 ..
et [0 0 ..
0 0
16,528,800 0
2,018,999, 764 26,016,512

29,057,947

74,726

2,016,033,055

2,018,999,764

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1 §

0; NAIC2 $

0 ; NAIC3 $

0 NAIC4$

0 ; NAIC5 $




STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ..........ccuiuiiiireueteisiiesesesessssssssssesesesessssssssesesessssssssesessssssssesesesesssssssesass  sbessssssssssesanns 2,211,914
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.cueviiiuiuiieieieiiieieieteieiesse ettt sssese st st ese s sssses ettt s e ses et s s ssssesesessssssssesesesssssssaesesanns ebesessstsseetana 1,059,221
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.ovvueueuereiiieseseseieisessesese s ssssesese s st s seses et s ssssss e s et s s s ssseseses b anseses et s s s e s es et s s ssesesesesssssnsesesasans ehesiestsssstesana 1,613,346

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviviiiieieeteiiiiiesetete it es st st seesete st et seses s e be st seseses e b s s se e s e b e bt s se e s e s e bbb e ses e b e b s esssses et et s s snsnsebesanas beeattsseetesasnenes (830,380)
Considerations received/(paid) ON tEMMINGHIONS ...........ii ettt a et e e st e st e s e e st e st es e e st e s e e st e st e e e st et et et et et et eees | Sabeaseareae e 0
AAMIOTEIZATION ...ttt s et s e s oo £ heEa e E s h e b heE e E e e E e R E R h AR e R E R E e h R h R R bRttt etes | Seebeteeb et 0

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LINes 1+2+3+4+5-6+T+849) ........cccuriiuiuireiiiieieieteseiieeesese et ssesesesens sbessestsssiesanns 4,054,101
Deduct NONAAMIIEA @SSELS .........oiiiiii bbb b b s h e b s E e s b e s b e e b e e b e e h e e E e e E e e R e e E e e R e e R e R e R R R R R e e e s SReeEesEeeeeeae e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) .....viuiuiuiiiiieiiereieiieieseieie e eeseae st ss ettt s bbbt ss st b s ss st bbbt snsnsebesesssanens ebeseenssssierana 4,054,101

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc..iau ittt ettt ettt eae e e st e es e e st e seesseeneeeseeeaeeeseeeseenseenseans Saeessseesseasseaseesanesaesaaeanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ..........ooiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeieiiiiiiiis e
3.12 Section 1, COIUMN 15, PrIOT YEAI .....cciuiiitieiieii ettt res eesbeeabe e s b e s e s s e s sieess eessesssessaessaessaessressreeaneeas

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

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item

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

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

Change in amount recognized

3.23 Section 1, Column 19, current year to date

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

3.25 SSAP NO. 108 AGJUSTMENTS .......tiiiiiiiiiiitie ettt e s e eieeeae s s e sh e e sh e e s b e e b e st e as £ebeeabesasssae s she s she e sb e e sbeeabs Sesseesaeeaesaeeaaesaeesaaeeane e

10y o) =TI (I TR o 1T q UL I L= 0 ST STN
Cumulative variation margin on terminated contracts during the year ............ccccoiiiiiiiiiiii i

Less:

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

4.22 AMOUNE FTECOGNIZEM .....cueiiiieiieeiie ettt e e e shessbeesseaaesessassaes e saeas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitieitieiti ettt res chee e i s e s e b e s b e s b s ae s sheebeanesassassaassaeesaeesreas

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

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT VAT ........coiuiiiiiiitieie ettt ettt ettt ettt eh e e bt e sbeeeb e ekt e bt ea bt eaeeeaeesh e e eheeebeeeb e e b e eabeembeembeen Sesmeeaneesaesaaessaeaasesaaesnnens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PrIOT YEAT .........oo.iiiuiiiiee ettt ettt e st e st ens Seaeeaeeaesaesaaesaaessaesnnens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ottt ettt e e e e e st e e st e e st e eb e e saeeas Sheesiaeaseeaseesaeesaeesaeeaeeaes
Deduct total NONAAMIEA @MOUNLS ..ot e e e e e e e E e R e s e e s e e e e e e e e e R e £ R e SR e SR e SR e £ R e SR e e R e e E e e e e e R e e R e e eeee e eeeseeeeeseeaae s mmemmeeseeeenseneeee e ee e e eneens

Statement value at end of current Period (LINE 6 MINUS LINE 7) .....eoiuiiiuiiiiiiiiii ittt e bt b e bt e bt e bt e bt e ae e eae e she e she e eheeeb e e be e beembeeabeen Sesmesanesaesaaessaeeaneaaaesnneans
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

NONE

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

NONE
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE DB - VERIFICATION

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

Part A, SECHON 1, COIUMN 14 ......iuiiieiiiieeieiee ettt eee e ees et es et es et ses e es e es e ee s st ees e ees s ees e ens s ens b as e ens et ens et et e b et s ensebnns fessebesantesantaes 4,054,101
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccoieiiiiiiiiiiiiiiiiiies e 0
TOtAl (LINE 1 PIUS LINE 2) ..ottt s s e e s s s s esesesessansss s sssesesesessannsnsnsnnneneeinss e 4,054,101
Part D, SECHON 1, COIUMN B ...ttt s a2 a2 e e s s s s s s s se s e s e s e s e s es s es s ensesenne fessebessntesantes 4,054,101
Part D, SECHON 1, COIUMN 7 ...t eeieeeeeee sttt e e eseseeeeeee e esesesesee e e s eaeeesee a2 e aesesee a2 e e seseseeee e e s eseeeees s nsnaesesesasnansnsess | febbasssseseesssssassireenanas 0
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiiiie ettt sttt et sb s s siee e e e e e eniesnnesnees e 0
Fair Value Check
Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt ettt et et et et et et et et et et et et et et et e e e e e e e e seee e e aeen eaneteareeseereanes 4,054,101
Part B, SECHON 1, COIUMN 13 ... . oottt ettt ettt ettt ettt et et et et et et et et et et et et et et e e et et e e et et ee e e eeeeeeen eaestesseesesseasesreereeseernans 0
TOtal (LINE 7 PIUS LINE 8) ..ottt a e s st eseseas s s sesesesesesesssnansnssesenesennensnees e 4,054,101
Part D, SECHON 1, COIUMN O ......iiiiiiiii ettt s s s s s s s s e s s s s e s s s s s s es s nsessesenae bessebesntesantes 4,054,101
Part D, SECHON 1, COIUMN M0 ....ouiuiuriiieiiieieeeeeee i eeteeeeees e saeseeeeese e eseseseseeeeaesesesesee s eseaeseeee e e seaesesee e eseseeeees s nseaesesesasnansnsess | febtssasessesssssasasereenanas 0
Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiie ettt sttt et st sin e s sie e e e sbeenbe e e snnesnes i 0

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 27 ..ottt ettt ettt sttt ettt s ettt a bt e s ese e e s e s st e b et e s ese e se s e s e s et e b e s e st e es s s e s e b e b ebesene e seesabese febebebestatatneneetebebebnanaea 0
Part B, SECHON 1, COIUMN 20 .......oiiiueueiiuieiiiiiieietete ettt st sttt teses et st s e s sesesesese s ssesesesesesese e sessesesebebesese e se s esesebesesene e seasasase  febebebtstatatneneetebetebnanaea 0
Part D, SECHON T, COIUMN 12 ...ttt ettt ettt s et e s e e e e s s e s e s e s ese et e s s et e s eses e e e et et esesesese e seseseses febebebestatatneneeberebebnanaea 0

Total (Line 13 plus Line 14 minus Line 15)
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

Schedule E - Part 2 - Verification - Cash Equivalents

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

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

STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

1 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
3126346 .... FAIRFIELD .... . 02/22/2023 ....2,720,000 |... ...0].. .. 12,600,000
3126347 .... FAIRFIELD .... . 02/22/2023 ....1,380,000 |... ..0].. ....6,400,000
3126348 .... FAIRFILED .... . 02/22/2023 ....3,920,000 |... ...0].. .. 18,200,000
3126349 ... FAIRFIELD .... . 02/22/2023 ....3,980,000 |... ..0].. ....1,830,000
3126350 ... FAIRFIELD . . 02/22/2023 .. ....3,000,000 |... ...0].. .. 10,500,000
4526345 ... . 02/08/2023 .. ....1,400,000 |... ...0]..
5026339 ... MILWAUKEE ... .01/31/2023 .. ....4,200,000 |... ...0]..
5026340 . MILWAUKEE . .01/31/2023 .. .4,500,000 .0
5026342 . MILWAUKEE .. . 01/31/2023 .. ....6,250,000 ... ...0].. . 13 970,000
0599999 Mortgages in good standlng Commermal mortgages-all other 31,350,000 0 88,660,000
0899999. Total Mortgages in good standing 31,350,000 0 88,660,000
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

[AVE|

88,660,000

3399999 - Totals 31,350,000 0
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3625785 . . .08/26/2015 .. 0 0 .0 0 595,608 0 .0
4325959 . . | COLLIERVILLE 11/20/2017 .. 0 0 .0 0 .1,285,043 0 0
4425692 ... 12/20/2012 0. 0. 0. 0 L 11,787 0. ...0
4426232 ... GRAND PRAIRIE . 09/17/2021 0. 0. 0. 0 1,377,582 |... 0. .0
4925383 ... HEDGESVILLE ... 02/11/2008 0. 0. 0. 0 333 [ 3,331 ... 0. ...0
5026068 ...........oooeeeeeeeeeeeen. [CASHTON Lovvvvveiiiiiiiiiiiiiiiiiiiicceeees 04/17/2019 0 0 Ofciiiiiiiiiieeen 0. 614,937 ...l 614,937 e 0 0
0199999. Mortgages closed by repayment 3,948,274 0 0 0 0 0
0125745 ... 03/26/2015 ...1,069,787 |.... 0. 0. 0. 0. .0
0125043 ... 09/14/2017 0. 0. 0. 0. ...0
0225839 ... 07/06/2016 0. 0. 0. 0. .0
0325771 ... 06/30/2015 0. 0. 0. 0. ...0
0325823 ... 04/21/2016 0. 0. 0. 0. .0
0325824 ... 04/26/2016 0. 0 0 0. ...0
0325830 ... 05/26/2016 0. 0. 0. 0. .0
0325836 . 06/20/2016 .. 0 0 .0 0 0
0325843 . .07/22/2016 .. 0 0 .0 0 0
0325904 ... 05/01/2017 0. .01, .01, .01, ...0
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0325940 ... PHOENIX ... 09/12/2017 0. 0. 0. 0 0. ...0
0325941 ... PHOENIX ... 09/12/2017 0. 0. 0. 0. 0. ...0
0325942 ... PHOENIX ... 09/12/2017 0. 0. 0. 0 0. ...0
0325957 . .. | TUSCON ... ... 11/14/2017 .. 0 0 .0 0 0 0
0325964 . .. | COTTONIOOD ... 12/18/2017 .. 0 0 .0 0 0 0
0326022 . .| CHANDLER .. ...08/22/2018 .. 0 0 .0 0 0 0
0326115 ... SCOTTSDALE .. 11/08/2019 0. 0. 0. 0 0. ...0
0326130 ... 02/19/2020 0. 0. 0. 0. 0. ...0
0326248 .... TUCSON ... 11/29/2021 0. 0. 0. 0 0. ...0
0326274 .... SCOTTSDALE .. 03/08/2022 0. 0. 0. 0. 0. ...0
0326303 ... PLACENTIA ... 07/13/2022 0. 0. 0. 0 0. ...0
0326313 .... ORO VALLEY .. 09/28/2022 0. 0. 0. 0. 0. ...0
0425997 ... LITTLE ROCK ©.vvvvveneiviiinieeeeiinnees fovvneneeeeenen AR e [ 05/11/2018 0. 0. 0. 0 0. ...0
0426092 .... FAYETTEVILLE .. 07/31/2019 0. 0. 0. 0. 0. ...0
0426098 . .. |RUSSELLVILLE .07/31/72019 .. 0 0 .0 0 0 0
0426099 . . | ROGERS ... .07/31/2019 .. 0 0 .0 0 0 0
0426100 . SPRINGDALE .07/31/72019 .. 0 0 .0 0 0 0
0525522 ... DANA POINT ..o eeeen e eeeeni Jeemmeeeeeenees Ao o i et 08/19/2011 0. 0. 0. 0. 0. ...0
0525849 ... DEL MAR ©.eivvviieiiiiiineeeeciiiineeeenns Jeenneneeeeeenn CAece e [ 08/30/2016 0. 0. 0. 0 0. ...0
0525863 .... LOS ANGELES ....eevveeeeeeeeneieeeeemmnn Jemmeeeeeennes CAeceecce e e s 11/01/2016 0. 0. 0. 0. 0. ...0
0525952 ... SAN YSIDRO ovvvnivvvinnniieiinniieenenns Jevvnnnneeeeenns CAiceiins o e s 10/24/2017 0. 0. 0. 0 0. ...0
0526174 .oeeeeeeeeeeeeeeeeeenn [HAYWARD e [ eeeeeee O [ s 02/10/2021 0. 0. 0. 0. 0. ...0
0526244 ... MORENO VALLEY ...eevvveniiiiiiininireivnnns Jevvneneevennnnn CAececis o [ 1171072021 0. 0. 0. 0 0. ...0
0526292 ... MALIBU e eeeei e eeeeenes Jeemmeeeeeeeees CAeccc o s e 06/03/2022 0. 0. 0. 0. 0. ...0
0625761 .... ... | GOLDEN 05/22/2015 0. 0. 0. 0 0. ...0
0625917 . . | WESTMINISTER .06/29/2017 .. 0 0 .0 0 0 0
0626026 . FALCON ... ... 09/11/2018 .. 0 0 .0 0 0 0
0826027 . . | MIDDLETOIN .. ... 09/11/2018 .. 0 0 .0 0 0 0
1025363 . .. | CORAL SPRINGS . .12/20/2007 .. 0 0 .0 0 0 0
1025434 . . | POMPANO BEACH . .02/17/2009 .. . 0 0 .0 0 0 0
1025485 ... GROVELAND 01/26/2011 ...1,106,393 |.... 0. 0. 0. 0 0. ...0
1025503 ... JACKSONVILLE .. 05/27/2011 .. 485,703 |.... 0. 0. 0. 0. 0. ...0
1025515 ... 07/07/2011 393,928 |.... 0. 0. 0. 0 0. ...0
1025528 .... 09/29/2011 .. 331,533 [.... 0. 0. 0. 0. 0. ...0
1025575 ... TITUSVILLE .. 09/26/2012 ....56,933 [.... 0. 0. 0. 0 0. ...0
1025581 ... MARIANNA . 10/26/2012 657,113 |.... 0. 0. 0. 0. 0. ...0
1025647 ......eoevvvivinineeeeennnn.. [ OCOEE ... .08/29/2013 .. .. 648,668 |. 0 0 .0 0 0 0
1025666 . .12/02/2013 .. .. 221,910 |. 0 0 .0 0 0 0
1025691 . .. |ORLANDO ...... .07/23/2014 .. .. 936,446 |. 0 0 .0 0 0 0
1025695 . .. [NICEVILLE ... 08/08/2014 .. .. 745,088 |. 0 0 .0 0 0 0
1025698 . .| OCALA .. .09/03/2014 .. .. 980,750 |. 0 0 .0 0 0 0
1025703 ... NAPLES .... 09/19/2014 847,081 |.... 0. 0. 0. 0. 0. ...0
1025740 ... 02/26/2015 .1,409,814 |.... 0. 0. 0. 0 0. ...0
1025784 ... 08/18/2015 ,826,158 |.... 0. 0. 0. 0. 0. ...0
1025817 ... 02/19/2016 0. 0. 0. 0 0. ...0
1025819 ... PORT ST LUCIE . 03/14/2016 0. 0. 0. 0. 0. ...0
1025878 ... ORLANDO ... 01/05/2017 0. 0. 0. 0 0. ...0
1025885 ... SHALIMAR . 01/30/2017 0. 0. 0. 0. 0. ...0
1025931 ... TALLAHASSEE 07/28/2017 0. 0. 0. 0 0. ...0
1026111 . POMPANO BEACH . .. 1071072019 .. 0 0 .0 0 0 0
1125905 ... SNELLVILLE .. 05/01/2017 0. .0, .0 0. 0. ...0
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1126028 ... SAVANNAH 09/27/2018 0. 0. 0. 0 0. ...0
1126031 ... GAINESVILLE ... 10/25/2018 0. 0. 0. 0. 0. ...0
1126042 ... 12/14/2018 0. 0. 0. 0 0. ...0
1126082 . SAVANNAH .. .06/20/2019 .. 0 0 .0 0 0 0
1126103 . . | BRUNSWICK .09/06/2019 .. 0 0 .0 0 0 0
1126129 . . | WooDsTOCK 01/08/2020 .. 0 0 .0 0 0 0
1126218 ... BRUNSIICK ... 07/23/2021 0. 0. 0. 0 0. ...0
1325938 ... IDAHO FALLS ... 08/25/2017 0. 0. 0. 0. 0. ...0
1425429 ... L INCOLNIOOD ... 12/01/2008 0. 0. 0. 0 0. ...0
1425459 .... 07/22/2010 0. 0. 0. 0. 0. ...0
1425631 ... FRANKLIN PARK . 06/20/2013 0. 0. 0. 0 0. ...0
1425632 ... CHICAGO 06/20/2013 0. 0. 0. 0. 0. ...0
1425650 ... LAKE ZURICH 09/06/2013 0. 0. 0. 0 0. ...0
1425697 ... NORTHBROOK .. 09/03/2014 0. 0. 0. 0. 0. ...0
1425704 . .. | CICEROD ... .09/25/2014 .. 0 0 .0 0 0 0
1425860 . .. | DEERFIELD .09/29/2016 .. 0 0 .0 0 0 0
1425873 . . | NORTHBROOK .. .12/20/2016 .. 0 0 .0 0 0 0
1425946 .... BARRINGTON .. 09/27/2017 0. 0. 0. 0. 0. ...0
1425953 ... HINSDALE .. 10/30/2017 0. 0. 0. 0 0. ...0
1426023 ... LOMBARD ... 08/28/2018 0. 0. 0. 0. 0. ...0
1426217 ... BUFFALO GROVE .... 07/22/2021 0. 0. 0. 0 0. ...0
1426222 ... FAIRVIEW HEIGHTS 08/03/2021 0. 0. 0. 0. 0. ...0
1526573 ... GRIFFITH .... 09/11/2012 0. 0. 0. 0 0. ...0
1525629 ... GREENFIELD .. 06/14/2013 0. 0. 0. 0. 0. ...0
1525696 .... BLOOMINGTON . 08/21/2014 0. 0. 0. 0 0. ...0
1525718 . .. |ZIONSVILLE .. 1172172014 .. 0 0 .0 0 0 0
1525783 . .. | INDIANAPOLIS .08/04/2015 .. 0 0 .0 0 0 0
1525807 . .| FORT WAYNE .12/22/2015 .. 0 0 .0 0 0 0
1526001 . FISHERS ... ... 06/15/2018 .. 0 0 .0 0 0 0
1526076 . FISHERS .05/28/2019 .. 0 0 .0 0 0 0
1526109 .... FISHERS ... 09/30/2019 0. 0. 0. 0 0. ...0
1526296 .... INDIANAPOLIS .. 06/06/2022 0. 0. 0. 0. 0. ...0
1526298 .... NOBLESVILLE ... 06/23/2022 0. 0. 0. 0 0. ...0
1825646 ... LEXINGTON ... 08/22/2013 0. 0. 0. 0. 0. ...0
1825699 .... LOUISVILLE .. 09/05/2014 0. 0. 0. 0 0. ...0
1825780 ... ... |LEXINGTON ... 07/28/2015 0. 0. 0. 0. 0. ...0
1825822 . .. |LEXINGTON 04/07/2016 .. 0 0 .0 0 0 0
1826049 . .. |RICHMOND .. .02/14/2019 .. 0 0 .0 0 0 0
1826193 . . | BELLEVUE . .06/13/2021 .. 0 0 .0 0 0 0
1826210 . . | BURLINGTON ... 07/07/2021 .. 0 0 .0 0 0 0
1826213 . . | LEXINGTON .07/14/2021 .. 0 0 .0 0 0 0
1826310 ... LOUISVILLE .. 08/30/2022 0. 0. 0. 0. 0. ...0
1826331 ... DRY RIDGE ... 11/17/2022 0. 0. 0. 0 0. ...0
2125621 ... ABERDEEN ... 05/10/2013 0. 0. 0. 0. 0. ...0
2125749 ... DISTRICT HEIGHTS 04/30/2015 0. 0. 0. 0 0. ...0
2126003 .... 06/22/2018 0. 0. 0. 0. 0. ...0
2126046 .... 12/21/2018 0. 0. 0. 0 0. ...0
2126053 .... SILVER SPRING . 02/21/2019 0. 0. 0. 0. 0. ...0
2225809 ... BRAINTREE ... 12/29/2015 0. 0. 0. 0 0. ...0
2226010 . . | CAMBRIDGE 07/13/2018 .. 0 0 .0 0 0 0
2325674 ... CLARKSTON ... 01/28/2014 0. .0, .0 0. 0. ...0
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2325683 ... AUBURN HILLS 04/17/2014 0. 0. 0. 0 0. ...0
2325725 ... MADISON HEIGHTS ... 12/17/2014 0. 0. 0. 0. 0. ...0
2325789 ... SHELBY TOWNSHIP . 09/09/2015 0. 0. 0. 0 0. ...0
2325870 . .| YPSILANTE .12/12/2016 .. 0 0 .0 0 0 0
2325888 . LINOVI ... ... 02/10/2017 .. 0 0 .0 0 0 0
2325924 . . | NEW HUDSON . .. 07/12/2017 .. 0 0 .0 0 0 0
2326085 ... ROCHESTER HILLS. 06/26/2019 0. 0. 0. 0 0. ...0
2425585 ... EDEN PRAIRIE .. 11/29/2012 0. 0. 0. 0. 0. ...0
2425812 ... 01/14/2016 0. 0. 0. 0 0. ...0
242592 ... 12/15/2017 0. 0. 0. 0. 0. ...0
242596 ... WEST SAINT PAWL .... 12/19/2017 0. 0. 0. 0 0. ...0
2525738 ... RIDGELAND ... 02/05/2015 0. 0. 0. 0. 0. ...0
2525867 ... 11/21/2016 0. 0. 0. 0 0. ...0
2625831 ... 05/27/2016 0. 0. 0. 0. 0. ...0
2626219 . .. | SAINT CHARLES . .07/23/2021 .. 0 0 .0 0 0 0
2826284 . .. |LAS VEGAS ... .05/11/2022 .. 0 0 .0 0 0 0
3126236 . .| BERNARDSVILLE . 10/06/2021 .. 0 0 .0 0 0 0
3225728 ... ALBUQUERQLE ... 12/19/2014 0. 0. 0. 0. 0. ...0
3225932 ... ALBUQUERQUE . 08/04/2017 0. 0. 0. 0 0. ...0
3226008 .... PORTALES .... 07/11/2018 0. 0. 0. 0. 0. ...0
3325115 ... MORAVIA ... 12/22/2004 0. 0. 0. 0 0. ...0
3325853 ... DUNKIRK ... 09/15/2016 0. 0. 0. 0. 0. ...0
3325974 ... MASSAPEQUA 01/25/2018 0. 0. 0. 0 0. ...0
3326015 ... PORT WASHINGTON . 07/31/2018 0. 0. 0. 0. 0. ...0
3326043 ... RONKONKOMA 12/18/2018 0. 0. 0. 0 0. ...0
3326089 . .. | FARMINGDALE ....07/30/2019 .. 0 0 .0 0 0 0
3326204 . .. | HUNTINGTON ... 06/18/2021 .. 0 0 .0 0 0 0
3326240 . .. |HAVBURG ... 1072172021 .. 0 0 .0 0 0 0
3326252 . .. | HAUPPAUGE .12/08/2021 .. 0 0 .0 0 0 0
3326261 . .| FARMINGDALE 272172021 .. 0 0 .0 0 0 0
3326267 ... SCHUYLERVILLE . 01/27/2022 0. 0. 0. 0 0. ...0
3326269 ... LONG ISLAND CITY .eeeeeiiieeeeeennieees Jeemmmeeeeeeeee NY e [ s e 02/17/2022 0. 0. 0. 0. 0. ...0
3326302 .......coevnnneeeeennnnnenens [FARMINGDALE oovvvenniiiiiiiiiiiiiiinnens [ Y o 07/01/2022 0. 0. 0. 0 0. ...0
3326330 ... 11/17/2022 0. 0. 0. 0. 0. ...0
3425457 ... CHARLOTTE ... 07/13/2010 0. 0. 0. 0 0. ...0
3425582 ... MONRCE ... 10/26/2012 0. 0. 0. 0. 0. ...0
3425753 . .. | GARNER . .06/01/2015 .. 0 0 .0 0 0 0
3425802 . .. | ASHEVILLE 11/23/2015 .. 0 0 .0 0 0 0
3425806 . .. | DURHAM ... .12/18/2015 .. 0 0 .0 0 0 0
3425846 . .. | ALBEMARLE ... 08/11/2016 .. 0 0 .0 0 0 0
3425862 . . | MADISON ... ...00/29/2016 .. 0 0 .0 0 0 0
3425881 ... HONTERSVILLE ... eeeeeeeeeeeeeene Jeemmeeeeeeenned N e e s 01/19/2017 0. 0. 0. 0. 0. ...0
3425011 ... WAXHAW e v N e s 06/07/2017 0. 0. 0. 0 0. ...0
3426036 ... ASHEVILLE .oeeeeeeeeeeeeeeeeeereeeeee Jeemmineeeeeenee N e s s 11/29/2018 0. 0. 0. 0. 0. ...0
3426104 .... CHARLOTTE ...viivviieeeceeiieeeeeeniinns Jevvninnneeennn NOecs e e e 09/13/2019 0. 0. 0. 0 0. ...0
3426117 ... GREENSBORO .....eeeeeeeeneeeeemnnnnneeeenn Jeemmmneeeeennee N o s s 11/20/2019 0. 0. 0. 0. 0. ...0
3426169 ... JACKSONVILLE .. 12/23/2020 0. 0. 0. 0 0. ...0
3426221 ... CHARLOTTE 08/03/2021 0. 0. 0. 0. 0. ...0
3426257 ... MORGANTON ... 12/16/2021 0. 0. 0. 0 0. ...0
3625534 . . | FOREST PARK . 10/27/2011 .. 0 0 .0 0 0 0
3625607 ... SPRINGBORO 03/18/2013 0. .0, .0 0. 0. ...0
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3625627 ... CENTERVILLE ... 06/05/2013 0. 0. 0. 0 0. ...0
3625645 ... CINCINNATI 08/13/2013 0. 0. 0. 0. 0. ...0
3625672 ... SPRINGBORO .. 01/09/2014 0. 0. 0. 0 0. ...0
3625694 . .. | BEACHWOOD ... .08/05/2014 .. 0 0 .0 0 0 0
3625726 . .. | CINCINNATI .. .12/18/2014 .. 0 0 .0 0 0 0
3625785 . . | KETTERING .08/26/2015 .. 0 0 .0 0 0 0
3625827 ... LORAIN 04/29/2016 0. 0. 0. 0 0. ...0
3625923 ... COLUMBUS ...eeeeeeeeeeeemeeeeeemmne Jeemmeeeeeeennees OHec e s 07/10/2017 0. 0. 0. 0. 0. ...0
3625936 ... NORTH ROYALTON ...evveniviviininninvinnnnns Jevvnnnneeeeennnss 0o o e e 08/24/2017 0. 0. 0. 0 0. ...0
3625970 ... FAIRBORN ...eeeeeeeneeeeemmneeeeeemnnnees Jeemmmeeeeeemnes OHece e s s 12/21/2017 0. 0. 0. 0. 0. ...0
3625975 ... 517210 110100 ) RN RO ISR UURRR RN 01/25/2018 ...1,349,123 |.... 0. 0. 0. 0 0. ...0
3625982 ... OTTAWA e eeeee e eeeennes Jeemmeeeeeeeee OHec i e e 03/14/2018 0. 0. 0. 0. 0. ...0
3626005 ... YOUNGSTONN .eeeevviveiineeveiniieeeeens Jevvneneeeevenn 0o e [ 06/26/2018 0. 0. 0. 0 0. ...0
3626030 ... GARFIELD HEIGHTS 10/05/2018 0. 0. 0. 0. 0. ...0
3626057 . .. |CINCINNATI .. .03/11/2019 .. 0 0 .0 0 0 0
3626065 . .. | MASON ... .04/15/2019 .. 0 0 .0 0 0 0
3626072 . . | BROOK PARK .04/30/2019 .. 0 0 .0 0 0 0
3626074 .... STREETSBORO . 05/02/2019 0. 0. 0. 0. 0. ...0
3626206 .... CARROLLTON .. 06/29/2021 0. 0. 0. 0 0. ...0
3626216 .... CAVBRIDGE ... 07/15/2021 0. 0. 0. 0. 0. ...0
3626220 ... CINCINNATI 07/30/2021 0. 0. 0. 0 0. ...0
3626264 .... CENTERVILLE ... 12/23/2021 0. 0. 0. 0. 0. ...0
3626268 .... GROVE CITY 01/31/2022 0. 0. 0. 0 0. ...0
3626277 ... WASHINGTON TONNSHIP .. 03/30/2022 0. 0. 0. 0. 0. ...0
3626278 ... ANDERSON TOWNSHIP 03/30/2022 0. 0. 0. 0 0. ...0
3626329 . .. | CINCINNATI ... A1/17/2022 .. 0 0 .0 0 0 0
3626332 . .. | WEST CHESTER .12/05/2022 .. 0 0 .0 0 0 0
3626333 . .. | CINCINNATI .. 12/14/2022 .. 0 0 .0 0 0 0
3725532 . .. | TULSA .. ... 1072072011 .. 0 0 .0 0 0 0
3725944 . .| TULSA .. .09/15/2017 .. 0 0 .0 0 0 0
3825553 ... PORTLAND .. 05/07/2012 0. 0. 0. 0 0. ...0
3825732 ... SPRINGF IELD 12/29/2014 0. 0. 0. 0. 0. ...0
3925244 ... CASTLE SHANNON BOROUGH .... 06/15/2006 0. 0. 0. 0 0. ...0
3925551 ... PITTSBURGH .. 04/30/2012 0. 0. 0. 0. 0. ...0
3925552 ... PITTSBURGH .. 04/30/2012 0. 0. 0. 0 0. ...0
3926281 ... BRISTOL 04/18/2022 0. 0. 0. 0. 0. ...0
4125536 . .. | FORT MILL 10/31/2011 .. 0 0 .0 0 0 0
4125898 . .| CHARLESTON .08/30/2017 .. 0 0 .0 0 0 0
4125918 . .. | CONWAY ....... ... 06/28/2017 .. 0 0 .0 0 0 0
4225864 . .. | BELLE FOURCHE . ... 11/08/2016 .. 0 0 .0 0 0 0
4325727 . . | LAKELAND . .12/19/2014 .. 0 0 .0 0 0 0
4325756 ... FRANKLIN ... 05/11/2015 0. 0. 0. 0. 0. ...0
4325959 ... COLLIERVILLE .. 11/20/2017 0. 0. 0. 0 0. ...0
4326034 ... CHATTANOOGA ... 11/27/2018 0. 0. 0. 0. 0. ...0
4326055 ... CHATTANOOGA . 02/27/2019 0. 0. 0. 0 0. ...0
4326063 .... 03/29/2019 . 0. 0. 0. 0. 0. ...0
4425058 ... ABILENE ... 02/27/2004 ...1,502,749 |.... 0. 0. 0. 0 0. ...0
4425222 ... CONRCE ... 03/28/2006 873,615 |.... 0. 0. 0. 0. 0. ...0
4425228 ... TEMPLE .... 04/06/2006 454,753 |.... 0. 0. 0. 0 0. ...0
4425299 . . | CONRCE . .. 01/19/2007 .. .. 364,910 |. 0 0 .0 0 0 0
4425393 ... TEMPLE ... 05/12/2008 494,384 |.... 0. .0, .0 0. 0. ...0
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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

4425554 ... PORTLAND .. 05/14/2012 0. 0. 0. 0 0. ...0
4425571 ... EL PASO ... 08/28/2012 0. 0. 0. 0. 0. ...0
4425665 ... 11/26/2013 0. 0. 0. 0 0. ...0
4425685 . .. | SAN ANTONIO . .05/23/2014 .. 0 0 .0 0 0 0
4425715 . .. |EL PASO ... .10/30/2014 .. 0 0 .0 0 0 0
4425724 . . | FREDERICKSBURG .12/16/2014 .. 0 0 .0 0 0 0
4425741 ... NORTH RICHLAND HILLS . 03/13/2015 0. 0. 0. 0 0. ...0
4425774 ... RED OAK ..eeeeeeeeeeeeemnnieeeeemnnieeeees Jeemnneeeeemmnes Teneeeeeeeennns oo s foes 07/10/2015 0. 0. 0. 0. 0. ...0
4425852 ... DALLAS .... 09/13/2016 0. 0. 0. 0 0. ...0
4425879 ... SAN ANTONIO . 01/11/2017 0. 0. 0. 0. 0. ...0
4425891 ... 03/06/2017 0. 0. 0. 0 0. ...0
44258% ... ROCKWALL ... 03/21/2017 0. 0. 0. 0. 0. ...0
4425903 ... VICTORIA .... 04/27/2017 0. 0. 0. 0 0. ...0
4425907 ... SAN ANTONIO ... 05/12/2017 0. 0. 0. 0. 0. ...0
4425914 . .. |HORIZON CITY ... 06/21/2017 .. 0 0 .0 0 0 0
4425928 . .. |EL PASO ... ... 07/18/2017 .. 0 0 .0 0 0 0
4425045 . . | PFLUGERVILLE .09/20/2017 .. 0 0 .0 0 0 0
4425981 ... EL PASO 03/09/2018 0. 0. 0. 0. 0. ...0
4425084 ... HOUSTON ... 03/28/2018 0. 0. 0. 0 0. ...0
4426060 ... MCALLEN ... 03/26/2019 0. 0. 0. 0. 0. ...0
4426061 .... SWEETWATER 03/27/2019 0. 0. 0. 0 0. ...0
4426087 ... NEW BRAUNFELS . 07/15/2019 0. 0. 0. 0. 0. ...0
4426106 .... 09/19/2019 0. 0. 0. 0 0. ...0
4426110 ... FORT WORTH .. 10/10/2019 0. 0. 0. 0. 0. ...0
4426194 ... VICTORIA .... 05/14/2021 0. 0. 0. 0 0. ...0
4426214 . .. | SAN ANTONIO . .07/15/2021 .. 0 0 .0 0 0 0
4426232 . .. | GRAND PRAIRIE . .09/17/2021 .. 0 0 .0 0 0 0
4426251 . .. | SAN ANGELO .. .12/06/2021 .. 0 0 .0 0 0 0
4426262 . .. | EAGLE PASS 1272272021 .. 0 0 .0 0 0 0
4426290 . . | HOUSTON ... .05/27/2022 .. 0 0 .0 0 0 0
4426301 ... EL PASO ... 06/28/2022 0. 0. 0. 0 0. ...0
4426308 .... CEDAR PARK .. 08/23/2022 0. 0. 0. 0. 0. ...0
4426327 ... SAN ANTONIO . 11/10/2022 0. 0. 0. 0 0. ...0
4426328 ... ARLINGTON ... 11/16/2022 0. 0. 0. 0. 0. ...0
4426334 ... 12/20/2022 0. 0. 0. 0 0. ...0
4525637 ... SALT LAKE CITY 06/27/2013 0. 0. 0. 0. 0. ...0
4526025 . .| SALT LAKE CITY .09/04/2018 .. 0 0 .0 0 0 0
4526136 . .08/30/2020 .. 0 0 .0 0 0 0
4720658 . .03/13/2019 .. 0 0 .0 0 0 0
4725546 . . .02/27/2012 .. 0 0 .0 0 0 0
4725634 . .| VIRGINIA BEACH .06/26/2013 .. 0 0 .0 0 0 0
4725706 ... \OODBRDGE 09/30/2014 0. 0. 0. 0. 0. ...0
4725720 ... MIDLOTHIAN .. 12/03/2014 0. 0. 0. 0 0. ...0
4725721 ... YORKTOUN ... 12/10/2014 0. 0. 0. 0. 0. ...0
472590 ... NORFOLK 11/22/2017 0. 0. 0. 0 0. ...0
4725983 ... VIRGINIA BEACH .. 03/16/2018 0. 0. 0. 0. 0. ...0
4726029 ... FARMVILLE ... 09/27/2018 0. 0. 0. 0 0. ...0
4726162 .... STERLING .... 11/12/2020 0. 0. 0. 0. 0. ...0
4726180 .... ... | WINCHESTER .. 03/25/2021 0. 0. 0. 0 0. ...0
4726196 . . | PORTSMOUTH .05/19/2021 .. 0 0 .0 0 0 0
4825759 ... RICHLAND .. 05/21/2015 0. .0, .0 0. 0. ...0
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SCHEDULE B - PART 3

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

STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

4825775 ... SILVERDALE .. 07/13/2015 0. 0. 0. 0 0 0. ...0
4825838 ... 06/29/2016 0. 0. 0. 0 0 0. .0
4825861 ... 10/04/2016 0. 0. 0. 0 0 0. ...0
4825916 . .. | BELLINGHAM ... 06/28/2017 .. 0 0 .0 0 0 0 0
4826050 . .. |BURIEN . .02/15/2019 .. 0 0 .0 0 0 0 0
4826230 . . | SEATTLE ... .08/26/2021 .. 0 0 .0 0 0 0 0
4925383 ... HEDGESVILLE 02/11/2008 0. 0. 0. 0 L0 0. ...0
5025890 ... BURLINGTON .. 03/03/2017 0. 0. 0. 0 L0 0. .0
5026067 .... 04/17/2019 0. 0. 0. 0 0 0. ...0
5026068 .... 04/17/2019 0. 0. 0. 0 0 0. .0
5026339 ... MILWAUKEE ... 01/31/2023 0. 0. 0. 0 0 0. ...0
5026340 ... MILWAUKEE . 01/31/2023 0. 0. 0. 0 0 0. .0
5026342 . MILWAUKEE . 01/31/2023 0. .. 0. .01, .01, 0. 0 .01 ...0
0299999 Mortgages W|th partial repayments 452,157,830 0 0 0 0 0 0 0 7,486,347 0 0
0599999 - Totals 456,106,104 0 0 0 0 0 0 3,888,258 11,374,605 0 0
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... Ironwood Capital Partners V Feeder LP ......cccevevenieennieinnieinnns Wilmington wuvveeeeeeeiieieeieieeeiieeeiees | DE.......... Ironwood Capital Management V LLC .....vvvenvevnneeeeeiiiieens foveeiiiaes veeennns ....08/18/2022 ... |euuiie i | [ 50,650 |.ueeeneeieieeiieeieeeaans [0 s [ 0.313
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 0 50,650 0 0 XXX
000000-00-0 ......... [HarbourVest Partners Co-Investment Fund VI LP ......c.ccveovereurnnens [WiTmington woovoeeeeree e [M...... DE.......... [HarbourVest Partners Co-Investment Fund VI LP .............. | [....09/30/2022 ... ...... [T P [0 P 500,000 [eveereeieeeieeeeenees [0 P [ 0.135
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 500,000 0 0 XXX
6099999. Total - Unaffiliated 0 550, 650 0 0 XXX
6199999. Total - Affiliated 0 0 0 0 XXX
6299999 - Totals 0 550, 651 0 0 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Dyal V US Investors LP .......ceeevvvvvvnnnnnnnes Newark ...ooooeeeeeiiiiiiiiiiiiiins oo DE......... Capital Distribution .......ccoeeeeennnnns ....12/31/2021 ...|....02/28/2023 ...|........ 63,202 |...ooeeeeennns [\ PP [V AP [V P [\ P [\ P 0 ... 63,292 |........ 63,202 |...ooeeeeennns [\ AP [\ P [\ AP 0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 63,292 0 0 0 0 0 0 63,292 63,292 0 0 0 0
6099999. Total - Unaffiliated 63,202 0 0 0 0 0 0 63,202 63,202 0 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

629
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
88271H-FL-8 ......... TEXAS ST AFFORDABLE HSG CORP 2013A  2.700% 09/01/41 ...eevueeiiiiiiiiieiieieniieeeeeennnineeeeens | avvevennnnnnes Jennsdd 03/01/2023 ..... L0 T S PP FEPP PPN 45,000 J.eeenniiiiiiiiiaeeeeees 45,000 J.eeveniiiieiiiie s 0 [1.AFE
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions
09261W-AA-2 .........|BLACKROCK DLF IX 2020-1 A-1  4.805% 07/21/30 ...ceevmmmeeeeeeeneeeeeenne e e e eeene e e eennneeeee | evvvniinennnnns [ereead 03/29/2023 .....
10806*-AD-7 . ..|BRIDGE INVESTMENT GROUP  6.100% 03/29/33 Deutsche Bank Securities .
37045X-ED-4 . .. | GENERAL MOTORS FINL CO  6.400% 01/09/33 .... Deutsche Bank Securities .
44891A-CB-1 ......... HYUNDAI CAPITAL SERVICES 144A  5.500% 03/30/26 .......ccvvvuniiiiriiiiiiiiiiiiiiiiienciiiiinieenenns | ceeevenniineens fonnid 03/28/2023 ..... Barclays 1,992,760 |. 2,000,000 |...
46331#-AA-7 ......... IRONNOOD CAPITAL PARTNERS V NOTE  5.000% 08/31/36 ..eeeeeeeeeeneieeeeeennieeeeeeenieeeeeenniees | veeeeevinnnnns foeeens 03/29/2023 ..... Direct .. 455,851 |. 455,851 |...
46331#-AA-7 ......... IRONIOOD CAPITAL PARTNERS V NOTE  5.000% 08/31/36 ...evvvviviiiininiiiiiiiiniieciiiineeecvinines | veeeeeeennnns foeeens 03/21/2023 ..... Interest Capitalization .........ccoeiiiiiiiiiiiiiiii s o [ T £: T 3,478 |...
527298-BU-6 ......... LEVEL 3 FINANCING INC 144A  10.500% 05/15/30 eeevreuneeeemnnieeeeemmnnaeeeeeneneeeeennnieneeenne | cevvvnnniinnens Jonnid 03/31/2023 ..... Tax Free Exchange . 3,149,005 |. 2,875,000 |...
693475-BP-9 ......... PNC FINANCIAL SERVICES GROUP  6.250% Perpet. ......ccevvvviiiiiminiiiiiiiiiiiniiiiiiiiininnciniinees | eeeeeennineens fonnid 02/02/2023 ..... Bank of America .... 2,000,000 |. 2,000,000 |...
709599-BT-0 PENSKE TRUCK LEASING 144A  5.550% 05/01/28 [T 03/27/2023 ..... J P Morgan & Co . 1,990,840 |. 2,000,000 |...
073096-B*-9 .........| BAYPORT POLYMERS LLC SR UNSEC NOTES SER D 5.150% 02/15/35 D.. Citi vereerereens
17150E-AC-5 . .| CHURCHILL MIDDLE MARKET CLO LT 2023-1A AF  6.950% 10/01/32 D.. Natixis Securities ,000, ,000,
22550L-2C4 ......... [CREDIT SUISSE NEW YORK  2.950% 04/09/25 PN ) R R 01/04/2023 ..... Goldman Sachs & Co ... R 1,168,914 [ 1,296,000 ...
22550L-2L4 ......... CREDIT SUISSE NEW YORK  7.950% 01/09/25 ......ciieeemmnnnsseermnnnnseeernnnnnsseennnnnnsaaennnnnnasaes Deveeevrniiees Jeenend 01/04/2023 ..... Ot SUISSE . eerrruueeeienuuseeeeennu s e aeeesssaeeennnusaaseeennnaseeeennnnsaeesennnnnssesennnnnsssenne reennnnnssseeennnnnsesernnnnnsseere |oerennnsesernnnnnnesenenes 998,000 ..eueieeinnnnaraeenes 1,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 25,971,512 25,858,293 9,239 XXX
2509999997. Total - Bonds - Part 3 26,016,512 25,903,293 9,239 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 26,016,512 25,903,293 9,239 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 XXX
6009999999 - Totals 26,016,512 XXX 9,239 XXX




STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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
..36194S-PD-4 |GN AU4920 GN AU4920  3.020% 09/15/41 ........ [....... . 03/15/2023 . |Paydoun .......coooeeeiiiins foneiiiiniinis e, 31,708 [..eeeeeeeee 31,708 |............ 32,298 [o.eevenneee 32,083 [oeeeiiiinnnnne [V R (72 1 [V R (72 1 [ R 31,708 |oeeeeeeeens (VR [V R [V 160 |. 09/15/2041 . |1.A ........

GOVERNMENT NATIONAL MTG ASSOC GN AZ6147
.. 36197J-7L-2 |3.940% 03/15/37 eooeeiiiiiiiiiiiiiiiiieieieeeeeeens [ . 03/01/2023 . | Paydown . 03/15/2087 . [1.A ........
..36230T-B2-7 |GN 758157  4.550% 05/15/38 ........evvvvvuuunnnn [ernenn . 03/01/2023 . | Paydoun ... . 05/15/2038 . [1.A ........
..36230T-B2-7 |GN 758157  4.550% 05/15/38 ... [ I . 02/01/2023 . | Paydoun ... . 05/15/2038 . [1.E FE ....
CANTON LEASE FINANCE TRUST-GSA US GOVT LEASE Redempt ion 100.0000
..36235*-AB-7 |BACKED CERT ~ 4.730% 06/15/30 ....... [ I . 03/15/2023 . . 06/15/2030 .

. 04/16/2050 .
. 04/16/2052 .

..38373)-2F-6 | GNMA 2008-80 10 2.132% 04/16/50
..38376G-2H-2 | GNMA 2011-92 C  3.726% 04/16/52

03/01/2023 . | Paydoun
03/01/2023 . | Paydown

S04

.0 |.. 0]
0 0|
0 0 |
..383776-57-5 | GNUA 2010-89 PD  4.000% 07/20/40 w..vovevevve | venene . 03/01/2023 . | Paydown ... 0] .0 | . 07/20/2040 .
..38377T-GE-5 |GMWA 2011-2 HG ~ 4.000% 01/20/41 ..oovevenens [ e . 03/01/2023 . | Paydown ... .0 |.. 0] . 01/20/2041 .
..38377T-LL-3 |GNWA 2011-3 QP 4.000% 06/20/40 ....covevees [uveee . 03/01/2023 . | Paydown ... 0] .0 | . 06/20/2040 .
..38377T-5C-6 | GMWA 2011-30 BL ~ 4.000% 06/20/40 .......eoves [ uveee . 03/01/2023 . | Paydown ... .0 | 0] . 06/20/2040 .
..38378N-3J-0 |GNUA 2014-67 DE  3.680% 11/16/46 ....oeveveen | venene . 03/01/2023 . | Paydown ... 0] .0 | . 11/16/2046 .
..38378X-SU-6 | GNWA 2014-150 C  3.400% 12/16/49 IO I . 03/01/2023 . | Paydown ... .0 |.. 0] . 12/16/2049 .
..38378X-VL-2 | GNUA 2014-155 VA 3.000% 03/16/37 ...ooovovev. | cencee . 03/01/2023 . | Paydoun ... [ P e R e . R .0 | .0 | . . .280 |. 03/16/2037 .
0109999999. Subtotal - Bonds - U.S. Governments 537,567 537,567 572,049 550,683 0 (13,119) 0 0 537,567 XXX
DIST OF COLUMBIA HSG FIN AGY 2014-A A Redenpt ion 100.0000
. 2547TP-NF-8 | 3.875% 06/15/45 .....veverveeeierereereeieieneiens | eevenes . 03/01/2023 . | .. ....8,333 108,333 [ 8,333 | .8,333 |.. .0 ... ....27 |. 06/15/2045 . |1.B FE ....
ILLINOIS ST HSG DEV AUTH REV 2012-A  2.625%
A5201Y-YJ-0 [ 12/01/42 oo [ L 03/01/2023 . | 1evveveniieenirieiiseinees [eeeeiieeieneiens [eeeeenns 20,84 [ 20,84 v 20,841 | 20,84 [oorererenne [(J A (L1 P [(J A (L1 P (] 20,841 |ovvverennee (L1 I [ A (L1 P 91 | 12/01/2042 . |1.A FE ...
JERSEY CITY, NEW JERSEY CTL  3.600% 09/15/52
CATB5E-AAD | vttt [ . 03/15/2023 . |Various ......ceevevenennes , , , A78 | [(J A 0 foereeereeeens 0 [0 o 0 e 1178 [0 | ()] ()] 7 | 09/15/2052 . |1.D ........
MASSACHUSETTS EDL ING AUTH ED LN REV SERIES J Redenpt ion
..57563R-KE-8 |2012  4.800% 07/01/27 .. I IO . 01/01/2023 . | .. . 07/01/2027 . |1.F FE ...
NATIONAL FIN AUTH NH FEDERAL L 3.278% Redenpt ion
L B3607V-AB=2 | 10/01/37 vveveereeresieresieieeeieeeeesieenees [ eevenes L 01/01/2023 . | 1evvveeereeeiseiieieiiniees [eeeieesieeseens [eieieen 000 v 000 | ,000 |ovvenne ,000 |ovvieiiiinne [(J A (L1 P [(J A (L1 P (] 15,000 |ovevevrnrinns (L1 I [ A (L 123 |. 10/01/2037 . |2.B FE ...
NEW JERSEY ST HIGHER ED ASSIST STUDENT LOAN
..646080-UN-9 | 3.250% 12/01/39 .vvveveveeeriiereeeveeeieeens [ eevenes L 01/28/2023 . | oo [ [ 205,000 |.veee.. 205,000 |........... 203,782 |veveeene 203,939 [covevrrennnns [(J A I U [(J A I U [ A 203,942 [ovvevennee 0 |ereens 1,088 |overenes 1,058 |oveeereennnes 981 [. 12/01/2039 . [1.8 FE ....
OKLAHOMA CITY ECONOMIC DEV 2013  3.804%
L B78553-AS-T | 03/01/27 .vevveevieereeeieieiee e eeeeieies [ e . 03/01/2023 . | Cal | 100.0000 .ove fovevereereriereriens foeenes 1,000,000 |........ 1,000,000 [........ 1,000,000 |........ 1,000,000 [.veveveneene [(J A (L1 P [(J A (L1 P [\ A 1,000,000 [ooveeveuennee (L1 I [ A [U) 19,020 |. 03/01/2027 . |1.C FE ...
OKLAHOMA CITY ECONOMIC DEV 20134  3.997%
L 678553-AU-2 | 03/01/28 .vvveeeveiereeeieieieee e eienes [ oo . 03/01/2023 . | Cal | 100.0000 .ove fovereriererieririens foeenes 1,000,000 |........ 1,000,000 [........ 1,000,000 |........ 1,000,000 [v.veveneee [(J A (L1 P [(J A (L1 P [\ A 1,000,000 [ooveeveuennee (L1 I [(J A [U) 19,985 |. 03/01/2028 . |1.C FE ...
OKLAHOMA CITY ECONOMIC DEV 2013  4.097%
LB78553-AV-0 [ 03/01/29 .evevireniieiesieee e eeeeeiens [ oo . 03/01/2023 . | Cal | 100.0000 .ove fovevereereriereriens foeenes 1,000,000 |........ 1,000,000 [........ 1,000,000 |........ 1,000,000 [.veveveneene [(J A (L1 P [(J A (L1 P [\ A 1,000,000 [ooveeveuennee (L1 I [ A [U) 20,485 |. 03/01/2029 . [1.C FE ....
SALES TAX SECURITIZATION CORP  4.837% Redempt ion 100.0000
L TUBTB-CH-5 | 01/01/40 v seesies [ e L 01/01/2023 . | 1evvveeereeeiseiieieiiniees [eeeieesieeseens [eieieen 20,000 |ovevrinnne 20,000 [oovoeeeee. 20,000 |ovevrennnne 20,000 |ovoverrenene [(J A (L1 P [(J A (L1 P (] 20,000 |rverenennne (L1 I [ A (L 464 |.01/01/2040 . [1.C FE ....
SOUTHERN MINNESOTA MUNICIPAL PONER AGENCY
..843375-2)1-1 | 4.324% 01/01/23 .. IO I . 01/01/2023 . |Maturity .... o . 01/01/2023 . |1.E FE ...
TEXAS ST AFFORDABLE HSG CORP 2013A  2.700% Redempt ion 100.0000
L BB2TTH-FL-8 | 09/01/41 .eovieeeviieieeeieieiee e eeies [ e L 01/01/2023 . [ evveevereeiirieinieenine [eereesieirieene [eeeeeeernend5,000 [eriiiiienn 5,000 |oviiiiee 5,000 |ovvievien 5,000 |oovieiieieennn 0 fevieiiinne, (L1 P [(J A (L1 P (] P 5,000 [oerireennne (L1 I [ A (L1 P 45 |. 09/01/2041 . |1.A FE ...
VIRGINIA HOUSING DEV AUTH 2014-A A 3.500%
1 928120-04-3 [ 10/25/37 . eeniens [ e . 03/01/2023 . {Paydonn .c.vevevevereerens [ooeeieesieesieens [eenereens 36,386 |oveveinnne 36,386 |ovovennn 36,386 [oovennene. 36,386 [coveoverennnn [(J A (L1 P [(J A (L1 P (] 36,386 |ovveverennne (L1 I [ A (L 217 |. 10/25/2037 . [1.A FE ...
Redemption 100.0000
..92812V-MA-1 | VIRGINIA ST HSG DEV AUTH  3.125% 11/25/39 .. |....... L 03/25/2023 . [ 1euviveiiieeieieieieieiee [ [ 21,919 [ooreeene 21,919 [oviennn 21,919 [oovreenee 21,919 [ooreriiine [(J A (L1 P [(J A (L1 P (] 21,919 [ooveiiieennne (L1 I [ A (L 105 |. 11/25/2039 . |1.A FE ...
WASHINGTON ST HSG FIN COMMN SERIES 2011A Redempt ion 100.0000
.. 93078P-KP-1 | 4.750% 07/01/29 ...voveneeriieienisieesicnnsienees | eevenes L 01/01/2028 . | ovviviiiiiieiieiiees |ornsieieiieeieees foeeeeenns 10,000 [ooveeenee. 10,000 |oviveoinnnns 10,088 |..vovennnnnn 10,000 |ovvveviinnns [ A [ PP [ A 0 | [ P 10,000 [oovoiiiennnas 0 |veiiinns [ A (L PP 238 [. 07/01/2029 . [1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 4,293,648 4,293,648 4,292,528 4,292,596 0 3 0 3 0 4,292,599 0 1,049 1,049 82,363 XXX XXX

..3136A8-0P-2 |FANNIE VAE 2012-104 V. 3.500% 02/25/38 ..... | ....... | 03/01/2023 . |Paydown ................................................. 191,483 |........... 191,483 |........... 207,400 |........... 191,372 |vveeenes 0 [ (66) |.eeeennneens 0 [ (66) |.eeeennneens 0 foreeenn. 191,307 J.ovveeen. 0 foeeennnes 77 oo 77 oo 1,068 |. 02/25/2038 . [1.A ........
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..3136AB-YJ-6 |FANNIE MAE 2013-1 VB 3.000% 02/25/33 ...... |....... . 03/01/2023 . | Paydown ... ... (316) [ .0 . 0 ] 2,529 |. 02/25/2033 . |1.A ........
..3136AG-HV-7 | FANNIE MAE 2013-94 OV 3.500% 07/25/33 ..... |....... . 03/01/2023 . | Paydown ... e 280 . .0 0] . 07/25/2033 . |1.A ........
..3187AR-WS-1 |FHR 4073 HC  3.500% 03/15/35 ....voveevrvevnne [ v . 03/01/2023 . | Paydown ... .. (342)]. .0 . 0 ] . 03/15/2085 . |1.A ........
..3137B3-41-5 |FHR 4215 LV 3.500% 04/15/33 ...coouvvenvciens [ornnne . 03/01/2023 . | Paydown ... .0 0] . 04/15/2033 . |1.A ........
..31302D-28-7 |FNWA 2002-59 7B 6.000% 09/25/32 .....coveues [ eeee . 03/01/2023 . | Paydown ... .0 0 ] . 09/25/2032 . |1.A ........
.. 31302R-WT-4 |FHLMC 2492 Z  5.500% 08/15/32 ...oveuvvcunes [ v . 03/01/2023 . | Paydown ... .0 0] . 08/15/2032 . |1.A ........
..31303A-5P-8 | FNWA 2003-43 PE  5.500% 05/25/33 .....oceevve [eneee . 03/01/2023 . | Paydown ... .0 . 0 ] . 05/25/2033 . |1.A ........
.. 31393N-4A-4 | FHLMC 2589 GM  5.500% 03/15/33 R [ . 03/01/2023 . | Paydown ... .0 .0 . 03/15/2033 . |1.A ........
..313980-T0-0 |FREDDIE MAC 3747 HX ~ 4.500% 11/15/39 ........ [....... . 03/01/2023 . | Paydoun 0 0 . 11/15/2089 . |1.A ........
FISHERS LANE ASSOC LLC US GOVT LEASE BACKED Redenption 100.0000
..33803W-AA-7 | CERT _ 3.666% 08/05/30 ..cevvcevecerseseciineee [ v . 03/05/2028 . [ .eviviiiiiiiiiiiieiies | | 90,859 |............ 90,859 |....oceo.e.. 92,761 ..o 91,616 | [\ PO (10) | [\ PO (1) T [\ PO 91,608 |.evevenenee (L AU (T47) [ [0270) SR 556 |. 08/05/2030 . [1.B ........
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,369,831 1,369,831 1,415,449 1,369,949 0 452 0 452 0 1,370,402 0 (570) (570) 7,912 XXX XXX
AZ ROMULUS M| LANDLORD LLC ~ 3.497% 10/31/38 Redenpt ion 100.0000
1001828-AA6 | vttt [ e L 03/31/2023 . | 1vvveiireeiinieineeieees [reeeeseeieens [ 25,120 |oorerrne 25120 [oereeene 25,120 | 25120 | (L PR (L1 FURN (L PR (L1 FUPON (L O 25,120 [ooveiiene 0 | (L PR 0 | 146 |. 10/31/2038 . |1.D ........
AZ RANDALL OH LANDLORD LLC ~ 3.610% 03/31/39 Redenpt on 100.0000
001BA*-AAB | et [ e L 03/31/2023 . [ evvveiirieiinieinieieiees [oreseeseeieens [ 224,763 | 24,763 oo 24,763 | 24,763 | (L PR (L1 FUPTN (L PR (L1 FUPON (L O 2N () 0 | (L PR 0 | 149 |. 03/31/2039 . |1.D ........
AMZN (GR MI) CTL Pass-Thru Tru CTL - LEASE Redenption 100.0000
..00225¢-AA-3 | BACKED NOTES ~ 4.095% 09/30/39 .....ovveveveves | cenne L 03/31/2028 . | vevvveieiieneiieieeeeeee [ [ 15,429 |ooviinnne 15,429 |ovvveenene 15,429 |..ovueevee. 15,429 |.oveviennnne (L PR (L1 FURPTN (L PR (L1 FURPN (L O 15,429 |oveviieiins (L1 FUPTN (L PR (L1 FUT 105 |. 09/30/2039 . |1.E ........
AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1
..008414-AA-2 | 3.500% 07/25/43 . R [ . 03/01/2023 . | Paydown ... . 07/25/2043 . |1.A ........
AVAZON FORT WORTH TX LEASE COL  4.494% Redenption .
..009098-A*-5 | 11/10/39 ..vrvreiirieieieicicieeeesereeeieiees | oo L 08/10/2028 . | +evvveniiieieiieeeeeeee [ [ 1,879 o 1,379 [ 1,379 | 1,379 |ociiiine (L PR (L1 FUPTN (L PR (L1 FUPON (L O 1,879 | 0 | (L PR (L1 FRTRN 85 | 11/10/2039 . |1.E ........
AVERICAN HOME MORTGAGE INV TR 2004-3 6A5
..02660T-BU-6 | 4.452% 10/25/34 ......ocuvverecnieciicieiicinienn [ e . 03/01/2023 . | Paydoun . 10/25/2034 . |1.A Fll ...
ANGEL OAK MORTGAGE TRUST 2022-3 A2  4.160%
L 034BAT-AB-5 | 01/25/67 ... [ e . 03/01/2023 . | Paydoun . 01/25/2067 . |1.C FE ...
AQUA FINANCE TRUST 2019A A 3.140% 07/16/40
1038370-AA-0 | vttt [ e . 03/15/2023 . | Paydown . 07/16/2040 . |1.E FE ....
AQUA FINANCE TRUST 2019A A 3.140% 07/16/40
103B370-AA-0 | .. | e . 01/15/2023 . [ Paydoun ... . 07/16/2040 . |1.F FE ....
AQU
..038413-AA-8 | 07/17/46 ... [ . 03/17/2023 . | Paydoun . 07/17/2046 . |1.E FE ...
AQUA FINANCE TRUST 2020-AA A 1.900%
..038413-AA-8 | 07/17/46 .....cveeciiiieiceeceeiecies [ e . 01/17/2023 . | Paydown ... . 07/17/2046 . |1.F FE ...
ARBYS FUNDI 2374
..038779-AB-0 | 07/30/50 ...vevviiviiiiisici e [ e . 01/30/2023 . | Paydoun . 07/30/2050 . |2.C FE ...
BPHQ 2017 CTL Pass-Through Tru CTL  3.540% Redempt ion 100.0000
. 05590#-AA-9 | T1/15/32 .o | e L 03/15/2028 . | vevvveneiieieiieieeeeenes [ [ 26,906 | 26,906 |..cocuennne 26,906 |............ 26,906 [...ocoovennnnne (L PR (L1 FUPN (L PR (L1 FUPON (L O 26,906 |...oovinnee (L1 FUPTN (L PR (L1 FUT 159 |. 11/15/2082 . |1.F ........
BXG RECEIVABLES NOTE TRUST 2017-A A 2.950%
..05607B-AA-9 | 10/04/32 ..o [ e . 03/02/2023 . {Paydonn .....c.coveveieiis [ovvieiiieiieens [ 32,082 oo 32,082 | 32,041 [ocevene 32,040 [oovioiiiiinnne (L PR (L1 FUPN (L PR (L1 FURPN (L O 32,040 [ooveeiiinene (L1 FUPTN LI (PO LI T 159 |. 10/04/2032 . |1.F FE ....
BLACKBIRD CAPITAL AIRCRAFT 2016-1A A  4.213%
..00228Y-AB-8 | 12/16/41 ..o [ . 02/15/2028 . | Paydown ... . 12/16/2041 . |1.G FE ....
..00261W-AN-4 | BLACKROCK DLF 1X 2020-1 W 2.500% 07/21/30 |....... . 01/17/2023 . | Paydown ... . 07/21/2030 . |4.B FE ...
BRAZOS SANDY CREEK ELEC COOP  6.540% Redenpt ion 58.6792
. 10628%-AA-4 | 08/30/24 .o eeeeee [ L 01/27/2028 . | v [t [ 507,607 |........ 1,018,431 |oeeeennee 507,607 |..ceeevee. 507,607 |.veveveenene (L] PR (L1 RO (L] AR (L1 RO (L A 597,607 |.veeveeennnne (L1 RO (L] AR (L1 30,170 |. 06/30/2024 . |6. FE .....
BRITISH AIR 19-1 AA PTT 144A  3.300% Redenpt ion 100.0000
L 1043X-AA-1 [ 12/15/32 e [ e . 03/15/2023 . | .. ... 15,780 ...15,780 ...16,500 |............ 16,317 |.... ..16,300 |.. . 12/15/2082 . |1.F FE ...
BUSINESS JET
. 12327A-AA-6 | 4.455% 0B/15/87 .veevvceieciiiisicisiciicnie [, . 03/15/2028 . [Paydonn .....oeoveeeries |ooviieiiiiiiiine | 256,871 |..ccece.e. 256,871 |..ovceeneee 249,205 |........... 250,254 [oovcvieenneee [\ A 6,617 |oeovereneee [\ A 6,617 |oeoereeee [\ P 256,871 |.uoueevceenee (1 AU [\ PN L P 1,692 |. 06/15/2037 . [1.G FE ....
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CAPITAL AUTOMOTIVE REIT 2020-1A A5  3.480%
CA2610H-AE-0 | 02/15/50 e [ . 03/15/2023 . |Paydoun ........ooeeeeiiiins foeeiiininiinns e 1,875 |l 1,875 |oeeerennns 1,874 |oeeeeeeens 1,875 [cveiiiiiiinns [V FUSURRRRR (VO 0 | (VN 0 e 1,875 [oveiiiiininns (VO 0 | [V 11 |. 02/15/2050 . |1.E FE ....
CAPITAL AUTOMOTIVE REIT 2022-1A A2

< 12510H-A0-3 | 03/15/52 oo [ . 03/15/2023 . | Paydoun ... ... 12,500 ... 12,500 ... 12,498 |.... .. 12,500 |.. . 03/15/2052 . |1.E FE ...
CLI FUNDING .

B 1 P [P . 03/18/2023 . |Paydown .......cooeveiiiiins Jeniiiiiiiiis e 60,000 |............ 60,000 |............ 59,986 |............ 59,986 |...vvviennnn 0 foreeeeiinnns LI FOPUI 0 foreeeeiiinnns LI FOPUI 0 foreeeans 60,000 [o.oeeeernnnnns (U IO [V [V PO 312 [. 01/18/2047 .|2.B FE ...
CREDIT SUISSE COM MTGE TRUST 2013-1VR2 A2

.. 126460-AH-7 13.000% 04/25/43 .......ovvveeiiiiiiiiiiiiiiiinens | eeeens . 03/01/2023 . [Paydown ...ocooviniiinienn foreeneniiiiinnn e 5,827 foeieiennns 5,827 |oeveiiiinenn 5,924 |...ooeein. 5,869 [ooiiiiiiins [V T (U IO [V T [V IO 0 foreeiianns 5,869 |...oooiiiennn [V O (42) [ovvveennns (82) | 22 [.04/25/2043 . |1.A ........
COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2A3

.. 12667F-R5-6 |5.500% 02/25/35 ......eevveeviiiiiiiiiiiiiiiiieeins | aeeeens . 03/01/2023 . [Paydown ....coovviieiiennis foeveeiiiiiiiein [, 21,749 | 27,749 ... 23,036 |...oeeennnn. 25,381 | 0 foreeeeiinns LI IO 0 foreeeeeinns 13 | 0 foreeeans 25,3 oo (U FOP 2,385 |oooeins 2,355 |oiiiieieins 281 [. 02/25/2035 . | 1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4CB1

. 12667F-VF-9 16.500% 10/25/34 ...ooouiriiiiiiiiiiiiieeiiiiens | e . 03/01/2023 . [Paydown ...ocoovnniierienn foreeneniiiiienn e 7,521 foeeieinnns 7,521 | 6,736 |..coeeuinnnnn 749 [ 0 foreiianns 102 [ 0 foreiians 102 [ 0 foreeiianns 7,521 |oeeeiiiieen (U IO [V (U PO 83 | 10/25/2034 . [1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A13

.. 12667F-Y3-3 |5.500% 03/25/35 .....evvvieeiiiiiiiiieiiiiiiiiiiins | e . 03/01/2023 . [Paydown ....coouvviiieieniis foeveeniiiiiniiein [ 16,006 |............ 18,273 |.ocenieens 16,497 |...ceeeees 16,497 |..ocvneeenn. [V T (U IO 0 forreeiiiinins [V IO 0 foreeeans 16,497 [ooeeeeennnnns [V IO (491) v [CECR D) IO 157 |. 03/25/2035 . [1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A8

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

COUNTRYWIDE HOME L 5004

2 126694-CV-8 | 10/25/35 ...ovvvrrereeieieesisieieieieneeenns | oo . 03/01/2023 . | Paydown . 10/25/2035 . [5.B FM ...
COUNTRYWIDE HOME LOANS 2005-13 A8 5.500%

.. 126696-C8-2 | 06/25/35 ... O P . 01/01/2023 . | Paydown ... . 06/25/2035 . [2.C FM ...
CENTURYTEL .

1 156686-AJ-6 | 12/01/25 ..o | e . 03/31/2023 . [ Tax Free EXChange ....... [oeerervrervrueees [oenens 3,149,005 |....... 3,125,000 [........ 3,235,406 |........ 3,151,001 |oeverveinnns (| - (1,996) |+vovvvenenene (U A (1,996) |+vovvvenenene (| - 3,149,005 [.o.eovevnnene, (L1 FU (| AR (U 75,000 | 12/01/2025 . |4.C FE ...
Chase Mortgage Finance Corpora 2019-ATR2 A3

. 161596-AC-3 |3.500% 07/25/49 ....vcvvrneeieieeerererernnnnns | verenes . 03/01/2023 . | Paydown ... . 07/25/2049 . [1.A ........
Chase Mortgage Financ

L AB164A-AC-O |3.750% 02/25/84 .vevevevveereirisieieieieieee | oo . 03/01/2023 . | Paydown . 02/25/2044 . [1.A ........
CHASEFLEX TRUST 2005-1 2A4  5.500% 02/25/35

CABTBET-AJ-2 | cveiereiereieieee e [ e . 03/01/2023 . | Paydown . 02/25/2035 . |4.A FMl ...
CITICORP MORTGAGE SECURITIES 2005-6 1A5

L 172973-2R-9 |5.625% 09/25/35 .vvevevvvererereneneneesesennens | verenn . 03/01/2023 . | Paydown . 09/25/2035 . [1.A FM ...
CITICORP MORTGAGE SECURITIES 2007-8 1A3

L ATHDAC-2 |6.000% 09/25/37 ovveereeeeeeieesisieieieiens | oo . 01/01/2023 . | Paydown . 09/25/2037 . [1.A FM ...
CITIGROUP MRTGE LOAN TRUST INC 2013-J1 At

ATIALAAT | 3.47%% 10/25/83 .o | e . 03/01/2023 . | Paydown . 10/25/2043 . [1.A ........
CITIGROUP MORTGAGE LOAN TRUST 2014-JL A1

L AT32N-AR-2 | 3.500% 06/25/44 .vovevvereiiinieeeieienenennes | oo . 03/01/2023 . | Paydown ... . 06/25/2044 . [1.A ........
CITIGROUP MORTGAGE

L AT323T-AC-4 | 4.250% 01/25/53 .voveveveveeeeirerieiereieieees | vevenes . 03/01/2023 . | Paydown . 01/25/2083 . [1.A ........
COINSTAR FUNDING, LLC 2017-1A A2 5.216%

AD2BOM-AR=4 | O4/25/47 oo | oo . 01/25/2023 . | Paydoun ... . 04/25/2047 . [2.C FE ...
COMVONBOND S

. 20267U-AA-T |2.730% 10/25/40 .o | e . 03/25/2023 . | Paydown . 10/25/2040 . [1.A FE ...
€S FIRST BOSTON MORTGAGE 2003-23 1A4

L 225410-V6~4 |5.500% 10/25/33 ..vovvevininiiieieieieieieennns | e . 03/01/2023 . | Paydown ... . 10/25/2033 . [1.A FM ...
€S FIRST BOSTON Mo

. 225458-AY~4 |5.500% 02/25/35 ..vvevevererreiirieieieienene | e . 03/01/2023 . | Paydown . 02/25/2035 . [1.A FM ...
BGS BNSF CTL - Series 2015-1 PT  4.070% Redemption 100.0000

1 22070%-AA-8 | 05/15/34 ...vverrcrenieieeeieieieieieieeen | e L 03/15/2023 . [ ceveereeeeieieiecnenennies oo [ 45,464 | 45,464 |.ovneee 45,464 ..o 45,464 [oovoverennnee (L1 O (L O (L1 PO (L (L 45,464 |.ooonnnenn. (L1 FU (| AR (L1 F 309 |. 05/15/2034 . [1.D PL ...
BGS BNSF CTL PT Tr Cert Ser 2021  3.200% Redemption 100.0000

1 22070%-AB-6 | 05/15/34 ..vvvvrerenieieesieieieieieeeenns | oo L 03/15/2023 . [ ceveveereeeeieieieenenennins oo [ 14,602 |oeenne 14,692 |oovrrennne 14,793 [oovennnen 14,780 [oovrveeiinne (| A (6] (U1 (G (| 14,779 [ (L (10 R [0 98 | 05/15/2034 . |1.D ........
BGS BNSF CTL PT Tr Cert Ser 2021  3.200% Redemption 100.0000

..22970*-AB-6 06/15/34 ...oeiiiiiiiiiiieiiii [ L 01/15/2023 . [ .eveiiieiiiiiiiiiiiiiiees [ o 7,316 f..ooerrnn. 7,316 oo 7,367 Jooeeenennns 7,361 |ooeeiiiiinns [V [V PPN [V [V PPN 0 foeeeinnns 7,360 foreriiiinnnnns 0 foeeeinnns (G2 YOO (A4 ] 20 |. 05/15/2034 . [1.G YE ....
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Redemption 100.0000
..24736X-AA-6 |DELTA AIRLINES 2015-1 AA  3.625% 07/30/27 . |....... . 01/30/2023 . | evveiiiiiiiniiiniiniiiiniinns e e 21,916 [ooeeennnnee 21,916 [....eeeeeee 21,916 |............ 21,916 |l 0 | (VO 0 | (VO [ SRR 21,916 |l (VO 0 | [V 397 |. 07/30/2027 . [1.F FE ....
Redemption 100.0000
..24736Y-AA-4 |DELTA AIRLINES 2015-1 A 3.875% 07/30/27 ... |....... . 01/30/2023 . | evveiiiiiiiniiiniiniiiiniinns e e 21,916 [ooeeennnnee 21,916 [....eeeeeee 21,916 |............ 21,916 |l [V FUSURRRRR (VO 0 | (VO [ SRR 21,916 |l (VO 0 | [V 425 1. 07/30/2027 . |2.A FE ....
DIAMOND RESORTS OWNER TRUST 2019-1A C
.. 262722-AC-7 |4.020% 02/20/32 .ccoeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 03/20/2023 . |Paydoun ........cooeeiiiiins Jeniiiiiniinenns e 23,036 |l 23,035 |oeerrennns 23,029 [oeevennnee 23,031 |, [V FUSURRRRR I [V ST T [ SRR 23,036 [ooeiiiiiinnns (VO 0 | [V 162 |. 02/20/2032 . |2.B FE ....
DOMINOS PIZZA MASTER ISSUER 2019-1A  3.668%
. 25755T-AL-4 | 10/25/49 .coooiiiiiiieiiie [ . 01/25/2023 . |Paydoun ........oooeeeiiiins Joeniiiiiiiiiens e 7,500 [oonnnnnn 7,500 |ooeieeeens 7,500 |ooeeeeeeenns 7,500 |ooeeeeeieenns [V FUSURRRRR (VO 0 | (VN 0 e 7,500 [vvverrrnnnnnns (VO 0 | [V 69 (. 10/25/2049 . |2.A FE ....
DRIVEN BRANDS FUNDING, LLC 2020-2A A2
.. 26200X-AC-5 |3.237% 01/20/51 ..ooovvveeieiiiiiee [ . 01/20/2023 . |Paydoun .......cceeveiiiiins foeniiinniiens e 3,750 [eevevrrnnnns 3,750 |oeeieeeins 3,750 |oeeeeeeeens 3,750 |ooeeeeiinins [V FUSURRRRR (VO 0 | (VN 0 e 3,750 |oeeieiinnnnnn (VO 0 | [V 30 . 01/20/2051 . |2.C FE ....
ELARA HGV TIMESHARE ISSUER 2017-A B 2.960%
..28416D-AB-6 | 03/25/30 .eeeiiiiiiiiiiee [ . 03/25/2023 . | Paydoun ... . 03/25/2030 . 1.F FE ....
..28024A-AB-7 |ELM TRUST 2020-4A A2  2.286% 10/20/29 ....... [....... . 03/20/2023 . | Paydoun ... . 10/20/2029 . (1.F FE ....
EVERBANK MTGE LOAN TRUST 2013-1 A2 2.500%
.. 20077J-AB-2 | 03/25/43 ... [ . 03/01/2023 . | Paydown . 03/25/2043 . [1.A ........
EVERBANK MTGE LOAN TRUST 2013-2 A 3.000%
L 29977K-AA-1 | 06/25/43 oo [ . 03/01/2023 . | Paydown . 06/25/2043 . [1.A ........
FLNG LIQUEFACTION 2 LLC SENIOR SECURED NOTE Redempt ion 100.0000
..30288*-AA-8 |4.540% 03/31/38 O ORI . 03/31/2023 . . 03/31/2038 . 2.B FE ....
..3140FX-ED-0 |FNMA BFO131  3.500% 08/01/56 . [ . 03/01/2023 . | Paydoun ... . 08/01/2056 . [1.A ........
FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.500%
.. 33767C-AD-9 | 03/25/45 ...evvniiiiiin [ . 03/01/2023 . | Paydown . 03/25/2045 . [1.A ........
FLAGSTAR MORTGAGE TRUST 2020-2 A2  3.000%
.. 33851K-AC-0 | 08/25/50 .oevvveeeeiiiiiiiiiiiiii [ . 03/01/2023 . | Paydown . 08/25/2050 . [1.A ........
FLNG LIQUEFACTION 2 LLC 144A  4.125% Redempt ion 100.0000
L 33972P-AA-T | 03/31/38 e [ . 03/31/2023 . . 03/31/2038 . 2.B FE ....
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920%
..34107@-AA-7 | 08/15/38 .oevvvviiiiiiiiiiiiiiiiiiiiieeeeeeeieeeeeens [ . 02/15/2023 . . 08/15/2038 . (2.B PL ....
..36157R-D9-3 |GE CAPITAL MTG 1999-HE M 6.705% 04/25/29 . |....... . 03/01/2023 . | Paydoun ... . 04/25/2029 . |6. FM .....
GLOBAL SC FINANCE SRL 2020-2A A 2.260%
. 37959P-AC-1 | 11719740 oo [ . 03/17/2023 . |Paydoun ......coooveiiiiiins foveiiiiniins e, 27,011 foeeeeneee 27,011 |l 27,000 |..ooeeeennns 27,002 |.oooeeieeeenns [V L [V L [ R 21,011 |, (VR [V R [V 100 |. 11/19/2040 . |1.F FE ....
CKE RESTAURANTS HOLDINGS INC 2021-1A A2
..411707-AK-8 12.865% 06/20/51 ...oovvvvvvviiiiiiiiiiiiiiiiiiieiees [ . 03/20/2023 . |Paydoun ........oooeeiiiiins Joreiiiiniiis e 12,500 |............ 12,500 |..........l 12,500 |....ooeeins 12,500 |ooooeeeeinnns [V (VR [V (VO [ R 12,500 [..eevevevnnnnns (VR [V R [0 90 |. 06/20/2051 .|2.B FE ....
HERO FUNDING TRUST 2014-2A A 3.990%
LA27700-AA-0 | 09/21/40 oo [ . 03/20/2023 . |Paydoun .......oooeeeiiiiins feneiiiiniiins e, 17,388 |...oeeeeeee 17,388 |..oeeeeenns 17,377 e 17,381 [oeeeiiinnnne [V L [V L [ R 17,388 [ooeveevennnnnns (VR [V R [V 347 |. 09/21/2040 . [1.A FE ....
HERO FUNDING TRUST 2015-3A A 4.280%
CA2TTAT-AA-3 109720741 o [ . 03/20/2023 . |Paydoun .......oooeeeiiiiins Joneiiiiniiins e 12,701 |o..eeeeeee 12,701 |oeeeeeees 12,700 |............ 12,701 [oeeiiinnnnee [V (VR [V (VO [ R 12,701 [oeeeiiiiiinnnns (VR T, L I A 98 |. 09/20/2041 . |1.A FE ....
IMPAC SECURED ASSETS CMN OWNER 2004-2 A6
.. 45254T-PI-0 |4.812% 08/25/34 .o [ . 03/01/2023 . | Paydoun ... . 08/25/2034 . [1.A FM ....
RESIDENTIAL ASSET SEC TRUST 2003-A5 A7
.. 45660N-0F-5 5.500% 06/25/33 ....ccoeeiiiiiiiiiiiiiiiiiieiiieeees [ . 01/01/2023 . | Paydown . 06/25/2033 . [1.A FM ....
INSTAR LEASING I11 LLC 2021-1A A 2.300%
L A5T8N-AA-5 1 02/15/54 oo [ . 03/15/2023 . | Paydoun ... . 02/15/2054 . [1.F FE ....
JP MORGAN MO .
L A46592E-AC-0 | 06/25/51 oo [ . 03/01/2023 . |Paydoun ......oooeeeeiiiiins v e 9,144 |oeeeiinens 9,144 |............ 9,516 |l 9,453 [ [V R (309) |+eevveeeennnns [V R (309) |+evveeeeennnns [V 9,144 |l (VR [V R [0 36 [. 06/25/2051 . |1.A ........

HENDERSON RECEIVABLES LLC 2010-3A A
12/16/48 ...

. 12/15/2048 . |1.A FE ....

L46B16M-AA-8 | 12/15/48 .o e . 03/15/2023 . |Paydoun ...

..46641C-AA-Q | 01/25/44 ....ooeiiiiiiiiiiieen e . 03/01/2023 . Paydown .....cccevveiiiiiiis feeeeeeiis e, 23,402 |..cceuneenn 23,402 |oeeeeennn. 23,991 foooooeeis 23,725 |oeeeeeennns 0 foreeeeennns (6 PO 0 foreeiennis (6] PO 0 [ 28,723 |, 0 foeeennns (321) o (821) fereeeeaiiies 147 |. 01/25/2044 . [1.A ........

JP MORGAN MORTGAGE TRUST 2019-6 A3 3.500%
..46651B-AC-4 | 12/25/49 .....ooviiiiiiiiiiiiii e . 03/01/2023 . Paydown ......coeuiiiiiiins fereeie e 6,161 |............. 6,161 [............. 6,257 |ooeeeennnens 6,222 |.cccuuniennn. [V R, (O IR 0 foreeieennies (O IR (V) U (7 N 0 [ (61) |eeennnnes (1) IO 42 [, 12/25/2049 . |1.A ........

..46651N-AA-2 | JOL AIR 2019-1 A 3.967% 04/15/44 ..ot | veeees . 03/15/2023 . [Paydown ....oooovveiiiiiinn foveeeiiiiiiiiiiiiin foreeeenn 52,375 |iieornen. 52,375 |.iiiiennnn. 52,375 [oiiiiinnnns 52,373 [oveiiiiiinnnns [V 2 | [V 2 | 0 foreeeennns 52,375 f.ooveeeiennn [\ PPN [V [V PPN 350 |. 04/15/2044 . |2.A FE ....
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JP MORGAN MORTGAGE TRUST 2019-9 A5  3.500%
L ABB5TY-AH-3 [05/25/50 ..vvveieeeeiniinieeiinieniiseeenenens | ceeees . 03/01/2023 . |Paydomn ..eveveverienie forerienienienenens oo 29,500 [oreererenne 29,500 |.vererrinnne 30,313 [oovvenne 29,984 oo (L A (484) |- [(J A (484) |- (L O 29,500 [oocuiiinene 0 | (L PR 0 | 178 |. 05/25/2050 . [1.A ........
JRD HOLDINGS SECURED TRUST CTL  3.620% Redenption 100.0000
L ABBT18-AA-T | O1/15/41 .oovieeiieiiieieieeeseceeeeee [ e L 03/15/2028 . | cevieeeeeeneeeeeeees e oo AL R 1L:E T FR LI AT 1L I AT (| P (L A (| P (L A (| P 183 | 0 | (L PR (L1 FUT 1 [ 01/15/2041 .|2.B ........
JRD HOLDINGS SECURED TRUST 2021-2  3.214% Redenption 100.0000
LABBTI*-AA-T [ 12/15/41 o [ L 03/15/2028 . | ceveeeieieeeeeeeeeeees e oo 20,861 [oveerene 20,861 [oovrerenne 20,861 |voveennne 20,861 [ovevvreeene (| P (L A (| P (L A 0 [ 20,861 [oooveriinnnn 0 | (L PR 0 | 12 |. 12/15/2041 . |2.B ........
JETBLUE AIRWAYS 2013-1 CLASS A EETC  4.420% Redenption 100.0000
ATTASAR5 [03/05/23 ot [ e . 03/05/2023 . | ceveeieeeeeeeeeseeees e [ 1,342,018 |........ 1,342,018 |........ 1,342,018 | 1,342,018 |ovieeiiirinnns 0 [ (L A (| P (L A (| 1,342,018 [ooveveiiinnne (L1 FUPTN (L PR (L F 20,659 | 03/05/2023 . |1.E FE ...
KKR CORE HOLDING COMPANY LLC SENIOR SECURED Redenption 100.0000
.. 48255K-AA-4 |NOTES ~ 4.000% 08/12/31 .ovveuvvereeerininiens [ e L 12/23/2022 . | e e o 68,549 [ooovrenne 68,549 |.eoviienn 68,549 [...ccennne 68,549 [..ooviiienne (| P (L AR (| P (L A 0 [ 68,549 [...covunnene (L1 FUPTN (L PR (L1 FUT 0 | 08/12/2031 . |2.B PL ....
LABRADOR AVIATION FINANCE LTD 2016-1A A1
..50543L-AA-0 [ 4.300% 01/15/42 ..o | e . 03/15/2023 . |Paydomn ..cveveverienies forereenienienenens oo 7,716 [eoveeeenne 17,718 |oveevreenn 17,373 Joveereene 17,548 |.veveeene 0 [ 169 [ovevrerreene (U O LT R (L O 7,716 [ (L1 FUPTN (L PR (L1 FUT 131 |. 01/15/2042 . |3.A FE ...
LIBERTY MEDIA CORP DEBENTURES ~ 8.500%
..530715-AD-3 [ 07/15/29 [ I . 03/30/2023 . |Various ....cceeereenenee fovereeneenienenens foenen 1,830,000 |........ 6,000,000 |........ 2,944,260 |........2,944,260 |..oooeiovienn0 Jorieinnid7,256 [oviiiiinnenn 0 o 7,256 [0 [, 2,991,516 |.. . 07/15/2029 . |4.C FE ...
..55266C-XM-3 |FIFTH THIRD BANCORP  6.835% 12/01/27 ........ [....... . 03/01/2023 . [Call  100.0000 ..... |eeeeveerreerieiens ferrne 2,000,000 |[........ 2,000,000 |....... 2,000,000 |........ 2,000,000 |-.cvruerreen0 fooiviiiinian0 Joociiiinend 0 o0 o0 e 2,000,000 |.. . 12/01/2027 . |1.G FE ...
..553896-AC-5 [MVIi OWNER TRUST 2017-1A C  2.990% 12/20/34 |....... . 03/20/2023 . | Paydown ... . 12/20/2034 . |2.B FE ...
..55400V-AA-9 | MVW OWNER TRUST 2022-24 A  6.110% 10/21/41 |....... . 03/20/2023 . | Paydown ... . 10/21/2041 . |1.A FE ...
MAPLELEAF MIDSTREAM INVESTVENT SENIOR NOTE Redenption 100.0000
..56540#-AA-3 | 4.560% 09/30/25 .....ovevreriienreenieinieenes [ e L 01/05/2028 . [ .vvveiiiieiiiieiieieiees [ [ 37,143 oo 37,143 | 37,143 [ 37,143 [oeeeeenne (L] PR (L1 PO (L] PR (L1 RO (L1 O 37,143 [ (L1 PO (L] AR (11 RO 847 |. 09/30/2025 . [3.A PL ...
Redemption 100.0000
..500480-AA-6 | MESA AIRLINES 2015-1 A 4.750% 07/15/29 ... |....... . 01/15/2023 . | .. . 07/15/2029 . |2.B PL ...
MID STATE TRUST SERIES 11 A1 4.864%
. 50549H-AA-1 | 07/15/38 ...ttt [ e . 03/15/2028 . {Paydomn .....oveveveeevens [oeerieinieenieens [eeeeieen 1,158 [oovreeenee 11,158 | 10,572 |oveeeenene 11,057 [oveeeienene (| O 101 foeereeeeeeeene (L U 101 [ (L1 O 11,158 | (L1 RO (L] AR (11 RO 136 |. 07/15/2088 . |1.F FE ....
MID STATE TRUST SERIES 11 A1 4.864%
. 50549H-AA-1 | 07/15/38 ..t [ e . 02/15/2028 . {Paydomn .....cveveveeevens [oerrieinieenieens [eeeeieens 16,863 |-.ervevnne 16,863 |-vveueneene 15,977 v 16,710 [oveeeienene (| O LT I (|1 O R< T I (L1 O 16,863 |-vevvveeennnne (L1 RO (L] AR (11 RO 105 |. 07/15/2088 . |1.G FE ....
MILL CITY MORTGAGE TRUST 2016-1 M1  3.150%
.599B0T-AB=2 | 04/25/57 ..vuverveineeiineeieeenieeesieenieenns [ oo . 03/01/2023 . |Paydonn .....cveeeveeerens |ooenieeniniinieens [ 202,835 ..o 202,835 |..ooeeene. 293,787 |vvernee 202,285 [oovcricenne (| O 550 [oveeerveeennes (L U 2 I (L A 202,835 [..veveenee (L1 RO (L] AR (L1 F 1,513 |. 04/25/2057 . [1.A ........
HORONGO BAND OF MISSION INDIAN SENIOR SECURED Redenpt ion 100.0000
..B17734-A0-7 |NOTES ~ 5.460% 03/28/29 .....ceeuvevereeeeeniens [ L 03/28/2028 . [ .uvveiiiieiiieieieieees [ [ 60,286 |-voveuennene 60,286 |............ 60,286 |.vcennen 60,286 |-.vevrneeeene (L] PR (L1 RO (L] AR (L1 RO (L1 O 60,286 |...veveneneee (L1 RO (L] AR (L1 1,646 |. 03/28/2029 . [2.C FE ...
NABORS INDUSTRIES INC 144A  9.000% 02/01/25
L B295TH-AH-8 | ot [ . 03/07/2023 . | Cal | 102.2500 eves orereerieenieenns o 106,340 [.......... 104,000 |.eeeeevee 105,487 [..vevnnee 104,502 [-evveveinene (| O [C11]) (|1 O (€11 (L A 104,411 [orveeiene 0 |eeeeeene [CIRD] A [CRD] S 7,956 | 02/01/2025 . |4.A FE ...
NADG NNN OPERATING LP 2019-1 A 3.368%
.629682-AA-3 | 12/28/49 ....oveieeiieeieeeee e [ . 03/28/2023 . {Paydomn .....cvevevevevens [oeerieinieenieens [ 20,202 oo 20,202 oo 20,202 [.evnenene 20,202 [oeeeevrieenne (L] PR (L1 RO (L] AR (L1 RO (L1 O 20,202 [ooveeiiinne (L1 RO (L] AR (11 RO 113 |. 12/28/2049 . |1.F FE ...
NEIGHBORLY ISSUER LLC 2022-1A A2 3.695%
L BAOTBN-AC—1 | 01/80/52 .eveerveereecieeenieeeseeeeeeveeenee [ e . 01/30/2028 . {Paydomn ....ccveuerveeereeee |oeerinieinieeniee [oereeienns 5,000 [oceerveeenen 5,000 |eereenene 5,000 [ooeeveenene 5,000 [oreeeereeeenne (L] PR (L1 PO (L] PR (L1 RO (] PO 5,000 [oeerreeennne (L1 RO (L] AR (L1 PR 46 | 01/30/2052 . |2.C FE ...
NE RESIDENTIAL MORTGAGE LOAN 2018-5A A1
..B4820X-AA-0 | 4.750% 12/25/57 .eevnvereiiinieenieenieenne [ e . 03/01/2023 . {Paydomn .....cveveveeevens [ooerieenieenieens feeeeieens 49,671 | 49,671 v 50,447 |..eveneene. 49,966 |[...covrveunnnee (L A (295) |- (L A (295) |-vevveenens (L1 O 49,671 |.euvveee (L1 RO (L] AR (11 RO 364 [. 12/25/2057 . [1.A ........
ORANGE LAKE TIMESHARE TRUST 2019-A B 3.360%
.B8504U-AB=7 | 04/09/38 ... eereeenee [ e . 03/09/2023 . {Paydomn .....ceevevereres [oeerieenieenieens feeeeieen 25,264 |.ooneeee 25,268 |ooueinene 25,260 |...oonene. 25,261 [oceeeerieenne (L] PR kI FU (L] PR K I FO (L1 O 25,264 [ (L1 RO (L] AR (11 RO 132 |. 04/09/2038 . |1.F FE ....
OXFORD FINANCE FUNDING TRUST 2019-1A A
..BO145A-AB-4 | 4.459% 02/15/27 . [ e . 03/15/2028 . {Paydomn .....oveveveevevens [oeerieinieenieens [eeeeieen 26,714 | 26,714 | 26,714 .o 26,714 [oeeeeeenee (L] PR (L1 RO (L] AR (L1 RO (L1 O 26,714 |ooeeeeee (L1 RO (L] AR (11 RO 196 |. 02/15/2027 . |1.F FE ...
PLANET FITNESS MASTER ISSUER 2019-1A A2
L T2703P-AC-7 | 3.858% 12/05/49 ...eonverevienieenicnnieenns [ e . 03/05/2028 . {Paydonn ....ccveueeveeeriene |oerieieinieeniee e 5,000 [oceerveeenen 5,000 |eereenene 5,000 [ooeeveenene 5,000 [oreeeereeeenne (L] PR (L1 PO (L] PR (L1 RO (] PO 5,000 [oeerreeennne (L1 RO (L] AR (L1 PR 48 | 12/05/2049 . |2.C FE ...
PLANET FITNESS MASTER ISSUER 2022-1A A2I |
L T2703P-AE-3 |4.008% 12/05/51 ...cvueveniveeineeenieenicens [ e . 03/05/2028 . {Paydonn ....ccveuerveeeriene Joreriereinieenee e 7,500 [oeevrreennne 7,500 |oeeeeeenne 7,500 [oeeveenene 7,500 [orveeirieennne (L] PR (L1 PO (L] PR (L1 RO (] PO 7,500 [oeeerreeennene (L1 RO (L] AR (L1 PR 75 | 12/05/2051 . |2.C FE ...
POPULAR ABS MORTGAGE PASS-THRO 2005-D A5
. T3316P-HP-8 |3.522% 01/25/36 ....vevuveereeeieicreeeesieenes [ . 03/01/2023 . {Paydomn .....cveveveverens [ooerieinieenieens [eeeeieens 18,766 |[...ceevee. 18,766 |-veveueneene 17,718 |ooveenne 18,520 |ovvvveernens (| PO 0 | (| A 0 |oveereeeneens (| O 18,530 |oveueveieinne (L1 FR 286 [oerreeene 286 [oeeieriiiinns 118 | 01/25/2036 . |1.A FM ...
PRIME MORTGAGE TRUST 2003-2 1A10  5.000%
L TAIBOM-BP-6 | 10/25/33 ... [ e . 03/01/2023 . {Paydonn ....ccveuerveeereene Jooereeieinieenee e 6,549 |oeouiinene 6,549 |oovreeunne 6,260 [ooeoveenene 8,425 |.eorrreinns (L] PR LI TN (L] AR LI T (] PO 6,426 |ooeoveirnnne (L1 128 e 128 o 55 |. 10/25/2033 . |1.A FM ...

PRIT CORE REALTY HLDGS LLC ~ 3.850% 02/14/23
L TA2730-AB-9 | it | e . 02/14/2023 . [Maturity .oooooeeeeiiiins oo o 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 f....ccee...... 0 [, 0 loeeeeine 0 [, 0 loeeeeinnes 0 [, 2,000,000 |............... 0 loeeeeiee 0 [, 0 foeeennnes 38,500 |. 02/14/2023 . [2.A ........
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RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3 A14
L T6112B-EN-6 |5.739% 09/25/34 ......vcvvvericniicieceeiieinien [ e . 03/01/2023 . {Paydonn .....coevveveieiins [ovvieiiiiiiieens [ 44,969 |............ 44,969 | 44,968 |............ 44,79 v (L] P (G)) S (L] P (G S (L O 44,798 | (L FR 175 |oveiene LG RO 354 |. 09/25/2034 . |1.A FM ...
S\B PRIVATE EDUCATION LOAN TRU 2016-B A2A
. TB449G-AB-5 | 2.430% 02/17/32 v [ . 03/15/2023 . | Paydown ... . 02/17/2032 . |1.A FE ...
SAXON ASSET SECURI
..805564-PA-3 | 4.302% 12/25/33 ....cvcuvveniieiiicireieiieiien [ e . 03/01/2023 . {Paydonn .....c.ooveveieiens [oviieiiieeieens [ 60,143 |oeenene 60,143 |.ooveunnnee 60,143 |............ 60,143 [.oovovveunnne (L PR (L1 FUPN (L PR (L1 FURPN (L O 60,143 |..oovrnnee (L1 FUPTN (L PR (L1 FUT 290 [. 12/25/2083 . [1.A FM ...
SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000%
L BI745A-AB=3 | 05/25/43 ......ecviniiiiiiiieeeeeeeee [ e . 03/01/2023 . [Paydonn ......cecvvveeviiens fovrieiiiiiiiiies [ 7,878 | 7,878 |oeiiiine 8,015 [ooveviinene 7,998 |ioiiiinne (L A (15) [ [(J A (18) forvricene (L R 7,878 [, 0 | (L PR (L1 FRTRN 29 |. 05/25/2043 . |1.A ........
SERVPRO MASTER ISSUER, LLC 2019-1A A2
.BI7743-AA-5 | 3.882% 10/25/49 ..c.ovevviviiiiiiiciiciis [ . 01/25/2023 . {Paydonn .....coccvvveviies fovvieiiiiiiies [ 7,500 [oovieennne 7,500 |cerinne 7,500 [ 7,500 [ooeeiiicinnnne (L PR (L1 FURN (L PR (L1 FUPON (L R 7,500 [ooooiieennne 0 | (L PR (L1 FRTRR 73 |. 10/25/2049 . |2.C FE ...
SETTLEMENT FEE FINANCE LLC 2013-1A A 3.980%
L B1783R-AA-1 | 01/25/44 ..o [ . 01/25/2028 . {Paydonn .....c.eoveveieies [oviieiiieiiieens [ 67,488 |.oveuennn 67,488 |............ 67,488 |...ocuennee 67,488 |..ocuvnenee (L PR (L1 FUPN (L PR (L1 FUPON (L O 67,488 |...ocvennenee (L1 FUPTN (L PR (L1 FUT 672 |. 01/25/2044 . [1.F FE ...
SHELLPOINT ASSET FUNDING TRUST 2013-1 At
..B22804-AA-8 | 3.750% 07/25/43 ....vvvrvviiiiiiiciiiciins [ e . 03/01/2023 . [Paydonn ......ooovvveevriens fovvieiiiiiiies [ 1,828 | 1,828 [oeiiiinne 1,788 e 1,811 | (L] P A7 | (L] P A7 | (L R 1,828 oo (L1 FUPTN (L PR (L1 FRTRN 1] 07/25/2043 . [1.A ........
SIERRA RECEIVABLES FUNDING CO 2020-2A B
..826525-AB-3 | 2.320% 07/20/37 ...oovevvrvceiiiiiieiiieieeiies [ e . 03/20/2023 . |Paydoun .......coveuerieiis [ooreiiiiieiiens [ 35,309 i 35,309 | 35,390 [ooooeuinne 35,308 [ (L PR (7 P (L PR (7 P (L O 35,399 |.oviiiies 0 | (L PR 0 | 131 |. 07/20/2087 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2020-2A C
..826525-AC-1 | 8.510% 07/20/37 ..o [ e . 03/20/2023 . |Paydoun .......coveuevieiis [oreiiiiiiiiiiens [ 35,309 |oeicrnne 35,309 | 35,305 [ooooeunnne 35,396 |cooveuiinine (L PR I FU (L PR I FUN (L O 35,399 |.oviiiies 0 | (L PR 0 | 198 |. 07/20/2037 . |2.B FE ...
SOLRR AIRCRAFT 2021-1 LIMITED 2021-1 A
..B3438L-AA-9 | 2.636% 10/15/46 ......ccooveuvveiiiciiiiiiiciis [ . 03/15/2028 . {Paydonn .....c.eoveveieies [oenieiiieiieens [ 34,825 .o 34,825 |oiiinne 34,824 v 34,824 v (L PR LI T (L PR LI T (L O 34,825 [ooociiinene (L1 FUPTN (L PR (L1 FUT 153 |. 10/15/2046 . |1.E FE ....
SONIC CAPITAL LLC 2020-1A A2|  3.845%
..83546D-AG-3 | 01/20/50 ....ouvviiiiiiiiicisen s [ e . 03/20/2023 . {Paydonn .......covvveiiiens fovvieiiiiiiies [ 5,000 [oovieunnne 5,000 |coveennne 5,000 [ooovienene 5,000 [ooecviieunnne (L PR (L1 FURPTN (L PR (L1 FURPN (L R 5,000 [oooereiennne. (L1 FUPTN (L PR (L1 FRTRN 32 |. 01/20/2050 . |2.B FE ...
SOUTH TEXAS ELECTRIC COOP SERIES A 5.410% Redemption 100.0000
..84055%-AA-6 | 01/01/28 ..evveveeeeiieieieieeeieeseesieenes [ e L 01/01/2023 . | v . 01/01/2028 . |1.F ........
STRUCTURED
..86365L-AB-7 | 7.970% 08/15/36 ....o.voviueiiiiiiiieiieiiies [ e . 03/15/2028 . {Paydomn .....c.ooveveieies [oviieiiieiiieens [ 32,000 |oeviinnne 32,000 |oovieunnne 33,020 [.covennne 32,278 [ooieiiinne (L A [C2:)] T [(J A [C2:)] T (L O 32,000 |ovevinenee (L1 FUPTN (L PR (L1 FUT 378 |. 08/15/2036 . [1.B FE ....
TENASKA GEORGIA PARTNERS SENIOR SECURED BOND Redenption 100.0000
..88031J-AB=2 |9.500% 02/01/30 ...vuevenirenineenisieirieiens [ eevene L 02/01/2023 . [ evvveeineeieieiieeneenes [ [ 195,000 [ooveueunene 195,000 |.veeeeee. 204,738 |ovovennnen 198,283 |.oveviinnene (U O (6 I (U O (6 IR [ A 198,248 .ocveeennene (L1 R (3,248) |... (3,248) |-vovenne 9,263 |. 02/01/2030 . |2.B FE ...
TENASKA VIRGINIA PARTNERS 144A  6.119% Redemption 100.0000
..880310-AA-8 | 03/30/24 ......ecuviiiiiiiiciiceeees [ e L 03/31/2023 . [ evvreeeirieiieieieeneenes [ [ 110,105 ... 110,105 |.veeenee 110,105 |.......... 10,105 [ooveevicnnnne (L PR (L1 FUPN (L PR (L1 FUPON (L A 110,105 [oouevenenene. (L1 FUPTN (L PR (L FR 1,684 |. 03/30/2024 . 2.B FE ...
TEXTAINER MARINE CONTAINERS 2020-1A A
..B8315L-AE-8 | 2.730% 08/21/45 .....covveeivciiiiiicieiiies [ e . 03/01/2023 . {Paydonn .....coevveveieiins [ovvieiiiiiiieens [ 2,9 oo 29,941 | 29,936 |.ooocunnnne 29,925 |ooviviiiine (L] P L P (L] P L P (L O 20,941 [ (L1 FUPTN (L PR (L1 FUT 135 |. 08/21/2045 . |1.F FE ....
TEXTAINER MARINE CONTAINERS 2021-2A B
..88315L-AR-9 | 2.820% 04/20/46 ........ccoevvrieiiieiiieiiiiies [ e . 03/20/2028 . {Paydonn .....c.ooveveieiis [oenieiiiiiieens [ 40,000 |ovveunee 40,000 |............ 39,986 |[............ 39,988 [..ooviveunnne (L] P 12 o (L] P 12 o (L O 40,000 |...oovneenee. (L1 FUPTN (L PR (L1 FUT 188 | 04/20/2046 . |2.B FE ....
TIDEWATER AUTO RECEIVABLES TR 2018-AA D
..BBBAI-AE-0 | 4.300% 11/15/24 ..o [ . 01/15/2028 . {Paydonn .....coeoveveieies [oeiieiiiiiiieens [ 84,961 |oennnnne 84,961 |.ococuennee 84,944 |...oceee. 84,940 [ooooovvcunnne (L] P 21 [ (L] P 21 [ (L O 84,961 |..ocvnnene (L1 FUPTN (L PR (L1 FUT 304 [. 11/15/2024 . [1.A FE ...
TRADEMARK ROYALTY 2018-1 LLC ~ 4.920% Redenption 100.0000
. 89255#-AA-9 | 07/01/48 ..eeveveveeiieeiieieeeieeseesee s [ e L 03/01/2023 . | vvveeieeieeeiceeeee . 07/01/2048 . |1.F PL ...
..BYB56C-AA-1 | 10/16/40 ..o.vvniiiiiiiiecceeeeces [ . 03/16/2023 . {Paydonn .......ccveveieies [ooeeieiiiiiieens [ .51 s 4,51 [ 44,57 [ 4,57 [oie (L PR (L1 FUPN (L PR (L1 FUPON (L O 571 |, (L1 FUPTN (L PR (L1 FUT 400 . 10/16/2040 . [1.F FE ...
UCFC HOME EQUITY LOAN 1998-D MF2  7.750%
+:90263B-HE-1 | 04/15/30 ..vovviiiieicceeeeees [ e . 03/01/2023 . {Paydonn .....c.covevevieiens [oviieiiieiiieens [ 36,085 [.oocoeee 42,301 | 36,907 [.covueenne 36,907 [cooveviiinnnns (L PR (L1 FURPTN (L PR (L1 FURPN (L O 36,907 |ovevinnene 0 |eenne (872) [ovenne (872) [evvveiinns 549 . 04/15/2030 . |1.A FM ....
Redemption 100.0000
..909320-AA-4 |UNITED AIR 2014-2 A PTT  3.750% 09/03/26 ... |....... L 03/03/2023 . [ vvvveeinieiinieiinieeeenes [ [ 191,409 ..o 191,409 |.......... 191,717 [ooviins 191,528 [ovveviinene (L PR LI T (L PR LI T [ A 191,524 | 0 |eenne (115) [ (15) fovvrine 3,589 |. 09/03/2026 . |2.A FE ...
VOP RRL ABS | LTD 2021-1A B 2.848% 10/20/31
LO223RAC8 | et [ e . 01/20/2023 . {Paydomn .c.eovenerveeriene |oereeeniieieiee foerieieens 1,263 |overeennnes 1,263 [ooeeririnne 1,263 [oovriennne 1,263 [ovveviinnne (L PR (L1 FURPTN (L PR (L1 FURPN (L R 1,263 [ooeireinne (L1 FUPTN (L PR (L1 FUT 9 |. 10/20/2031 . [2.B FE ...
VELOCITY COMVERCIAL CAPITAL LO 2019-2 A
.. 9225TN-AA-4 | 3.130% 07/25/49 ..covvvreivieiiiiiiciiiciens [ oo . 03/01/2023 . {Paydonn .....cocovvveeriens foevieiiiiiiies [ 8,300 [iiieirine 8,300 |coirinnne 8,389 [.oieinene 8,377 [ooeeiriinne (L] P LT (L] P LT (L R 8,390 |ooeoviiiiinne (L1 FURTN (L PR (L1 FRTRRRN 23 |. 07/25/2049 . |1.A FE ...
VERUS SECURITIZATION TRUST 2022-INV2 A1
.. 924923-AA-3 |6.790% 10/25/67 ......ccvvuevineiiiieeiieciies [ e . 03/01/2023 . {Paydonn .....cooveveveiens [ovvieiiieiiiens [ 85,033 |[............ 85,083 |.occunee 84,169 |............ 84,190 [oovvvriiunnnne (U O L T (U O 843 [ (U O 85,033 [ociieinene 0 | 0 . 10/25/2067 . |1.A FE ...
VISTA RIDGE LLC SENIOR SECURED NOTES ~ 2.570% Redemption 100.0000
..928380-AA-1 | 10/14/49 ... N . 03/31/2028 . [ evieiiiiiiiiiice . 10/14/2049 . |1.F PL ....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..94354K-AA-8 [WAVE USA 2019-1 A 3.597% 09/15/44 .......... |.cco.. . 03/15/2023 . |Paydomn .cevveneeeeennns Jeenneeeeeeneeee feeeeeeeees 48,594 |............ 48,59 |............ 48,592 |............ 48,59 |..cooiieinnnnns [ PO 2 e [ PO 2 e 0 Joeeeeees 48,594 |....ccovnnnnnns (VI PO [ PO [V PO 261 |. 09/15/2044 . |2.A FE ....
WELLS FARGO MORTGAGE BACKED 2019-4 A5
..95002F-AE-4 [3.500% 09/25/49 ....ceevvrmiieiieiiiieeeeeeenees | s . 03/01/2023 . |Paydomn .ceveueeeeeeennns Jeennieeeeeenieees fereeeeeens 7,144 [ 71,144 ... 72,962 |.eeeeennnnnn 71,999 |ooeiiiinns (U (855) |+eeveennnns (U (855) |+ eeeeeennns (1 PO T4 (VI PO [ PO [V PO 335 [. 09/25/2049 . [1.A ........
WELLS FARGO MRTG BACKED SEC 2019-2 A1
..95002J-AA-4 [4.000% 04/25/49 ...ccovvenieiiiiiniiieeeeeeniieeee | s . 03/01/2023 . |Paydomn .cevvuuneeeeeennis Joeeennieeeeeeniees e 3,502 [ 3,502 [...oeeennnnnn 3,564 |.....connnnnn 3,510 |eeeeiiins (1 PO (8) |vevnneeeennn (1 I (8) |veenneeeennn [V PO 3,502 [oeeeiiiiinnns (VI PO [ PO [V PO 21 |. 04/25/2049 . |1.A ........
WENDYS FUNDING LLC 2021-1A A2I1  2.775%
..95058X-AL=2 [06/15/51 ..eeeeeeeeieiieeeeeeeeee e eeeeeen | s . 03/15/2023 . |Paydomn .cevvuneeecennins Jenneeeeeenieeee e 11,250 [oeeeennnnns 1,250 |oeeeennnnnns 11,250 |oeeeennnnnne 11,250 |oeeeeeeeeeenee [ PO (VI PO [ PO (VI PO 0 Joeeeeees 11,250 |oveeeeeeennnn (VI PO [ PO [V PO 78 |. 06/15/2051 . |2.B FE
WILLIS ENGINE SECURITIZATION T 2020-A A
..97064F-AA-3 [3.228% 03/15/45 ...cceeveeeeeeeeeeeeeeeeeeees | s . 03/15/2023 . |Paydomn .cevveneeeeennns Jeenneeeeeeneeee feeeeeeeees 23,145 |oeeeeennnes 23,145 | 23,145 |............ 23,145 oo [ PO (VI PO [ PO (VI PO 0 Joeeeeees 23,145 [t (VI PO [ PO [V PO 129 |. 03/15/2045 . |1.F FE ....
WILLIS ENGINE SECURITIZATION T 2021-A A
..97064G-AA-1 [3.104% 05/15/46 ..covvveeeeeeeeeeeeceeneeeeeen | s . 03/15/2023 . |Paydomn .ceveuneeecennins Jeenneeeeeeeieeee e 21,831 [ 21,831 |t 21,829 |oeeeenennns 21,830 |oeeeeeinnnnns [ PO L PO [ PO L PO (1 PO 21,831 | (VI PO [ PO [V PO 126 |. 05/15/2046 . |1.F FE ....
WINGSTOP FUNDING LLC 2020-1A A2  2.841%
.. 974153-AB-4 [ 12/05/50 .eevveeeeeeeeiieeeeeeeeeeeeenneeeeeen | s . 03/05/2023 . |Paydomn .ceevuuneeeeennnins Jeeeennieeeeeeniees e 2,500 [oeeiieeens 2,500 |eeernnnnns 2,500 |eeeeennnns 2,500 |eeeerniees [ PO (VI PO [ PO (VI PO [V PO 2,500 [..coeeinnnnnnns (VI PO [ PO [V PO 18 |. 12/05/2050 . |2.B FE ....
WINWATER MORTGAGE LOAN TRUST 2014-1 A1
..97652P-AA-9 [3.918% 06/27/44 ...ooeeeeeeeiiieeeeeeeeeeeen | s . 03/01/2023 . |Paydomn .cevvuuneeeeeennis Joeeeniieeeeeeniees feeeeeees 1,317 s 1,317 | 1,362 |oeeeeeeeenee {72 B IO [ PO (VI PO [ PO (VI PO [V PO 1,320 |oeeerieees (VI PO ()1 FETT (<) 1 PO 9 |. 06/27/2044 . |1.A ........
ZAXBY'S FUNDING LLC 2021-1A A2 3.238%
.. 98920M-AA-0 [ 07/30/51 eeeeeieeeeieie e eeeeen | s . 01/30/2023 . |Paydomn .ceevueeeeeeennins Jeennieeeeenieeee e 11,250 [oeeeennnnns 1,250 |oeeeennnnnns 11,250 |oeeeennnnnne 11,250 |oeeeeneeeeenee [ PO (VI PO [ PO (VI PO 0 Joeeeeees 11,250 |oveeeeeeennnn (VI PO [ PO [V PO 91 |. 07/30/2051 . |2.B FE
Redemption 100.0000
..009090-AA-9 [AIR CANADA 2015-1A  3.600% 03/15/27 .... A..... . 03/15/2023 . | .. . 03/15/2027 . |1.F FE .
..009090-AB-7 [AIR CANADA 2015-1B  3.875% 03/15/23 ......... A..... . 03/15/2023 . . 03/15/2023 . |2.B FE ....
AUTO METRO PUERTO RICO AUTOPISTAS LLC 144A
..05330K-AA-3 [6.750% 06/30/35 ......ceeeeerennnieeeeennnniaeneennn | Cene . 03/31/2023 . . 06/30/2035 . |2.C FE ....
INDUSTRIAL DPR FUNDING LTD 2016-1A 3  5.285% Redempt ion 100.0000
.. 45605P-AM-0 [ 04/15/26 ......eoieeieiiieeeeeeneeeeeeeeieeeeees | Deni . 01/15/2023 . | .. . 04/15/2026 . |2.B FE ....
RYMAN HEALTHCARE LTD SENIOR SECURED NOTES Redemption
.. 78391Y-A#-5 [4.260% 02/16/36 ....eveeeeeernnnaeeeeennnnaaeeeenne | Denii L 03/10/2028 . | .eveniiiiiiiiieeeeiiiiinees e e 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |eeeuuneeeennns [ PO (VI PO [ PO (VI PO (U 5,000,000 [oeeueeeeeennnnn (VI PO [ PO [V IO 120,700 |. 02/16/2036 . [2.C ........
TRANSOCEAN PONTUS LTD 144A  6.125% 08/01/25
L BIBB2P-AA=3 | .eiiiiiiiiii D..... . 02/16/2023 . | Call 103.0630 ... foeeeeeeiiiieeeeen e 520,468 |........... 505,000 |eeerennnns 506,894 |........... 505,627 |[...ccvvvuunnnnn (1 PO 20 |oeeeeiiens (1 I 20 |oeeeeiieens (U 505,646 |..cevvunnnnnnnn 0 |oeeenns (646) |..evvennnn (646) ... 32,223 |. 08/01/2025 . [4.C FE ....
TRANSOCEAN PONTUS LTD 144A  6.125% 08/01/25 Redemption 100.0000
L BIBB2P-AA=3 | .iiiiiiiiiii D..... L 02/01/2028 . | eeveiiiiiiiieeeeiiinienees s e 55,000 f.......co... 55,000 |.....oeennnn 55,206 |....cceennnn 55,068 |.....cevnnnnnnn (1 PO (1) |eeeeeeeeene (1 P (1) |eeeneeeeeene 0 Joeeeeees 55,067 |eevvuniaaeens [ PO (67) |veeeeeens [(:70 ) A, 1,684 |. 08/01/2025 . |4.C FE ....
NASSAU AIRPORT DEVELOPNENT CO  7.000% Redenption 100.0000
LPTO77@-AF-1 [ 11/30/33 e D..... L 08/31/2028 . | eveiiiiiiiinnieiiniieeees e e 45,000 |............ 45,000 |............ 45,000 |............ 45,000 |...cevnnnnnnnns [ PO (VI PO [ PO (VI PO 0 Joeeeeees 45,000 |eevrnnnieenns (VI PO [ PO [V PO 788 |. 11/30/2033 . |3.CPL ....
AQUASURE PTY LTD SERIES 2018A  4.320% Redenption 100.0000
..Q0458*-AF-6 |01/12/34 ......oooeeeeieiiiiieeeeeeee. D, . 01/12/2023 . | .vvvviviiiiiiiiiiiiiiiiiiiiins |oeeeeeeeeeeeeeeeeees | 22,352 [iiiiiinnnns 22,352 |oeiiieeene. 22,352 |oceeiieenes 22,352 oeeiiiiiinnnnns (U T [V PP (U T [ PP [V N 22,352 |ouieieeennnnn [V PP (U T [ PP 483 |. 01/12/2034 . |1.G FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 21,720,270 26,272,058 22,895,808 22,803,097 1,448 52,838 0 54,286 0 22,857,317 0 (1,154,914)|  (1,154,914) 785,267 XXX XXX
2509999997. Total - Bonds - Part 4 27,921,316 32,473,104 29,175,834 29,016,325 1,448 40,174 0 41,622 0 29,057,945 0 (1,154,435) |  (1,154,435) 879,062 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 27,921,316 32,473,104 29,175,834 29,016,325 1,448 40,174 0 41,622 0 29,057,945 0 (1,154,435) | (1,154,435) 879,062 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 27,921,316 XXX 29,175,834 29,016,325 1,448 40,174 0 41,622 0 29,057,945 0 (1,154,435) |  (1,154,435) 879,062 XXX XXX
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
S&P 500 4/14/2023
Strike @ 4392.59 Indexed Universal Life Bank of America
TBABLS208 ...eeveeeeeee | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 04/19/2022 |. 04/14/2023 |.......... 1,603 |....... 7,041,088 (.......... 4392.59......... 697,269 |....eeeeeennn [V O [V VAL T VC) . (25,292)]...ccvvnnnnnnns (U [V O (U S [V (. 0/0 weviiees
S&P 500 5/15/2023
Strike @ 4023.89 Indexed Universal Life
7846L$210 ... Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/17/2022 |. 05/15/2023 |..........1,204 [........ 4,843,597 |.......... 4023.89 |.........520,051 ...198,583 | ... ....198,583 |..........34,777 |. 0.
S&P 500 6/15/
Strike @ 3789.99 Indexed Universal Life
TBABLS212 .oeeeeiieees | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2022 |. 06/15/2023 |.......... 1,605 |........ 6,082,479 (.......... 3789.99 |......... 537,635 |.eeueeeeeannn [V O (U 623,602 [.evvunieees foereeenn 623,602 |......... 153,771 [ (U [V O (U S [V (. 0/0 weviiees
S&P 500 7/14/2023
Strike @ 3863.16 Indexed Universal Life Bank of America
TBABLS214 ...oveviiiies | e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 07/18/2022 |. 07/14/2023 |.......... 1,812........ 7,000,355 .......... 3863.16 |......... 753,354 |..ceiiiins [V R (U R 646,412 [ ..eveneeens [ 646,412 |......... 144,834 |..oeviiiininnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 8/15/2023
Strike @ 4297.14 Indexed Universal Life
TBABLS216 ..eevveeeeee | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/16/2022 |. 08/15/2023 |.......... 1,489 (........ 6,399,000 .......... 4297 14 |......... 628,413 |..eenieeenn [V O (U 160,952 [.eevnveeees foeeeennee 160,952 |........... 8,081 [ceeeeeiiinnnees (U [V O (U S [V (. 0/0 weviiees
S&P 500 9/15/2023
Strike @ 3901.35 Indexed Universal Life Bank of America
TBABLS218 ...evvviieies | e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 09/16/2022 |. 09/15/2023 |.......... 1,817 |....... 7,089,377 .......... 3901.35 |......... 726,479 |oevveneiennnnnn [V R (U R 699,313 | .ooeeri [ 699,313 |......... 141,235 [oeeeiiiiiinnns [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 10/13/2023
Strike @ 3583.07 Indexed Universal Life Bank of America
TBABLS220 ...ceevveneee | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 10/18/2022 |. 10/13/2023 |.......... 2,387 |oueennnn 8,372,524 |.......... 3583.07 |...... 1,204,414 [.....ooeneeeeit [V O 0f..... 1,544,869 [...oevvee fonnnne 1,544,869 |........ 308,606 [....cvvvnnnnnnnn (U [V O (U [V [ 0/0 weviins
S&P 500 11/15/2023
Strike @ 3991.73 Indexed Universal Life
TBABLS222 ......cevvies | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/16/2022 |. 11/15/2023 |.......... 1,824 |........ 7,281,594 |.......... 3991.73 |t 784,393 |.uvueniiiiinnnn [V PR Of....... 676,647 |.ooeeeennnn v 676,647 |......... 126,239 [oeveniiiinnnnns [ [V R [ Of wevvnnnnns 0/0 wivviins
S&P 500 12/15/2023
Strike @ 3895.75 Indexed Universal Life Bank of America
7846L$224 .... Exhibit 5 ... |Equity/Index [Merr ... EYKN6VOZCBBVDIIULBBO |. 12/16/2022 |. 12/15/2023 |..........2,246 |........ 8,751,028(.......... 3895.75 |.........883,495 ... O | O 1,034,978 [ ..oeeeeins | 1,084,978 |........ 190,688 |. 0.
S&P 500 1/12/
Strike @ 3990.97 Indexed Universal Life
TBABLS226 .......evvnves | aeeeeeeiiie e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/18/2023 |. 01/12/2024 |.......... 2,575 | 10,276,349 |.......... 3990.97 |.eevvinniine (U R 935,255 [....ccevnnnnnnns 0f..... 1,064,884 [......cceet o 1,064,884 |......... 129,628 [...ccvvvennnnnns [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 2/15/2024
Strike @ 4147.6 Indexed Universal Life
TBABLS228 ....ceeveieeee | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/16/2023 |. 02/15/2024 |.......... 1,335 |........ 5,536,631 )...ceennn.. 41476 |oeeeeeeeeee [V 513,937 |eereiieeeeeee (U 447,568 | ..ovvneeees foeeeenne 447,568 |......... (66,369)[-..cevvnnnnnnen (U [V O (U [V [ 0/0 weviins
S&P 500 3/15/2024
Strike @ 3891.93 Indexed Universal Life
7846L8230 ....iivvviins | neeeeieiiiee e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/16/2023 |. 03/15/2024 |.......... 1,713 ]....... 6,667,460].......... 3891.93 |..ouuveiiinns [l 690,399 |...cuvunninnns [l 895,701 |..oeeeeen oo 895,701 [......... 205,302 |...cuvnnnnnnnnns [ [0 (U] [ R 0/0 tivvinnnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 6,735,503 2,139,591 0 7,994,283 XXX 7,994,283 1,351,499 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 6,735,503 2,139,591 0 7,994,283 XXX 7,994,283 1,351,499 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 6,735,503 2,139,591 0 7,994,283 XXX 7,994,283 1,351,499 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 6,735,503 2,139,591 0 7,994,283 XXX 7,994,283 1,351,499 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 4/14/2023
Strike @ 4768.41 Indexed Universal Life Bank of America
T8ABSS208 .....eevvneee | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 04/19/2022 |. 04/14/2023 |.......... 1,603 |........ 7,643,475|.......... 4768.41 |....... (352,060)]-++- e eeeeennnn [V O [ [£5)) R R [(5)) . 3,050 [ovuuueeeennnnns (U [V O (U [V (. 0/0 weviins
S&P 500 5/15/2023
Strike @ 4374.29 Indexed Universal Life
784688210 ...ovvvvenees | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/17/2022 |. 05/15/2023 |.......... 1,204 |........ 5,265,377 |..ouunnn.. 4374.29 |....... (288,890)[.....ccvvvnnnnns [V PR (U R (13,630) +evnneeeees o (13,630)f.......... 23,481 |oeeviiiee [ [V R [ Of wevvnnnnns 0/0 wivviins
S&P 500 6/15/2023
Strike @ 4113.06 Indexed Universal Life
T8ABSS212 ..ieeeees | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2022 |. 06/15/2023 |.......... 1,605 |....... 6,600,968 ]|.......... 4113.06 |....... (297,561)]-v v [V O 0f...... (231,544) ..covvvnnns funnnnn (231,544)......... (29,629))-.uuueeeeeennnn (U [V O (U S [V (. 0/0 weviiees
S&P 500 7/14/2023
Strike @ 4183.13 Indexed Universal Life Bank of America
TBABSS214 ...iiiiiiies | e Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 07/18/2022 |. 07/14/2023 |.......... 1,812]....... 7,580,166 |.......... 4183.13 |....... (440,385))..0unveeeennnnn [V R 0f...... (242,720)] «eeevvvnnnn funnnns (242,720).0ev. (24,494).....covvnnnnnnn [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 8/15/2023
Strike @ 4657.27 Indexed Universal Life
T8ABSS216 ..eeevveeeee | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/16/2022 |. 08/15/2023 |.......... 1,489 (........ 6,935,280 |.......... 4657.27 |....... (341,185)).eeeeeceenn [V O (U (22,128)] .eevvvenn ferneens (22,128)|.......... 17,554 | (U [V O (U S [V (. 0/0 weviiees
S&P 500 9/15/2023
Strike @ 4227 Indexed Universal Life Bank of America
TBABSS218 ...oevvvviees | Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 09/16/2022 |. 09/15/2023 |.......... 1,817 |....... 7,681,135 (....cccennnn 4227 |....... (427,903)).cvvveeeeennnnn [V R 0f...... (310,731 cevenneens e (310,731)f......... (41,821)[.ccvviinnnnns [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 10/13/2023
Strike @ 3882.04 Indexed Universal Life Bank of America
784688220 .............. Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 10/18/2022 |. 10/13/2023 |.. 2,337 ... 9,071,124 . (807,854)....ccevvnennnns 0f.. (991,166)f........... .... (991,166)....... (194, 771)[..eeeeeeeeennns O feeeeeiimiiec O s O [ O e 0/0 weviins
S&P 500 11/15/2023
Strike @ 4325.08 Indexed Universal Life
TBABS$222 .....oovvvivin | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/16/2022 |. 11/15/2023 |.......... 1,824 (....... 7,889,681].......... 4325.08 |....... (460,858)[......cc0vnnnnns [V R 0f...... (308,426)( .evvunnean fonnnns (308,426)|......... (33,342)]....ccvvnnnnnnns [ [V R [ Of wevvnnnnns 0/0 weveiinns
S&P 500 12/15/2023
Strike @ 4223.41 Indexed Universal Life Bank of America
T8ABSS224 ... | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 12/16/2022 |. 12/15/2023 |.......... 2,26 |........ 9,487,046 |.......... 4223.41....... (502,350)]- 2+ eeeeennen [V O 0f...... (552,938)] ..ccvvvnnns founnnnn (552,938)......... (82,751 (U [V O (U [V (. 0/0 weviins
S&P 500 1/12/2024
Strike @ 4320.67 Indexed Universal Life
TBABSS226 .......cevvus | aeeeeeeinie e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/18/2023 |. 01/12/2024 |.......... 2,575 | 11,125,293 .......... 432067 |.eevvnnnene 0f...... (476,524)...cuvvninnnne 0f...... (544,420) ..oevvvnnnn feunnnnn (544,420)........ (67,896)[.....ccevnnnnnne [ [V R [ R Of wevvnnnnns 0/0 wevviins
S&P 500 2/15/2024
Strike @ 4494.6 Indexed Universal Life
TBABSS228 ....ceeeeves | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/16/2023 |. 02/15/2024 |.......... 1,335 |........ 5,999,842|........... 4946 | 0f...... (250, 441).cevveeeeeenes 0f...... (200,021)f cevveneees foennes (200,021).......... 50,420 |..evvunneeaenne (U [V O (U S [V (. 0/0 weviiees
S&P 500 3/15/2024
Strike @ 4227.49 Indexed Universal Life
784688230 ....iiiivviins | neeeeieiie e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/16/2023 |. 03/15/2024 |.......... 1,713 ]........ 7,282,34].......... L7 0f...... (353,406)]...cvvnnninnnnns Of...... (522,453)[ .evveeeeenn oo (522,453)......... (169,047)).....oevvennnnns [ [0 (U] [ R 0/0 tevvinnnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (3,919,046 (1,080,370) 0 (3,940, 182)) XXX (3,940, 182 (549,246 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (3,919,046 (1,080,370) 0 (3,940, 182)) XXX (3,940, 182 (549,246 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 (3,919,046 (1,080,370) 0 (3,940, 182)) XXX (3,940, 182 (549,246 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (3,919,046 (1,080, 370) 0 (3,940, 182)) XXX (3,940, 182 (549,246 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 2,816,457 1,069,221 0 4,054,101 XXX 4,054,101 802,253 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 2,816,457 1,069,221 0 4,054,101 ] XXX 4,054,101 802,253 0 0 0 0 XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I




STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

NONE

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

NONE

EO7
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure

0199999999 - Aggregate Sum of Exchange Traded Derivatives 0 0 0 0 0

GOLDMAN SACHS W22LROWP2IHZNBBBKS28 . |..vvvvves Yerrviiann [ Yoo el 0 e 0 e 2,225,313 |oeeeiiiiiiiiiiineneeeeenn 0 2,225,313 |oveiieiiiiinns 2,225,313 | ceeiiiiiiiiiiiiiinen 0 e 2,225,313 |...

BANK OF AMERICA MERRILL LYNCH ... EYKN6VOZCBBVDIIULBBO . [.evvveeee Yoorreennn [ Yoo e O v O [ 1,828,787 |... TP 1,828,787 [ 1,828,787 e 1,828,787 |...

0299999999. Total NAIC 1 Designation 4,054,101 0 4,054,101 4,054,101 0 4,054,101
0 0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 0 0 4,054,101 0 4,054,101 4,054,101 0 4,054,101 0 0
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 4,054,101 0




STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

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

E09, E10



STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

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

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
CR1727-13-8 .........| BNP PARIBAS SA REOENT C .... 1,000,000 |.. .... 1,000,000 |....... 05/05/2023 ...
CR5741-72-1 .........[ BOFA SECURITIES INC. REOENT .. |C .... 1,000,000 |.. .... 1,000,000 |....... 05/05/2023 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 2,000,000 2,000,000 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,000,000 2,000,000 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 2,000,000 2,000,000 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 2,000,000 2,000,000 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 .........| AUST & NZ BANKING GROUP .... ....599,787 |.. ....600,000 |....... 10/13/2023 ...
000000-00-0 .| AUST & NZ BANKING GROUP .... ....498,777 |.. ....500,000 |....... 12/11/2023 ...
000000-00-0 .........| AUST & NZ BANKING GROUP . ....499,928 |.. ....500,000 |....... 08/24/2023 ...
000000-00-0 .| BANK OF AMERICA NA .. .499,076 |.. .500,000 12/15/2023
000000-00-0 .| BANK OF NOVA SCOTIA .500,629 |.. .500,000 09/05/2023
000000-00-0 .| BANK OF NOVA SCOTIA HOUS .500,383 |.. .500,000 05/22/2023
000000-00-0 .| COP FINANCIAL INC ... . 499,846 |.. .500,000 10/10/2023
000000-00-0 .| CANADIAN IMP BK COMM NY . .500,115 |.. .500,000 06/28/2023
000000-00-0 .| CANADIAN IMP BK COMM NY . .498,877 |.. .500,000 12/07/2023
000000-00-0 .| CANADIAN IMP BK COMM NY . .499,868 |.. .500,000 07/24/2023
000000-00-0 .| COLLAT CP FLEX CO LLC . .500,183 |.. .500,000 05/09/2023
000000-00-0 .| COMMONWEALTH BK AUSTR N .500,478 |.. .500,000 06/05/2023
000000-00-0 .| COMMONWEALTH BK AUSTRALI .500,293 |.. .500,000 05/12/2023
000000-00-0 .| FAIRWAY FINANCE CO LLC .. . 499,795 |.. .500,000 08/15/2023
000000-00-0 .| MANHATTAN ASSET FDG CO .. .398,068 |.. .398,183 05/05/2023
000000-00-0 .| MIZUHO BANK LTD/NY ..... . 499,570 |.. .500,000 08/16/2023
000000-00-0 .| NATIONAL AUSTRALI BANK L .500,247 |.. .500,000 05/04/2023
000000-00-0 .| NATIONAL AUSTRALI BANK L . 499,232 |.. . 499,095 11/16/2023
000000-00-0 .| NORDEA BANK ABP NEW YORK ... ....500,070 |.. ....500,000 |....... 05/18/2023 ...
000000-00-0 .........[ OLD LINE FUNDING LLC ....500,018 |.. ....500,000 |....... 05/22/2023 ...
000000-00-0 .| STATE STREET BANK & TR .500,518 |.. .500,000 07/14/2023
000000-00-0 .| STATE STREET BANK & TR .. . 499,975 |.. .500,000 06/23/2023
000000-00-0 .| SUMITOMO MITSUI TRUST NY ... ....500,095 |.. ....500,000 |....... 05/12/2023 ...
000000-00-0 .........[ SUMITOMO MITSUI TRUST NY ... ... 499,571 |.. ....500,000 |....... 08/21/2023 ...
000000-00-0 .| SUMITOMO MITSUI TRUST NY . 499,985 |.. .500,000 07/27/2023
000000-00-0 .| SUMITOMO MITSUI BANK NY . . 499,949 |.. .500,000 09/27/2023
000000-00-0 .| SUMITOMO MITSUI BANK NY ... ...499,571 |.. ...500,000 |....... 08/17/2023
000000-00-0 .........| SVENSKA HANDELSBANKEN NY ... 500,054 |.. 500,000 |....... 07/24/2023 ...
000000-00-0 .| THUNDER BAY FUNDING LLC . C . 1,000,093 |.. . 1,000,000 04/17/2023
000000-00-0 .| TORONTO DOMINION BANK ... C .500,768 |.. .500,000 11/15/2023
000000-00-0 .| WESTPAC BANKING CORP NY . C . 499,947 |.. .500,000 09/29/2023
000000-00-0 .| JP MORGAN SECURITIES LLC REOENT OBFR+40 . C .500,000 |.. .500,000 06/29/2023
000000-00-0 .........[ HSBC SECURITIES (USA) INC REOENT 35 DAY . C ,000,000 |.. ,000,000 |....... 05/05/2023 ...
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type 17,495,766 17,497,278 XXX
000000-00-0 -........ [, [ A Y 3
9609999999. Subtotal - Cash (Schedule E Part 1 type) 0 0 XXX
0527M1-R3-1 .........| AUTOBAHN FUNDING CO LLC .... C .... 340,863 |.. .... 340,912 |....... 04/03/2023 ...
0527M1-R6-4 AUTOBAHN FUNDING CO LLC . C . 749,397 |.. . 749,499 04/06/2023
0527M1-RA-5 AUTOBAHN FUNDING CO LLC . C . 499,327 |.. . 499,39 04/10/2023
05333U-R5-1 AUTOZONE INC ... C . 499,654 |.. . 499,722 04/05/2023
0556X4-HJ-8 BNZ INTL FUNDING . C .500,172 |.. .500, 146 04/21/2023
06417L-SF-5 BANK OF NOVA SCOTIA ... C .500,070 |.. .500,052 04/10/2023
06744R-R6-7 BARCLAYS BANK UK PLC .. C .499,600 |.. . 499,665 04/06/2023
08465S-RA-9 ......... | BERKSHIRE HATHAWAY ENERG ... [V ....499,288 |.. ....499,312 |....... 04/10/2023 ...
15963U-RJ-7 .........| CHARIOT FUNDING LLC . [P ... 498,779 |.. .... 498,850 |....... 04/18/2023 ...
173057-7J-5 CITIBANK NA ..... .500,002 |.. .500,056 04/20/2023
19121B-SA-8 COCA-COLA CO ... .497,368 |.. . 497,384 05/10/2023
244220-RB-9 ......... [ JOHN DEERE CAPITAL CORP . [V ... 499,267 |.. .... 499,354 |....... 04/11/2023 ...
24422M-SB-8 ......... | JOHN DEERE CAPITAL CORP . F T ... 497,264 |.. ....497,294 |....... 05/11/2023 ...
3703E1-R3-4 GENERAL MILLS INC ...... . |C . 499,789 |.. . 499,850 04/03/2023
38150U-S4-4 GOLDMAN SACHS INTERNATIO C .497,704 |.. .497,791 05/04/2023
44988G-CU-0 ING (US) FUNDING LLC .. .|C .500,358 |.. .500,218 05/22/2023
54316U-RB-7 LONGSHIP FUNDING LLC C . 499,255 |.. . 499,329 04/11/2023
606890-RD-8 MIZUHO BANK LTD/SG ..... C . 499,122 |.. . 499,175 04/13/2023
6117P5-RM-1 MONT BLANC CAPITAL CORP . C .997,140 |.. .997,267 04/21/2023
62939V-RC-3 NRW.BANK ....ovvvnnnnnns C . 499,201 |.. . 499,269 04/12/2023
63873K-Ra-2 NATIXIS NY BRANCH ... C .508,361 |.. .508,371 04/24/2023
63975V-RD-4 NEDERLANDSE WATERSCHAPS . C . 499,125 |.. . 499,187 04/13/2023
T4444R-R4-3 PUBLIC SERVICE COLORADO . C . 449,745 |.. . 449,798 04/04/2023
83050W-EE-0 SKANDINAV ENSKILDA BANK . C .500,215 |.. .500, 169 04/27/2023
89115B-Y6-1 TORONTO DOMINION BANK NY C . 499,981 |.. . 499,989 04/03/2023
891530-RL-6 TOTALENERGIES CAP CANADA C 797,813 |.. . 797,940 04/20/2023
BAWFO-80-7 GOLDVAN SACHS FIN SQ GOVT . ¢ ...900.267 |.. ...999,287 |..
8AMMFO-91-1 .........[ DUS GOVT MM SERIES INST .... .|C ,630,278 |.. ,630,278 |..
8AMMFO-AM-3 .........[ INVESCO GVT & AGCY-INST . .|C 1,658,743 |.. 1,658,743 [oveeeeeens .
93114F-RH-9 WALMART INC ..evvvniennnn C .498,865 |.. . 498,927 04/17/2023
CR4824-39-5 CREDIT AGRICOLE CORPORATE & INVESTMENT C .500,000 .. .500,000 04/07/2023
RPEO2P-MG-5 HSBC SECURITIES USA INC .... C . 4,000,000 |.. . 4,000,000 04/03/2023
RPE220-XX-5 BOFA SECURITIES INC . C . 4,000,000 |.. . 4,000,000 04/03/2023
RPE62P-QL-7 BNP PARIBAS ........... C .500,000 |.. .500,000 04/03/2023
RPE62P-QT-0 TD SECURITIES (USA) LLC . C .500,000 .. .500,000 04/03/2023
RPEE2P-IN-0 .........[ BNP PARIBAS C ,000,000 |.. ,000,000 |....... 04/03/2023 ...
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
RPEF20-F1-9 ......... HSBC SECURITIES USA INC ..evvuuniiiiiuunniiiiiiiniisiiasii s i sssesinssssssssiasesssssnnnssanees Covevvvenn Jovvnnnnnns TEFE v i 500,000 fo.uiiiiiiniiiiiiiiiannns 500,000 |....... 04/03/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 33,616,123 33,617,228 XXX
9999999999 - Totals 53,111,889 53,114,506 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ 13,285,512 Book/Adjusted Carrying Value $ ...oooveviiinins 13,244,880
2. Average balance for the year  Fair Value $ 46,494,133 Book/Adjusted Carrying Value $ ... 46,492,066
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ......... 51,165,824 NAIC2 $ ............ 1,948,682 NAIC3 § ..o 0 NAIC4 $ . 0 NAIC5 $ . 0 NAICE $ ..o 0
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

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

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

9999999999 - Totals XXX

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

Book/Adjusted Carrying Value $ -
Book/Adjusted Carrying Value $ oo
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

U.S. Bank ..o Gincinnati, OH ..cooveveeecs foe 120,000 [ (1 [V 3,732,248 |........... 8,022,554 |............ 6,108,770 |..
Key Bank .....cocoovovecerernincciniens Gincinnati, OH ..cooveveeecs foe 120,000 [ (1 [V 1,398,520 |.cocveveveeee 26,864 |............ 2,349,561 |..
BMO Harris Bank NA ................. Chicago, IL .oocveeeeeeieeeees fo ..0.000 [oooveeieeee (01 (| O (0 T [0 500 |..
Firth Third Bank ........ccccocco... Gincinnati, OH ......cccocoeeen o 1.0.000 [ O [V 1,248,036 |............ 3,516,495 |............ 4,074,357 |..
0199998. Deposits in ... 1 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 500 500 363,582
0199999. Totals - Open Depositories XXX | XXX 0 0 6,379,304 11,566,413 12,896,770
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 6,379,304 11,566,413 12,896,770
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

6,379,304

11,566,413

12,896,770
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STATEMENT AS OF MARCH 31, 2023 OF OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

NONE

Medicare Part D Coverage Supplement

NONE

Trusteed Surplus - Cover

NONE

Trusteed Surplus Statement - Assets

NONE

E14, 365, 490-1, 490-2
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