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Annual Statement for the year 2002 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
5 6

1 Location 4 7 8 9 10 11 12 13 14 15
2 3 Expended for
Additions,
Increase Permanent Gross Income Taxes,
Book/Adjusted (Decrease) by Improvements Earned Repairs,
Date of Carrying Value Fair Value Increase Foreign Amounts and Changes in Less Interest and
Description of Date Last Amount of Less Less (Decrease) by Exchange Received Encumbrances Incurred on Expenses
Property City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Adjustment Adjustment During Year During Year Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
Carillon HOme OffiCe.........uvermrrercrererireeieerieeeeeeeseeneesenas St Petersburg..........cccc...... FL..... [.... 1996.... |12/31/2002]......... 34,995,583 [ ..o 0 [ 32,384,993 |........ 35,000,000 ... (602,444 |0 [0 5,850 | 5,523,565 |........... 2,717,982
World Financial Group building o JAtANAL GA...|....1998.... [12/31/2002]......... 11,594,149 | 0 [ 10,269,244 |......... 12,600,000 |.............(269,472) [0 o0 |0 [ 1,856,906 |.......... 1,403,144
0299999. Properties Occupied by the Reporting Entity - AdMINIStrative.........c.ovveseiessinnrinssssssessssssesssesssrsssessns | ceoneeens 46,589,732 |...cooviniinnn0 [ 42,654,237 | ......... 47,600,000 |............(871,916) [0 o0 | 5,850 | e 7,380,471 | . 4,121,126
0399999. Total - Properties Occupied by the Reporting Entity oo 46,589,732 .......42,654,237 | ........47,600,000 v 1,380,471 ] .....4,121,126
9999999, TOIS......cvoovereeeeerereeereceeeri ettt seee e senesennsenie | ooeeees 46,589,732 |.....cccoovvcive0 [ e 42,654,237 | ......... 47,600,000 | ............(871,916) [......cccocorneccc.0 [0 5,850 | ... 7,380,471 | ........... 4,121,126




Annual Statement for the year 2002 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

EO02, EO3
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Annual Statement for the year 2002 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

Location 4 5 6 7 8 9 10 1
2 3 Book Value/Recorded Increase Increase (Decrease) Value of Date of Last
Loan Date Rate of Investment Excluding (Decrease) by Foreign Exchange Land and Appraisal
Loan Number City State Type Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
Mortgages in Good Standing
Commercial Mortgages - All Other
(U sV OO ISP 02/18/1994 | ....oovvorrirrcrrcrenne 8.500 | v B49,762 [0 [0 [ 1,282,258 |.......... 10/01/2002
(16T IR ISR 05/08/1997 | ...oovverrererrrcrenne 8.070 | v 128,815 [0 [0 [ 1,488,012 i 09/19/2001

NY.. SOV (OO cerenen. 10/19/1998 | ... ....6.710

Northglenn........ciersiiri s CO.. 12/28/2000 7.970
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other.

0799999. Total - Mortgages in Good Standing
9999999. Totals

..12/01/2002

General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.

2. Restructured mortgages §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

.......... 0 interest due and unpaid.
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Annual Statement for the year 2002 of the

WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

SCHEDULE B - PART 2
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Year

1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book Value/Recorded Increase (Decrease) | Book Value/Recorded Foreign
Investment Increase by Foreign Investment Excluding Exchange Realized Total
Loan Date Excluding Accrued (Decrease) Exchange Accrued Interest Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale

Mortgages Closed by Repayment

87028.......oovveeirrariens [Cleveland..........cccoooiioviiiiccccs s [OH............ | [....10723M1991... [ PROTTET e N I — [ 2,703,587 | 2,703,587 | .o |0 |
0199999. Total - Mortgages Closed by REPAYMENL.......c.iiviiiiriiiiiiiiins v sssesssnsssssssssnsssssssssssees | oosessssessssssaes 2,707,373 |0 | [ 2,703,587 | 2,703,587 | .0 |0 |
9999999, TOIS......ceoovereeeeerererer et seeee e seer e ennes reeeeess et sene e sessseneneseesenes | oonerneeeeenenns TR e I — [ 2,703,587 |...coorueeenee. T T I I I O ——
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Annual Statement for the year 2002 of the

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

SCHEDULE BA - PART 1

1 Location 4 5 6 7 8 9 10
2 3 Book/Adjusted Increase Increase (Decrease)
Number of Units Name of Date Actual Amount of Carrying Value (Decrease) by by Foreign Exchange
and Description City State Vendor Acquired Cost Encumbrances Less Encumbrances Adjustment Adjustment
Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Real Estate
Apollo Tax Credit Fund VIII, L.P.......... (o] S Apollo Tax Credit FUNd ..o 06/30/2000..... | ovvvvrerernee 15,361,688 [ ..ooeovvrrecrrcrrirrine 0 [ e 9,751,547 | ..ovvvereenn. (3,019,940)
WNC Institutional TC Fund IX, L.P...... WNC Institutional TC FUNd........ooviiveniiiinninnissninssiesssins 11/06/2000.... | .covovvveeens 11,131,609 [ o0 [ 9,128,172 | .o (554,945)
0999999. Total - Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Real EState. ........coovriniiiiiiiiisisisiscss s | aesressissennns 26,493,297 [ oo 0 18,879,719 | i (3,574,885)
LT LT Tt 26,493,297 | ..o 0 18,879,719 [..ocoeeeee.. (3,574,885)
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Annual Statement for the year 2002 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Year

1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book/Adjusted Increase Book/Adjusted Foreign
Carrying Value Increase (Decrease) by Carrying Value Exchange Realized Total

Number of Units Name of Purchaser or Date  |Less Encumbrances, (Decrease) Foreign Exchange |Less Encumbrances| Consideration Profit (Loss) Profit (Loss) Profit (Loss)

and Description City State Nature of Disposition Acquired Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale
Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Real Estate
WNC Institutional TC Fund IX; L.P......ccccovvvrivrnnnnen. O [CA...... [DIrECt. ..o [11/06/2000] ..cccccoorrrrvnd 6,439 | . [ 0 [ 6,439 | 6,439 | . [ [
0999999. Total - Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Real Estate........ccccooovene [ 6,439 [ . (U I 0 i 6,439 [ 6,439 [ . (U I [V I
9999999, TOIS......cv.. vttt snese e seees e snensesinenes eseeesseees et aeseesen et eent et nene et sennenssseenenes | ooeeeneeseieeene! 6,439 | .o, [ [ [(RXCH 6,439 | .o, [ [
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Annual Statement for the year 2002 of the

WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
U.S. Government - Issuer Obligations
3134A2-UJ-5..| FHLMC REFERENCE NOTES.........cccooconevmmmmneeneenenonnn | LS L 5.125 | AO....[ 10/15/2008 ] .........covveeveee | voreverrnes | v 16,155,641 |......... 15,000,000 |..109.0625 16,359,375 |......... 16,178,910 |......... 162,292 11/14/2002] ....... 3.636
3134A3-M7-8. | FREDDIE MAC........oorseemierrrieeerneeserirsessssessensessssesnenes | wneenne | eennnd 6.625 | MS... |09/15/2009 | .. .17,455,844 | 15,000,000 |..117.3125]..........17,596,875 | .........17,497,852 | ........292,604 | .... 11/13/2002 ....... 3.832
3134A4-QD-9.| FREDDIE MAC REFERENCE NOTES........oocvmeimeenernn | v | eeens 5.125|JJ..... | 07/15/2012] .. .10,369,111 |. 10,000,000 |..106.4375].........10,643,750 |.........10,375,000 |.........234,896 | .... 10/15/2002 ....... 4.641
3134A4-RA-4. | FREDDIE MAC. ... | 09/15/2005 | .. ..20,154,288 |.........20,000,000 |..101.9063.........20,381,250 |.........20,162,500 | .. 11/19/2002 ....... 2577
3134A4-RH-9. | FREDDIE MAC. ... 109/15/2007 | .. ..10,026,111 |. ..102.0938] .........10,209,375 |.........10,027,344 | .. 10/15/2002 ....... 3439
31359M-LH-4.| FNMA........ ....| 10/15/2006 | .. ..26,302,965 |. ..106.0938 .........26,523,438 |.........26,343,750 |.. 11/19/2002 ....... 2.911
31359M-PT-4. | FNMA..........ooceeneee. . ....| 10/15/2005 .. ..101.9063] .........15,285,938 |.........15,149,414 | .. 11/14/2002 ....... 2519
912810-DD-7. | US TREASURY BOND.......ccovreremmreeereenenieeissessennnee | vvsene | ceene 10.750 | MN... | 05/15/2003 ] .. ..103.4688 ... 01/02/11997 | ....... 6.357
912827-3Z-3.. | US TREASURY NOTE.......cccmvvememeeineeienenensnecsssnisennnens | eveene | eeeenns 5.500 | FA.... | 02/28/2003 ..100.6875 ... 01/11/2000 ....... 6.115
912827-4V-1.. | US TREASURY NOTE.......cccmiremrmeeineeienrrneninecesnisennens | eveenne | ceeend 4.750 | MN... | 11/15/2008 ..109.1563 ... 12/10/2002 ....... 3.699
912828-AC-4..| US TREASURY .....ccvomririrmerierineineesnesseessessseessnsssnsnens | woveenne | cesend 4.375 | MN... | 05/15/2007 | .. .107.3750 ... 05/20/2002 ....... 4529
912828-AH-3..| US TREASURY.... LS 3.250 | FA.... | 08/15/2007 | .. ..102.4688 ... - . 09/26/2002] ....... 2.842
912828-AN-0..| US TREASURY N/B. LS 3.000 | MN... | 11/15/2007 | .. ..101.2188] .........16,195,000 |.... .16113047 . 121232002 ....... 2.847
912828-AP-5..| US TREASURY N/B..... LS | 4.000 | MN... | 11/15/2012] .. ..101.4063] .........15,210,938 |.........15,189,844 | .. 1111212002 ....... 3.846
912828-AQ-3. | US TREASURY 2YR NOTE........ccisiunerinmrinsresscessnesssinens | ensenns | cens 2.000 | MN... | 11/30/2004 | .. ..100.8438 ... 12/23/2002] ....... 1.744
0199999. ] U.S. Government - Issuer Oblig XXX......].......167,805,608 |.......166,235,412 | .....1,600,232 |........217,222 | .......(123,228) | ......cccceeee.0 | o0 [ XXX o XXX..... XXX.....
U.S. Government - Single Class Mortgage-BackedlAsset-Backed Securities
36202B-YL-3..| GNMA #1615 05/20/2021 .112.0644 ... 05/16/1991] ....... 8.449
362033-DN-9. | GNMA #7309 04/15/2005 | .. ..104.8230 ... 10/22/1975 .....12.769
36225A-EF-3. | GNMA POOL# 780134..... . 05/15/2010 | .. ..107.6930 ... 05/04/1995] ....... 6.921
83162C-BP-7. | SMALL BUS ADMIN SR 89-20-B.......cccvvvvererecenrirnerinens | oveene | evenns 9.850 |FA.... |02/01/2009 | .. ..109.0310 ... 11/16/1992] ....... 6.492
83162C-CK-7. | SMALL BUS ADMIN SR 90-20-E.......c.ccoovurnmrmnninnnirnniinnne | onvins | cevs 9.650 | MN... | 05/01/2010 .. ..114.4250 01/04/1993 | ....... 5.954
0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities.... . XK ] e, 333,680 el 321,869 3,987 (27,496 [ (910) [0 0 XXX XXX..... XXX.....
0399999, | Total - U.S. GOVEINMENL. .....ceouiruiieeeersereereeeisseeesens e seee sttt snetane | cntsas 166,450,818 |....... 160 337,976 | ... XXX......].......168,139,288 |.......166,557,281 |.....1,604,219 | .......244,718 |.......(124,138)] ....cccooecceeee.0 | o0 [ XXX [ ..o XXX..... XXX.....
All Other Governments - Issuer Obligations
Foreign
168863-AP-3..| REPUBLIC OF CHILE...........cccostveirecireenerirecescersenieeens LS....‘ ....... 7125 10J..... [01/1172012] oo ‘ ............ ..1,000,000 |..112.4300]...........1,124,300 |........... 1,070,930 | ..........33,646 | ..ooovvrirereac0 [ riiirecd(825) [0 | eienl0 110/30/2002] ....... 6.103
836205-AG-9. | REP OF SOUTH AFRICA NOTES... .|LS.... |......7.375 | AO.... | 04/25/2012 ..1,000,000 | ..109.2500 ..1,049,000 | ... 13,521 | o0 i (706) | o0 | 0 2 10/30/2002] ....... 6.669
Foreign - Issuer Obligations............. ..2,000,000 | ... XXX...... 2,119,930 | .o AT 67 [0 | (153 0 | 0 XXX XXX XXX
0499999. | All Other Governments - Issuer Obligations. ..2,000,000 |...XXX... 2,119,930 [ AT 67 [0 | (153 e 0 | 0 XXX XXX L XXX
1099999. | Total - All Other Governments, ..2,000,000 |..XXX......] ..........2,216,800 |........... 2,119,930 | ..., 47,167 |0 e (1,530 | a0 |0 XXX L XXX LXK
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obllgatlons
Puerto Rico
745144-4J-1...| PUERTO RICO COMMONWEALTH.......c.csovnsrernirnrmenniens | onernns | cees 5.500[JJ..... [07/01/2005] ......ccoccvvveee. . 504,639 500,000 |..109.4940]... L SATAT0 [ 514,325
...504,639 |. .500,000 |.... .. 514,325 | ..
.............. 504,639 500,000 |.... s 014,325
Canada
748148-QB-2. 978,345 ....1,150,800 [...cco.c.ed 966,750
..978,345 |. 1,150,800 |.... ..966,750 | ..
2599999. | Special Revenue & Assessment Obligations - IsSUer OBlIGatioNS..........coeuriirieriieissessesrssesssssssssssseesssssssessesssssssnssnes | ensesessens 1,482,984 . ....1,698,270 |........... 1,481,075 |.
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and The isions - Slngle Class Mortgage- -Backed/Asset-Backed Securifies
District of Columbia
31282C-CY-1. | FHLMC #M3008T.........coovvvreerrerererirmermneeeeresnemsseesseessnnns | wveenne | ceeenns 7.000 | MTLY[01/01/2010] ..coovervrrene | cvvercrinne ..106.6449 ... 198,589 [..cccovvvnne 175,100 0 [ 1122111994 ....... 9.461
31342M-A2-9. | FHLMC #730025..........coovvereereceeeineinneessenisesssessseessnns | wveene | eeeenns 9.500 | MTLY | 12/01/2004 | .. 1047696 .......conne. 37,547 |.... ....35,554 | .. (VI 109/16/1991| ....... 9.450
31387U-DL-2. | FNMA #594207...... ..6.500 | MTLY| 02/01/2031] .. ..104.9735 .27,624,209 |.........27,121,322 | .. 0 [ 108/21/2002] ....... 5.820
District of Columbia... XXX ..27,860,345 |.........27,331,976 | .. 0 | XXX]....XXX..... XXX.....
Total States and US. XXX.. ..27,860,345 |.........27,331,976 | .. 0 | XXX]....XXX..... XXX.....
2699999. | Special Revenue & Assessment Obligations - Single Class Mtg.-Backed/Asset-Backed Securities XXX, 27,860,345 | ......... 27,331,976 L0 XXX XXX..... XXX
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities

Delaware

[31393F-EK-8. [ FHLMC SR H001 CL A4

...... 3.776 [ MTLY] 10/15/2009] 08/15/2007 [100.000]

1,990,015 |

..2,000,000 [..100.4687]....

....2,009,374 |

........... 1,990,000 |

.0 [APE[11/07/2002] .....3.817]

\ | Delaware

................................................................................. [-nn1,990,015 |

..2,000,000 | ..

XKoo o

....2,009,374 |

........... 1,990,000 |

.0 | XXX

..... XXX..... | XXX
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Annual Statement for the year 2002 of the

WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
District of Columbia
312903-N6-0.. | FHLMC SR-0161 CL-F.......ovooerierecercererieceneneeiees ‘ ........ ‘ ....... Q.SOO‘MTLY 06/15/2006 | 05/15/2005100.000 .100.2249] .............407,249 | .............. 396,558 .1,716 0 [ 105/24/1990] ....... 9.996
313602-EV-2..| FNMA SR 88-019 CL-J. ..8.500 | MTLY| 07/25/2018 | 07/01/2018|100.000 | ... .111.4694 . .504,762 | .. 3,529 0 [ 103/20/1995] ....... 8.058
District of Columbia... XXX ..901,320 | .. 5,245 0 | XXX]....XXX..... XXX.....
Total States and US..... L XXX... ...2,891,320 | .. 11,538 0 | XXX]....XXX..... XXX.....
2799999. | Special Revenue & Asse: g ....2,893,410 |. L XXX... ...2,891,320 | .. 11,538 0 | XXX]....XXX..... XXX.....
3199999. | Total - Special Revenue & Special Assessment OblIgatioNS...........ov i sersssessssnsssssessssssesensssssssenssenss | sessasens 31,714,723 XXX 32,530,604 |......... 31,704,371 198,561 O XXX XXX..... XXX
Public Utilities (Unaffiliated) - Issuer Obligations
United States
[927804-ES-9..[ VIRGINIA ELECTRIC AND POWER SENIOR NOTES.....]........ [......5.375[FA....]02/01/2007] .....ccoeevreeene | | 4,981,324 [........... 5,000,000 [..105.9510]........... 5,297,550 ... 4,977,950 |......... 111,979 [........ 135,122 [ oo 3,374 [ [ 0 [.....2 [01/24/2002] ....... 5.477|
\ [ UNEEA SEAEES. ... vvevseeeessseeesssseeesssesseees s seeess s sss s ees ettt | 4,981,324 |.......... 5,000,000 | ... XXX..oo. [ corrveeenee 5,297,550 |........... 4,977,950 | ......... 111,979 | ........ 135,122 [ .o 3374 | [ 0 [ XXX ... XXX..... ... XXX..... |
Foreign
500631-AR-7..| KOREA ELECTRIC POWER 144A........ccccconvnniiniiinnnin | [..... 4250 [MS... J09/12/2007 ......cooeovvveeee IS O 1,992,139 ..2,000,000 |..101.3500]... 1,991,800 0 [ 109/05/2002] ....... 4.342
FOreIgN. ....cooeveeceeci s ...1,992,139 |. ...1,991,800 | .. 0. 0 | XXX]....XXX..... XXX.....
3299999. | Public Utilities (Unaffiliated) - Issuer Obligations.. ...6,973,463 |. 135122 |... 0 | XXX]....XXX..... XXX.....
3899999. | Total - Public Utilities (Unaffiliated)... ...6,973,463 |. 135122 |... 0 | XXX]....XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Oblig
United States
00767@-AA-9 | ADVANTAGE CAP PARTNERS SR NOTES IVLP.......... [ ... 06/15/2010 ...18.4875]... 0 [ 106/15/1995] ....... 7.270
00769*-AB-7.. | ADVANTAGE CAP PARTNERS GTD NOTES SR-B V... ... | 08/21/2006 | .. ..121.6063 ... (VI 108/06/1996 | ....... 6.509
00769*-AH-4.. | ADVANTAGE CAP PARTNERS GTD NOTES SR-H V.... ... | 02/28/2007 | .. ..128.8962 ... (VI 105/29/1997 | ....... 7.241
00770#-AA-2..| ADVANTAGE CAP PARTNERS CAPCO-MISSOURI.. . 106/08/2008 ..155.3070 ... (VI 1102/2111997 | ....... 7.876
00775#-AA-7..| ADVANTAGE CAP FLORIDA PTNRS | CAPCO. 05/15/2004 ...98.2910 ... (VI 104/07/1999 | .....15.431
023608-AC-6..| AMEREN CORPORATION NOTES 144A........ . 102/01/2007 .105.2616 ... (VI 101/16/2002| ....... 5.760
05946D-AA-5. | BANC ONE STONEHENGE CAPITAL FD TAX... 12/15/2008 | .. ..119.6560 ... (VI 110/01/1999 .....10.574
07385T-AJ-5.. | BEAR STEARNS CO........ .. | 11/15/2014 ] .. ..102.9800 ... 0 |..1PE|10/31/2002] ....... 5.630
084423-AB-8..| BERKLEY W.R. CORP.........ccovverrirmrrirecerneinerireeisseneninee | vvenne ... | 05/15/2008 ..120.0202 ... ...0 |..2PE|03/26/1992] ....... 8.760
08442H-AC-5.| BERKLEY W.R. CORP MED TERM NOTES........cccooeurmuns | rvvenne ... | 03/04/2003 ..100.8248 ... ...0 |..2PE|04/03/1996| ....... 6.970
097014-AE-4..| BOEING CAPITAL CORP SR UNSECD.. . 105/15/20086 | .. .104.7819 ... 0 |..1PE|10/30/2002] ....... 4.923
14040E-EP-3. | CAPITAL ONE BANK BANK NOTES... 01/27/2003 | .. ...99.7670 ... (VI 210/02/2000] ....... 7.556
14040N-AC-6. | CAPITAL ONE BANK SR-BKNT.................. ... | 06/15/2005 | .. .101.1097 ... (VI 2 |08/07/2001] ....... 6.847
191219-AN-4..| COCA-COLA ENTERPRISES DEBENTURES ... 102/01/2012] .. 1275374 ... 0 |..1PE|10/25/1993] ....... 6.737
205887-AB-8..| CONAGRA FOODS INC... ... | 11/15/2005 .. .119.3442 | ... 0 |..2PE|11/20/1990] ....... 9.875
22907#-AB-0..| EVANGELINE GAS PIPEL .. [12/31/2010 .. .116.3370 ... (VI 2102/11/1992] ....... 9.870
245217-AL-8.. | DEL MONTE CORP 144A.... .. 1121152012 .. ..102.0000 ... (VI 4112/12/2002] ....... 8.625
246688-AE-5..| DELHAIZE AMERICA INC ....| 04/15/2011] .. ...97.0000 ... (VI 3 102/20/2002] ....... 6.449
260543-BP-7..| DOW CHEMICAL................. ... [12/15/2008 | .. ..104.3490 ... (VI 111/21/2002] ....... 5.385
33632*-JT-5... | FIRST SECURITY BK NA JACO TR/BRITISH ... | 06/28/2006 .112.8370 ... 0] 106/27/1991| ....... 9.725
33632*-JU-2...| FIRST SECURITY BK NA JACO TR/BRITISH ... | 06/28/2006 .112.8370 ... 0] 106/27/1991| ....... 9.725
345370-BU-3..| FORD MOTOR COMPANY 144A EXCHGD... ... 109/15/2011] .. ..1,500,000 |..100.8206 ... 138,225 |... (VI 2 11/23/1992] ....... 4.837
351807-AH-5..| FRANCHISE FINANCE CORP SR NOTES..... ..110/15/2010 .. ..2,000,000 |..125.8537]... 175,000 |... 0 |..1PE|09/18/2000 ....... 8.869
361706-AA-2..| GRAND GULF 1B FND CP AKA SYS ENER CP. 01/15/2011] .. 682,811 |..104.2390 ... ...50,733 |... 0 |..2PE|09/12/1995] ....... 7.681
449909-AH-3...| ICI WILMINGTON INC GTD IMPERIAL....... .109/15/2004 | .. ..2,000,000 |..104.8562]... .139,000 |... (VI 210/26/1999 ....... 7.581
61744A-AL-4..| MORGAN STANLEY TRACER 144A... 12/15/2012] .. ..2,000,000 |..100.5270]... 0 |...4Z | 12/06/2002| ....... 4.829
69361K-AG-8.| PSEG CAPITAL CORP SER MTN 144A.. ... | 05/15/2003 | .. ..1,000,000 |..101.4972]... (VI 2|02/08/1999 ....... 6.254
755111-BG-5. | RAYTHEON CORP NOTES............. .103/01/2006 | .. .112.3526 ... (VI 2 101/24/2002 ....... 5.757
784635-AG-9. | SPX CORP.......covveirerrrrene 01/01/2013 .. .101.3750 ... 0 |...32|12/13/2002] ....... 7.500
835495-AF-9..| SONOCO PRODUCTS CO.. ... | 11/15/2013] .. ..104.5060 ... (VI 110/30/2001 | ....... 6.570
854616-AG-4. | STANLEY WORKS................... . 111/01/2007 | .. .100.7479 ... 0 |..1PE|10/29/2002 ....... 3.590
860628-AA-4..| STIFEL CAPCO LLC NOTES SR - 97.. 05/15/2008 | .. .127.3300 ... (VI 108/22/1997| ....... 8.641
866930-AK-6..| SUNAMERICA INC....... ... | 08/01/2008 | .. ..129.8584 ... 0 |..1PE|08/19/1998] ....... 9.402
869049-AD-8..| STORAGE USA.......civiiieeirieineeirecissinessesssssseessens | evenne .| 12/01/2007 ..113.6669 ... .0 |..1PE|12/02/1997 | ....... 7.020
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Annual Statement for the year 2002 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest

......... 133,380 02/09/199 | .......6.762

90211#-AA-0..| 201 NORTH TRYON LLC SR A NATIONS BANK........ccco.| covvvves | o 6.669 | MTLY| 02/29/2008

..2,000,000 |..111.8290...........2,236,580 |........... 2,000,000

902494-AL-7.. | TYSON FOODS INC EXCHGD.........cc.coovvuenncee .110/01/2006 | .. ..4,000,000 |..111.4000]... 4,142,522 | .. .145,000 |... 04/22/2002] ....... 6.316
902911-AK-2.. |[USTINC 144A..........cccoooover 07/15/2012 .. ..110.0100 ... cerenn0,450,350 | . 10/31/2002] ....... 5417
909284-AB-7..| UNITED AIRLINES ETC SR 92A. ..|04/07/2016 | .. ...20.2650 ... [ 500,000 | .. 03/05/1993 | ....... 9.340

.125.6747 01/07/199%4 | ....... 7.927

. |06/14/2014| . .1,095.000 | ..

960394-AP-9..| VIACOM INC PUTABLE BOND

United States. XXX 75,355,119 |.....1,245,827 |......3,874,510 |.....(1,717,303) | ..o [ o0 [ XXX oo XXX..... [ ... XXX.....

Foreign
219868-AN-6..] CORPORACION ANDINA DE FOMENTO UNSECD........ [ ccccoee | cvennes 6.875 |MS... |03/15/2012 .104.8348] ...........1,048,348 | .............. 984,000 10/24/2002] ....... 7.110
29245J-AA-0..| EMP NACIONAL DEL PETROLE 144A. ... | 11/15/2012 ..105.7500 ... ...1,985,100 | .. 11/05/2002 ....... 6.854
780097-AE-1..| ROYAL BANK OF SCOTLAND PLC SR 1....cooeveveinerinens | v | evvs 9.118 | MS... |03/31/2049 | 03/01/2010 {100.000 ..124.2600 ... 03/02/2000 ....... 8.948
780097-AF-8..| ROYAL BANK OF SCOTLAND........ccosucenmrmemensiesnessnnnens | wonsenns | cens 9.797 | MS... |03/31/2049 | 03/31/2005 |100.000 .112.2362 ... 11/13/2002] ....... 4.004
FOTBIgN. ..ttt sttt sntensennnnnnsnsensenensnssnsensennnnnnes | crensensesOy 1 20,028 | eeerernens, 900,000 | XXXoiiort | cervvee...6,526,412 | ...........6,138,159 |....... 107,764 | ..........82,062 |........(13,222) | ..cooerririncc0 | v 0 XXX XXX..... XXX
..... XXX..... [ ... XXX.....

3999999. | Industrial & Miscellaneous (Unaffiliated) - Issué'r“Obllgéﬁons
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
United States

76110F-J8-7.. [RESIDENTIAL ACCREDIT LOANS INC SR......coovorervennee [ correees [ e 6.500 | MTLY]03/25/2029]02/01/2003]100.000 ..100.1080] ... 0 [ 171027/1999] ....... 6.375
76110G-DQ-1 | RESIDENTIAL ACCREDIT LOANS INC SR.... ST DO 7.750 | MTLY| 10/01/2030| 04/01/2004 |100.000 | ... .102.1319... 0 |..1PE|03/21/2001 | ....... 6.021
76110W-QB-5 | RESIDENTIAL ASSET SEC CORP SR 2002-KS8.. MTLY| 12/25/2032|01/25/2010]100.000] ... .101.7813 0 |...1Z|12/04/2002] ....... 4.985
United States ] . XXX...... 0 [.XXX]....XXX..... XXX.....
4199999. | Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed Securities... XXX...... L0 XXX L XXX XXX.....
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
United States
17310*-AA-7.. [ CITICORP MTG SECURITIES CTFS A.....ccovvurrreemmereriees | cevreree | cevenne 8.750 [ MTLY[06/01/2006 ] .......oorvvereee | werrrerne ...96.1786] ... 0 5*110/20M1977] ....... 8.844
291701-CR-9. | EMPIRE FUNDING SR 1998-2 CL M1......crvvomreenreerineee | wrrreees | e 6.990 | MTLY| 09/01/2024 | 03/01/2011{100.000| ... .102.9375] ... 0 |..1PE|06/17/1998| ....... 6.855
393505-BS-0..| GREEN TREE FINL CORP SR 1993-4 CL B1....cooovevveres | rreees | e 7.200 | MTLY|01/15/2019 | 05/15/2004 {100.000 | ... ....88.0000] ... 0 |..1PE|12/23/1993| ....... 7.226
393505-EH-1..| GREEN TREE FINL CORP SR 1994-7 CL B1....cooeoveveres | rreees | s 9.000 | MTLY| 03/15/2020 | 11/15/2003{100.000 | ... ...99.2560 ... 0 |..2PE|03/15/1995| ....... 8.634
61913J-AB-2.. |MTGE LENDERS NETWORK HE LN TR SR 1998 CL..... | ccccve. | o 6.605 | MTLY| 07/25/2029| 03/01/2013|100.000 ..102.8854 | ... ..0 [.1PE|06/12/1998 ....... 6.486
United States . [T 0 [ XXX ... XXX..... XXX.....
4299999. | Industrial & Miscellaneous - Other Multi-Class Residential Mtg.-Backed Securities...... XXX oD 015271 | 4,925,126 |........27111 | ........ , reeerieee DTS | L0 XXX XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage- -Backed/Asset-Backed Securities
United States
22575#-AA-3..] CRESCENT/MACH I PARTNERS SECD SR.....ccoomvenueee [ orreees [ v 2.925 [JAJO [O1/16/2006 [ .....vcoovvereee [ worrrerrene | corrrrerneees 507,525 |.............507,525 [ ...99.7600 .............506,307 [............507,525 | ............3,216 | ..ccc00. 16,340 [0 [0 [0 1712M7/1993] ....... 2.935

507,525 |...99.7600] ... ...506,307 |...cooonenes 507,525
..1,200,000 |..112.3400]... ceveenn 1,343,109 |
..1,000,000 |..112.4400]... 1,121,563 | .
..5,000,000 |..101.25001... ..5,124,219 | ..
..2,000,000 |..111.3700]... ...2,185,546 | ..
..1,992,776 | ..101.1700 ..1,992,714 | ..

...... 1111/01/2002| ......3.744
...... 1111/01/2002 .......3.859
..12110/29/2002 | ....... 3.404
...... 1111/14/2002 | .......4.546
...... 1110/30/2002] .......4.057

....... 7.330 | MTLY| 05/15/2006 | .. ...1,337,287 |.
....... 7.520 | MTLY| 05/15/200 | ........coovvveens | cvvercnnens ..1,116,626 |.
....... 4.220 | MTLY| 12/15/2006 | 01/15/2006 0,117,913
....... 6.562 | MTLY| 04/01/2031|04/01/2008|100.000] ...........2,181,736 |.
MTLY] 11/01/2034 | 10/01/2012]100.000 ...........1,992,674 |.

29452P-AG-1. | EQUITABLE LIFE ASSURANCE SR 174 CL B1.
29452P-AJ-5.. | EQUITABLE LIFE ASSURANCE SR 174 CL C1.....

34527R-HS-5. | FORD CREDIT AUTO OWNER TRUST SR 2002-C...
36228C-BA-0. | GS MORTGAGE SECURITIES CORP Il SR 1998-.
929766-BJ-1.. | WACHOVIA BANK COMM MORTGAGE TR SR.

o|lojojoocococoo

UNIEA SEAIES. ...ttt | areeeens 12,253,761 |......... 11,700,301 |...XXX...... 12 274,676 XXX ... XXX..... XXX.....
4499999. | Industrial & Miscellaneous - Other Multi-Class Commercial Mtg.-Backed/Asset Backed SECUMtES. .........cocererrrsrierereens | cernrenns 12,253,761 |......... 11,700,301 [ ... XXX...... 12,274,676 XXX ... XXX..... XXX.....
4599999. | Total - Industrial & Miscellaneous (Unaffiliated). ..o senssnes | eeseees 104,890,001 |....... 102,797,153 [ ... XXX....o.[ooeee. 108,662,646 |....... 104,949,498 XXX ... XXX..... XXX.....

Totals

5499999. | Total - ISSUET ODIIGALIONS. .....ceererrrscreserereerseiesecessse e seeessses ettt | cnbsa 258,177,289 |....... 250,479,102 | ... XXX..ooo. | coeunee 264,058,422 |....... 258,299,445 | ...... 3,181,816 |...... 4,406,416 0 XXX XXX XXX.....
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed Securities ..27,654,877 26,840,442 |... XXX... ..28,194,025 |.........27,653,845 | ........147,899 | ........471,561 | ... 0 | XXX]....XXX..... XXX.....
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed Securities. 9,135,341 ..9,144,106 |...XXX... 9,321,391 ..9,147,738 |.. 178,103 |... 0 | XXX]....XXX..... XXX.....
5799999. | Total - Other Multi-Class Residential Mortgage-Backed Securities......... 4,926,136 .4,913,202 |... XXX... 5,015,271 |...........4,925,126 |.. 348,115 | ... 0 | XXX]....XXX..... XXX.....
5999999. | Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities 12,253,761 |. 11,700,301 | ... XXX... 12,284,779 |........12,274 676 | .. 96,351 ] 0| .XXX]..... XXX..... XXX.....
6099999, | Grand TOtAl = BONGS........vuurvuureeurereeeseeereesseesseesseeseee st ses s sttt sttt enssees | enbins 312,147,404 | ....... 303,077,153 | .. XXX...... | coveene 318,873,888 |....... 312,300,830 |...... 3,434 408 |...... 5,500,546 0 XXX XXX XXX.....
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Showing all PREFERRED STOCKS Owned December 31 of Current Year

WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

SCHEDULE D - PART 2 - SECTION 1

1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
Rate per 10 11 Increase
Par Share Used Increase (Decrease) by
CUSIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
|dentifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired

NONE
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Annual Statement for the year 2002 of the

WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)
CUSIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
|dentifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
817826-20-9........ TELEVEN INC....cooiiiiiiiics s 40,259.000 [ ...covvvrnnens 301,943 301,943 | .. 302,450 (169,490) ...02/21/1996...
UNIEA SEAEES....vvveverrresrieiscre e ....301,943 ....301,943 |.. ....302,450 (169,490) | o0 oo XXX [ XXX.......
6899999. [ Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated 301,943 301,943 302,450 (169,490) [ .o [ XXX [ XXX..oo..
Common Stocks - Parent, Subsidiaries and Affiliates
United States
00781#-10-1........ AEGON/TRANSAMERICA FUND ADVISERS INC.......cccccc. [ermeeernerennes 78,000.000 | ..o 16,591,797 | .ovvvirernen 212715 | e 16,591,797 100,000 ...01/03/1997...
00781*-10-5......... |AEGON/TRANSAMERICA FUND SERVICES INC. ...50,000.000 .57,643 . .57,643 ..300,000 ...01/03/1997...
92960#-10-1........ |WRL INSURANCE AGENCY........ccoomrermrrmrrirereeriineeenens .100.000 .0 (U IS 50,000 ...02/28/2001...
98146#-10-5........ WORLD FINANCIAL GROUP INSURANCE AGENCY INC 8,025.000 | ..o 0 0,000 [ s (O I 93,002 ...05/14/1998...
United States................ ...16,649,440 16,649,440 543,002
6999999. [ Total - Common Stocks ] . 16,649,440 16,649,440 543,002
7099999. [ Total - ComMON StOCK........rvveererrreereescre e 16,951,383 16,951,382 845,452
7199999. [ Total - Preferred and COMMON SEOCK.........cverrrercerecreseriserisseressse e | svvesseens 16,951,383 | XXX oo | v 16,951,382 845,452
(@) For all common stocks bearing the NAIC designation "U"provide: the number of such issues............... 0, the total § value (included in Column 6) of all such issues §.............. 0.
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WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO
SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
3 5

1 2 3 6 7 8
Number Paid for
CUsIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Government
3134A2-UJ-5............... FHLMC REFERENCE NOTES 5.125% 10/15/08.........ccccccovvvverveves | cvuee 11/14/2002.... [MORGAN STANLEY & CO. INC........ccoeevererirrieereeeeeeeee
3134A3-M7-8... ... |FREDDIE MAC 6.625% 09/15/09..........cccevomrvmrererrererieiieiessiereees | v 11/13/2002.... {LEHMAN BROTHERS KUHN LOEB 17,497,852 15,000,000
3134A4-QD-9... . |FREDDIE MAC REFERENCE N 5.125% 07/15/12........cccccovvvevicvee frenee 10/15/2002.... |J.P. MORGAN SECURITIES INC. 10,375,000 10,000,000
3134A4-RAA4... FREDDIE MAC 2.875% 09/15/05..........ccccoovvrerierieiesreieesieiees | v 11/19/2002.... [Various.......... 20,162,500 20,000,000
3134A4-RH-9... FREDDIE MAC 3.500% 09/15/07........ccoocevrrrrerierieiesieieesieeees | v 10/15/2002.... [BEAR STEAR 10,027,344 10,000,000
31359M-LH-4... FNMA 4.375% 10/15/08.........cocverrrereeirerereieiiesseseesseeesnsnees | e 11/19/2002..... [VarOUS.......cevveverereieieieieeie e 26,343,750 25,000,000
31359M-PT-4... FNMA 2.875% 10/15/05.........coerereiiririeereeeeeseeesseeeienienees | e 11/14/2002.... {LEHMAN BROTHERS KUHN LOEB 15,149,414 15,000,000
912827-4V-1.... ... |US TREASURY NOTE 4.750% 11/15/08........cccccevvevrirevieriiiries | v 12/10/2002..... [VarioUS.......ccevverereirererrieicisiinns 1,341,623 1,270,000
912828-AC-4 ... [US TREASURY 4.375% 05/15/07.......coooverererirrereiieieeeeisinienes | e 05/20/2002.... |J.P. MORGAN SECURITIES INC. .322,791 .325,000
912828-AH-3 ... [US TREASURY 3.250% 08/15/07.........cvevereerrerererrierieeserieinieee | e 09/26/2002.... |J.P. MORGAN SECURITIES INC. 5,092,188 5,000,000
912828-AN-0 ... [US TREASURY N/B 3.000% 11/15/07......ceveerverererrierieeiericiniees | v 12/23/2002.... [VariOUS.......cccverriererirreireieseisiieienae 16,113,047 16,000,000
912828-AP-5 ... |JUS TREASURY N/B 4.000% 11/15/12......coevererereiriiisieiesiies | e 11/12/2002.... |BEAR STEARNS SECURITIES CORP 15,189,844 15,000,000
912828-AQ-3.............. US TREASURY 2YR NOTE 2.000% 11/30/04 12/23/2002.... | GREENWICH CAPITAL.... . ...9,043,594 |.. ....9,000,000
[ TOtal - BONAS = U.S. GOVEIMMENL............cvivveeeiteeeeieeeeee ettt eteeeiee evevaesestessesssesaessssseesesssssessesessessssessessssessesssessssssssssssssssssssssessessssessesessessesssssssesssssssessnsessessnsessnssnsessesense | coers ...162,837,857 |..... ....156,595,000
Bonds - All Other Government
Foreign
168863-AP-3............... REPUBLIC OF CHILE 7.125% 01/11/12......coeeeeeeeeeerceieiiees | v 10/30/2002.... [SALOMON BROTHERS INC........coevoiiiiiiieicirieiessteseeiseesisienies [ vrerieissiesisssssessssesessssessssssssesens | vssessssssesisssssessssessesaees 1,070,930 [ 1,000,000 [.oveereeeeeeeeeeee e
836205-AG-9.............. REP OF SOUTH AFRICA NOT 7.375% 04/25/12.. .

FOreign...ccoveeeeeeescee e

...... 10/30/2002....

1099999. | Total - Bonds - All Other Governmen

Bonds - Special Revenue and Special Assessment

Delaware
31393F-EK-8............. FHLMC SR HO01 CL A4 3.776% 10/15/09..........cccooercrerrererenen.
Delaware
District of Columbia
31387U-DL-2.............. FNMA #594207 6.500% 02/01/31........ooveerererereeeeereeeer

District of Columbia.....................

Total States and US....................

3199999. | Total - Bonds - Special Revenue & Special Assessments.......

Bonds - Public Utilities

United States
927804-ES9.............. VIRGINIA ELECTRIC AND P 5.375% 02/01/07............cceeeoeuenee. |......01/24/2002.... | CREDIT SUISSE/FIRST BOSTON.........covverereieereriereiieeiiirieies | eveeeeieeeeieeeeeeeeeeceeeeveeenies | eveveeieereesevesrerena 4977950 .o 5,000,000
UNIEA STAIES. ......veveeveeecveeeeeeete et stes ettt estertee e tes e v eseessessesseesssesssenss | evtesssessesssssessossossesssssssssssssssessessessassasssssesesssessssssssssssessessessssssasssessessessssnsessessessesssssensessssessenssnsoeses | sooeseeseeressssessessesssseess 4977950 | oo 5,000,000
Foreign
500631-AR-7............... KOREA ELECTRIC POWER 14 4.250% 09/12/07................ccoouo.. |...... 09/05/2002.... [SALOMON BROTHERS INC.... | v OO 1,991,800 |.ovevrereerereeeea 2,000,000
FOTBIGN. ... .. 1,991,800 |.. 2,000,000
3899999. | TOtal - BONAS = PUDIC ULIIHES..............evecveveerereeeeeeeeeteeieeeev ettt esteeesteeteeieeses eteetssassaessessessssessssssesssssessesssessessenssssessssessessensasssssessssssssesssssessesssssessassssessesssssensansossessessessessenssesioss | eorrerseeseeresssssossossesseres 6,969,750 [..ooooirirereree. 7,000,000
Bonds - Industrial and Miscellaneous
United States
023608-AC-6............... AMEREN CORPORATION NOTE 5.700% 02/01/07..........cccccoveveeees |oenan 01/16/2002.... |LEHMAN BROTHERS KUHN LOEB..........cccccoevierireiecreiereiens 4,987,000 5,000,000
07385T-AJ-5.... ... |BEAR STEARNS CO 5.700% 11/15/14......ooeveiereevieceviceiecieees | v 10/31/2002.... (MERRILLLYNCHP F & SINC.... 5,030,200 5,000,000
097014-AE-4.... . |BOEING CAPITAL CORP SR 5.650% 05/15/06............cccoervrrerreiveee | renee 10/30/2002.... [J.P. MORGAN SECURITIES INC. 5,116,400 5,000,000
245217-AL-8.... ... |DEL MONTE CORP 144A 8.625% 12/15/12.......covvervevierveercerercen | v 12/12/2002.... [MORGAN STANLEY & CO. INC...... 1,000,000 1,000,000
246688-AE-5.... ... | DELHAIZE AMERICA INC 8.125% 04/15/11....oecveveieeivieiisiiees | v 02/20/2002.... |BEAR STEARNS SECURITIES CORP.... 5,571,300 5,000,000
260543-BP-7.... ... |DOW CHEMICAL 5.750% 12/15/08.........c.ccoovrerverrrereirievieiieieies | v 11/21/2002.... [UBS WARBURG SECURITIES........ 3,055,830 3,000,000
29452P-AG-1... ... |EQUITABLE LIFE ASSURANC 7.330% 05/15/06........ccccoeveerreeeee [ reree 11/01/2002.... SALOMON BROTHERS INC.... 1,343,109 1,200,000
29452P-AJ-5.... . |EQUITABLE LIFE ASSURANC 7.520% 05/15/08..........cccoeovuerieiveee frenee 11/01/2002.... SALOMON BROTHERS INC.... 1,121,563 1,000,000
34527R-HS-5... . |FORD CREDIT AUTO OWNER 4.220% 12/15/06............ccccouverevrvee | reree 10/29/2002.... [MERRILL LYNCHP F & S INC 5,124,219 5,000,000
36228C-BA-0... ... |GS MORTGAGE SECURITIES 6.562% 04/01/31......cccoevvvereierceens | v 11/14/2002.... [WACHOVIA BANK........ 2,185,546 2,000,000
61744A-AL-4.... . [MORGAN STANLEY TRACER 1 5.469% 12/15/12.......cccceovrveveivee [ rerne 12/06/2002.... [MORGAN STANLEY & CO. INC.. 2,085,320 2,000,000
755111-BG-5.... RAYTHEON CORP NOTES 8.200% 03/01/06..........ccccovverveerveieies | cveee 01/24/2002.... |UBS WARBURG SECURITIES........ 4,351,200 4,000,000 ..134,844
76110W-QB-5.. ... |RESIDENTIAL ASSET SEC C 5.000% 12/25/32........coccvevvieeeiaee | reree 12/04/2002.... [DEUTSCHE BANC ALEX BROWN.. . 4,998,437 |.. 5,000,000 .14,850
784635-AG-9.............. SPX CORP 7.500% 01/01/13...ceveviererreeeseeceseeseeseeesiies | v 12/13/2002.... [J.P. MORGAN SECURITIES INC.......cocoveiiieririeieieeiieieeiisniies [ vt eseesessesisisneninss | vssesessssesisssssessssessesenns 1,000,000 | .ooreereeeeeeeeeeiae 1,000,000 | .ooeeveeeieeeee e 0
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
3 5

1 2 3 6 7 8
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
854616-AG4............. STANLEY WORKS 3.500% 11/01/07........ccorvvererrerrrinrisriniiniiens [ v 10/29/2002.... [MERRILLLYNCH P F & SINC........coriiriinierieneivcinciniiniines [ e | e 2,987,730 | .o 3,000,000
902494-AL-7.... ... |TYSON FOODS INC EXCHGD 7.250% 10/01/06..........cccconvomrenre | enene 04/22/2002.... | Tax Free Exchange.................. . 4,142,522 |.. 4,000,000
902911-AK-2 ... |UST INC 144A 6.625% 07/15/12.......coovvererrerreircinerrinriniiniiens | e 10/31/2002.... [MORGAN STANLEY & CO. INC.. 5,450,350 5,000,000 ...101,215
929766-BJ-1............... WACHOVIA BANK COMM MORT 4.043% 11/01/34.. 10/30/2002.... [WACHOVIA BANK.... 1,992,714 1,992,776 | oo 2,462
UNited StateS......cvvrerrerscersiriserer e et eeEeeeeeeerEerEeerEeerEeerseeREeerEerEieesteriierseieriieesiieisterseeesicisiecssiessecsiessesessesreses | oo snsssnees 61,543,440 ..o 59,192,776 | oo 635,294
Foreign
219868-AN=6............... CORPORACION ANDINA DE 6.875% 03/15/12.......cccoveimicniieiiee [ v 10/24/2002.... [UBS WARBURG SECURITIES..........cocooviiireinirniiniisiienrerneiine [ erreiesissiesisesisesisesssesssiesiesinenes | creesssessessesssesenesssessnsisns 984,000 [ .eveourerereeerreriereeenns 1,000,000
29245J-AA-0.... ... |EMP NACIONAL DEL PETROL 6.750% 11/15/12......ccconvvmvrmerinees [ v 11/05/2002.... {J.P. MORGAN SECURITIES INC..... 1,985,100 .. 2,000,000
780097-AF-8............... ROYAL BANK OF SCOTLAND 9.797% 03/31/49... ...11/13/2002.... [LEHMAN BROTHERS KUHN LOEB 2,259,240 2,000,000
FOMBIgN. ..o.v v .. 5,228,340 5,000,000
4599999.  Total - Bonds - Industrial & Miscellaneous... 6,771,780 4,192,776
6099997. [ Total - Bonds - Part 3.........coocvsvunnerrsiennns 267,810,639 258,103,189
6099998. [ Total - Bonds - Summary Item from Part 5.. 455,644,216 449,093,385
6099999. [ Total - Bonds

723,454,855

707,196,574

Common Stocks - Parent, Subsidiaries and Affiliates

United States

00781#-10-1................

AEGON/TRANSAMERICA FUND ADVISERS INC

United States........o.ovvvveevieieeeeeee e

01/01/2002

6999999.

Total - Common Stocks - Parent, Subsidiaries and Affiliates...

7099997.

Total - Common Stocks - Part 3...

7099999.

Total - Common Stocks....................

7199999.

Total - Preferred and Common Stocks....

7299999.

Total - Bonds, Preferred and Common Stocks
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CUSIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
|dentifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment Adjustment Disposal Disposal Disposal Year During Year
Bonds - U.S. Government
36202B-YL-3..... GNMA #1615 9.500% 05/20/21. 12/01/2002 | Paydown.........c.cccervuneeerirerirerenes 37,547 38,286 38,253 .0
362033-DN-9..... |GNMA #7309 7.750% 04/15/05.... .. 12/01/2002 | Paydown..........coocevemremririerienees 413 2379 s 393 .0
36225A-EF-3..... |GNMA POOL# 780134 8.500% 05/15/10............ 12/01/2002 | Paydown...........cccoevenee 77,341 80,301 79,661 .0
383665-BD-7..... |GOVT TRUST CTF SR T-3 9.625% 05/15/02..... 05/15/2002 | Redemption  100.0000. 24,372 27,204 24,555 .0
83162C-BP-7..... | SMALL BUS ADMIN SR 89-2 9.850% 02/01/09.. {08/01/2002 [ Paydown...........ccccouweuee. 5,317 5926 |..ccccovrnrnen. 5,750 .0
83162C-BP-7..... | SMALL BUS ADMIN SR 89-2 9.850% 02/01/09.. {08/01/2002 | Redemption ~ 100.0000. 22,827 25,441 24,683 .0
83162C-CK-7..... | SMALL BUS ADMIN SR 90-2 9.650% 05/01/10.. [11/01/2002 [ Paydown............ccccevueuee. 11,669 12,993 12,675 .0
83162C-CK-7..... | SMALL BUS ADMIN SR 90-2 9.650% 05/01/10.. 11/01/2002 | Redemption ~ 100.0000. 73,198 81,500 79,507 .0
912827-2W-1..... US TREASURY NOTE 6.500% 05/31/02............ 05/31/2002 [ Maturity...........ccccrrvenee. 325,000 330,840 325,525 .0
912827-3G-5..... US TREASURY NOTE 6.250% 08/31/02.. 08/31/2002 | Maturity ..350,000 R 363,836 ..3562,458 .0
0399999. [ Total - Bonds - U.S. GOVEMNMENL.........cveriierireerresiesasnessses s ssess s sensssesss s ssssssens s 927,684 |.........927,684 |....... 966,706 943,460 0

Bonds - Special

Revenue and Special Assessment
District of Columbia

31282C-CY-1..... FHLMC #M30087 7.000% 01/01/10.................... 12/01/2002 | Paydown..........c.oovereeneereererrnernenns 134,085 |............ 134,065 |............ 126,063 127,847
312903-N6-0...... FHLMC SR-0161 CL-F 9.500% 06/15/06.. 12/15/2002 | Paydown..........c.oocereeneeneenernennnns ..391,824 391,824 .382,396 ..388,309
31342M-A2-9..... [FHLMC #730025 9.500% 12/01/04....... 12/01/2002 | Paydown..........c.ocereeneereererrnernennns 52,068 |....ccooevee. 52,068 ...51,655 51,548
313602-EV-2..... FNMA SR 88-019 CL-J 8.500% 07/25/18. 12/01/2002 | Paydown.. 213,163 213,163 215,961 214,555
District Of COIUMDIA................eoveevreveereeeeeveeeteeeeereve et 791,120 ..191,120 J........... 776,075 782,259
Total States and US...........c..coeeeercreernnene. 791,120 ..191,120 J........... 776,075 782,259
3199999. | Total - Bonds - Special ReVENUE & ASSESSMENL.......... ittt snessessnenrensnens | osesseseens 791120 [........... 791120 |........... 776,075 |............ 782,259
Bonds - Public Utilities
United States
040555-BP-8..... ARIZONA PUBLIC SERVICE 8.125% 03/15/02. |03/15/2002 | MAtUIiY........cceverrurernerneenerereiens | coverneeneereeseeineisnens | ceeenees 2,000,000 |......... 2,000,000 |......... 1,975,080 |......... 1,998,453
882389-BX-6..... TEXAS EASTERN TRANSMISS 8.000% 07/15/04 07/15/2002 [ Maturity........ocoveeernisinrnncnniiniines | avinnninsisisisiinnes | cennes 1,000,000 |......... 1,000,000 |......... 1,001,940 |.........1,000,099
[ S T 3,000,000 |........ 3,000,000 |......... 2,977,020 |......... 2,998,552
Foreign
125148-AAA4..... CE ELECTRIC UK FUNDING 6.853% 12/30/04. [10/31/2002 | VariOUS........cccooeverrrerrersieieeiieies | evveveeiieeeisiieieeies | v 7,009,892 |......... 7,000,000 |......... 7,147,700 |......... 7,075,368 |..........(20,587) | covreervereerean0 | a0 [ (44,889) ... (44,889)
500631-AC-0..... KOREA ELECTRIC POWER 6.375% 12/01/03... |09/05/2002 {HSBC SECURITIES INC......c..cc.. |eeoovorvereeirceiiiaes | 2,094,200 | ......... 2,000,000 |......... 1,922,660 |.........1,974,111 .. 111,318
[T 9,104,092 |......... 9,000,000 |......... 9,070,360 |.........9,049,479 ...66,429
3899999. | Total - BONS - PUDIIC ULIIHIES..............cvorverveeveereereeeteeeeesee et eeeseeteeteeveeveeses s eeseessseessensensssenesneenssnesnnenss | ceerens 12,104,092 | ....... 12,000,000 |....... 12,047,380 |....... 12,048,031 |.........(10,368) | .......cccc....0 | oo 0 |.....66,429 |.............. 66,429
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-T...... ADVANTAGE CAP FLORIDA P 22.179% 05/15/04 02/15/2002 | Redemption ~ 100.0000..... ..
037411-AG-0..... [APACHE CORPORATION 9.250% 06/01/02...... 04/01/2002 | UBS WARBURG SECURITIES......
045424-FN-3..... ASSET SECURITIZATION CO 6.934% 02/11/43 |04/12/2002 | MORGAN STANLEY & CO. INC....
05946D-AA-5..... |BANC ONE STONEHENGE CAP 10.460% 12/15/( 12/15/2002 | Redemption ~ 100.0000
17310*-AA-7...... CITICORP MTG SECURITIES 8.750% 06/01/06 {12/01/2002 | Paydown...........cccccrreeeenee
22575#-AA-3...... CRESCENT/MACH | PARTNER 2.925% 01/16/0¢ 10/15/2002 | Redemption ~ 100.0000
22907#-AB-0...... EVANGELINE GAS PIPELINE 9.870% 12/31/10. | 12/31/2002 | Redemption ..
23334H-AF-8..... DVIRECEIVABLES VILLC 6.630% 04/10/06.... [10/10/2002 [Paydown..........ccccovereerrureueernenneenee
291701-CR-9..... EMPIRE FUNDING SR 1998- 6.990% 09/01/24.. | 12/01/2002 [ Paydown............c..c.......
33632*-JT-5....... FIRST SECURITY BK NA JA 9.730% 06/28/06.. |12/28/2002 | Redemption .
33632*-JU-2...... FIRST SECURITY BK NA JA 9.730% 06/28/06.. |12/28/2002 [Redemption  100.0000
339096-AA-7..... FLEETWOOD CR SR 1995-A 8.450% 11/15/10. [10/01/2002 [ Paydown...........c.ccccureurnenne
361706-AA-2..... GRAND GULF 1B FND CP AK 7.430% 01/15/11 {01/15/2002 | Redemption
368836-AA-0..... GATX RAIL CORPORATION 10.125% 03/15/02.. {03/15/2002 [ Maturity..........ccccerveeeeene .
393505-BS-0..... GREEN TREE FINL CORP SR 7.200% 01/15/19 {12/15/2002 [ Paydown...........ccoceeerreneureerernneenee
393505-EH-1..... GREEN TREE FINL CORP SR 9.000% 03/15/20 {12/15/2002 [ Paydown...........c.coceeenrereureerneeneenee
61913J-AB-2...... MTGE LENDERS NETWORK HE 6.605% 07/25/4 12/01/2002 [ Paydown...........c.cocveereeneueenenneenee
69349P-AP-4..... PP&L CAPITAL FUNDING IN 7.700% 11/15/07.. |11/15/2002 [Call ~ 100.0000..........ccceeeeevivcees [ rrveveiviieveiviieiiees | 002,000,000 | ........ 2,000,000 |......... 1,999,300
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CUSIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
|dentifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment Adjustment Disposal Disposal Disposal Year During Year
76110F-J8-7...... RESIDENTIAL ACCREDIT LO 6.500% 03/25/29 {12/01/2002 [ Paydown..........ccocevemevminmicnniinns [ errerminiiniriniinnns | veviens 1,192,084 |......... 1,192,084 |......... 1,193,201 | ........ 1,190,078
76110G-DQ-1.... |RESIDENTIAL ACCREDIT LO 7.750% 10/01/30 [12/01/2002 [ Paydown..........c.cccocvveereirenirennnnn. e 3,068,120 3,068,120 |.........3,126,127 |.........3,108,698
989390-AD-1..... ZENITH NATIONAL INSURAN 9.000% 05/01/02 ]05/01/2002 | MaEUitY.......ooovvmienniinininiiniiinnes | ominnisnissnissnscnons | cosrensienn 600,000 ...600,000 |.......... 661,914 .. ..603,778
United States.......covvvrrrensreisriseceserseiecens 18,494,293 | ....... 18,768,343 | ....... 18,593,406 | .......18,508,122
4599999. | Total - Bonds - Industrial & MiSCElIANEOUS. .........cvcurrerrrerriessriarresersssressseesssssssenssssessesssssssssnsssssnssssssssssssssssnssseies | coeeens 18,494,293 | ....... 18,768,343 | ....... 18,593,406 | ....... 18,508,122
6099997. [ Total - BONAS = PAIt 4. senssscs st sssns s ssnnssssnssssssssnsssns | ceeees 32,317,189 | ....... 32,487,147 | ....... 32,383,567 | ....... 32,281,872 ..
6099998. [ Total - Bonds - Summary Item from Part 5 N 454,953,164 | ..... 449,093,385 | ..... 455,644,216 | ..... 455,388,257 |.......(255,960) | ..coovcvvveene0 |0 . (435,092) | ............(435,092) | ... 2,313,314 |...... XXX
6099999, [ TOtAl = BONAS. ... rveurerseresreseessssrsessesserss sttt snntssnsssnnssse | oo 487,270,353 | ..... 481,580,532 | ..... 488,027,783 | ..... 487,670,129 |.......(320,459) | ..covvovvveene0 o0 i (335,278) | ...........(335,278) | ... 3,827,183 |....... XXX
Common Stocks - Parent, Subsidiaries and Affiliates
United States
00781#-10-1...... AEGON/TRANSAMERICA FUND ADVISERS INC]01/01/2002 | DIRECT.... [ ......100,000.000
United States............. .
6999999. [ Total - Common Stock: ]
7099997. [ Total - Common Stocks - Part 4.
7099999. [ Total - Common Stocks.................
7199999. [ Total - Preferred and Common Stocks........... .0
7299999. [ Total - Bonds, Preferred and COMMON SOCKS............c..vvvrreererereereiecenerraeeeserrsererseennersecessnesnersscessnoneeessccnneee | 00 487,370,353 ... XXX....... | .....488,127,783 | ....487,770,129 |........ 320,459) | ...oocorvveri0 |0 [ (335,278) | .........(335,278) | ...... 3,827,183
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase Foreign
(Bonds) Book/Adjusted | Increase | (Decrease) | Exchange | Realized Total Interestand |  Paid for
CUSIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends | Accrued
|dentifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment | Adjustment [ Disposal Disposal Disposal | During Year| Dividends
Bonds - Special Revenue and Special Assessment
District of Columbia
01F060-61-8...... FNMA 30YR TBA 6% 6.000% 01/01/30.......... 12/10/2002 | MERRILL LYNCH P F & S IN{ 12/23/2002 | GREENWICH CAPITAL........ |....... 5,000,000 |........ 5,125,000 |........ 5,132,422 |....... 5,125,000 w0 |0 [ 7,422 | 7,422
01F060-6C-4..... FNMA 30YR TBA 6% 6.000% 12/01/29.......... 10/23/2002 | MERRILL LYNCH P F & S INQ 12/10/2002 | MERRILL LYNCHP F &S IN{......... 5,000,000 | ........ 5,054,688 |....... 5,147,266 |........ 5,054,688 0 .92,578
01F062-61-4...... FNMA 30YR TBA 6.5% 6.500% 01/01/32........ 12/10/2002 | MORGAN STANLEY & CO. IN 12/23/2002 | GREENWICH CAPITAL........ [........ 5,000,000 | ........ 5,175,000 |........ 5,144,922 |........ 5,175,000 0
01F062-63-0...... FNMA 30YR TBA 6.5% 6.500% 03/01/32........ 02/13/2002 | J.P. MORGAN SECURITIES 1} 03/05/2002 | J.P. MORGAN SECURITIES I ......50,000,000 | ...... 50,265,625 |...... 50,265,625 |...... 50,265,625 0
01F062-64-8...... FNMA 30YR TBA 6.5% 6.500% 04/01/32........ 03/05/2002 [ J.P. MORGAN SECURITIES 1} 04/04/2002 | J.P. MORGAN SECURITIES I ......50,000,000 | ...... 50,265,625 |...... 49,890,625 |...... 50,265,625 0
01F062-65-5...... FNMA 30YR TBA 6.5% 6.500% 05/01/32........ 04/04/2002 [ J.P. MORGAN SECURITIES 1} 05/06/2002 | J.P. MORGAN SECURITIES I ......50,000,000 | ...... 49,890,625 |...... 50,421,875 |...... 49,890,625 0
01F062-66-3...... FNMA 30YR TBA 6.5% 6.500% 06/01/32........ 05/06/2002 [ J.P. MORGAN SECURITIES 1} 05/30/2002 | J.P. MORGAN SECURITIES I ......37,500,000 | ...... 37,816,406 |...... 37,957,031 |...... 37,816,406 0
01F062-67-1...... FNMA 30YR TBA 6.5% 6.500% 07/01/30........ 05/30/2002 | Various 07/09/2002 [ VariOUs.........cocconeverevmeenirnies | e 50,500,000 | ...... 51,017,969 |...... 51,403,594 |...... 51,017,969 0
01F062-68-9...... FNMA 30YR TBA 6.5% 6.500% 08/01/32........ 07/09/2002 | Various 07/17/2002 [ Various.........c.ccovevrevneeonirnies | wreees 50,500,000 | ...... 51,403,594 |...... 51,380,156 |...... 51,403,594 0
01F062-69-7...... FNMA 30YR TBA 6.5% 6.500% 09/01/32........ 07/17/2002 | Various 09/12/2002 [ Various..........covevrevneecnernies | e 19,900,000 | ...... 20,254,219 |...... 20,495,844 |...... 20,254,219 0
01F062-6A-4...... FNMA 30YR TBA 6.5% 6.500% 10/01/32........ 09/12/2002 | Various 10/01/2002 | VariOUS.........ccovveereereerrnies | ceveee 19,900,000 | ...... 20,495,844 |...... 20,588,664 |...... 20,495,844 0
01F062-6B-2...... FNMA 30YR TBA 6.5% 6.500% 11/01/32........ 10/01/2002 | Various 11/08/2002 | VarioUs.........ccooveereeremireies | ceveee 19,900,000 | ...... 20,588,664 |...... 20,617,062 |...... 20,588,664 0
01F062-6C-O0..... FNMA 30YR TBA 6.5% 6.500% 12/01/29........ 11/08/2002 | Various e [ 1111312002 [ VarIOUS.......ooveririinrieies | e 18,000,000 | ...... 18,640,000 |...... 18,643,828 |...... 18,640,000 0
31387U-DL-2..... |FNMA #594207 6.500% 02/01/31 08/21/2002 [ DESCAP SECURITIES......... 12/01/2002 | Paydown P IOV 3,886,184 | ........ 4,005,198 |........ 3,886,184 |........ 3,886,184 0 ,
31388Q-CU-1.... |IFNMA #611283 6.500% 11/01/31..... 07/17/2002 [ J.P. MORGAN SECURITIES 1} 08/21/2002 | DESCAP SECURITIES......... |...... 11,999,995 | ...... 12,206,245 |...... 12,365,620 |...... 12,206,245 0 ,
31390F-R5-0..... FNMA #645008 6.500% 05/01/32..... 05/06/2002 [ J.P. MORGAN SECURITIES 1} 05/28/2002 | CREDIT SUISSE/FIRST BOS]......12,499,999 | ...... 12,605,468 |...... 12,652,343 |...... 12,605,468 0 ,
31390J-FD-8..... FNMA #647364 6.500% 08/01/32..... 11/08/2002 | J.P. MORGAN SECURITIES I 11/13/2002 | GOLDMAN SACHS & CO..... |........ 4,000,000 |........ 4,142,500 |........ 4,141,250 |........ 4,142,500 0 ,
31390K-WL-8.... |FNMA #648751 6.500% 08/01/32..... 07/17/2002 [ J.P. MORGAN SECURITIES 1} 08/21/2002 | DESCAP SECURITIES......... |...... 18,599,983 | ...... 18,919,670 |...... 19,166,701 |...... 18,919,670 0 ,
31391Q-AU-8.... |FNMA #673319 6.500% 11/01/32. 11/08/2002 | J.P. MORGAN SECURITIES I} 11/13/2002 | GOLDMAN SACHS & CO..... |........ 2,900,000 | ........ 3,003,313 |........ 3,002,406 |........ 3,003,313 0 [0 | oiiiiii(906) [ oo (906) ,
DISHCE Of COIUMDIA. .. 11...vv1rreeereeres ettt nnnessnrennnes | cveas 435,086,161 |..... 440,875,653 |...442,303,418 |....440,756,639 |...... (119,014)] ... 0 ...1,546,780 |..... 1,546,780 ]
Total States and US.........ccoonmnnrcnnrninrnnrennn. e 435,086,161 |..... 440,875,653 |...442,303,418 |....440,756,639 |...... (119,014)] ... 0 ...1,546,780 |..... 1,546,780 |..1,514,582 |..... 134,187
3199999. [ Total - Bonds - Special REVENUE & ASSESSIMENL.........c.rvrrirurereseressersssersssenssserssene s ssees st snnssesesssnssssnessnessnnes | avees 435,086,161 |..... 440,875,653 |...442,303,418 [....440,756,639 |...... (119,014) .0 ...1,546,780 |..... 1,546,780 |..1,514,582 |.... 134,187
Bonds - Public Utilities
United States
75953G-AB-9..... |RELIANT ENERGY 8.125% 07/15/05... . ]01/11/2002[MERRILL LYNCH P F & S INJ 10/31/2002 SALOMON BROTHERS INC T ...... 10,000,000 | ...... 10,612,700 |........ 8,500,000 |...... 10,481,872 |...... (130,828) | ... ..(1,981,872)[ ...(1,981,872) | ....654,514 |......... 2,257
(U IS 10,000,000 | ...... 10,612,700 |........ 8,500,000 {...... 10,481,872 |...... (130,828) | ... ..(1,981,872)[ ...(1,981,872) | ....654,514 |......... 2,257
3899999. [ Total - BONS = PUDIC UHIIHIES. .....veereeerer e ssens e sesssens st snnssssssssnssssnsssnsness | eveoes 10,000,000 | ...... 10,612,700 |........ 8,500,000 {...... 10,481,872 |...... (130,828) ..(1,981,872)[ ...(1,981,872) | ....654,514 |......... 2,257
Bonds - Industrial and Miscellaneous
United States
902494-AH-6..... |TYSON FOODS INC EXCHGD 7.250% 10/01/q 01/24/2002 [R.W. PRESSPRICH & CO. IN{04/22/2002 | Tax Free Exchange... 4,148,640 4,142,522 4,142,522 (6,118) 0
929766-BJ-1...... WACHOVIA BANK COMM 4.043% 11/01/34.. ]10/30/2002 | WACHOVIA BANK................ 12/01/2002 | Paydown.........ccouvieiinineiines s 7,223 | s 7224 | .o, 7,224 0
UNHEA SEBES. . rer ettt ooo4,155,863 |.......4,149,746 |........4,149,746 ) 0 ,
4599999. | Total - Bonds - Industrial & MISCEIANEOUS............ereerrersireesresrrsseressresssrsssesssenessnsssnsssesssessssnsssnsssssssssssssesssssssssssssessssnsnenee | coeneendty 007,224 | s 4,155,863 |........ 4,149,746 |........ 4,149,746 )| 0 . ,
6099998. [ Total - BONdS.......covvrrreireririssrresenisennesenenns . ]...449,093,385 |..... 455,644,216 |...454,953,164 |....455,388,257 |...... (255,960) | ... 0 [0 ] (435,092) ] ...... (435,092)|..2,313,314 |..... 230,703
7299999. [ Total - Bonds, Preferred and COMMON STOCKS. ...........c..vveuervereeeerrreeeeerereeesseceeseesseessseneseeesseeesenesseessseessseressesssssnssseessssessesesseesseies | cooseeens XXXevorvvre e 455,644,216 |...454,953,164 |...455,388,257 |...... (255,960) w0 ] 0] (435,092) | ...... (435,092) |..2,313,314 |..... 230,703




Annual Statement for the year 2002 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 Stock of Such
NAIC NAIC Valuation Company Owned by
Company Method Do Insurer's Insurer on Statement Date

Code or Alien (See SVO  [Assets Include Intangible| Total Amount 8 9
CUSIP Description Insurer Purposes and Assets Connected of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures with Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Number manual) Company's Stock? Assets Value Shares Outstanding

Common Stocks

Other Affiliates
00781#-10-1.... |AEGON/TRANSAMERICA FUND ADVISERS INC|..NA................ 8-3
00781*-10-5..... | AEGON/TRANSAMERICA FUND SERVICES INC|...NA...
92960#-10-1.... |WRL INSURANCE AGENCY........cccceevverrrrrrnnne. NA..
98146#-10-5.... | WORLD FINANCIAL GROUP INSURANCE AGEN ...

1599999. | Total - Common Stocks - Other Affiliates
1699999. | Total - Common Stocks...........................
1799999. | Total - Preferred and Common Stock

........ 16,591,797 {........78,000.000
e 50,000.000
cervnn.100.000
............. .........8,025.000

(b)ii)(

..... 8-3(b)(ii)(B)...... [NO...
(b)(ii)(
(b)(ii)(

..... 16,649,440
........ 16,649,440

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....239,282,123.
2. Total amount of intangible assets nonadmitted §.......... 0.

SCHEDULE D - PART 6 - SECTION 2
3 g

1 2 Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date
Total Amount of 5 6
Name of Company Listed in Intangible Assets
CUSIP Section 1 Included in
[dentifi- Which Controls Lower-tier Amount Shown in
cation Name of Lower-tier Company Company Column 6, Section 1 [ Number of Shares | % of Outstanding

NONE

E1l4




Annual Statement for the year 2002 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 Interest 7 8 9 10 1 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUSIP Book/Adjusted (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How | Maturity Carrying by Exchange Par on Bonds not in Amount Accrued Desig- Rate
cation Description Acquired Vendor of Paid Date Value Adjustment Adjustment Value Actual Cost Default Received Interest nation | of Interest
Exempt Money Market Mutual Funds
United States
316175-10-8.. [ FIDELITY INV INST MONEY MKT FD.......cceovvevrrrrrrrerereee 12/31/2002 | DIRECT......ocveerereeteeieeeee e ..1.241 [MTLY|12/31/2003] ....... 19,906,409 | ...occovvveeveeeea0 | o0 19,906,409 | ....... 19,906,409
316175-50-4.. | FIDELITY INV INST MONEY MKT FD TREASURY.............. 12/31/2002 | VaNIOUS.......coocveereereecrereie e ..1.205 [MTLY|12/31/2003] ....... 37,521,624 | ccovoveeeeeeal0 | 0 [ 37,521,624 | ....... 37,521,624
000000-00-0.. [EVERGREEN INSTITUTIONAL TREASURY-GEORGIA...... 11/01/2002 | DIRECT......oeveeereeteeteeee e ..0.616 [MTLY|12/31/2003
000000-00-0.. [EVERGREEN INSTITUTIONAL TREASURY-NORTH... 11/15/2002 | DIRECT.. ..0.622 [MTLY|12/31/2003]....
United States ettt te ettt ettt ettt et A et A et et et et e et ettt ettt n st en et et en et s teree 432, 432,09 | ....... 57,432,090
7799999. [ Exempt Money Market MULUAI FUNGS. ...ttt ssnisnnenniens | e 57,432,090 | ..ccoeeeereeea 0 o0 [ 57,432,090 | ....... 57,432,090
Class One Money Market Mutual Funds
United States
26188J-20-6.. [ DREYFUS CASH MANAGEMENT...........c.ooeveererereeen. [12/3172002] DIRECT .......oece oo e [...1.158 TMTLY]12/31/2003] ....... 60,307,359 | ..ccoeeeereeea0 o0 [ 60,307,359 | ....... 60,307,359
United States............coeveevverreererrerenne. o 60,307,359 | ..ccoeeeereeea0 o0 [ 60,307,359 | ....... 60,307,359
7899999. [ Class One Money Market MUEUAI FUNGS. ..ottt snssntsnt st ennennies | s 60,307,359 | ..ccoeeeereeea0 o0 [ 60,307,359 | ....... 60,307,359
8099999. [ Grand Total - ShOrt-TEIM INVESIMENLS............coevureeieieeeeeeeeeteetee ettt esass s enass s sssassaesassasssssessasssssasssesssnssssenniens | oeree 117,739,449 | (@).coerceeeea0 | o0 | 117,739,449 | ..... 117,739,449

Gg14

(@) Includes §............... 0 other than accrual of discount and amortization of premium.
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Sch. DB-Pt. A-Sn. 1

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch

E16, E17, E18, E19, E20, E21,

NONE

DB-Pt. A-Sn.

NONE

DB-Pt. A-Sn.

NONE

DB-Pt. B-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. E-Sn.
NONE

1
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Annual Statement for the year 2002 of the

WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO
SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted) value,
the aggregate fair value, and the aggregate difference, if any, between them.

1 2 3
Excess of Statement over
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONGS. oot | e 429,886,855 | ...veerrireirieeeen s 436,613,337 | oo 6,726,482
2. Preferred SIOCKS. .......c.evieieiereeeiseieiecnereieiseiesississiseisessseneninns | reeresteei sttt 0 [ e 0 [ e 0
3. TOhAIS. oot | e 429,886,855 | ..o 436,613,337 | 6,726,482

(a) Amortized or book values shall not be substituted for fair values. Describe the sources or methods utilized in determining the fair values.

The following pricing sources are used to determine fair market value: IDC - Interactive Data Corp, CMS Bondedge (private bonds),

Brokers. These sources are used only when there are minimal discrepancies between the SVO and the pricing source.

When material discrepancies are found, the price provided by the SVO is used.
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Annual Statement for the year 2002 of the

WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *
Open Depositories
AMSTERDAM FUNDING CP 03/25/2002..... 0 [XXX
AMSTERDAM FUNDING CP 09/04/2002..... .0 [ XXX
ARIES ONE CP 07/10/2002....... .0 [ XXX
ARIES ONE CP 08/06/2002.... .0 [ XXX
ARIES ONE CP 12/05/2002.... .0 [ XXX
AUTOBAHN FUND CP 01/11/2002 .0 [ XXX
AUTOBAHN FUND CP 09/09/2002.... .0 [ XXX
AUTOBAHN FUND CP 10/07/2002.... .0 [ XXX
AUTOBAHN FUND CP 11/07/2002.... .0 [ XXX
AUTOBAHN FUND CP 12/09/2002.... .0 [ XXX
BAVARIA FUNDING CP 04/25/2002.......... .0 [ XXX
BEETHOVEN FUND CP 05/17/2002......... .0 [ XXX
BEETHOVEN FUND CP 09/30/2002......... .0 [ XXX
BRYANT PARK FUNDING CP 03/18/2002..... .0 [ XXX
BRYANT PARK FUNDING CP 11/06/2002..... .0 [ XXX
BRYANT PARK FUNDING CP 12/09/2002..... .0 XXX
CARGILL INC CP 11/05/2002................ .0 [ XXX
CHECKPOINT CHARLIE CP 11/22/2002....... .0 [ XXX
CHECKPOINT CHARLIE CP 12/05/2002....... .0 [ XXX
CHECKPOINT CHARLIE CP 01/10/2003....... 24,990,931 [ XXX
CITIFUNDS SWEEP ACCOUNT .....oocoovvermrrirennn. 10,001,181 | XXX
DAKOTA NOTES CP 02/14/2002.. .0 [ XXX
DAKOTA NOTES CP 04/03/2002.. .0 [ XXX
DAKOTA NOTES CP 06/17/2002.. .0 [ XXX
DAKOTA NOTES CP 09/03/2002.. . .0 [ XXX
DAKOTA NOTES CP 10/02/2002............ .0 [ XXX
CLIPPER RECEIVABLE CP 02/08/2002........ .0 [ XXX
COMPUTER SCIENCE CP 10/31/2002....... .0 [ XXX
COMPUTER SCIENCE CP 11/27/2002....... .0 [ XXX
CONCORD MINUTEMAN CP 11/06/2002.... .0 [ XXX
CONSOLIDATED EDISON CP 03/27/2002..... .0 [ XXX
CORPORATE RECEIVABLES CP 12/26/2002.. .0 [ XXX
CROWN POINT CP 02/07/2002............. .0 XXX
CROWN POINT CP 12/05/2002... .0 [ XXX
EAGLE FUNDING CP 11/12/2002.. .0 [ XXX
EAGLE FUNDING CP 12/12/2002.. .0 [ XXX
EXELSIOR INC CP 05/22/2002..... .0 XXX
EXELSIOR INC CP 07/18/2002..... .0 [ XXX
EXELSIOR INC CP 08/21/2002..... .0 [ XXX
EXELSIOR INC CP 12/03/2002..... .0 [ XXX
EXXON PROJECT CP 12/20/2002. .0 XXX
FAIRWAY FINANCE CP 01/13/2003.... 24,988,080 XXX
FALCON ASSET CP 11/08/2002... .0 [ XXX
FARM CREDIT CP 12/27/2002 .0 [ XXX
FED HOME LOAN NOTE CP 12/19/2002...... .0 XXX
FED HOME LOAN NOTE CP 12/24/2002...... .0 XXX
FED HOME LOAN NOTE CP 12/26/2002...... .0 [ XXX
FED HOME LOAN NOTE CP 12/30/2002...... .0 [ XXX
FED HOME LOAN NOTE CP 01/13/2003...... 498 | XXX
FLORIDA POWER CP 12/19/2002........... .0 [ XXX
GOTHAM FUNDING CP 06/20/2002......... .0 [ XXX
GOTHAM FUNDING CP 12/12/2002......... .0 [ XXX
HANOVER FUNDING CP 12/05/2002........ .0 [ XXX
HOLDENBY CAPITAL CP 03/13/2002.. .0 [ XXX
HONEYWELL CP 04/11/2002..... .0 [ XXX
JADE CAPITAL CP 10/22/2002..... . .0 [ XXX
KAISERPLATZ FUNDING CP 07/17/2002...... .0 [ XXX
KAISERPLATZ FUNDING CP 09/06/2002...... .0 [ XXX
KAISERPLATZ FUNDING CP 09/27/2002...... .0 [ XXX
LEXINGTON PARKER CP 09/04/2002........ .0 [ XXX
LLOYDS BANK CP 11/27/2002.............. .0 [ XXX
MANHATTAN ASSOCIATION CP 01/18/2002.. .0 [ XXX
MANHATTAN ASSOCIATION CP 08/22/2002.. .0 XXX
MANHATTAN ASSOCIATION CP 09/18/2002.. .0 [ XXX
MANHATTAN ASSOCIATION CP 10/17/2002.. .0 XXX
MANHATTAN ASSOCIATION CP 11/19/2002.. .0 [ XXX
MARSH USA INC CP 01/07/2002............. .0 XXX
NATIONAL AUSTRALIA CP 12/17/2002........ .0 [ XXX
LOCKNESS LLC CP 12/06/2002............. .0 XXX
NESTLE CAPITAL CP 01/08/2003.. 49,987,550 | XXX
NIEUW AMSTERD CP 04/17/2002 .0 XXX
REGENCY MARKETS CP 10/29/2002........ .0 [ XXX
REGENCY MARKETS CP 12/04/2002........ .0 [ XXX
RHINELAND FUNDING CP 11/21/2002....... .0 [ XXX
SPECIAL PURPOSE ACCTS CP 10/10/2002... .0 [ XXX
STARBIRD FUNDING CP 01/24/2002......... .0 [ XXX
STARBIRD FUNDING CP 09/16/2002... .0 [ XXX
STARBIRD FUNDING CP 10/31/2002......... .0 XXX
STEAMBOAT FUNDING CP 03/11/2002...... .0 XXX
SUNBELT FUNDING CP 01/16/2002......... .0 XXX
SUNBELT FUNDING CP 03/01/2002......... .0 XXX
SUNBELT FUNDING CP 06/06/2002......... .0 XXX
SUNBELT FUNDING CP 11/07/2002......... .0 XXX
SUNBELT FUNDING CP 12/31/2002......... .0 XXX
SUPERIOR FUNDING CP 10/28/2002........ .0 [ XXX
SYDNEY CAPITAL CP 05/07/2002..... .0 [ XXX
THREE CROWNS CP 01/04/2002. .0 [ XXX
THREE CROWNS CP 02/21/2002. . .0 [ XXX
THREE CROWNS CP 04/11/2002........... XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1.January.....ooceveeee e 79,998,101 [4. April....covvvercrenen. 86,150,459 [ 7. JUly..ccovvvrrvrrrciracs [, 98,502,281 [10. October.......cocccoveee [rrrrrererenns 371,465,340
2. February.. ....T4,435,474 |5. May.. ...92,644,187 . 197,733,978 | 11. November.... ...314,456,243
3. March.....ooonvnnn, 50,436,488 |6. June......cooovrircrinnns 147,617,927 |9. September........cco. [eorercnnnnnn. 247,616,124 |12. December.......ccooe | vviniiinnnns 287,820,806
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Annual Statement for the year 2002 of the

WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *
THREE CROWNS CP 12/04/2002...........
THREE CROWNS CP 01/13/2003........... ...
UBS FINANCE CP 12/24/2002............... ...
UBS FINANCE CP 12/26/2002............... ...
UBS FINANCE CP 01/31/2003..... o e
VICTORY RECEIVABLE CP 02/25/2002....... ...
VICTORY RECEIVABLE CP 09/24/2002....... ...
VICTORY RECEIVABLE CP 10/28/2002....... ...
VICTORY RECEIVABLE CP 12/13/2002....... ...
CITIBANK SWEEP ACCOUNT  ............. . 11
CITIBANK SWEEP ACCOUNT  .....cccoeeeeveeeee.. NEWYORK, NY..............
ALLFIRST ..ot BALTIMORE, MARYLAND.........ccocoverrrrerrerreereians
BANK OF AMERICA... CLEARWATER, FLORIDA..........cooeiereeeereererenaans
BANK ONE....... LOUISVILLE, KENTUCKY..
BANK ONE....... PHOENIX, ARIZONA.........coooevrrereieeeeee e
CHASE MANHATTAN BANK.. NEW YORK, NEW YORK........coooerrrrerrereirierenanns

FIRST UNION NATIONAL BANK

ORLANDO, FLORIDA.....

US BANK......vvvirerrrreerieeens CEDAR RAPIDS, IOWA........ovevrereeriecinerireceinens
FLEET BANK ....oieeiceeeieeieeeeeeeeeeseeneeseeeens HARTFORD, CONNECTICUT
FNB CHICAGO........convverierinerieeriseenesrieseeeeens CHICAGO, ILLINOIS............... ,
PNC BANK NA... JEANETTA, PENNSYLVANIA.......occovvvmrmnrrnnrinnee | ervrrrineeene0.0000 o0 o0 [ (143,031)
UNION BANK.............. SAN FRANCISCO, CALIFORNIA. ...48,834 [ XXX
WELLS FARGO BANK........c.cconvineriscnnsniiscrcnnnes MINNEAPOLIS, MINNESOTA. ... |evnriinnnnnnnd0.000 |0 o0 | i, 0 [XXX
0199999. Total - Open DEPOSHONIES. ......vvrrreeererrresrresseresasresseessene s ssenesessae ...287,820,056 | XXX
0399999. Total CaSh ON DEPOSIE.......veurrresrerserrserressresssessseresseesseess s seess s st ssnsssneeas ...287,820,056 | XXX
0499999. Cash in ComMPaNY'S OffICE. ...c..rurereeerirereareseesseseessniere et sr st seser et enssnessena D S S P ¢ S P— 750 [XXX
[T AT O T e o S 2,380,058 | ... 11,744 | ........ 287,820,806 [ XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1.January.....ooceveeee e 79,998,101 [4. April....covvvercrenen. 86,150,459 [ 7. JUly..ccovvvrrvrrrciracs [, 98,502,281 [10. October.......cocccoveee [rrrrrererenns 371,465,340
2. February.. ....T4,435,474 |5. May.. . ...92,644,187 . 197,733,978 | 11. November.... v 314,456,243
3. March.....ooonvnnn, 50,436,488 |6. June......cooovrircrinnns 147,617,927 |9. September........cco. [eorercnnnnnn. 247,616,124 |12. December.......ccooe | vviniiinnnns 287,820,806
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Annual Statement for the year 2002 of the

WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Par or Book Statement Fair
Number Type Description of Deposit Where Deposited and Purpose of Deposit Value Value (a) Value
SPECIAL DEPOSITS WHICH ARE NOT FOR THE BENEFIT OF ALL POLICYHOLDERS
Arkansas
AR00001.J............... B [US TREASURY 4 3/8% Due 5/15/2007 MN15 4.375% 05/] Arkansas, A04_WRL_ARBAN_0177168, STATE DEPOSIT.........cooovveeemceesricesenies | eorvreesseresssssessssssssernssees 125,000 [ .ooivoreieeeie 124,240 134,219
LT T YT Y (oo 125,000 [ .ooovvieeeeee 124,240 134,219
Florida
FLOO0OT.{...cvveeve. [ US TREASURY NOTE 4 3/4% Due 11/15/2008 MN15 4.750% Florida, F83_WRL_FLFIR_4056213323, STATE DEPOSIT........cccevoevvirieiiviicieiiies | e 250,000 | .oooioeieeeceeieeeeeenn254,502 [ 272,891
FL00002. US TREASURY NOTE 4 3/4% Due 11/15/2008 MN15 4.750% Florida, F83_WRL_FLFIR_4056213323, STATE DEPOSIT ....25,000
FLO999D.  FIOTIUA ...t eeestee e veeneee s enseseseensensenseseesssssenssnsesesssesssssenssnssesesses  eueesessesssesesseseessassesesseessastassaesaessesesesestnseesaeseesesesastensessessesssssessssssessesseesenserseesiesss | evessersessessesessesseessassasseees 275,000
Georgia
GA00001.]............... B [US TREASURY NOTE 5 1/2% Due 2/28/2003 FA31 5.500% { Georgia, G94_WRL_GAWAC_585176100, STATE DEPOSIT........ccoomvceesrccsnrieiens | oosrrcesssrccssssrcessersesssereenns 150,000 f .o 149,738
(€T LT T oy e Vo v — 150,000 [ .o 149,738 |
Indiana
IN00001.T............... B [US TREASURY NOTE 5 1/2% Due 2/28/2003 FA31 5.500% (Indiana, 187_WRL_INCIT_847608, STATE DEPOSIT........ccooovooosmrcesmrrccsssrcsssnrieins | eorrrcesserressssssesssessessnesens 1,250,000 [ .o 1247815 [ oo 1,258,594
TN T T T T v vovovvmomm— 1,250,000 | .oooveoveeeeeee 1247815 | oo 1,258,594
Massachusetts
MA00001.]............... B [US TREASURY NOTE 5 1/2% Due 2/28/2003 FA31
MA9999.  MASSACKUSEIS.........c..veeveveeectereete ettt ena st ns st enses e tenaesentenaesenes

New Mexico

NMO00O0T. | ... B

[US TREASURY NOTE 5 1/2% Due 2/28/2003 FA31

5.500% {New Mexico, N10_WRL_NMBAN_3031, STATE DEPOSIT

NM99999. New Mexico

North Carolina
NC00001. US TREASURY 4 3/8% Due 5/15/2007 MN15 4.375% 05/ North Carolina, N75_WRL_NCWAC_07209800, STATE DEPOSIT..........cccecovvrrenee
NC00002. US TREASURY NOTE 5 1/2% Due 2/28/2003 FA31 5.500% {North Carolina, N75_WRL_NCWAC_07209800, STATE DEPOSIT........................
NC99999.  NOTth CArONNG. ..........ceveeveeeeeeeeeeeeeeeeeeeee et ee e ee et e veseer e e teeteseeseen s sessessensensenseesesessssseenean
Tennessee
TNO00OT................ B [USTREASURY NOTE 5 1/2% Due 2/28/2003FA31 ~ 5500% {Tennessee, T84_WRL_TNAMS_400222, STATE DEPOSIT......ccooooooorvccvercesniees | coorrrcesssrcessssrcesssssessssreenns 125,000 [ .o 125,137 125,859
TNOD9GD.  TENNESSEE........eoveeeeveevereeeeereeetee e veeveee e eeteeseeveeseeeesesssssseesssnsessessssssssessssssssssssasssesssessesesessessessssssnsons | stevsossssssessessossosssssessesssssassssssssessessassosssssssssessesssssosssessessessesssssossssessessesssesseseessessosss | avossessossossoesessssssessossesseess 125,000 [ oo 125,137 125,859
Virginia
VA00001. US TREASURY NOTE 5 1/2% Due 2/28/2003 FA31 5.500% ({ Virginia, V90_WRL_VASUN_7030027, STATE DEPOSIT
VA00002. US TREASURY NOTE 5 1/2% Due 2/28/2003 FA31 5.500% ( Virginia, V90_WRL_VASUN_7030027, STATE DEPOSIT...

VA99999. Virginia

XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the Company....

SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS
District of Columbiz

DC00001.
DC00002.

...................................... 380,416
1,145,547

382,613
...1,163,269

DC99999. District of Columbia...

1,525,963

...1,545,882

7799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the Company.

1,525,963

...1,545,882

9999999, TOAIS........ieee it

S 4.436.968

....... 4,520,913

(@) Includes§.......... 0 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. E-Sn. 1
	E23 - Sch. DM
	E24 - Sch. E-Pt. 1
	E24.1 - Sch. E-Pt. 1
	E25 - Sch. E-Pt. 2

