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Statement as of March 31, 20020flheWESTERN RESERVE L”:E ASSURANCE CO OF OHIO

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1 -2) Admitted Assets
Lo BONOS..oiiiiiiineieieieieei bbbttt | e 156,128,252 | ...cvvivieiirrirreneeie 0 [ 156,128,252 |...ocovvivririenne 78,489,010
2. Stocks:
2.1 Preferred SOCKS........coueiieiieinisensersesesnnsnsnsnsnnns | e 0 o 0 o L0 N 0
2.2 COMMON STOCKS. ....curvuierecieirerieieesesissiseisesseesssssissiseiensessssssississinenee | coesiesineinesesenans 6,762,782 | oo 0 [ 6,762,782 |..coviiriricrnen 6,374,832
3. Mortgage loans on real estate:
3.1 FISEIENS. .ot | s 11,400,718 | .coveririririiine 311,454 (. 11,089,264 |...coiriiinnne 13,820,948
3.2 Other than firSt IENS.......c..ocuevneiniiniiiseeennsnrsnsnnns | e [0 RN 0 o L0 N 0
4. Real estate:
4.1  Properties occupied by the company (less
S 0 €NCUMDBIANCES).....vueirrrreeereieieeeriesississieseessssesissinsieniennens | eeriseinsieeeeenes 43,302,324 .o 0 [ 43,302,324 (..o 43,520,303
4.2 Properties held for the production of income (less
S 0 €NCUMDBIANCES).....vuerreireieieeeeeriessesissiseieesesessssinsissinenes | et (0 OO (0 OO 0 e 0
4.3  Properties held for sale (less $.......... 0 ENCUMDBIANCES)....oovviviirereieiin v (0 OO (0 OO 0 e 0
5. POlCY I0@NS......cuueiiiiiiireieicieissise st | e 285,539,710 | .o 0 [ 285,539,710 |..ocovivrirrinns 285,177,609
6.  Premium notes, including $.......... 0 for first year premiums.........cocecovciveinines [ e 0 e (0 OO (0 OO 0
7. Cash ($.....50,436,488) and short-term investments ($.....57,106,563)........cc.. [ ovvriiriereeneen 107,543,051 [ oo 0 | 107,543,051 |..cocovivirniiene 141,079,863
8. Other invested aSStS.........cccververniinriinrirneineineiseiinsssssssssnisnnnns [ evvenienieennenn 19,021,682 [0 e, 19,021,682 |...cccoovviiieiinae 19,558,529
9. Receivable fOr SECUMHES.........oociiiiirinrisrssisssnnnsssnsns [ e 0 o 0 o L0 N 0
10.  Aggregate write-ins for INVEStEd ASSELS. ..o [ 0 o 0 o 0 o 0
11.  Subtotals, cash and invested assets (LINES 1 t0 10)......ccccovumrenerrevmnnriniineins [ erereerneineinenns 629,698,519 |....coerrrrrririinns 311,454 | 629,387,065 |...cccoorirreinene 588,021,094
12.  Reinsurance ceded:
12.1  Amounts recoverable from reinSUrers...........cccoeeveevercvnrcssiniininine |evrvsiieniienneenn 787,592 |0 [, 4,787,592 | ..o 3,946,277
12.2 Commissions and expense allowanCes dUE...........cvvnenniiniinees [ ereininsieieesssssesseseieenn (0 OO (0 OO 0 e 0
12.3 Experience rating and other refunds due............cocvereveniininineiisiinins [ (0 OO (0 OO 0 e 0
12.4 Other amounts receivable under reinsurance CONtracts..........ccccvvviies v 0 o 0 o L0 N 0
13.  Electronic data processing equipment and SOWArE.........ccocuvvninenennininies [ o (0 OO (0 OO 0 e 0
14. Federal and foreign income tax recoverable and interest thereon
(including $.....14,336,607 net deferred tax @SSet)........cccovuereverververcniriniinins v 76,216,311 |.oocvvirire 61,879,704 |..cocoviriii 14,336,607 |..cocovvrrririnns 8,443,291
15.  Guaranty funds receivable or 0N depoSit...........cccuuuerimiiniiiniiniinisiisiiniiens | e 267,776 [ .o 0 o 267,776 [ 446,687
16. Life insurance premiums and annuity considerations deferred and
uncollected on in force business (less premiums on reinsurance
ceded and less $.....342,037 10AAING)........cererrrrrrnririirerieerereinenenesessninninees [ s 1,413,266 | ..o 0 o 1,413,266 |..cocovirirreireinns 1,237,136
17.  Accident and health premiums due and Unpaid............coeeeneninininineinsinins [ o (0 OO (0 OO 0 e 0
18.  Investment income due and aCCrued............covvrivrivrvinncnrcnrcsrscisiisiinnies | eonrinriienieneene LOOL3BT [0 e 1,991,367 |.ccviierierienins 1,463,863
19.  Net adjustment in assets and liabilities due to foreign exchange rates........c.cc. [0 o0 [ 0 e 0
20. Receivable from parent, subsidiaries and affiliates...........ccovecvvvvincninciinis evnrineiieinnnnnnn 2,907,622 |0 [ 2,907,622 .o 0
21. Amounts receivable relating to uninsured accident and health plans..........cccc. | e (0 OO (0 OO 0 e 0
22, Amounts due from AQENTS........ccvcueiriiiniireireieisessieiseeiesssssiseenenenns | 454 | A54 [ 0 e 0
23, Other assets NONAAMILEM. ..o | e 3,936 [ 3,936 [ L0 N 0
24.  Aggregate write-ins for other than invested aSSetS..........ccovrvnneneieininiins v 57,242,771 |, 1,963,828 |...coiiiicininns 55,278,943 | ..o 55,422,798
25.  Total assets excluding Separate Accounts business (Lines 11 t0 24)........ccceee [ ererreveneenennee 774,529,614 |..oovivirennnnd 64,159,376 | ..covirrririins 710,370,238 |..ccovrvirriinene 658,981,146
26. From Separate ACCOUNLS SEALEMENT.........corcvririiniecrieereesrseies | s 7,982,052,920 | ..ot 0 [ 7,982,052,920 |....cccoovneee. 8,093,342,443
27, Total (LINES 25 AN 26).......c..ereeeieeireeerieiiiiniiseiseierieiseiseiseisensnscsssseenees | eeieeeienieninns 8,756,582,534 |.....ccccuorrunnn 64,159,376 |................ 8,692,423,158 |................. 8,752,323,589
DETAILS OF WRITE-INS
LOO0L. et [ reere e 0 [ 0 [ 0 [ 0
1002, e [ e 0 [ 0 [ 0 [ 0
1003, et [ e 0 [ 0 [ 0 [ 0
1098. Summary of remaining write-ins for Line 10 from overflow page..........ccccovevene [ornininencnsnsinineeens 0 [ 0 [ 0 [ 0
1099. Totals (Lines 1001 thru 1003 plus 1098) (Line 10 @bOVE).......criirrririininiiniins |oriniisiissiseiisisisnississeeens 0 fo 0 fo 0 fo 0
2401. AcCOUNS rECEIVADIE. ... [ evverineinnnnnnnn 3,007,849 [ 1,963,828 | 1,644,021 | 2,404,826
2402. Estimated premium tax offset on the provision for future GFA........cccccovvvcnen [ 763,353 v 0 [ 763,353 [ 764,339
2403. Company-owned life INSUTANCE..........cocvrereereereinininiineiseneresssnsnssensrieniees [ eenrneriennnnenD2,871569 o0 [ 52,871,569 | ..cocverirrininn 52,253,633
2498. Summary of remaining write-ins for Line 24 from overflow page........ccoovvvcnee [ rvnininineneinincniens 0 [ 0 [ 0 [ 0
2499. Totals (Lines 2401 thru 2403 plus 2498) (Line 24 ahove).......ccccovvininccniiiniins | vrininiiieiieiinias 57,242,771 | .o 1,963,828 | .o 55,278,943 [ .., 55,422,798




Statement as of March 31, 20020flheWESTERN RESERVE L”:E ASSURANCE CO OF OHIO

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year

1. Aggregate reserve for life contracts $.....754,469,275 less §......... 0

included in Line 6.3 (including $.......... 0 MOUCO RESEIVE)......couirieciiireieieriseiseiseieieessssssssissse s ssssssssssesessssssissssssnssssssnsinnss | coessessssinssnesesas 754,469,275 | oovovvviriireieins 735,773,675
2. Aggregate reserve for accident and health contracts (including $.........0 MOACO RESEIVE)........c..wverrrririerinirneresnnenines | e 0 | s 0
3. Liability for deposit-type contracts (including $.......... 0 MOACO RESEIVE). ..ottt | oeresissinsineeeeenes 15,891,196 | .coovviereireireieinns 15,754,109
4.  Contract claims:

A1 LIttt | e 13,866,857 | .oovovrererireiiinns 14,358,090
5.
6.
7.
8.

9.  Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts.........
9.2 Provision for experience rating refunds, |nclud|ng $.
9.3 Other amounts payable on reinsurance, including $
9.4 Interest Maintenance Reserve

10. Commissions to agents due or accrued-life and annuity contracts $.....1,552,489, accident and health $...
and deposit-type contract funds $.......... 01ttt
11.  Commissions and expense allowances payable 0n reinSUranCe aSSUMEM..........c.cuureueerieieeeereesresnsineiseesessessessesssseseesessessessnes

12.  General expenses due or accrued
13. Transfers to Separate Accounts due or accrued (net) (including $.....485,087,570 accrued for expense

AllOWANCES FECOGNIZEM IN TESEIVES).......euivuiercereereiseiseesseeeeeesse s ses bbb bbb bbbt
14.  Taxes, licenses and fees due or accrued, excluding federal iNCOME TAXES........c.uururrrririiniinrieieieeieeisei et
15.  Federal and foreign income taxes, including $.......... 0 on realized capital gains (losses) (including $..

net deferred tax liability)....

16.  Unearned investment iNCOME..........ccuvmirieniennienniiesiennnns
17.
18.
19.
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 $.......... 0 and interest thereon $.......... [0SR
23.  Dividends to stockholders declared and UNPAIL..........c.cuueiuiviueicirniiniiieieine ettt
24.  Miscellaneous liabilities:
24.1 Asset valuation reserve
24.2 Reinsurance in unauthorized companies...
24.3 Funds held under reinsurance treaties W|th unauthorlzed reinsurers
24.4 Payable to parent, subsidiaries and affiliates.............cccccccovuenn.
24.5 Drafts outstanding
24.6 Liability for amounts held under uninsured accident and health plans
24.7 Funds held under COINSUTANCE. ..o
24.8 Payable for securities.......
24.9 Capital notes $.......... 0 and interest thereon $
25, Aggregate Write-inS fOr ADIIHIES. ..........vurerercrreiiii et
26. Total Liabilities excluding Separate Accounts busiNeSS (LINES 10 25).......ccuuiueecueirniiiniieieie s sssssssissssesessessesens
27, From Separate ACCOUNLS STALBIMENL........c.civiriieriieeiiei ettt
28. Total Liabilities (Line 26 and 27)
29. Common capital stock...........
30. Preferred capital stock....
31, Aggregate write-ins for other than special SUFPIUS fUNGS..........c.cuiiiiiriirie bbb
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:

...................... (486,803,027)
........................... 7,566,837

8,498,329
...8,475,432
13,642,609

...2,528,011

...................... (493,930,355)
........................... 7,168,197

.26,150,107
...8,471,860

140,226,895
..645,418

......................... 16,943,272 | ........................16,520,992
....................... 462,956,705 | .......cco..e.ee.n.. 414,694,563
.................... 7,978,642,694 | ....................8,089,903,612
.................... 8,441,599,399 | ....................8,504,598,175

...2,500,000

36.1 .....0.000 shares common (value included in Line 29 §.......... 0) ettt nennnnee | s 0 | e 0
36.2 .....0.000 shares preferred (value included in Line 30 $.......... )ttt | e 0 | e 0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.....3,410,226 in Separate ACCOUNtS StAteMENL).........ooevivervmeriinees [ crsressninnsissnenns 248,323,759 [ .o 245,225,414
38, Totals 0f LiNeS 29, 30 @NU 37.......couurimiiierirericeiesiessess st esst st sss s sses s ssssssssssssnsnnnnes | s 250,823,759 [ .o 247,725,414
39, T0tals Of LINES 28 NG 8.ttt | oo 8,692,423,158 [ ...ccooinivirnnens 8,752,323,589
2501, DUE £0 TBINSUL......vvuveraeesaereseessesssesessesseessses bbbt n s nen s enssneninsninnn | ereeesssssseesisess 3,872,868 | ..o 4,568,345
2502, ettt | e 0 | s 0
2503. Amounts incurred under modified COINSUIrANCE AGrEEMENES.........cuivrereerrrrirreieieeeeestessse i ses st ssse s ssesssssssisessesssnnnesss | oeeesssssnssseeeeenes 13,070,404 | .o 11,952,647
2598. Summary of remaining write-ins for Line 25 from OVErlOW PAGE.........cciuriiiiiiiniincieesiisese s | et 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 BH0VE).........rvurrrerrisiiriisisssissersssesssssssssssssesssenssesessensssessssensssessssssensnseses | arnsseesssssssssessnenns 16,943,272 | oo 16,520,992
3101.
3102. .
3103.
3198. Summary of remamlng wnte ins for Line 31 from OVErfIOW PAGE.........coviurieriieieiniiniineiseireieissinsiseiseiesssssssssissesssssesnsnsneness | e | e
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @DOVE)......uiureieniniiiiiieieineisisiisiissisee s ssessessessnsnssnssnsssesssssssnsnssesssnes | connsssessessessnossssnsssssseneed | s 0
3401. 0
3402. . 0
3403. . 0
3498. Summary of remamlng wnte ins for Line 34 from OVErfIOW PAGE.........covuvrieriiireiiiinerereieissinsiseiseiessssssssissesessssesnsnsneness | ceevnsnsnenesnesssseenee0 | e 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE). ...t ssissississnsnssnssisssssessnsnsnssnsnnes | corssssessesssssnisnssnssssssneed | s 0




Statement as of March 31, 20020flheWESTERN RESERVE L”:E ASSURANCE CO OF OHIO
SUMMARY OF OPERATIONS

(Excluding Unrealized Capital Gains and Losses)

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtraCts...........cc.ovvveneureveininincneieisisiinineens | errreeineens 343,185,582 |....ccovene. 389,034,927 |.......... 1,278,349,201
2. Considerations for supplementary contracts ith life CONtINGENCIES...........cvureiriniiniireieeeinese e | e 10,907 | oo 116,688 | .ooveerereiininne 165,506
3. NEtiNVESIMENE INCOME. ...ttt | aresieniens 11,565,963 |....ccccoen. 10,776,780 |....ccccuuuen. 44,423,991
4. Amortization of Interest Maintenance Reserve (IMR) 289,493 ..398,873 ..1,440,226
5. Separate Accounts net gain from operations excluding unrealized gains 0 I0SSES..........ocuerniineneineieirinsninssieies | e (O TR 0 .0
6. Commissions and expense allowances on reinsurance ceded...........ccvveeneenee . ..403,810 | . 505,394 |... ...(10,788,703)
7. Reserve adjustments 0N reiNSUrANCE CEURM. ...ttt sessniesssines | ceseenesessesens 1,093,364 |..cccovivrnnenn. 4,210,584 |...ccoovnenee 11,846,437
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
from Separate Accounts.... ..22,165,442 ...5,507,778 ..108,672,805
8.2 Charges and fees for deposit-type contracts.... s (O TR (O TR 0
8.3 Aggregate write-ins for miscellaneous income v e 1,617,563 [ .o 655,087 |..coccovininnns 4,539,566
9. TotalS (LINES 110 8.3)....cuuiiriiiieriiiieiirisrr st e 380,332,124 |............. 411,206,111 |......... 1,438,649,029
10, DAt BENEMILS......ooieiiiiiiir s | e 16,203,016 |....ccconne. 14,947,815 |..covivnennn. 56,154,883
11. Matured endowments (excluding guaranteed annual pure eNdOWMENLS)..........cveeecuerrerrneineirerereesssnsississeseeenienes | covsineeneessensnens 36,001 | .o 23451 | o 129,381
12, Annuity BENEFItS........overiirirsr ..11,098,919 .10,497,321 54,351,745
13. Disability benefits and benefits under accident and health CONTACES..........c.vurivniucireeininrseeeeerreies | s (O TR 0 .0
14. Coupons, guaranteed annual pure endowments and similar benefits... IS (PO (O TR 0 .. .0
15.  Surrender benefits and withdrawals for life CONTACES...........covviiniiniiniinrssee e | s, 191,324,189 |....cccco... 218,338,112 |...ccceone. 800,264,810
16, GrOUD CONVETISIONS. ....oucuuiereeseeresessessseseeseesessesssss s bbb bbb bbb s bbbttt entesbssinnneneens | ariesbesinsseses s (O TR (O TR 0
17. Interest and adjustments on contract or deposit-type CONtract fUNGS...........ouurereueieininiinreeeee e ..473,697 318,536 ..1,148,679
18. Payments on supplementary contracts with life contingencies............. 314,127 | 388,510 ..1,401,757
19. Increase in aggregate reserves for life and accident and health contracts... . ..18,695,600 {.. 53,897,976 |... ....58,317,047
20. Totals (LINES 100 19).....ciuuuiriiriiiiiiiiiiseniresieie st [ e 238,145549 |............. 298,411,721 |..cooveene. 971,768,302
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)........ccccccveee [ v 42,102,020 |..cccoovinnee. 53,596,814 |............. 175,835,605
22. Commissions and expense allowances on reiNSUranCe aSSUME..........cueurevurerrrieneeeierseesessssessinesessesesssssssssessesiesiess | sressesssessssesessassasens (O TR (O TR 0
23, GENEral INSUIANCE EXPENSES. .....u.vuureurereisetsresessessasssetsesseesesse st bbbt b b n bbbttt ensntesinsinnnens | evieesnsnninns 25,758,608 |......c.c..... 25,890,702 | ..o 110,807,527
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES.........c.vvuiureireieiriniineineeesei i 5,520,086 |.. 6,198,172 ...18,713,647
25. Increase in loading on deferred and uncollected premiums.......... ...(59,982) 113,684 | i 186,980
26. Net transfers to or (from) Separate Accounts................. ..62,628,147 ...101,983,655 |... ..216,797,987
27.  Aggregate Write-inS for dEAUCHIONS..........ocuevriiiieriireieesiei ettt sss e sessensesssssssssssssnesessnnsnnenens | aesensserssnssensssinssn0 | oo 796 | i 522,175
28. Totals (LINES 20 10 27).....ccvuiriirieiiiiesiesieiseineissssesesiesissssssnssssisssssssssssssssssnssssssssssssnssnsssssneeines [ oseeennd 14,094,428 | s, 486,195,544 |......... 1,494,632,223
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).................. (74,989,433) |... ...(55,983,194)
30. Dividends to POlICYROIAETS...........vuiecirciririiniieneeisesieieiseie s ssissssessssessessssisssssessnesssnssesennsienns | aoseenseesereneenn:0,.938 | i 7,150 [ i 33,477
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........ . 74,996,583) |... ...(56,016,671)
32. Federal and foreign income taxes incurred (excluding tax on capital gains).........c.cuceeerenrneneneenenenseineinsinssenensniens feeeneiennnnn8,561,120 | (27,052,095) |..cconvvrriennne 3,500,296
33.  Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10sSes) (LINe 31 MINUS LINE 32).......cevurirriuriueeiniiniineineieisesiesssssssisessessssessssssssesssssssssssssnssssnsesnnies | coevesnssnnes (2,330,362) |[...ovvevneene (47,944,488) |...ccvvvveenne (59,516,967)
34. Net realized capital gains or (losses) less capital gains tax of $.....(49,904)
(excluding taxes of $.....20,274 and transferred to the IMR)..........ccvrrinneesssseeeessssssseeesnienes | s 70,178 | .o 23509 | .o 100,203
35, Netincome (Line 33 pluS LINE 34).......cciiiiiininnsissnnnsssssisssie s | e (2,260,184) |.............. (47,920,979) |....cc.o.c.... (59,416,764)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 3L, PHIOT YN ..........cuurieiurrirrerrieiineiseiereesesiesissisesse s ssessss e ssssessssssssssssssssnnsinses | oesesensens 247,725,414 |.....ceo.e. 146,144,524 |............ 146,144,524
37, NetinCOME (LINE 35).......cuuuiiiiiieiiniineissiiesiesiess bbbttt ssssninninnes | e (2,260,184) |.....c........ (47,920,979) |...cvveuveen. (59,416,764)
38. Change in net unrealized Capital gainS (I0SSES)........vwuierirrriiiniineireieieessisi et sss st sssesnnesins | e (391,902) | cevvvrreriireines (66,332) | .ovovvrrienee (1,280,898)
39. Change in net unrealized foreign exchange capital gain (I0SS).........ccceerrirnirniineeneereieinensiseesssenssessesesesnsineiees | evneinssensnssiesineenenen0 | e (O TR 0
40. Change in net deferred iNCOME taX.........coeeerernerneeneereereines ...9,463,705 |.. ...2,355,827 |... ..(11,733,597)
41. Change in nonadmitted assets and related items.............. ...(3,501,073) ..(2,240,769) |... ..9,076,182
42. Change in liability for reinsurance in unauthorized COMPANIES...........cocueueerininineineireersrnineneseseesssssssnssesensnienine | enevesnssinsineneiseen0 [0 |, 0
43. Change in reserve on account of change in valuation basis, (increase) or deCrease...........coveveververneinenenevsininsineene | evnenesenenssinsineinenn0 |0 i, 11,608,408
44. Change in asset valuation reserve 427,474
45.  Change in treasury SLOCK...........euierrveeeeneierineiseieeeesiseiseiseiaees .0
46. Surplus (contributed to) withdrawn from Separate Accounts during period.. » .925,000
47.  Other changes in surplus in Separate ACCOUNES SEAEMENL...........ocviueureiiniineireie ettt
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50,1 PRI M.t
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSIEITEA 10 SUMPIUS........uvuiereeueireii ittt bbb bbbt
51. Surplus adjustment:
51.1 Paidin
51.2 Transferred to capital (Stock Dividend). .0
51.3 Transferred from capital .0
51.4 Change in surplus as a result of reinsurance 11,850,482
52.  Dividends t0 SOCKNOIGETS...........ccuuriiiiiniiniriiisississesiesiesissssssssesessssssssnsssnssssssssssnnnsnes [ oevnessssnnend [0 |, 0
53. Aggregate write-ins for gains and 10SSES IN SUMPIUS........cuurvrruieeieiereisinsiseeseieeeess e ssessesssssssssessesessssssnsnenees | osssesssseesssanes 12,887 [ .. 231,000 |..ccoovinnnnne. 1,363,491
54. Net change in capital and surplus (Lines 37 through 53)..........cccueueueiininiinieesieeseseieiessssisssesesesssssssneeees s 3,098,345 |..cccncnnne (36,143,052) | ....ccvveuee 101,580,890
55. Capital and surplus as of statement date (LINES 36 + 54).........ccvueriirriereireierieieiiniineiseiieieissinsiseiseesensessssissssieniess | oerenineens 250,823,759 |............. 110,001,472 |............ 247,725,414
08.301.  MISCEllANEOUS INCOME.........oviuiiiriiriiriiiiississiesise s | cvseseennenn 139,064 | 58,584 | i, 795,543
08.302.  Income earned on company OWned life INSUFANCE...........c.ccrririinieneereersininsinsineeseessnsessssssssessessssssssnssenesinnie | ceensrvernennnnenn017,936 | i 596,503 | oo, 3,744,023
08.303.  Investment income on funds WIthREl.............cccovviniinriniisnnssssessseseesnnnne | cvverinenenn864,563 |0 | 0
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page .0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above). ..4,539,566
2701.  Fines and penalties 522,175
2702, s [0 | a0 [, 0
2703, e [0 | a0 [, 0
2798.  Summary of remaining write-ins for Line 27 from oVerflow Page..........cccoevninenerrensnninenensiesseinsinssensennns | seeneveinssissinsineoenens0 [0 [ 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LiNE 27 DOVE)......cu.euirrireniiiiirireiersrisisseisensessnsnessssessenssnssnsnssssnsies | arssisssssssessssssnssssssens 0 |, 796 | i 522,175
5301.  Tax benefit on stock options exercised ..1,363,491
5302, e |0 | a0 [, 0
5303, e [0 | s [, 0
5398.  Summary of remaining write-ins for Line 53 from oVerflow pPage.........ccccoevninenerrensininineneieisinsinsssnsinnnns | e [0 [ 0
5399.  Totals (Lines 5301 thru 5303 plus 5398) (Line 53 @DOVE).......eurrrrieniereererniniisiessiseensrsississesseserssnsnsssnssnsnes | evnrnsnesnenneneenn 82,887 [ 231,000 [, 1,363,491




Statement as of March 31, 20020flheWESTERN RESERVE L”:E ASSURANCE CO OF OHIO

CASH FLOW

1 2
Current Prior Year
Cash from Operations Year to Date Ended December 31
1. Premiums and annuity considerations for life and accident and health CONractS...........cccouvireneerrnininnnesninns | e 343,064,348 | ..covieieiiiins 1,277,855,792
2. Charges and fees for depOSIt-tyPE COMTACES........uuiuruririereirrirsieiseee s ses bttt
3. Considerations for supplementary contracts with life contingencies... . . ..165,506
4. NetinVESIMENT INCOME. ...t [ oo 11,415,471 | . 45,354,600
5. Commissions and expense allowances 0N reiNSUraNCe CEURM..........currirriireirieieineineiseeeeesssssssisssesesssssssssinssssessnieniesins | aeesineeneiesesssnsis 1,200,912 12,908,216
6. Fees associated with investment management, administration and contract guarantees from Separate Accounts 22,165,442 108,672,805
7. Aggregate write-ins for MiSCEIlANEOUS INCOME.........ccuieiuriiriiiiineineie ettt entesssensnensnniens | anssessesss s 1,606,402 ..o 4,550,444
8. Total (LINES 110 7)...ceemrercrecrircrirceiins 379,463,482 1,449,507,363
9.  Death benefits........ ...55,174,078
10. Matured endowments
11.  Annuity benefits
12. Disability benefits and benefits under accident and health CONLIACES............cceiiiniiriiniie s
13.  Coupons, guaranteed annual pure endowments and Similar DENEMILS...........c.ccrriririnir s
14, Surrender benefits and withdrawals for life contracts..
15, GIOUP CONVEISIONS.....cuvrrririiniieereeserseesesissiseisesse s sesessessisesaees
16. Interest and adjustments on contract or deposit-type contract funds
17.  Payments on supplementary contracts with life contingencies
18, Total (LINES 910 17)..cucuuiecerireieniireieieeeeissiseise et
19.  Commissions on premiums, annuity considerations and deposit-type CONtract funds............c.overuernerinineneeneeessnsiseeneiens
20. Commissions and expense allowances on reinsurance assumed...........c.ocvevens
21.  General insurance expenses. .26,976,267 ...110,397,559
22. Insurance taxes, licenses and fees, excluding federal income taxes.. ...5,404,960 ....24,533,803
23.  Net transfers to or (from) Separate Accounts 135,989,904
24.  Aggregate Write-inS fOr AEAUCHIONS.........ccuriiiiicieieieieisiei ettt ssessessestssissinsnennsnninnine [ erverssnssssssnsrensssssssnenen0 | i 2,497,175
25. Total (Lines 18 t0 24)...........ccouuecn. 347,923,530 1,363,265,048
26.  Dividends paid t0 POICYNOIAETS. .......c.euriiriiiieieieiiecisis ettt bbbttt bbbt eninsinnneniens | aeenesiessess st 6,938 ..33,477
27.  Federal income taxes (excluding tax on capital gains) . .26,150,107 |.. ...(46,559,952)
28, TOLAl (LINES 2510 27)....uucveruermerireessesssesisesissesssesssess sttt nnnnninns | s 374,080,575 [ .o 1,316,738,573
29.  Net cash from operations (LINE 8 MINUS LINE 28).........c.cuuriuiiniieiiieiiniieineiseeseessssssssisesseesessssssssssisesssssessessssssssssssssssesssnsnss | assesssssessesssssssssanes 5,382,907 [ ..o 132,768,790
Cash from Investments
30. Proceeds from investments sold, matured or repaid:
30.1
30.2
30.3 Mortgage loans
30.4 Real estate
30.5 Other invested assets
30.6 Net gains or (losses) on cash and short-term investments
30.7 Miscellaneous ProCeeds.........cuveerureueenerneeneereieines .
30.8 Total investment proceeds (LINES 30.1 0 30.7).....cuuuurrieiuiuseereesrieeieisesseessssssseiss bbbttt ....29,444, 566
31, Nettax on Capital gaINS (I0SSES).......currrrrrrrrrireererseiseissinsieesessessessssssssseesesses st ssssssssssissssessessessessssssssssssesessesnsesnenens | anresssssssessnsnesnssssseee0 | 169,667
32, Total (LiNE 30.8 MINUS LINE 31)......cuieierirririieieieise sttt bbb bbb bbb bbbt 29,274,899
33.  Cost of investments acquired (long-term only):
33.1 14,445,402
3312 SHOCKS...vvuvevererreirise ittt [0 [ 300,000
33,3 MOMQAGE I0BNS. ..ottt bbbttt nt s nnnin | e 0 | o 0
334 REAIBSIALE. ....euveieeecicie ittt bbbttt enenin [ ereeeeeni e (217,979) [ 12,562
33.5 Other INVESIEA @SSELS........cuuiiiiiiiiiiiiiei bbb [ s 282,079
33.6  MISCElANEOUS BPPIICALIONS. ......vvvvuceriercereiriieiteissie ettt bbbt ent s sniennnnnnens | erierssnenisss s 0
33.7 Total investments acquired (lines 33.1 to 33.6). 135,244,140 .27,152,340
34.  Netincrease (or decrease) in policy loans and premium notes... e 362,101 | .o 842,642
35.  Net cash from investments (Line 32 minus Line 33.7 MINUS LINE 34).......c.cciuriminiiniineieieiensiseseee s ssessesssssseeeas (75,383,625) |...ooiriiriiininiiinnes 1,279,917
Cash from Financing and Miscellaneous Sources
36. Cash provided:
36.1 Surplus notes, capital and SUPIUS PAI iN.........c.evrirriiriireeieinireieeseeeiessi e ssnsesssssssssssesssnesnsneeens | cvvenssssinsneeessinsiseenen 0 | e 30,000,000
36.2 Borrowed money $
36.3 Capital notes $..........
36.4 Deposits on deposit-type contracts funds and other liabilities without life or disability contingencies...........ccvvvvvvinecneens [ 562,593 ....23,298,215
36.5 Other CaSN PrOVIAEA..........ccuieeicicieiiiniieeie ettt ettt enennnnes | atbsseeiensn s sneees 50,728,647 | 45,631,289
36.6 TOtal (LINES 36.1 10 36.5)....ccuruvvuurermriieiiieriesisesseesieesssess sttt ssni s esstensnssnsnnn | e 51,291,240 | .ovvovcriieririeiins 27,529,504
37.  Cash applied:
37.1 Dividends t0 StOCKNOIAEIS PAIL..........cureeeriiriiiiiieireie ettt
37.2 Interest on indebtedness
37.3 Withdrawals on deposit-type contract funds and other liabilities without life or disability contingencies...........c.c.ccovenieneenee 350,409 | .o 17,990,233
37.4 Other applications (net) 14,476,925 27,973,172
37.5 Total (LiNES 37.110 37.4)....coivrrieicriririesieniecssesiesssesseesesesens 14,827,334 45,963,405
38.  Net cash from financing and miscellaneous sources (Lines 36.6 MINUS LINE 37.5).......ccvurirninininiineineneisississiseieese s 36,463,906 (18,433,901)
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENT?
39. Net change in cash and short-term investments (Line 29, plus Line 35, IUS LiNE 38).........cccrrumirininirnrnsinininneiensnissinnines | oeresissiseiseeseeenes (33,536,812) | ..cooovrrrrerirriiniinas 115,614,806
40. Cash and short-term investments:
40.1 BEGINNING Of YBAI.......cuuiiririiiieieiseiseeestsst et bbbttt ennnnnnnnnss | eeeeenesesessnnennia 141,079,863 25,465,057
40.2 End of period (LINE 39 PIUS LINE 40.1)........c.iureirieeeieiiiieieieiieciseiseteeseeenietississessesnienissisnissssissnesssssississsseessnssnsonsies | cneneiieinsnsinsis 107,543,051 141,079,863
DETAILS OF WRITE-INS
0701. Miscellaneous income.... ...1,606,402 ..806,421
0702. Income earned on company-0WNEd life INSUFANCE. ..........cuururrirriiiiniieie et b bbbt ssnenenense | eeseeesessesnsi e iens ...3,744,023
0703.
0798. Summary of remaining write-ins for Line 7 from overflow page
0799. Total (Lines 0701 thru 0703 plus 0798) (Line 7 above)
2401. Fines and penalties
2402.
2403. Surplus contributed to variable life and annuity separate accounts
2498. Summary of remaining write-ins for Line 24 from overflow page....
2499. Total (Lines 2401 thru 2403 plus 2498) (LINE 24 8D0VE)....... ittt




Statement as of March 31, ZOOZOfIheWESTERN RESERVE L”:E ASSURANCE CO OF OHIO

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
Lo INAUSHAL ..o | s 0 [ 0 [ 0
2. Ordinary life INSUMANCE..........criiiniireireieiriseineieiseieseississiseesesessesssssssissesessensssssnsssneens | oevssnsnenenennnns L01,256,398 [ o 191,920,957 | .o 684,821,669
3. Ordinary individual ANNUILIES. ..ot seesssssssesesesesssssssnenenies | oo 168,495,443 | ...ccoocviiriris 201,732,902 | .o 655,934,892
4. Credit life (Group & INAIVIAUAL.........cvuivreeiiiircirceiesssesiessssssi s | et 0 | e (O RO 0
5. Group life INSUFANCE. .....cc.ieierieiieiieieie ettt sesessessstnsissinenienins | et eeees 257,369 | 316,323 | .o 1,029,733
6. GIOUD NNUILIES. ... cvucererceeeieiiieseise ettt sesensesssstessssinenenesiens | aensineinssesssssenses 8,502,965 | ..coviirieciine 7,439,799 | v 217,767,837
To ABH = GIOUP..ciiiiicir et | e 0 o 0 o 0
8. A&H - credit (group & INAIVIAUA). .......c..ovivriereireieiniineseeiesessesee e | e [ e 0
9. AZH - OtNET ... [ s 0 [ 0 [ 0
10. Aggregate of all 0ther lINES Of DUSINESS.........c.eiririeriireieieisirseseeeissssseseereisnnnnes | areseressss e 0 [ 0 [ 0
11, SUBLOLAL .ottt | e 354,512,175 | .o 401,409,981 | ..o 1,369,554,131
12, DEPOSIE-IYPE CONMTACES. .....ueerreieiiiiseieieiieeseiseiei et ses e nssssesb s sssensesssstesissinsniens | attsessesssss s senssnssnssnisseae 0 | 0 | 40,521
13, TOLcececicic bt | s 354,512,175 | .ocovvriviciinn. 401,409,981 | ..cccccovvrrnnne 1,369,594,652
DETAILS OF WRITE-INS
LOO0L. et | e 0 o 0 o 0
L002. oot | e 0 o 0 o 0
L1003, st | e 0 o 0 o 0
1098. Summary of remaining write-ins for Line 10 from oVerflow PAge........ccocevrnininenmininiiniiniinee | ceereierineinsineseesesesssssssseinns (O PO 0 | e 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNe 10 @H0VE).......coviuriniiiiniiirinsisisissinsissinsninnies | aeensrissssssssessessessssenssssssesseaas 0 ] 0 | 0




saerentas ot iaan a1, 2002 WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO
NOTES TO FINANCIAL STATEMENTS

1. The financial statements of Western Reserve Life Assurance Co. of Ohio are presented on the basis of accounting practices prescribed or permitted by the Ohio
Department of Insurance.

The Ohio Department of Insurance 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 Ohio Insurance Law. The National Association of Insurance
Commissioners' (NAIC) Accounting Practices and Procedures manual, version effective January 1, 2001, (NAIC SAP) has been adopted as a component of
prescribed or permitted practices by the State of Ohio. While the Commissioner of Insurance has the right to permit specific practices that deviate from prescribed
practices, none are included within this financial statement.

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

3/31/2002 2001
1. Net Income, State of Ohio basis $(2,260,184) $(59,416,764)
2. State Prescribed Practices (Income) -0- -0-

3. Net Income, NAIC SAP $(2,260,184) $(59,416,764)

4. Statutory Surplus,State ofOhio basis $250,823,759 $247,725,414

5. State Prescribed Practices (Surplus) -0- -0-

6. Statutory Surplus, NAIC SAP $250,823,759 $247,725,414

2. Accounting Changes and Corrections of Errors

The Company prepares its statutory financial statements in conformity with accounting practices prescribed or permitted by the State of Ohio. Effective January 1,
2001, the State of Ohio required that insurance companies domiciled in the State of Ohio prepare their statutory basis financial statements in accordance with the
NAIC Accounting Practices and Procedures manual - version effective January 1, 2001, subject to any deviations prescribed or permitted by the State of Ohio
Commissioner of Insurance.

Accounting changes adopted to conform to the provisions of the NAIC Accounting Practices and Procedures manual - version effective January 1, 2001, are reported
as changes in accounting principles. The cumulative effect of changes in accounting principles is reported as an adjustment to unassigned funds (surplus) in the
period of the change in accounting principle. The cumulative effect is the difference between the amount of capital and surplus that would have been reported at that
date if the new accounting principles had been applied retroactively for all prior periods. As a result of these changes, the Company reported a change of accounting
principle, as an adjustment that increased unassigned funds (surplus), by $12,312,008 as of January 1, 2001. Making up the majority of this amount was the

establishment of deferred tax assets in the amount of $12,696,141.

9. Income Taxes

Footnote 9A: Deferred Tax Components: 12/31/2001 03/31/2002

1. Gross Deferred Tax Assets 162,668,657 170,184,162
2. Gross Deferred Tax Liabilities 95,916,051 93,967,851
3. Deferred Tax Assets Nonadmitted 58,309,315 61,879,704
4. Incr. (Decr.) in Deferred Tax Assets - Nonadmitted 3,570,389

Footnote 9B: Deferred Tax Liabilities are not recognized for the following amounts:

Prior to 1984, as provided for under the Life Insurance Company Tax Act of 1959, a portion of statutory income was not subject to current taxation
but was accumulated for income tax purposes in a memorandum account referred to as the "policyholders' surplus account" (PSA). No federal
income taxes have been provided for in the financial statements on income deferred in the PSA ($293,000 at December 31, 2001). To the extent that
dividends are paid from the amount accumulated in the PSA, net earnings would be reduced by the amount of tax required to be paid. Should the
entire amount in the PSA account become taxable, the tax thereon computed at the current rates would amount to approximately $103,000.

Footnote 9C: Current income taxes incurred consist of the following major components:

12/31/2001 03/31/2002
Current Income Taxes:
1. Current Year Tax Expense 910,778 9,264,498
2. Tax Credits (1,944,169) (766,169)
3. Current Year Equity Tax (1,033,391) 8,498,329
4. Prior Year Under (Over) Accrual 3,339,863 0
5. Current Income Taxes Incurred 2,306,472 8,498,329
Changes in the main components of deferred tax amounts are as follows:
Net Change in Deferred Tax Assets 12/31/2001 03/31/2002 Net Change
§807(f) Adjustment 1,976,372 1,880,600 (95,772)
Corporate Provision/Litigation 2,170,000 2,520,000 350,000
Pension Expenses 2,421,557 2,572,967 151,410
Proxy DAC 76,691,972 78,495,026 1,803,054
Reserves 74,569,280 79,741,356 5,172,076
All Other Misc. 4,839,476 4,974,213 134,737
Total Change in Deferred Tax Assets 162,668,657 170,184,162 7,515,505
Total Change in Deferred Tax Assets - Nonadmitted 58,309,315 61,879,704 3,570,389
Net Change in Deferred Tax Liabilities
§807(f) Adjustment - Liabilities 91,560,379 89,265,275 (2,295,104)
All Others Misc. 4,355,672 4,702,576 346,904
Total Change Deferred Tax Liabilities 95,916,051 93,967,851 (1,948,200)

Footnote 9D: Significant Statutory to Tax Adjustments on Current Taxes:

Following is a reconciliation of federal income taxes computed at the statutory rate with the income tax provision, excluding income taxes related to

net realized gains on investment transactions.

In 000's 03/31/2002 12/31/2001 12/31/2000
Income Tax Computed at the federal Statutory rate (35%) 2,237 (19,606) (19,988)
Deferred Acquisition Costs - tax basis 1,803 7,570 14,725
Amortization of IMR (101) (504) (580)
Depreciation ) (6) (426)
Dividends Received Deduction (2,200) (8,705) (12,805)
Low Income Housing Credits (766) (1,944)

Prior Year Over-Accrual 0 3,340 560



Statement as of March 31, 20020flheWESTERN RESERVE L”:E ASSURANCE CO OF OHIO

NOTES TO FINANCIAL STATEMENTS

Surplus Transactions (160) 4,148
Tax Reserve Valuation (including §807(f) Adjustments) 7,371 19,541 123
All Other Adjustments 278 (334) 921
Federal Income Tax Expense 8,561 3,500 (17,470)
Change in Net Deferred Income Taxes (5,893)

4,253
Total Statutory Income Taxes 2,668 7,753 (17,470)

Footnote 9E & 9F: Additional income tax disclosures:

Dollars in 000's

For federal income tax purposes, the Company joins in a consolidated income tax return filing with its parent and other affiliated companies. Under
the terms of a tax sharing agreement between the Company and it affiliates, the Company computes federal income tax expense as if it were filing a

separate income tax return, except that tax credits and net operating loss carryforwards are determined in the basis of the consolidated group.
Additionally, the alternative minimum tax is computed for the consolidated group and the resulting tax, if any, is allocated back to the separate

companies on the basis of the separate companies' alternative minimum taxable income.

In 2000, the Company received $30 in interest from the Internal Revenue Service related to the 1993 tax year. In 1999, the Company received

$1,000 from its former parent, an unaffiliated company, for reimbursement of prior period tax payments made by the Company but owed by the

former parent. Tax settlements for 2000 and 1999 were credited directly to unassigned surplus.

The Company's federal income tax returns have been examined by the Internal Revenue Service and the statute is closed through 1995. An

examination is underway for 1996 and 1997.

17c. Wash Sales - None.

7.1
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8.2

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity implement any significant accounting policy changes which would require disclosure in the Notes to the Financial Statements? Yes[ ] No [X]
If yes, explain:...........coc......
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act? Yes[ ] No [X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
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? Yes[ ] No [X]
Ifyes, dateof change: s
If not previously filed, furnish herewith a certified copy of the instrument as amended.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No [X]
If yes, attach an organizational chart.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No [X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that 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?

If yes, attach an explanation.

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

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.

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 date).

By what department or departments?........ Ohio, Delaware, and Mississippi

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 period? (You need not report an action, either formal or informal, if a confidentiality clause is
part of the agreement.)

If yes, give full information:

Yes

[ ] Nof

Yes[ ]

X] NA[ ]

No [X]




Satementas raen 31,22 o ve WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO
GENERAL INTERROGATORIES (continued)

9.1

10.1

10.2

11.
12.

13.1
13.2

14.1
14.2

15.

INVESTMENT
(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
Has there been any change in the reporting entity's own preferred or common stock? Yes[ ] No [X]
If yes, explain:...........coc..c...
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 lending agreements.) Yes[X] No[ ]
If yes, give full and complete information relating thereto:
There are assets subject to dollar repurchase agreements. See attached for details.
Amount of real estate and mortgages held in other invested assets in Schedule BA: S 19,021,682
Amount of real estate and mortgages held in short-term investments: B 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Statement Value Statement Value

13.21
13.22
13.23
13.24
13.25
13.26
13.27
13.28
13.29

Mortgages, Loans or Real Estate
All Other....
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26)..
Total Investment in Parent included in Lines 13.21 to 13.26 above
Receivable from Parent not included in Lines 13.21t0 13.26 @DOVE..........ccceveveiercinisicisieiessie s ssienans

Does the reporting entity have any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

Excluding items in Schedule E, 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 Part 1-General, Section

IV.H-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
15.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
Citibank, NA 111 Wall Street, 20th Floor/Zone 3, New York, NY 10043
15.2  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)
15.3 Have there been any changes, including name changes, in the custodian(s) identified in 15.1 during the current year? Yes[ ] No [X]
15.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
15.5 Identify all investment advisors, brokers/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A N/A N/A




Satementas raen 31,22 o ve WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO
GENERAL INTERROGATORIES (continued)

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
PART 2 - LIFE & HEALTH

1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1

1.1 Long-term mortgages in good standing: Amount
111 R MOILJAGES. ... eeeseieeseieieeseiet sttt s8££
112 RESIAENIAI MOMGAYGES. ... eucvurercereeresrseeireteeseessssestees bbb bbb bbb E bbb £ bbb bbb bbb
1.13  Commercial mortgages
114 Total MOrtgages iN OO STANUING.........c.eurruuririiriteireeetieiseet sttt s bbb bbb bbb bbbt B 11,089,264

1.2 Long-term mortgages in good standing with restructured terms
121 Total MOrtgages iN OOU SANUING.........c.eureuurrrririereireeeeie ittt st es bbbt b bbb bbb bbb bbbt B

1.3 Long-term mortgage loans upon which interest is overdue more than three months

131 R MOILJAGES. ... vueereiteseieieeetet sttt
1.32  RESIENIAI MOMGAGES. ....eucvurereueeseiiseeiseieiseee s siees bbb £ bbb f bbb E bbbt
1.33  Commercial mortgages
1.34  Total mortgages with interest overdue more than three MONENS. ... B

1.4 Long-term mortgage loans in process of foreclosure

LLAL  FAIMN MOILJAGES. ... euveeseiteseieseeeiet ettt s s8R 18888t

142 RESIENTAI MOMGAYGES. ....eucvurvreueererrieetseieeseesssseseees bbbtk E bR E bbb bbbt

1.43  Commercial mortgages

1.44  Total MOrtgages in ProCESS OF fOMBLIOSUIE. .......c.iuururiuiieieeieiieeeise ittt bbb bbb s bbb B
1.5 Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..ottt enaes B 11,089,264

1.6 Long-term mortgages foreclosed, properties transferred to real estate in current quarter:

181 @M MOMJAGES. . vucervueeisetseeseeseesesseesestseb et sse bbb bbb bbb f 8 £ b b £ bbb £ £ bbb bbb B
162 RESIAENIAI MOMGAGES. ... vucvurererreresrieeeseieiseesesse st ees bbb bbb bbb £ bbb E bbbt B
1.63  COMMEICIAl MOILGAYJES. ... vuvuvurerreseeeeeeserseesessesseessesebsee st ss s b e s bbb bR E bbb E bbb bRt bbb B
1.65 Total mortgages foreclosed and tranSfErred t0 FEAI ESIALE...........cuiuriiiiieiie ittt bbbk B

10

..11,089,264



Statement as of March 31, ZOOZOfIheWESTERN RESERVE L”:E ASSURANCE CO OF OHIO

SCHEDULE A - VERIFICATION
1 2

First Quarter Second Quarter Third Suarter Prior Yegr Ended
Current Year Current Year Current Year December 31
1. Book/adjusted carrying value, beginning of Period..........c.coeenenmvnnniinecnsiiniins |everieeneiinninns 43,520,303 |0 [0 44,379,657
2. Increase (decrease) by adjuStMENL.........c.oceinieneineinereinsneseeessesneneies | e (217,979) |0 0 | (871,916)
3. COStOf ACUINED. ...ttt esenssnnens | eressesinsinsi e esines 0 e 0 e 0
4. Cost of additions to and permanent IMPrOVEMENLS..........cuureeeninenineiensins [ ereieensisseseesesessessnes 0 om0 0 [ 12,562
5. Total profit (I0SS) 0N SAIES.......c.curiirriiriireireieiersriseise e | ereeessis s 0 e 0 e 0
6. Increase (decrease) by foreigh exchange adjuStment...........cocevniniincinsiiniinns [ e 0 om0 0 e 0
7. AMOUNE reCeiVed ON SAIES.........ccviiiiriiniirirsriesisssnnssssssssnsenenes |t 0 om0 [0 Lo, 0
8. Book/adjusted carrying value at end of current Period...........cccveeeeenrninecneiiniins [ ereiieininnns 43,302,324 |0 [0 43,520,303
9. Total valuation alloWANCE. ............cvvrimiimiiriinirissississsssssssssssssmenenes |t sieses 0 o0 [0 Lo, 0
10.  Subtotal (LINES 8 PIUS 9).....cvurrreiereieieireiniinsieiseeerisesssissieeseeesssssssississisenenies | eeeneieenennes 43,302,324 |..ooiviininiinieenn0 [0 e 43,520,303
11. Total nonadmitted @MOUNES..........ccvreiiriininiissiesisssesesesenennen | 0 om0 [0 o, 0
12. Statement value, current period (Page 2, real estate lines, current period)......ccoee [ 43,302,324 |0 [0 [ 43,520,303
SCHEDULE B - VERIFICATION
1 2 3 4
First Quarter Second Quarter Third Quarter Prior Year Ended
Current Year Current Year Current Year December 31
1. Book/recorded investment excluding accrued interest on
mortgages owned, beginning Of PEMiOd...........cccvcuerinineneieinnnseeeniinees e 14171476 |0 0 | 14,451,896
2. Amount loaned during period:
2.1 Actual cost at time Of ACQUISIIONS..........ovueeereriniiniiriiseiseieinissneesiiesniins | ereesssississeseeessessesiees 0 e 0 e 0
2.2 Additional investment made after aCQUISIIONS...........ocerrrininineienniiniiniines | e 0 e 0 e 0
3. Accrual of discount and mortgage interest points and commitment fees.........ccceees [ ervenerreieinsininenn. 328 |0 0 e 1,294
4. Increase (decrease) by adjUSIMENL.........cooueiniureenriinineniesesssenseeeiens | ereeesnsieesee s 0 e 0 e 0
5. Total profit (I0SS) ON SAIE........cvurieriereieiriiineireireie s | eresesinsise e esines 0 e 0 e 0
6. Amounts paid on account or in full during the period..........cccvvvnnenecnininins [ v 2,771,086 |.coovvvrvenererrernieen0 0 | e 281,714
7. AmOrtization Of PrEMIUM......c.c.riiiieeireieiieiineneieisees s ssssessssisessinenies | eressessnsissises e sessessses 0 om0 0 e 0
8. Increase (decrease) by foreigh exchange adjustment...........coccvninincinniiniinins [ e 0 [0 0 0
9. Book value/recorded investment excluding accrued interest on
mortgages owned at end of current period. ...11,400,718 14,171,476
10.  Total valuation alloWANCE.............cciiirininisisrnennissisnisssssnenns | nees 0 om0 [0 Lo, 0
11. Subtotal (Lines 9 plus 10).... ...11,400,718 14,171,476
12. Total nonadmitted amMOUNS.........ccc.covvrrvnirniveiieiieninas ...311,454 ..350,528
13. Statement value of mortgages owned at end of current period.........cococcneiciinies [, 11,089,264 ..o [0 | 13,820,948
SCHEDULE BA - VERIFICATION
Other Invested Assets Included in Schedule BA
1 2 3 4
First Quarter Second Quarter Third Quarter Prior Year Ended
Current Year Current Year Current Year December 31
1. Book/adjusted carrying value of long-term invested assets
owned, beginning of PEHOM. ..o | 19,558,530 [..covvrnrnenereininennnd0 [0 | 10,088,970
2. Cost of acquisitions during period:
2.1 Actual cost at time Of ACQUISILIONS.........covueerrrrniiniiniineieieisinsseesnerinins | creesssissiseeseeessesesiees 0 om0 0 e 0
2.2 Additional investment made after aCqUISIIONS...........ccoerrnrninenevenniiniiniines | v 282,079 .0 |0 [ 12,394,376
3. ACCrUal Of GISCOUNT........cvueiviiiiiiiii s | sresrississnsn s 0 om0 [0 e, 0
4. Increase (decrease) by adjUStMENt........c.cceiniineeneinereeinsneneeeerssssneneiees | e (818,927) | .0 [0 | (2,924,816)
5. Total profit (I0SS) ON SAIE........cvurieriereieiriiinsireineie s | e sesesines 0 om0 0 e 0
6. Amounts paid on account or in full during the Period..........cccuvrerenminniiniineinee [ e 0 om0 0 e 0
7. AmOrtization Of PrEMIUM.........c.riiiiueireieieineseieisee s essnsessssinessienies | eressesississiseesesessessnes 0 om0 0 e 0
8. Increase (decrease) by foreigh exchange adjustment...........coccvninncinniiniinins [ e 0 [0 0 i 0
9. Book/adjusted carrying value of long-term invested assets
at end Of CUMTENE PEIIO. ..o | eeeeenesseneenans 19,021,682 |..cocovvrnenereininennd0 [0 | 19,558,530
10.  Total valuation alloWANCE.............ccieiiriiininrnsninienissississsssnsnins |t nes 0 | 0 | [ I I 0
11, Subtotal (LINES 9 PIUS 10).....ervurererieriereiereieeinsineiseiereessssssiseisessesesssissiseinenes | eeereresnesnees 19,021,682 | ...cvovevieeiciriirciine 0 e 0 | 19,558,530
12, Total nonadmitted aMOUNES...........covvmririiniinirisisiesseseseseresnen |t 0 | (I I [ I I 0
13. Statement value of long-term invested assets at end of current period.......c.ccoceeee [, 19,021,682 ..o 0 [, 0 [ 19,558,530
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Statement as of March 31, ZOOZOfIheWESTERN RESERVE L”:E ASSURANCE CO OF OHIO
SCHEDULE D - PART 1B

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

4

Statemelnt Value Acquiéitions Dispoiitions Non-Tradi‘:\g Activity StatemeSnt Value Stateme6nt Value Stateme7nt Value Stateme8nt Value
Beginning During During During End of End of End of December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
Lo ClASS Lottt | e 127,404,370 | covoeriricicine 137,171,659 | ccovovriricriinns 113,962,854 | (12,334) | ceveereieiniineins 150,600,841 | ..o 0 o 0 [ 127,404,370
2. ClASS 2.ttt | e 37,901,517 | v 24,683,840 | ..o 2,494,946 ..o (10 <) N 60,030,237 | coovevieieeneeeea 0 o {0 I 37,901,517
30 ClASS 3.t | e 603,778 | o0 [ 0 | e [ZR<1515) I (TR 600,883 [ .o 0 [0 | 603,778
A, ClaSS Aottt | s 2,000,870 | oo 0 | 0 | e 443 | e 2,001,313 | o 0 o 0 [ 2,000,870
5. ClaSS 5.t | Ly 113 | w0 [ 232 | 0 [ 1542 | e 0 [0 1,773
6. ClASS B...evereiiiiieiseie ettt | e 0 | 0 | 0 | 0 | 0 | 0 | 0 | 0
7. TOtAl BONGS.......coivieriiiriiiiciicreieiecceieee et snississisneseninsine | e 167,912,308 | ....cccocovvrircnne. 161,855,499 | ..o 116,458,032 |...ccoovovrirriiririnnns (74,959) | .o 213,234,816 | ..o 0 | 0 | 167,912,308
PREFERRED STOCK
8. ClASS Lottt | e 0 | 0 | 0 | 0 | 0 | 0 o 0 | 0
9. ClASS 2.ttt | e 0 | 0 | 0 | 0 | 0 | 0 o 0 | 0
10, ClASS 3.ttt | e 0 | 0 | 0 | 0 | 0 | 0 o 0 | 0
L1, ClASS Aottt | e 0 | 0 | 0 | 0 | 0 | 0 o 0 | 0
12, ClASS 5.ttt | e 0 | 0 | 0 | 0 | 0 | 0 o 0 | 0
13, ClASS Buuvevveiicecreieieiie sttt | e 0 | 0 | 0 | 0 | 0 | 0 | 0 | 0
14, Total Preferred SOCK. ..o | i 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred StoCK............ccc.vuvineureinenvinincncicneisiniiniineiieinees | cecvnrinnneennennn 167,912,308 [ i 161,855,499 [ i 116,458,032 |...ccoovovrirriiririnnns (74,959) | .o 213,234,816 | ..cooiriiii 0 |0 | i 167,912,308




Statement as of March 31, ZOOZOfIheWESTERN RESERVE L”:E ASSURANCE CO OF OHIO
SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quartet

1 2 3 4 5
Book/Adjusted Actual Amount of Interest Paid for Accrued
Carrying Value Par Value Cost Received Current Quarter Interest
8099999, TOtAIS.......ccooirerrrercreirriies | v 57,106,564 |.............. ) S0 ST TR 57,092,254 ..o, 161,955 [ .o 0

SCHEDULE DA - PART 2 - Verification

Short-Term Investments Owned

First Qluarter SecondZQuarter Third guarter Prior Ye:r Ended

Current Year Current Year Current Year December 31
1. Book/adjusted carrying value, beginning of Period..........cccccevminecniineiiee | e 89,423,296 | ...ocvvrrirrninineieneenen0 [0 | 2,005,770
2. Cost of short-term investments aCqUIred...........oovrnenensinninsineineines | ceveeneineiseereenenes 26,675,459 | oo 0 [ o 0 | s 272,441,638
3. Increase (decrease) by adjUStMENL..........cccveneureerrenininensieiniiniineies | e 14,310 | oo 0 [ e 0 e 730
4. Increase (decrease) by foreigh exchange adjustment..........cccvvvinineins | v 0 [ e 0 [ e 0 | e 0
5. Total profit (loss) on disposal of short-term iNVESIMENtS..........ccccvvvicneins | cveineiieisirrneseseieeees 0 [ e 0 [ e 0 | e 0
6. Consideration received on disposal of short-term investments.........ccevee | cvvininiicininnes 59,006,501 [ ..o |0 | 185,024,842
7. Book/adjusted carrying value, CUrrent Period..........cceenenevensinriniiniinees | veveineireineiieennns 57,106,564 | ..ooveeeiiineieeis 0 [ e 0 [ 89,423,296
8. Total valuation @llOWaNCE...........cccovveeierrinrininrisisnsnnnsinns o 0 | s 0 | s 0 | s 0
9. Subtotal (LINES 7 PIUS 8)......vurereeerrerriiineireineieieessssisesesesssssnsneens | creeineineineieenes 57,106,564 | .coovviiiiene 0 | e (01 IO 89,423,296
10.  Total nonadmitted @MOUNES..........ccvueivcriirieiniisisesereesnnnns [ rrnissi s 0 | s 0 | s 0 | s 0
11. Statement value (LINeS 9 MINUS 10)......cccurrvrenrmrneneirerieennrnsneneneiens | ceeensineineeeeenes 57,106,564 | ...ocovvrvnrninrniiennenn0 [0 | 89,423,296
12.  Income collected during PEriOd..........cverereeeenererninrininensessssineinees | e 200,359 | oo 0 [ e 0 [ 417,624
13.  Income earned during PETIOM..........c.vveererveieeeeeereniniiniireireiieiieninriniinees | eerneineiierieessnesineens 200,359 | oo 0 | 0 [ 417,624
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Statement as of March 31, ZOOZOfIheWESTERN RESERVE L”:E ASSURANCE CO OF OHIO

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

Sch. S
NONE

14,15, 16



suenen asarwacn 1, 202 o0e WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Allocated by States and Territories
1

Direct Business Only

Life Contracts 4 5 6
2 3 Accident and Health
Is Insurer Insurance Premiums, Deposit-Type
Licensed? Life Insurance Annuity Including Policy, Mem- Contract Other
States, Etc. (Yes or No) Premiums Considerations _ [bership and Other Fees Funds Considerations
Lo AIBDAMA......cic e AL .. Yes.......
2. Alaska..... JAK Yes.......
3. Arizona.... AZ Yes.......
4. ATKANSES.......ccooveireireiennnnneneenn AR Yes.......
5. CaliforNia......corveriririi s CA ... Yes.......
6. Colorado .CO ... Yes.......
7. CONMNECHCUL.....oooveieiirie s CT | Yes.......
8. DEIAWAIE......cooieieiiii s DE ... Yes.......
9.  District of Columbia .DC ... Yes.......
10.  Florida................ SFL e Yes.......
11. Georgia... JGA .. Yes.......
12.  Hawaii. SHE Yes.......
13.  Idaho.. LD Yes.......
14, NOIS.....ucviiriireriieiiesrisrisrsriesssnsniessssssseneneen L [ Yes.......
15, Indiana.......ccoovveininrneicinnncsnlN O [ Yes.......
16, 1OWaL...cociiiriccsee A [ Yes.......
17, Kansas.......coccsinininiscsissssss s KS [ Yes.......
18, Kentucky.......ccoovierinciicinisisnssscicsissssseeessseenn KY [ Yes.......
19, LOUISIANE. ..o LA [ Yes.......
20, MaiNe.....cocmininisnicicisissnscssssssssssssssees ME | Yes.......
21, Maryland........ccoovneinnnninninnnnsnssnssenenens MD U il YES i | 4,587,176 |....cccoeunnee 6,090,461
22, MasSaChUSELS.........c.coovvierierirrisrisrississeneneseees MA |, Yes....... ..2,503,668 |. ..2,231,607
23, MiIChigan......c.coovvieiineiserncrneseissesssessessessesnnnene MU |, YeS..o [ 2,798,082 |.....ccco... 5,801,719
24, MINNESOA........coorerierrrinrinrisriersnisienieniessenssnseenenes MN O |, YeS.n [oiiin 1,490,029 |.............. 1,326,430
25, MISSISSIPPI..cucerreerrniriineineerernisninsineiseeneresssssssesneenerseneneeeMS |l Y€S s | 397,934 |
26, MISSOUM.....ocvvrririerireineinrinrisssssssnnsnseneenssnssneneee MO | Y€S i, ..1,258,816
27, MONtaNA.......occrieiinsrcsissssensssssssssseeMT [ €S ..62,693
28, Nebraska.........cccovevvneivnirnirnineinsinninnnnissssissosseneneNE il YES i | i .1,373,075
29, Nevada......ncnicnnniinnissesnssnessessssssnneo NV Ll YES s | 2,391,567 [ o
30.  New Hampshire........cccovveveninineneinennnnsnsnenesrssneeeeee NH O [l YESc | i
3L NEW JEISEY.....cooivcninrcriirrnienensienenssnessenennseneenee N el YES i | 5,777,212 |
32, NeW MEXICO.....covevernernrinrrsrrerrernninnisnississisnesnenee e NMU Ll YES s | i
33.
34.
35.
36.
3r.
38.
39. Pennsylvania..
40. Rhode Island..
41.  South Carolina...
42.  South Dakota.
43. Tennessee..
44. Texas......
45.  Utah.. .
46, VEIMONL.......oiiriiisicicr s
47.  Virginia
48. Washington .
49, WESE VIFGINIA. ..o
50, WISCONSIN......coiiiiiiicininresee s
51.
52.
53.
54.  Puerto Rico....
55.  US Virgin Islands...
56. Canada...............
57.  Aggregate Other Alien...
58, SUDLOtAL.......ocvieiii s
90. Reporting entity contributions for employee benefit plans...
91. Dividends or refunds applied to purchase paid-up
additions and ANNUILIES. ..........c..evvererieneiniseeeeis
92. Dividends or refunds applied to shorten endowment or
Premium Paying PEriOQ. .......ccveieeeveereereereiiesinsiseeseeerseesssesens
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS........c.ccueveiiiniereireiieieeseiseiseseieenas
94.  Aggregate other amounts not allocable by State...........cccocneuneee
95.  Totals (Direct BUSINESS).......cuerevrrererrencereanes
96.  Plus Reinsurance Assumed..
97. Totals (All Business)......
98. Less Reinsurance Ceded..
99. Totals (All Business) less Reinsurance Ceded..........c.cocneureunenns
5701, Other fOreign........ccovvueeeeuereirinineneise e
5702. Department Of DEfENSE........ccovuriurirrieniereireieieessise e
5703, e
5798. Summary of remaining write-ins for line 57 from overflow page....
5799. Total (Lines 5701 thru 5703 plus 5798) (Line 57 above)...............
9401.
9402.
9403.
9498. Summary of remaining write-ins for line 94 from overflow page....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...............

(@) Insert the number of yes responses except for Canada and Other Alien.

17




81

Statement as of March 31, ZOOZOfIheWESTERN RESERVE L”:E ASSURANCE CO OF OHIO

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

NONE



suenen asarwacn 1, 202 o0e WES TERN RESERVE LIFE ASSURANCE CO. OF OHIO
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
1. Will the SVO Compliance Certification be filed with this statement? YES
2. Will the Trusteed Surplus Statement be filed with the State of Domicile and the NAIC with this statement? NO

EXPLANATIONS:

BAR CODE:

*91413200249000001*

19



Statement as of March 31, ZOOZOfIheWESTERN RESERVE L”:E ASSURANCE CO OF OHIO

Overflow Page
NONE

Sch. A-Part 2
NONE

Sch. A-Part 3
NONE

20, EO1



Statement as of March 31, ZOOZOfIheWESTERN RESERVE L”:E ASSURANCE CO OF OHIO

SCHEDULE B - PART 1
Showing all Mortgage Loans ACQUIRED During the Current Quarter

¢03

1 Location 4 5 6 7 8 9 10 11
2 3 Book Value/Recorded Increase (Decrease) Value of Date of Last
Loan Date Rate of Investment Excluding Increase (Decrease) by Foreign Exchange Land and Appraisal
Loan Number City State Type Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Current Quarter
1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book Value/ Increase Book Value/
Recorded Investment Increase (Decrease) by | Recorded Investment Foreign Exchange Realized Total
Loan Date Excluding Accrued (Decrease) Foreign Exchange | Excluding Accrued Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Year by Adjustment Adjustment Interest at Disposition Received on Sale on Sale on Sale

Mortgages Closed by Repayment

.................. 2,707,373 2,703,587 |.............2,703,587
B ...2,7107,373 ..2,703,587 ....2,7103,587
9999999, TOTAIS. ...ttt eeekesesesns sttt nniens | eresenisnisniia 2,707,373 2,703,587 |..ccn. 2,703,587
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Statement as of March 31, ZOOZOfIheWESTERN RESERVE L”:E ASSURANCE CO OF OHIO

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets ACQUIRED During the Current Quarter

1

Location

4 5 6 7 8 9 10
2 3 Book/Adjusted Increase (Decrease)

Number of Units Name of Date Actual Amount of Carrying Value Increase (Decrease) by Foreign

and Description City State Vendor Acquired Cost Encumbrances Less Encumbrances by Adjustment Exchange Adjustment
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate
Apollo Tax Credit FUND VI, L.P......ooiiiniisissiissnsiins | arenmmnsssssens s ssssesseens [OH....cccoovveene. [..06/3072000... [ ccvcersererasrreennns P I I o N IS 282,079
0999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate. . ..282,079 . ..282,079
LT LT T eTovvvvomvommoo 282,079 |0 [, 282,079

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Current Quarter

1 Location 4 5 6 7 8 9 10 12 13
Book/Adjusted Increase Book/
2 3 Carrying (Decrease) Adjusted Foreign
Value Less Increase by Foreign Carrying Value Exchange Realized Total
Number of Units Name of Purchaser or Date Encumbrances, | (Decrease) by Exchange |Less Encumbrances| Consideration | Profit (Loss) Profit (Loss) Profit (Loss)
and Description City State Nature of Disposition Acquired Prior Year Adjustment Adjustment at Disposition Received on Sale on Sale on Sale

NONE




Statement as of March 31, ZOOZOfIheWESTERN RESERVE L”:E ASSURANCE CO OF OHIO

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarte!
3 2 5

902494-AH-6.. ...

1 2 6 7 8 9
CusIP Date Number of Paid for Accrued NAIC
Identification Description Acquired Name of Vendor Shares of Stock Actual Cost Par Value Interest and Dividends | Designation (a)
Bonds - Special Revenue and Special Assessment
District of Columbia
01F062-64-8.......... FNMA 30YR TBA 6.5% 6.500% 04/01/32.........coooreererrrererererierisererereriesienianne [......03/05/2002...... [J.P. MORGAN SECURITIES INC.......ccooviisirrerrissrsssesssissssssssssssisssienss Lovossssssssesssisssssssssssssissssiens | aveossssssesossees 50,265,625 | .....ccccoernne.. 50,000,000
DISHICE OF COIUMDIAL .......vvevvvvovcvveeveeteectet et vees ettt r e seesies e tses e seessessesssssesessessensssnssessessenss  4estsessessessossssssessessessasssssoessessessessasssessessessessassassssssnssessessassstsessessessassassnssessessessessansanssesessessensanssessessesies | cereesoesessessenes 50,265,625 | .....ccccoeunne. 50,000,000
United States .50,265,625 | ... ..50,000,000
3199999. | Total - Bonds - Special REVENUE & SPECIAI ASSESSIMENS. .....c.vuretsreeierersrsaresteseeiersesamsasissssesserisriae  eesetsesssssatssessesseeseesaesstssesseeseeseessesseeseeseEssEseLtsebseEseEeEseebeLbsebsebseEenbeebsebseb et senenbenbsnbsenntsnntentsnisnisensnnsnnonnes | eoeressassasessenes 50,265,625 | ...ccoiininninas 50,000,000
Bonds - Public Utilities
United States
75953G-AB-9........ RELIANT ENERGY RESOURCE 8.125% 07/15/05........ccoeverevereeieiereressnisesees | oevan 01/11/2002...... MERRILLLYNCH P F & SINC.....eveiriteieiereseeseie e sens 10,612,700 | ..ccoerrrreernen. 10,000,000 [..ocoerererrrereierens 2,257 [2eeieieieiin.
927804-ES-9......... VIRGINIA ELECTRIC AND P 5.375% 02/01/07.......c.cooerereeeeererercererceeeeeeee | 01/24/2002...... CREDIT SUISSE/FIRST BOSTON.. ..4,977,950 |... ....5,000,000
United States 15,590,650 | ... 15,000,000
3899999, | TOtAl - BONAS = PUDIC ULIIHES. .........cvvcvevoeveeveeveitcseeieieertesiestcteeseveesiesteeteseeseseessesssssseseessessenssssensess  eteessessessessasssessessessessessasssesssssessassssssssessessessassassasssessessessasssssessessessasssssnssessessessasssnsnsessessessasssnssessasiosss | toeseeseesisssessans 15,590,650 | ... 15,000,000 [...cccooroererrrrrrrnne 2,257 |........ XXX.......
Bonds - Industrial and Miscellaneous
United States
023608-AC-6......... AMEREN CORPORATION NOTE 5.700% 02/01/07.......ccevrereerreriererseserieieries | e 01/16/2002...... LEHMAN BROTHERS KUHN LOEB...........ccccoevevieeieiereiesiesiesisssesessenens 4,987,000 | .ooreiriereriennnns 5,000,000
246688-AE-5......... |DELHAIZE AMERICA INC 8.125% 04/15/11.......cccvverererereesereeicenieriensnssieees | e 02/20/2002...... BEAR STEARNS SECURITIES CORP... ...5,571,300 ....5,000,000
755111-BG-5......... |RAYTHEON CORP NOTES 8.200% 03/01/06.........cccoevrerrrerrrrrerreiierssensesniness | v 01/24/2002...... UBS WARBURG SECURITIES........ ..4,351,200 4,000,000

TYSON FOODS INC 144A 7.250% 10/01/06..........ccovvvrerererrrreeereereerceniseceeies | .....01/24/2002..... R.W. PRESSPRICH & CO. INC......ocoorrrrirerereeeeiereercevereseeieereenieniens | eveeresieeeeiessiesiesiesiseieesesnans ...4,148,640 4,000,000

UNITEA STAIES. ......vvveveoeoteeverereesteetetete e seeste sttt essessesb st s e es st estn st bsensessestesssssessessessessas .19,058,140 18,000,000
4599999. | Total - Bonds - Industrial & Miscellaneous. .19,058,140 18,000,000
6099997. | Total - Bonds - Part 3 .84,914,415 83,000,000
6099998. [ Total - Bonds - Summary Item for Bonds Bought 8nd SOI0 ThiS QUAITET. ... ettt siiitiitiais eeieissssasssesseesess e ees et ses e sees et eesseE ek eE s e 8oL b b seE s8R f e 8L bbb seE e E b e bbbt enbenb bbb snnentsnbssinennnsnnnnes | enesiessassasessenes 50,265,625 50,000,000
6099999. [ TOtal - BONGS..........cvoeveerereivctcrereieerteeteeteiereesiestesiesevereenieneneacs ...135,180,040 ....133,000,000
7299999. | Total - Bonds, Preferred and Common Stocks..............cccccccuuene.. TS o v 135,180,040 |............... XXX,

m .
g (a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues
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SCHEDULE D - PART 4

med or Otherwi

Show All Long-Term Bonds and Stock Sold, Redee
4 5

ise Disposed of b
8

the Company During the Current Quarte
9 10 I 2

1 2 3 6 7 13 14 15 16 17
Increase
Book/Adjusted (Decrease) Foreign Interest Dividends
Number of Carrying Increase by Foreign | Exchange Realized Total on Bonds on Stocks NAIC
CUSIP Disposal Shares of Value At (Decrease) | Exchange | Gain(Loss) | Gain (Loss) | Gain (Loss) Received Received  [Designation
Identification Description Date Name of Purchaser Stock Consideration Par Value Actual Cost | Disposal Date [y Adjustment| Adjustment | on Disposal | on Disposal | on Disposal | During Year | During Year (@

Bonds - U.S. Government

36202B-YL-3....| GNMA #1615 9.500% 05/20/21.........cc.cevrererne 03/02/2002[ PaydOWN..........ccourreerrrirrereesnreseseeresnenns 0
362033-DN-9... | GNMA #7309 7.750% 04/15/05........... ... |03/01/2002| Paydown. 0
36225A-EF-3... |GNMA POOL# 780134 8.500% 05/15/10............ 03/01/2002( Paydown. 0
83162C-BP-7... [ SMALL BUS ADMIN SR 89-2 9.850% 02/01/09.. | 02/01/2002| Paydown.................... 0
83162C-BP-7... [SMALL BUS ADMIN SR 89-2 9.850% 02/01/09.. | 02/01/2002] Redemption  100.0000.. 0

0399999. | Total - Bonds - U.S. Government........................... 0

Bonds - Special

Revenue and Special Assessment

District of Columbia

31282C-CY-1... | FHLMC #M30087 7.000% 01/01/10.................... 03/01/2002[ PaydOWN..........coourremerrrireereesnnesereeresnenns 0
312903-N6-0.... | FHLMC SR-0161 CL-F 9.500% 06/15/06 03/15/2002( Paydown. 0
31342M-A2-9... | FHLMC #730025 9.500% 12/01/04...... 03/01/2002( Paydown. 0
313602-EV-2....| FNMA SR 88-019 CL-J 8.500% 07/25/ 03/01/2002f Paydown. 0
District of Columbia... . .0
United StaeS.........ovvveveerieerceeeeeeresiinie .262,966 .0
3199999. | Total - Bonds - Special Revenue & Assessment.. .262,966 0
Bonds - Public Utilities
United States
040555-BP-8....JARIZONA PUBLIC SERVICE 8.125% 03/15/02. [03/15/2002] Maturity.
United States
3899999. | Total - BONAS - PUBIC UHIIHES. ..ottt ettt st ienstesies s sense s sensessessssenseesssensessnsessssessesas
Bonds - Industrial and Miscellaneous

United States

00770#-AA-2....| ADVANTAGE CAP PARTNERS 27.460% 06/08/0{ 01/01/2002| Redemption  100.0000
00775#-AA-7....| ADVANTAGE CAP FLORIDA P 16.667% 05/15/0402/15/2002| Redemption ~ 100.0000
17310%-AA-7.... | CITICORP MTG SECURITIES 8.750% 06/01/06 |03/01/2002| Paydown...........c.coeceerevennes
22575#-AA-3....| CRESCENT/MACH | PARTNER 2.977% 01/16/04 01/15/2002| Redemption ~ 100.0000.. .
23334H-AF-8... | DVI RECEIVABLES VI LLC 6.630% 04/10/06.... |03/10/2002| PaydOWN.........ccoorvvrmerererireeernerirereneeinnes
291701-CR-9... |EMPIRE FUNDING SR 1998- 6.990% 09/01/24. |03/01/2002| PaydOWN..........cc.orvvrmerererireeernerirereneeines
339096-AA-7....| FLEETWOOD CR SR 1995-A 8.450% 11/15/10 |03/01/2002| Paydown.
361706-AA-2....| GRAND GULF 1B FND CP AK 7.430% 01/15/11 [01/15/2002| Various...
368836-AA-0.... | GATX RAIL CORPORATION 10.125% 03/15/02. |03/15/2002| Maturity...
393505-BS-0....| GREEN TREE FINL CORP SR 7.200% 01/15/19 | 03/15/2002| Paydown.
393505-EH-1... |GREEN TREE FINL CORP SR 9.000% 03/15/20 | 03/15/2002| Paydown.
61913J-AB-2.... |MTGE LENDERS NETWORK HE 6.605% 07/25/03/01/2002| Paydown.
76110F-J8-7.... |RESIDENTIAL ACCREDIT LO 6.500% 03/25/29 |03/01/2002| Paydown.
76110G-DQ-1.. | RESIDENTIAL ACCREDIT LO 7.750% 10/01/30 | 03/01/2002] Paydown.
UNIEEA SEALES. ...t
4599999. [ Total - Bonds - Industrial & Miscellaneous
6099997. [ Total - Bonds - Part 4
6099998. | Total - Bonds - Summary Item for Bonds Bought and Sold This Quarter... .0 |
6099999. [ Total - Bonds .....(17,783) .
7299999. [ Total - Bonds, Preferred and CommON SOCKS..........cvvireriirinirnnersiissirsssissnsssssssnessssssssssenssesssssnssssssnsssrenssesossnsee | 20,451,530 [ XXX |....57,433,942 [ .....57,451,530 | ....... (17,783)
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Sch. DB-Part A-Section 1
NONE

Sch. DB-Part B-Section 1
NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE

EO06, EQ7
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

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

Open Depositories
Citibank Sweep ACCOUNL...........ccreerereereerereirreees New York, New YOrk........cccovvvvncinicnees | cevreene 0.400 |..coienn26] |76 [ 12,203 ... 49,412 | 115,239 |......
Dakota Notes Commercial Paper, 04/03/2002......... 1.840 ..19,997,954 |......
Nieuw Amsterd Commercial Paper, 04/17/2002......  .covveneneeneeneeninsneiseseessssssssssesenes | vevees 1.900 ...19,983,107 |......
Bryant Park Funding Commercial Paper, 03/18/2002 ..........coccoeureerninineineireensinissnesesenes | revens 1.800 ISVORRPURRRRPIN | B IOV
Holdenby Capital Commercial Paper, 03/13/2002.... ... 1.850 [0 o0 [0 9,993,831 .0 e
Sunbelt Funding Commercial Paper, 03/01/2002..... 1.830 ...20,000,000 [...cccovvriereen0 fuiie
Dakota Notes Commercial Paper, 02/14/2002......... 1.690 [0 o0 | 9,993,893 (01 PUUURPRPOROOTON | B DOV
Clipper Receivable Commercial Paper, 02/08/2002. 1.770 ...19,993,109 O feviiie0 [
Crown Point Commercial Paper, 02/07/2002........... 1.750 ...19,994,161 O [0 [
Victory Receivable Commercial Paper, 02/25/2002. 1.780 ...14,982,193 (01 PUUPUROPOROOPON | B DOV
Alffirst Baltimore, Maryland... 0.000 12,649,691 | .......947,803 |......
Bank of America. Clearwater, Florida. 0.000 59,137 |.......101,241 |.....
Bank One........ Louisville, Kentucky... 0.000 L4578 |.........(9,300) |......
Bank One.........cccocouue. Phoenix, Arizona.... 0.000 996 |...........2,681 |[......
Chase Manhattaen Bank... New York, New York.. 0.000 585,294 | .......602,158 |......
First Union National Bank.. Orlando, Florida..... 0.000 10,317,321 | ....7,392,559 |......

Cedar Rapids, lowa... 0.000 255,527 | .......677,215 |......
Fleet Bank... Hartford, Connecticut. 0.000 685,653 | ........780,760 |......
FNB Chicago.. Chicago, lllinais.......... 0.000 (833) | o559 |
PNC Bank N.A. Jeanetta, Pennsylvania.. 170,928) | .......(180,685) | ......
Union Bark......... San Francisco, California.. 25,448 |.........24,448 |.....
Wells Fargo Bank........... Minneapolis, Minnesota. 000 |0 0 f(2,895) [ (3,384) [0 |
0199999. Total Open DEPOSItONIES. ..o | covees XXX..... ...19,997,351 | ...74,434,724 [..50,435,738 | XXX
0399999. Total Cash 0n DEPOSIL. ..o ssssnsesssessssnssnsesnees | covees XXX..... ...19,997,351 | ...74,434,724 [..50,435,738 | XXX
0499999. Cash in Company's OffiCe. ..o | eonees PO D S S IS S 750 .o JE 750 [ XXX
0599999. TOtAl CASN......vveiiiiieii e | s XXX..... ...719,998,101 | ...74,435,474 [ ...50,436,488 | XXX

EO8




Life Accident and Health Supplement for the Quarter Ending March 31, 2002 of the U. S. Branch of WWESTER N RESERVE Ll FE ASSU RAN CE CO O F OH I O

Trusteed Surplus Statement-Title Page
NONE

Trusteed Surplus Statement-Assets
NONE

Trusteed Surplus Statement-Liabilities
NONE

Trusteed Surplus Statement-Overflow Page
NONE

TSS-1, TSS-2, TSS-3, TSS-4



	Jurat
	Jurat
	Assets
	Liabilities, Surplus & Other Funds
	Summary of Operations
	Cash Flow
	Exhibit 1
	Notes
	Notes
	General Interrogatories-Part 1
	General Interrogatories-Part 1
	General Interrogatories-Part 2
	Sch. A-Verification
	Sch. B-Verification
	Sch. BA-Verification
	Sch. D-Part 1B
	Sch. DA-Part 1
	Sch. DA-Part 2-Verification
	Sch. DB-Part F-Section 1
	Sch. DB-Part F-Section 2
	Sch. S
	Sch. T
	Sch. Y-Part 1
	Supplemental Exhibit & Sch. Interrogatories
	Overflow Page
	Sch. A-Part 2
	Sch. A-Part 3
	Sch. B-Part 1
	Sch. B-Part 2
	Sch. BA-Part 1
	Sch. BA-Part 2
	Sch. D-Part 3
	Sch. D-Part 4
	Sch. DB-Part A-Section 1
	Sch. DB-Part B-Section 1
	Sch. DB-Part C-Section 1
	Sch. DB-Part D-Section 1
	Sch. E
	Trusteed Surplus Statement-Title Page
	Trusteed Surplus Statement-Assets
	Trusteed Surplus Statement-Liabilities
	Trusteed Surplus Statement-Overflow Page

