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Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ot | srieneieenns 961,164,637 | ..ooovverreeerrererircnenns (U A 961,164,637 | ...cevevvv 941,187,367
2. Stocks:
2.1 Preferred SIOCKS. ...ttt snnsenes | sesssesstssss s (U (U (0 0
2.2 COMMON SIOCKS........cveurvrerirresresieeesesi s sess s ses st esesssessssenssesssnnns | eesssnesssaens 36,527,154 | oo (U A 36,527,154 | ....cocvvonne 33,238,372
3. Mortgage loans on real estate:
31 FIISEIENS oot | seerienetaenes 28,629,687 | ...ooverrerrrerienne (U I 28,629,687 | ...coevvvnee 12,415,877
3.2 Other than firSt IENS.........cuvveurririireieeiiee st enes | esssessssesesesssseessenss (U (U S (0 R 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES)......cvocverieviceese ettt b sttt s s ssss st s ssssessesnsenanns | evssssessesas 36,799,373 | oo [0 36,799,373 | oo 37,040,603
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES)...oorvveririsreseeseessssessssese s essssssse s ss st es s s st ess s s st enssssssssessessenssnssessns | stesssssssssessassensnssnssons (0 (0 {1 [ U 0
4.3 Properties held for sale (less §.......... 0 €NCUMDBIANCES).....ovvurirerrireeiseeesinsissesssesssssneses | evsessssssssssssssssssnssnnes (0 [0 {1 [ U 0
5. Cash ($.....(466,731)), cash equivalents ($.....165,111,074)
and short-term investments (3.....45,255,096).........c.cvvucrmrreermreessrressmsssssssssssssssssssssssssssssnns | sessssssssens 209,899,439 | ..o (U 209,899,439 | ..oovvernne 242,138,501
6. Contract loans (including $.......... 0 PrEMIUM NOLES)......vvvecvererercieeeese e sssesenaenas | eevessesaenns 397,867,454 | .o 0] e 397,867,454 | ............. 391,510,692
T DEMVALIVES.......ooveiiiiii bbbt | srnssnse s 3,094 | 0] s 3,094 | 0
8. OtheriNVESIEA @SSELS.........cvucvieieeieciete ettt ssssenaes | evessssssaenes 3,837,009 | .o 1,019 | e 3,835,990 | ..ovoevernnnns 4,120,176
9. ReCEIVADIES fOr SECUMHIES. ........cvueceeeciiciiiiieiie ettt nssnes | eeseesnessness e (01 RN (01 RN (0 U 0
10.  Securities lending reinvested collateral @SSEtS............cciiviieieirireieieesee e ssreseens | crvvisseenens 183,260,010 | vooeveveecevereees 0] e 183,260,010 | ............. 193,926,194
11, Aggregate Write-ins fOr iINVESEA @SSELS........vrururerrrrrrerririsiierrsisiseesssesseseese s ssssssesssssssssessens | sressssssssssssssssssssssssns (O {0 { R 0
12.  Subtotals, cash and invested assets (LINES 110 11).......ccvevevcveereieeesereeeeseesee e seins | eveeiinins 1,857,987,857 | oo 1,019 | ..o 1,857,986,838 | .......... 1,855,577,782
13. Title plants less §.......... 0 charged off (for Title INSUTErS ONIY)........ccveveeverinrirreeierinsiseiessninnenns | eveseesseessesssssssssesenes (0 [0 (1 [ U 0
14.  Investment income due and aCCTUE............oueveverrrerreneinirnrrernrseeressessensseeensesssensenesnns | seeeenenenenns 129909,039 | covcvvvvinrnerirrerinnineenn0 | e 12,565,639 | ...covveneen. 12,119,911
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cccceeecees | ceveerverevererinnnnns (7,003) | oo 2,771 | oo, (9,774) | e 44,017
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled Premiums).........c.evverrernenrneins | cevrereeeernnes 2,879,746 | ..o (0 2,879,746 | ..coovvvvrene. 3,199,446
15.3  Accrued retroSpective PrEMIUMS.........ceueieireurinireirereieeseeseesssessesssssssesssesssesseessssssessssns | sesessesssssssessesssssssesnes (0 0 | e 0 | e 0
16. Reinsurance:
161.  Amounts recoverable from FEINSUIETS...........c.ucvuirierierierinerierieriesseries e
16.2 Funds held by or deposited with reinsured COMPANIES............cccvevvereeeerireereieeesieeenes
16.3  Other amounts receivable under reinsurance contracts
17. Amounts receivable relating to UNINSUrEd PIaNS...........ceurvrireinirerereeseeeseesssssesssesees | cevereeeesssssseeseensseseend (0 (0 U {0 R 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccvvevreevcnnins | cevvrneirsieissseiseeees (0 (0 {1 [ U 0
18.2 Net deferred taX @SSEL..........coviviiieeieciceeceeeteee et | errensesaenas 186,350,311 | ...........d 64,711,428 | ............. 121,638,883 | ............. 121,704,130
19.  Guaranty funds receivable or 0N AEPOSIL...........c.ccevveveruriecieeieeeesee et sssaeseens | cversaesesnsenes 769,678 | oo (1 769,678 | coovoveevieine 767,843
20. Electronic data processing equipment and SOtWAIE. .........c.vurerrerrerierinrirsieissnseseessssesessnnes | sesssssssssesssessssssssessnd (0 0 | o 0 | e 0
21, Furniture and equipment, including health care delivery assets ($.......... (1) OO ST (01 (0 {1 [ U 0
22.  Net adjustment in assets and liabilities due to foreign exchange rates...........cocovmrnrnnirriinrinnes | ceneereereesesrnsnseseiennnd (0 [0 U {1 [ U 0
23. Receivables from parent, subsidiaries and affiliates..............cceoevereieicereeciesee e | e 4517406 | ..o (01 4,517,406 | ..o 12,833,668
24. Health care (§.......... 0) and other amounts receivable..............ccocueeeevcveeeeereesieeeseeeeeeee | e, 15,285,075 | ..ooovvvevn 15,285,075 | .ovoeveeeeeieieinn {1 [ U 0
25. Aggregate write-ins for other than iNVested @SSES............cvevrieiecieece e ens | evesiesessaens 78,289,083 | .....ooocvevrens 142175 | o 78,146,908 | ............... 84,804,638
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............ccuureeeireiirieciriecssessssesesssesssessssesssesssenss | oveessees 2,161,142,080 | ...coocvvvnecs 80,727,654 | ......... 2,080,414,426 | ......... 2,096,221,107
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCOunts...........ccoevvevves | vevevnns 7,515,336,087 | .oovviveeieereeiens (0] - 7,515,336,087 | .......... 7,401,665,232
28, Total (LINES 26 NG 27).......cvuuriiririreiireriecisesineesiesssesssessssesssssssessssssssssssesssssesssssssesssens | nesesnees 9,676,478,167 | ... 80,727,654 | .......... 9,595,750,513 | .......... 9,497,886,339
DETAILS OF WRITE-INS
............................... 0
............................... 0
............................... 0

2598. Summary of remaining write-ins for Line 25 from overflow page...........cccovveeeeenenieieeeennns

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE).......cocuieieriiiiieierssississsessserssaensenaes

............... 71,720,836
................. 5,276,566
.................... 532,183
.................... 759,498
............... 78,289,083

............... 71,720,836
................. 5,229,217
.................... 532,183
.................... 664,672
............... 78,146,908

............... 71,166,860
............... 11,958,026
................. 1,018,803
.................... 660,949
............... 84,804,638
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Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
LIABILITIES, SURPLUS AND OTHER FUNDS

1

Current
Statement Date

2
December 31
Prior Year

10.
1.
13.

14.
15.1
15.2

16.

17.

18.

19.

20.

21.

22.

23.

24.

25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts §.....1,655,487,852 less §.......... 0
included in Line 6.3 (including $
Agaregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including §$.......... 0 Modco Reserve)
Contract claims:
4.1
4.2 ACCIENT AN NEAIN........ieieieec bR
Policyholders' dividends §.......... 0 and coupons §......... 0 due and unpaid

Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1  Dividends apportioned for payment (including §..........
6.2  Dividends not yet apportioned (including $..........

6.3  Coupons and similar benefits (including $

Contract liabilities not included elsewhere:
9.1 Surrender Values 0N CANCEIEA CONMTACES..........cvururerirrireeiesiesiss et s sttt es sttt nee
9.2 Provision for experience rating refunds, including $ "
9.3 Other amounts payable on reinsurance, including $.......... 0 assumed and $.....1,772,074 ceded............cooveeverreerrrrrrnrreris
9.4 Interest MAINTENANCE RESEIVE. ..ot bbb s bbb
Commissions to agents due or accrued - life and annuity contracts $.....56,362, accident and health $
and deposit-type contract funds §.......... .ttt b R a bR b R b bbb bR b bbbt s een
Commissions and expense allowances payable on reinsurance assumed
General EXPENSES AUE OF ACCTUEBH. ... vuurererriseiseristseee s ssesssssseesess st ss st s st s bbb s st s bbbt
Transfers to Separate Accounts due or accrued (net) (including $.....(464,408,565) accrued for expense

allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $.....51,907 on realized capital gains (losses)
Net deferred tax liability
Unearned investment income
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including §.......... 0 agents' credit balances
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if NOt INCIUAED ADOVE...........cvvierereriniinririesesessie st snes
Borrowed money §.......... 0 and interest thereon §.......... (0 .
Dividends to stockholders declared and UNPEIA. ..ottt
Miscellaneous liabilities:

24.01 Asset valuation reserve
24.02 Reinsurance in unauthorized companies.
24.03 Funds held under reinsurance treaties with unauthorized reinsurers
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans
24.07 Funds held under coinsurance
24,08 DEIIVALIVES........cviveiiecieieiiie sttt sttt a et s et s s ae st b s a b s s s s bR A bbb AR bR R A a ettt s e
24,09 PaYabIE fOr SECUMHIES. .......vvreerereereiserieseeieisessssess sttt ettt
24.10 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon §......... 0TS
Aggregate WItE-INS fOr HADIIES. ...........everirrirerirririe sttt sen
Total liabilities excluding Separate Accounts business (Lines 1 to 25)...

From Separate ACCOUNES SEALEIMENT.............c.oviiieeieiicteietete ettt sttt bbbttt

Total liabilitieS (LINES 26 @NT 27).........cureeieiierirrieieisssissieessssese s sses st et ss st s ettt s s st
Common capital stock
Preferred CaPItal STOCK. ..........evuerrririeie sttt sttt
Aggregate write-ins for other than special surplus funds
Surplus notes
Gross paid in and contributed surplus
Aggregate write-ins for special surplus funds
Unassigned funds (surplus)
Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... ) PSSRSO
36.2 .. 0.000 shares preferred (value included in Ling 30 $..........0)..ccevvereeereeereeeeeeeeeeeeeeeens

Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement)...........cccoevveerververeeirerennenn.

Totals Of LINES 29, 30 NG 37......o.oeeeeec ettt sttt st bbb bbb et se sttt
Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3)........cvuivrirrieieisrieiieissiesise ettt ssss s ssesssnsssssessassasssessnssessans

....... 1,772,074
..... 27,011,561

(464,408,564)

.......... 896,414
....... 2,993,490
...183,260,010

...5,768,535 | ..

....4,580,365
........................ 27,069,936

...(490,532,929)
...6,104,778

...9,216,530

160,636
15,224,215
..19,956,907

1,548,876,712

.1,584,956,614

7,515,336,087

7,401,665,232

9,064,212,799

.8,986,621,846

2,500,000

...529,037,714

2,500,000

....508,764,493

...531,537,714

511,264,493

9,595,750,513

9,497,886,339

DETAILS OF WRITE-INS

2501.
2502.
2503.
2598.
2599.

Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)........crererrurersaressesressssssessesesseessssssesssssssssssessesssnssessessessasssessessssssssessssssssssssnes

3101.
3102.
3103.
3198.
3199.

Increase in admitted deferred tax assets persuant to SSAP No. 10R

Summary of remaining write-ins for Line 31 from OVErflOW PAGE..........everuririeieririeieeise ettt seens
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)

3401.
3402.
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from OVErflOW PAGE..........ewrururiiereirrire sttt ssessseens
Totals (Lines 3401 thru 3403 plus 3498) (LiNE 34 @D0OVE)........erererurerssresseseessssssessessssessssssssssssssssssses st snsssssessessassssssessssssssessasssssssssnes
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Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
SUMMARY OF OPERATIONS

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 JROS USRI 111,732,845 |............ 132,294,432 | ............ 524,952,987
2. Considerations for supplementary contracts with life contingencies JRO IO 965,305 | ..oooeviriieine 73,755 | .o 1,055,818
3. NEtINVESIMENTINCOME........cuuiiiiceeie ettt bbb bbb s bbbt bbbt enb s | fenbsinenines 14,965,956 |.............12,715,334 | .............. 64,487,130
4. Amortization of Interest Maintenance Reserve (IMR) 293,535 668,911
5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES..........cvevcuiveiereirireieeeieissseseisssesienas | ceressssesesssessesesesans 0 [0 e 0
6. Commissions and expense allowances on reinsurance ceded 292,859 ...10,978,822 | ............ 108,259,065
7. Reserve adjustments on reinsurance ceded IO O (12,474,611) (5,219,260) | ............. (33,461,148)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
frOM SEPAIAtE ACCOUNES........cvuiviieiiiieiteieisete ettt ettt bbb a st et snsnns | sensensesnsas 79,249,614 ....85,997,889 | ............ 319,607,357
8.2 Charges and fees for depoSit-typPe CONTACES...........cviviiveiciceie ettt snes | saebssssssessessstes s s senes 0 [0 e 0
8.3 Aggregate write-ins for MiSCEIlANEOUS INCOME..........ccvviiiviiieieiieie ettt sttt ens | sestessesesanes 5,002,879 | ..coovrrirnnas 7,863,639 | ...coovvneve 18,911,329
9. Totals (Lines 110 8.3)......cceunruniunrinrinrinrineinennn. ...200,028,382 | .. ..244,805,012 ...1,004,481,449
10, DEALN DENEAIES. ... vttt | eebenebeneeas 18,243,022 | ............. 21,057,161
11. Matured endowments (excluding guaranteed annual pure ENAOWMENLS)............c.eueviveieieveeieiieieie et esssaenes | evsessssessesissessenas 4108 | .o 6,726
12. Annuity benefits ..5,478,474 ..6,699,214
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and Similar DENEILS............cccvciirieiciicieecee et | coeresese s 0
15. Surrender benefits and withdrawals for life contracts ..708,031,899
16, GIOUD CONVEISIONS.........cveiveieiisiieiseiissssesesestes st bss s ss s s st es bbb bbb s st st snte st sntessesntessesssssnsensessnsensessnssntes | svsessssessessnsesensesensens0 | eesnensesssessessssensersal | vevessessssessesssssssssessns 0
17. Interest and adjustments on contract or deposit-type CONtract fUNAS............ccevcviierieicirisccsee e | ceaesesesissenees 229,238 852,619
18. Payments on supplementary contracts with life contingencies . 336,216 | .. . 929,837
19. Increase in aggregate reserves for life and accident and health CONraCES............ccoveveiivrieieiieeee s [ eresserees (5,750,696)] .............(18,650,213) | ............. (55,670,572)
20, TOtalS (LINES 100 19). ... iuuuirurieiierieeiie i iseete ettt | cbinsbsneens 189,573,820 | ............182,489,812 | ............ 765,522,553
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)............cccccovvveres | covverreirenas 31,150,772 .124,707,022
22. Commissions and expense allowances ON reiNSUraNCe @SSUMEM.............cvirieuiviieiereiesesesesse e ssssssse s ssessssessessssessesseses | sesesesssssesssssssesssssees 0 [0 | e 0
23. General iNSUranCce EXPENSES. .......c.cuevverevrererseisessessssssesssssssesenns .21,858,435 ..93,770,142
24, Insurance taxes, licenses and fees, excluding federal income taxes.. 4,841,605 .4,228,313 .18,466,624
25. Increase in loading on deferred and uncollected premiums.... ....80,195 |.. 4,982 | 95,223
26. Net transfers to or (from) Separate Accounts net of reinsurance 84,230,847)| .. ...(49,827,588) | .. .(247,797,879)
27. Aggregate Wite-inS for dEAUCHIONS...........cceiiiiiieiceee ettt ns s snnas | srstensessaranes 2,948,844 ....12,768,302 ....12,630,138
28, TOAIS (LINES 200 27).....cuuuieeiieeeiieiieseieseetie sttt sesee bbbt sb bbb bbbttt ettt enbtentes | s ...166,222,824 ..767,393,823
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28)...........cccccovvees | covverreirenas 33,805,558 ..237,087,626
30. Dividends t0 POIICYNOIAETS...........ccvuiiiieiieietsieic ettt bbbttt s bt s s s s nsesnts | sretssssssssssssnsansad 4992 | 5,050 |, 24,721
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | ..... .33,800,566 .. ..237,062,905
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS)..........c.ceevrieieiiiiienieiesseesesesse s | crsssesesenns 7,210,752 | .covoereee 1,173,540 | 104,800,422
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (losses) (Line 31 minus Line 32) B 26,589,814 ..34,897,348 | ............ 132,262,483
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of §.....(74,717) (excluding taxes of $.....126,624 transferred t0 the IMR)...........cc.cccvrieeeeceeeeeeeeeeeeeeeseeeeeseeseesieseias | ervssssassssnnes (892,413) | ..cveranen. (3,574,029) | ...c.cuuu.. (9,123,462)
35. Netincome (Line 33 plus Line 34) 25,697,401 ...31,323,319 123,139,021
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year [ 511,264,493 | ............ 363,146,268 | ............ 363,146,268
37. Netincome (LN 35).......cvvvveremernrenrereirensrnseseeeesessnsennes 25,697,401 31,323,319 ..123,139,021
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....127,912.......ccc.ovrverrrcvecreeerienreereceesreensienns | cevveeeernnnn3,526,333 | coviirierrnn.860,435 | oo, 782,683
39. Change in net unrealized foreign exchange capital gain (I0SS).........cvwerereninrnrerrinenrenessessrssesssessesssssssssssssssssssssssssssnses | sessessessssssssssssessnnseessQ | eernenseneesssesnnsnnssnssQ | wonseseesesnssnssnsessnssn 0
40. Change in net deferred income tax . . .(8,761,594) | .. ...(10,050,482)
41, Change in NONAAMItIEA BSSELS...........eviviieeicicees ettt et sttt st st s e s sesee s 9,499,003 |............. (30,670,500)
42. Change in liability for reinsurance in unauthorized COMPANIES.............ccevrveieerciiirsie ettt ssesesnes | essessesessensssaens 72,736 3,495,026 |.............. 15,762,392
43. Change in reserve on account of change in valuation basis, (increase) or decrease. .
44, Change in asset valuation reserve 1,412,146) | ..oovvevereee. (732,066)
45, ChaNnge iN trEASUNY STOCK. ... rvuverencerereeiseeisise ettt ettt sttt FUO O 0
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNtS StAtEMENL..........c.ovuriverirrinierre st nsrenna
48, ChaNnge iN SUMPIUS NOES......cvueueererrerreseiseseseeese s e tssessessses st ess s ese st sss e sess s s s n st et ee e s en st st et ssessensnssnsnn
49. Cumulative effect of changes in acCOUNtNG PRINCIDIES...........veererurrirnirrireire ettt
50. Capital changes:

50.1 Paidin
50.2 Transferred from surplus (Stock Dividend

50.3 TranSTEITEA 10 SUIPIUS........creurerieereeeeesriseceesesese e esesess et ss s ss st ss sttt s st s st nsenna
51. Surplus adjustment:
B PAI UMttt bRttt
51.2 Transferred to capital (STOCK DIVIAENG).........curureriierereireieir sttt sentes
51.3 Transferred from CAPItAl..........ccovurirrerreririernsise ettt ettt srnnne
51.4 Change in surplus as a result of reinsurance . ..
52. Dividends t0 SOCKNOIAETS...........cccerururirecereieireieeieeise sttt st essssessessesssssessessesssnsssssessensns | sessessessenssesessessnnssessQ | sesnenssseessssesssnssnnsnessQ | cevserennes (100,000,000)
53. Aggregate write-ins for gains and [0SSES IN SUMPIUS...........cvveeveeviveieeicieee ettt sesse e sss s sssessessssenaens | sbssssssssssssssenens 59,536 |....ccccuu. (11,117,807 | .............. 24,461,126
54. Net change in capital and surplus (Lines 37 through 53).... .. ....23,880,249 | .. ..148,118,225
55. Capital and surplus as of statement date (LINES 36 + 54)..........cvuvrinrrreieisessiieissesissssees st ssessssse s essassssssessessenes | svsessseesns 531,537,714 | ............ 387,026,517 | ........... 511,264,493
DETAILS OF WRITE-INS
08.301.  MISCEIANOUS INCOME.......ouveuierirnieniecieeiie s ie ettt | reee 4,448,930 ...7,288,203 ....16,543,151
08.302. Income earned on company OWNEd life INSUFANCE..........ccvuriueriiiieieieiese sttt snsenss | saees 553,949 575,436 2,368,178
08.303. ettt | ettt ettt 0 el [ 0
08.398.  Summary of remaining write-ins for Line 8.3 from oVErflow PAGE.........ccceireieiiiriieieiiece et | sressessssessesssses e sssenes 0 0 [ 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 BDOVE)........ruuurrrrisrisisisisisisisssissssissssssesseessssssesssssssssssssssessnne | ones 5,002,879 ..7,863,639 18,911,329
2701.  Investment interest expense on funds withheld..................... 2,948,844 12,768,302 12,629,498
2702, FINES ANA PENAILIES. ......cviverreicieise ettt b s s bbbt n st en s s e tnne | snsesntensesesensenaesnans 0 .0 ....640
2703, bbb bR R E R E R E R E R R RS R AR SRR R R bbbt | Shbnbb ettt 0 0 .0
2798.  Summary of remaining write-ins for Line 27 from OVEMIOW PAGE..........ccoviurieiiirieieieeie e ssens | eesessssessesesessessessnsens 0 0 [ 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)........cuuuiueriurirriiiciisiisssssssssssssssssesssssssssssssssssssssssssssssssssns | ceoas 2,948,844 12,768,302 |.. 12,630,138
5301.  Change in admitted deferred tax assets persuant to SSAP NO. 10R.........ccccvirieieeieneieiesie e sseesessssenns | enne 59,536 |.. (11,117,807) | .. 24,461,126
72O OO OO OO OO PP OTRTRTUTE BOTUTPTRTRTRTPTRIN 0 el [ 0
G0 TP OO OO OO OTTOTRTRTUTE BOTUTRTOTRTRTPI 0 0 .0
5398.  Summary of remaining write-ins for Ling 53 from OVEMlOW PAGE........cccoeuvieieiiiiieicisiesssee st sssssseses | eresssssssessssnssesssnnens 0 0 [ 0
5399.  Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 BDOVE)......ccurreurerurerureesressesssessesssssssssssssssesssssssesssssssessesssssesssssssnses | sessssessssssssssnees 59,536 [..cccoviennes (11,117,807) | ..oovveveneee 24,461,126
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Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSU RANCE CO OF OH'O
CASH FLOW
1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUTANCE...........cccvcveieeicieee ettt ss st ss st sssssntenes | eveesissenes 112,999,426 | ............. 132,568,558 | ............. 526,163,325
2. NetinvestMeNt iNCOME. ..ot | coeniinssienies 15,850,145 | .....cccouee. 11,385,252 | ....ccuuuen. 66,046,768
3. MiISCEIIANEOUS INCOME........coueeiicreiecee ettt s s st s s s sa s st esses s sessssensesassnssssesans | sssessessesand 65,449,571 | oo 96,723,066 | ............. 539,019,408
4. Total (Lines 1 through 3).. 194,299,142 | ............240,676,876 | .........1,131,229,501
5. Benefit and [0SS related PAYMENES.........cc.cvccvieicicecctee ettt s ss st st aes s senans | sensessenens 190,030,609 | ............. 202,252,117 | oo 824,387,372
6. Nettransfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........cc.cveeercvererseveeieiseienes | ceviin. (110,449,581 ...oovvvveee (77,520,243) [ ............ (355,103,296)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........c.ccevveveiveieieireeceeee e | ceeveseeseenan 63,843,658 | ............... 73,919,615 | ............. 255,238,297
8.  Dividends paid t0 POICYNOIAETS. .......cevueiiierieicicieietcse ettt bbbt b st b s bssensensnsenns | sbessessesessessesnans 4992 [ i 5,050 | oo 24,721
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES)........coevvvrvrerverrrrerrrenss [eorsisiienans 75412455 | ..o, (3,782412)] ... 24,921,228
10, Total (LINES 5 HrOUGN 9).....ouuvimirirciierieticririsiceie ittt esssisensnnnen | crvnesiiens 218,842,133 | .covvvvnnc 194,874,127 | ......cuc... 749,468,322
11. Net cash from operations (Line 4 MiNUS LINE 10)..........ccviueviurieieieeieice et ssssnsesenns | cvensesissanes (24,542,991)| ....ouvc.. 45,802,749 | ............. 381,761,179
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
12.1
12.2
12,3 MOMGAGE I0BNS.......vieieiiieieieisie ettt bbbt s st s st ens et ensensnsnsans | suessessntessesintes 176,061 [ oo 41,610 [ .o 98,800
12,4 REAIESIALE......veeeeeieeeee ettt s entens | bressessentnsnssententantaees (01 (0 0
12,5 Other iNVESEA @SSELS..........rverurirreeicririsieciie ettt bbbttt ensnnntes | ressieesines 10,666,184 | ..o 518 | oo 518
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS..........cc.cocrrrririnrnrinireesenrseiieees | cereenreneeeessenneneens L [V (K173 ) I (354)
12.7  MISCEIIANEOUS PrOCEEUS.......covvieeiiiiicisieiie ettt ettt bbbt ss st enses b s s s ensensnnns | srsstessessssenes 2,993,490 ..o 10,389,166 [ ....ccccovvvrnnes 232,294
12.8 Total investment proceeds (LINES 12.1 10 12.7).......vuevcicreeeeeteescesse ettt besas st sae s sssaenas | evesessssansas 52,371,458 | ............. 124,318,040 | ............. 355,445,225
13.  Cost of investments acquired (long-term only):
13.1
13.2
13.3
134
13.5  Other INVESIEA @SSELS........cveivieieci ettt bbb st s e st s sasbnans | suesssssssessnsinean 214,257 | oo, 86,881 | ...cco....... 194,528,608
13.6  MiSCEllAaNEOUS @PPIICALIONS......c..cviveiciiieiciiec ettt bbbttt en s ssbensensnns | sassssssssesssssnsas 954,663 | ..o 3,813,832 | .o 8,999,887
13.7 Total investments acquired (LINES 13.1 10 13.6).......cocviueieeieiieeeceeece ettt esaese s senans | ensssnsssanaas 75,913,753 |............. 184,455,203 | ............. 719,087,708
14.  Netincrease (decrease) in contract [0ans and Premium NOLES..........cc.cveiricieeieieiesse et ssssessssesees | cressessessaeens 6,356,762 | ....ccoevvee. 3,007,916 | ccoovvrrernn. 12,828,128
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNE 14).........cocrirrrrinenenriirieineinsreeecsesessessssesssssssessssses | eevessenesenns (29,899,057)[ ...ovvevnnne (63,145,079)] ............ (376,470,611)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOtES, CAPILAI NOES........cvivecveciectce ettt ss st ssenas | sressessesssssssessessnsaees (1 (0 0
16.2 Capital and paid in SUIPIUS, 18SS fTEASUNY STOCK...........currrrrerriririiecireieie st ss sttt essssssnsns | sressesssssssssssssessnssnnes (01 (0 U 0
16.3 BOMOWED fUNGS.......ouveuiiriiicriiiiiereies ittt ennses | fonesisensssnesssnsssnesssen (VN (R (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities........... .o | e (71173 ] E—— 827 ATT | o (313,753)
16.5 Dividends t0 StOCKNOIELS...........cocriiiiiii bbb bbbt enns | soesiessess s (U1 RN 0 [ 100,000,000
16.6  Other cash provided (PPHEA).... ... wceururrrermremreeeseeeeeeeseeesseess st seees s eess st ssss st ssss s sssssesns ....22,235,787 5,781,506 ..188,011,716
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ cocooovvvnnes 22,202,985 | ..o 6,608,983 | ............... 87,697,963
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)........cccoverververcvnns [ corrrirreris (32,239,083) ......c0uu..n. (10,733,347)| ...coevveve. 92,988,531
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT..... oottt snt st esssenninas | eesssneos 242,138,502 | ..vvvvvnee 149,149,971 | ... 149,149,971
19.2  End of period (LIN€ 18 PIUS LINE 19.1)......cccuiverieeeecereieireceieeiiseeeieeiiseeeeseeeseneseeisseesssenesssesssesssseessensssesssssnessseses | coneeresseens 209,899,439 | ............. 138,416,624 | ............. 242,138,502
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20,0001 o [ [ N 0]
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Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Curre:t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INUSHIIAL TR vvevoveric st nnte | sebsesss st LU OO LU R 0
2. Ordinary life INSUMANCE. ......cvuuevermrerriieceieesieesieses st sest sttt nsses | eesssessssesssesesenees 147,180,446 | .....ovvvevrrreciinnes 143,333,892 | ..o 576,863,611
3. Ordinary iINAIVIAUal BNNUILIES...........coveercveeeeeeiss ettt sssessssstenes | soessesesissessesssessesaess 6,299,760 | ..ocvovrererrierernns 15,132,941 | oo 49,232,727
4. Credit life (group and iNAIVIAUAL)............ceviveieiiiicieiee ettt sntens | sessssessesssesse s sssssssessssssesesad 0 | oo 0 [ o 0
5. Group life INSUIANCE........cecvveveeicees ettt bess s ssntenes | sesssessesssessesssenessanss 1,323,724 | oo 668,608 | .......coevereiirin 4,551,949
B, GOUD BNNUIIES. .c.evvvereeerscirriseceiess sttt eb s es s en s senis | sesbsessssesssesssessssees 1,803,572 | oo 2,649,466 | ...ocvvrcrrriirins 9,135,529
T ABH = GIOUP....oevireeeeiece ettt | st 3,153,999 | oo 3,620,988 | ..o 12,282,413
8. A&H - credit (Group and iNAIVIAUAI)............ceviveieiiieieicisie ettt sees | ebsessssessesssssse st es e snses e saes 0 | oo 0 [ o 0
0. ABH = OlNBI ... | e (O N LU R 0
10.  Aggregate of all Other lINES Of DUSINESS.........c.cccieiiiriieiiisiee ettt essens | ebsetssssssesssssssss st st s b st s naes [0 PR {0 OO 0
110 SUDLOAL ettt entns | eenssestens et entnes 159,761,501 | oo 165,305,895 | ..o 652,066,230
12, DEPOSIt-tYPE CONMIACES. ......cvivieciieiiciisetee ettt bbbt ssenas | setessesssssssessssssssnsensnssnaas 81,180 | oo T3AT5 | oo 322,741
13, TOMAL ettt snens | eeseseenstesne et enreeas 159,842,681 | ...ooevvererrenes 165,379,370 | .ovoeverrriereininnn 652,388,971
DETAILS OF WRITE-INS
00T, ettt Rt | bbbttt O SN L0 RS 0
T002. et Rttt sesrenne | Saetetessesetenn st e st s s st esnena [0 RN [0 RN 0
1003, oottt Rt | bbbttt LU SN L0 O RR 0
1098. Summary of remaining write-ins for Line 10 from OVErflow Page.........cccvuerrriminrnrirniniinsieis | cerrvrieiseisssssessesssessesssssessenes (0 TR [0 TN 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNe 10 @DOVE).........reeuererimmeseresieresseessensssesesssesnnes | cerensssssssssssssssesssessssressessseess 0 | o 0 [ s 0
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Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A.

Accounting Practices

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

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 :

March 31, 2011 December 31, 2010

Net Income, State of Ohio Basis $ 25,697,401 $123,139,021
State Prescribed Practices 0 0
State Permiited Practices 0 0
Net Income, NAIC SAP $ 25,697,401 $123,139,021
Statutory Surplus, State of Ohio Basis $531,537,714 $511,264,493
State Prescribed Practices 0 0
State Permitted Practices 0 0

Statutory Surplus, NAIC SAP

$531,537,714

$511,264,493

Note 2 - Accounting Changes and Corrections of Errors

Effect

ive January 1, 2011, the Company adopted revisions to certain paragraphs of SSAP No. 43R — Loan-backed

and Structured Securities to clarify the accounting for gains and losses between AVR and IMR. The revisions

clarify
result

that an AVR / IMR bifurcation analysis should be performed when 43R securities are sold (not just as a
of impairment). These changes were applied on a prospective basis.

Effective January 1, 2011, the Company adopted revisions to SSAP No. 43R — Loan-backed and Structured
Securities to clarify the definitions of loan-backed and structured securities. The clarified guidance was applied
prospectively.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D.

()

Loan-Backed Securites

Aggregate totals for load-backed securities with a recognized other-than-temporary impairment during
the current reporting period are shown below classified on the basis of the other-than-temporary
impairment:

1 a 3 <
Amortized Cost
After Sther-Than-
Temporary
Imga irment Fair Valus
st Qtr Present WValus of Cash
Flow = Expactsd to be Les s than |2 225,525 |8 278108 |35 23,886 |5 529 517
the A mortized CostBasis
2nd Qtr Present Value of Cash
=" L=z 3 than
iz
of Cash
Les 5 than
sis
of Cash
Les 5 than
the A mortized CostBasis
Aggregsts Totsl B EEEREEE E z72.102 8 22838 |8 E25 817
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Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

NOTES TO FINANCIAL STATEMENTS

(38) Detail for each security with a recognized other-than-temporary impairment, currently held by the reporting
entity, where the present value of cash flows expected to be collected is less than the amortized cost basis
of the securities, is shown below:

1 2 3 4 5 8 7

Date of

BooklAdj Carrying Recognized Amortized Cost Financial

“Walue Amortized Prezent Value Other-Than- After Other-Than- Statement

Cozt Before of Projected Temporary Temporary Fair Value at Where

Cusip Current Period OTTIl| Cazh Flows Impairment Impairment Time of OTTI Reported
3ST28PPCE 3 8,534 459 $ 433,814 |8 4182885 g 3 30 2008
TAD25F Al 35521 376 14 145 10 2010
220220 ANM4 1,409,289 218 81,071 3 07 20 2010
G55 35PAAS 102 698 [i=) 5,820 o 25,271 20 2010
G55 36PAAS 56,930 61 4 489 52,481 45 314 30 2010
7S8700AHS 2,000,000 1,819 800 180 400 1,819,600 1,080,760 30 2010
S2DZ2Z0AN4 1,233,665 1,221,885 11,770 1,221,885 540, 285 4Q 2010
TAG25F Al 262340 252 407 5,933 252407 24 9 40 2010
126888WACH 505,095 G975, 108 23 836 576,108 520 517 10 2011

(4) The unrealized losses of loan-backed securities where fair value is less than cost or amortized cost for
which an other-than-temporary impairment has not been recognized in earnings at March 31, 2011
are as follows:

a. Aggregate amount of unrealized lozzes:
1. Lez=than 12 Months 3 317 442
2. 12 Months or Longer 3 16,840,803
b. Aggregate related fair value of securities with unrealized loszes:
1. Les=than 12 Months 3 28,548 801
2. 12 WMonths or Longer S 83,634,687

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent. Subsidiaries, Affiliates and Other Related Parties

No significant change.

Note 11 - Debt
No significant change.

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

No significant change.

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

No significant change.
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Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

NOTES TO FINANCIAL STATEMENTS

Note 15 - Leases
No significant change.

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

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
C. Wash Sales - None.

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

No significant change.

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

No significant change.

Note 20 - Fair Value

(1) Fair Value Measurements at Reporting Date

1} (2) (3) (4} (5)
Description Level 1) (Level 2} (Level 3} Total
a. Asszets at fair value
Bonds
Industrial and Misc 5 - - 244 575 E 561,606 3 1,405 181
Hvbrid Securitiss - - - -
Total Bonds 5 - 3 844 575 Z 561,606 3 1,405 181
Preferred stock
Induztrial and Mizc 5 - 3 - 5 - 5 -
Total Preferred Stocks 5 - - - g - g -
Common Stock
Industrial and Misc 5 - - - g - g -
Total Common Stock g - g - g - g -
Short Term (a)
Government g - g g - g 265
Induztrial and Mizc - - 130
Mutual Funds - - 458
Sweep Accountz - - %
Total Short Term 2 - z 2 - 2 840
Derivative azzets g - g 3,004 5 g 3,004
Separate account azsets g 7056735354 3 - g - g 7,055 735354
Total azzetz at fair value § 7056735354 & 211,214,208 £ 561,606 S 7 268 511,269
b. Liabiltiez at fair valus
Derivative liabilties s - Z S - S
Total liakilitiez at fair valus 5 - z 5 - 5
(a8} Shor-term investmentz are carried at amortized cost, which approximates fair value.
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
(1} (2} (3) (4} (5) (6) (7}
Total Gainz Total Gaing Furchazes,
and (Loz=ez) | and (Lozzes) lzzuances,
Balance at Tranzferz in | Tranzferz out |Included in Net Included in Salez and Balance at
01012011 (Level 3} {Level 3) Income Surplus Settlements 03212011
Bonds
RMBS 2 - g - 2 - g - 2 - g - g -
Other 361,935 - - 7,235 (5,495 2,088 o561 606
Preferred Stock - - - - - - -
Common Stock - - - - - - _
Other Long Term - - - - - - -
Separate Account - - - - - - -
Total 2 361,935 |5 - Z - 5 7,238 [& (5,45958) S 2,065 (3 o561 606
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Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

NOTES TO FINANCIAL STATEMENTS

(3) The Company’s policy is to recognize transfers in and out of Level 3 as of the beginning of the reporting period.

(4) Bonds classified in Level 2 are valued using inputs from third party pricing services or corroborated broker
quotes. Level 3 measurements for bonds are primarily those valued using non-corroborated broker quotes or
internal modeling.

For derivatives, those classified as Level 2 would represent over-the-counter (OTC) contracts valued using
pricing models based on the net present value of estimated future cash flows, directly observed prices from
exchange-traded derivatives, other OTC trades, or external pricing services.

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

As of May 10, 2011, the Company is not aware of any Type | Recognized events subsequent to March 31, 2011,
which would have a material adverse affect upon the financial condition of the Company.

As of May 10, 2011, the Company has one Type Il Non-recognized event that has transpired subsequent to
March 31, 2011, which would be considered material to the financial condition of the Company. The Ohio
Department of Insurance has allowed the Company to pay a $250,000,000 dividend to its parent company,
AEGON USA, LLC, in the second quarter of 2011. This amount consists of a $23,100,000 ordinary cash dividend
and a $226,900,000 extraordinary cash dividend.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

There were no significant changes during the first quarter of 2011.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

No significant change.
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Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

NOTES TO FINANCIAL STATEMENTS

Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

2.1
22

4.1

4.2

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3
8.4

9.1

9.1

9.2

9.21

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act?

If yes, has the report been filed with the domiciliary state?

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?

If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y-Part 1 - Organizational chart.

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

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist

as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code 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.

] No[X]
] No[ ]
] No[X]
] No[X]
] No[X]

Yes[ ] No[X] NA[ 1]

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, lowa, Maryland, Vermont

12/31/2000........cccvvvvriennne

12/31/2004.........conirrn

5/15/2006

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement

filed with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

Yes[X] No[ ] NA[ 1]

Yes[X] No[ ] NA[ ]

by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ 1] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No [ X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's
primary federal regulator].
1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0CC QoTS FDIC SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;

(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Yes [ X] No[ ]

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Yes [

Have any provisions of the code of ethics been waived for any of the specified officers?

Qo8

Yes [

] No[X]

] No[X]




Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

9.31

10.1

10.2

1.

[N

11.2

14.1

14.2

15.1

15.2

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]

If yes, indicate any amounts receivable from parent included in the Page 2 amount: $....

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[X] No[ ]

If yes, give full and complete information relating thereto:
There are assets pledged as collateral.

. Amount of real estate and mortgages held in other invested assets in Schedule BA: [T 3,837,009
. Amount of real estate and mortgages held in short-term investments: e 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
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

1421 BONGS.....ooveevieeiiciite ettt bbbt bbb bbbttt bbb
14,22 Preferred SLOCK.........cviveieieieie ettt n
14,23 COMMON STOCK.......ucvuieiieisiiiieie ettt bbb
14.24  ShOrt-TErmM INVESIMENES.........oeviviiieiciiiee ettt
14.25 Mortgage Loans on Real Estate
14.26 All Other.

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE..........cccccvereriveirersieireieinns

Has the reporting entity entered into 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-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting

entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 3, Ill. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [X] No[ ]

16.1  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 New York, NY

16.2  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)
16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]

16.4  If yes, give full and complete information relating thereto:

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

16.5 Identify all investment advisors, broker/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
114537 AEGON USA Investment Management, LLC Cedar Rapids, 1A
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

17.2 If no, list exceptions:

Q08.1



Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

3.1
3.2
33
34

GENERAL INTERROGATORIES (continued)

PART 2 - LIFE & HEALTH
Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Long-term mortgages in good standing Amount
S BT T o (0P T=T: TP G 0
112 RESIABNHAI MOMGAGES. ......vecveecieecieciecie ettt sttt sttt s e s s st s s st st s s st st s s st st s st st s sttt s bbb sae s G 0
T T 00T =T o= Ty T =T SO TP B 28,629,686
1,14 Total Mortgages in GOOU STANAING. .........coviiviiiieieietete ettt bbb s bbb bbb s bbb s bbb bbb bbbt en G 28,629,686
Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUTEA EIMS...........c.iveiiiiieiecee ettt B 0

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

1,31 FaIM MOMGAGES. ....coeocveeceeceeeveeees et ee st ees st es st s st s st s s es s es st es s s st s e s st s bt s s bbbt bbb bbb e s s s st s tanr s B 0
1,32 RESIAENLIAI MOMGAGES. e vvurvrvrirririsrieiiesiess sttt s st s s s ee b8 E s s8££ bbbt s s st G 0
1.33  COMMEICIAI MOMGAGES. .. .vvviveivieeieiiise ettt s st b bbbt s a2 s 4848 bbb bbb s bbbt bbb bbb sttt Gt 0
1.34  Total mortgages with interest overdue more than three MONTNS. ..o G 0

Long-term mortgage loans in process of foreclosure

S T T o (0P TP G 0
142 RESIABNHAI MOMGAGES. .....c.vucveecveecieciecie ettt sttt sttt s e b s s st s s st st st st e st st st st sttt s st s s s s a s sane s TSSO 0
143 COMMETCIAI IMOMJAGES. ... vvervrerirresteeseisessesssessessessssssssssssessessesssess s s st sssss s e st e ses s e sse s s es s s R8s R a s8R s e e S s e a bbb en G 0
144 Total Mortgages in ProCESS Of FOMECIOSUIE. ..........ceveuiueiieieciiie ettt bbb s bbb s bbb st s bt s sttt B 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..ottt s L T 28,629,686

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

SO =T o 0P T=T: TP G 0
1,62 RESIABNHAI MOMGAGES. .......oocveecveeciecie ittt ettt sttt sttt s st s s st st st st st st st s bbb s s bbb bbb sees s B 0
T T 00T =T o= Ty T =T SOOI G 0
1.64  Total mortgages foreclosed and transferred t0 re@l ESTALE...........cc.ciueicviiicc bbb B 0

Operating Percentages:

2.0 AGH 10SS PEICENL......cvurveiseteiieiieticte ittt ettt bbbt s s s st s s st ee s b8 s s bRt s b8 s a8 8+ 44 n £ b s R s e A AR AR e S s e bbb s b e s bt n R s ebiebstesietstessesetestess et et ens et st 70.0
2.2 A&H COSt CONLAINMENE PEICENL..........oeeveiiieeiici ettt ettt st s b s s st e s st s st et s et b s b s b e s s s bbbt et s s bt n e s e b s s s b st et es et ebssbsstassessssssssssssstessesntentessntanes 0.0
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES..........civuiiriiiieiseiiteiiet ettt sssess ettt s bt sse bt es s e s s s st s s bbb s bt en s e s e b st ens | ehsstssessstens et et st es bt ensensns s 211.0
Do you act as a custodian for Nalth SAVINGS @CCOUNES?............vururiiriirirrieieiisissee ettt s e sttt nenna Yes|[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting AAtE...........ccceuevcieirieiiee e B 0
Do you act as an administrator for health SAVINGS @CCOUNES?...........eururiririrriieisiesiss sttt sttt n bt ess s ensensas Yes[ ] No[X]

If yes, please provide the balance of the funds administered as of the reporting date

Qo9



Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2
Federal
ID
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE

Q10




Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. AlADAMAL ..ottt AL|..... [NV DO 1,017,707
2. Alaska..... LAK L
3. Arizona.... WAZ L
4. Arkansas..... AR L
5. California. LCA ... L
6. Colorado..... .CO . L
7. Connecticut. LCT e L
8. DIAWAE.......couiececiieicse et DE|...... L
9. District of COlUMDIA.........coouurrereerieieiriee e DC|...... L
10, FlOMida. ... eesesseseseesesessesssssssesessessaE L | e L
11, GEOIGIA.cicveieeieiereie et sssse s sssssnsesssens s OA | e L
12, HaWaIi...ooooiccceccseseeseiseeseesenissseeesisssssessssssesssenseneH| | oo L
13, 1dah0. ... D [ s L
14, MINOIS......ceoeeeeereieieeieeieeiesieeieeiseissiseieeissessssssensenssssssnsalD [ oo L
15, INdIANA. ... N | L
16, JOWA. oo sssstesssesensssssssssnennens /A | e L
17, KANSAS....ciieiieercieeeeieseisessssieesesensssssessnessessnesnes e KO | e L
18.  Kentucky. LKY L
19. Louisiana. LA L
20. Maine...... .ME]|...... L
21.  Maryland. .MD|...... L
22. Massachusetts MA|...... L
23.  Michigan...... WM L
24.  Minnesota... MN ... L
25, MISSISSIDPI...v.vvveeeeririciireiseietesie et MS]|...... L
26, MISSOUI.....oveuierieeeiriieteireieesestse bbb ssnes MO |..... L
27. Montana.. WMT ... L
28. Nebraska. .NE|..... L ,
29. Nevada........ NV [ ..2 147,113
30.  New Hampshire........ccooeeniiereneeessenessessnessssssssneeeen o NH i, [ 207,677
31, NEW JEISEY ... sssssesssenes N i, [ ..2,942,038
32, NEW MEXICO......vvereiereieeineiereeieeieeineiseeinseissssnesssssneseeneeeee NM L. .220,359
33 NEW YOrK.... e NY i N.. .1,799,212
34, North Carolina...........cocoeenerreenenerreersernenenernennenensesseesssneeneed NG | e Lo ..2,372,922
35, North Dakota........ccoeervenenereeneneincneeneineneinenneneenenseeseeneneeND | e L
36, ORI0....oieeiecieiesseseseissssissississsssssssssnsseensn OH [ i L
37, OKIAhoMA......ccveieicinieinereerineineeneeseinenseesniseeseenenees s OK | e L
38, OrBQON.....iieieieteee et ssssessessssese s sesens s OR [ v L
39.  Pennsylvania.........c.cccoeeeererrireresesseseissesse s PA L, L
40. Rhode ISlIand.........cccverivneneinrneneiieinineeseneeeseneeesssneeen Rl s L
41, South Caroling..........cccveueereneeneeneerseneneirernensenesseesneneeseenes G [ cuves L
42, SoUth DAKOta.......c.eveeeeeeieireineeseieieneiseie e seeseseeness s OD [ o L
43, TENNESSEE......oceeeririeeireieerneiseiseeesinsiseisensssssisssssessnsssssssnesee IN [ s L
B4, TEXS...oieirrireieieireriesiseise st ssesssssssssssessessssenees LX | crnnes L
45, UtaN..eeeesessssissessesssssssseenee U T s L
48, VeIrMONt.......oovirineeieereneessiseseesssssesseesesssissesesssnessnenees VI | e L
47, VINgiNi....ccvereveeieeeseesseesssessesssessessssessessssessesesssssssenees VA | s L
48, Washington.........cccceeererrenieiesieeseeseseesessessessesesnee s WA L
49, WesSt Virginia......cccoceveverereriesesesessesessessesssensessssenseeen WV | i L
50, WISCONSIN......cvuivrerrrrireireierineineieeersssinsisenensssssensessessssenesneenes W | e L
51.  Wyoming..... WY L
52.  American Samoa. LAS L N
53. Guam...........
54.  Puerto Rico.....
55, US\Virgin ISIands..........c.ccveveieierieiriieieseiesee s
56.  Northern Mariana ISIands............ccccoveninenininenerieeneneeenes
57. Canada.......ccceonsrnunnee
58. Aggregate Other Alien.
59, SUBLOLAL.....cveieii s
90. Reporting entity contributions for employee benefit plans
91. Dividends or refunds applied to purchase paid-up
additions and aNNUILIES...........cceerenireieeeeseee e I, 9.9, GO (V10 [N (01 R (01 IO (01 IO (010 [N 0
92. Dividends or refunds applied to shorten endowment or
premium paying period.... e XXX [0 | e [0 | {1 IO (O IO 0
93. Premium or annuity considerations waived under disability
or other contract ProviSioNs..........ccccueevieeenseiesesseesseniens | oo
94.  Aggregate other amounts not allocable by State
95.  Totals (Direct BUSINESS).....c..cviurirerreiriisieieiseieseseiesse e seseens
96.  Plus Reinsurance ASSUME...........ceurereereeermeesneeneieeseninseneeenenes
97. Totals (All Business)........... ..149, 267 100 6,299,762 |....................3,153,998 | ....... 1,803,572 | ....160, 524 432
98. Less Reinsurance Ceded..........coouveneeerninirneenencrveenenernensnnnns [ XXX iiis | e 42,483,574 | .......3,166,358 |.......cccc0c00ee. 2,840,372 | o 0. 48,490,304
99. Totals (All Business) less Reinsurance Ceded ....106,783,526 | ........ 3,133,404 |........ccco.......... 313,626 | ... 1,803,572 | ....112,034,128
DETAILS OF WRITE-INS
5801, ARGENTINA.......oooii e
5802. AUSTRALIA. ..ot
5803. AUSTRIA. ..ottt .
5898. Summary of remaining write-ins for line 58 from overflow page.... | ....
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)
9498. Summary of remaining write-ins for line 94 from overflow page.... | ....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R) Registered - Non domlcned RRGs; (.Q) - Qualified - Qualified or Accredited Reinsurer;

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(@

Insert the number of L responses except for Canada and Other Alien.
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statementas of March 31,2011 ofte. WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

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

NONE



Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
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 Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

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

the state of domicile and electronically with the NAIC? YES
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

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

with the state of domicile and electronically with the NAIC? NO

Explanations:
1.

N o ok

Bar Code:

* 9 1413201149000 O0O0 1 *
* 9141320113865 0000 1 = * 914132011448 000O0 1 =
* 9 1413201144500 00 1 * * 91413201144 90000O0 1 *

Q13



Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504. Estimated premium tax offset on the provision for future GFA
2505. Investment Receivable............cccccuevieeviievceieesseceenns

2506. Other assets non-admitted
2597. Summary of remaining write-ins for Line 2

Additional Write-Ins for Schedule T:

1 Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts

............... 6,105

. Department of Defense...
. ENGLAND...
. EQUADOR..

. INDONESIA.
 IRELAND.

: KOREA, REPUBLIC OF..
. LITHUANIA

Q14




Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o Nk W

—_
- o

Book/adjusted carrying value, DeCember 31 Of PriOr YEAI...........ccvuevcviieieicieie ettt sssensens | sresaens

Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals..............ccceveerereriernnnnns
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized
Deduct current year's depreciation

....................... 37,040,603

............................... 37,082,494

897,884

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total NONadMItled @MOUNES...........cceumiiiricieit bbb

............................... 37,040,603

Statement value at end of current period (Ling 9 miNUS LINE 10).....c.cvuiviiiiiiiiiieieiictssies ettt et nenes

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© o Nk W

[
a s wWwN =2 O

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
. Total ValUGtion @lIOWANCE..........c.cviveiicieieiiie ettt ettt et s b se b s s bbbt s s ae b e
. Subtotal (Line 11 plus Line 12)
. Deduct total nonadmitted amounts

Book value/recorded investment excluding accrued interest, December 31 of Prior Year..........cceeevevenieiesieieeseeniens | cvveens

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount..........cccocrrerrenne.
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year's other than temporary impairment recognized

....................... 12,415,876

....16,425,845

............................... 12,504,703

Statement value at end of current period (Ling 13 MiNUS LINE 14)........ciiiiiiiieiieissiesieissiesi st sns s sessnsenas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok e

©

. Deduct current year's other than temporary impairment recognized.....
11.
12.
13.

Book/adjusted carrying value, DeCember 31 Of PHOr YEAI..........cvcveiiieieieeie ettt ssntesens | sressens

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred intereSt @Nd OtNEN..........c.cieieieic et
ACCTUAL OF GISCOUNL.......vuviveiicviteictce ettt bbb e b s bbbt b st s bbbt et s s
Unrealized valuation iNCrEASE (ABCIEASE).........uurrerrevrirerreiiiisseisissieise st s st b e bbbt b et sse s s
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation................
Total foreign exchange change in book/adjusted carrying value...

......................... 4,120,276

0

........................... (110,381)

.0
.0
.387,143
0
0

................................. 6,432,306

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted amounts...........ccccvenerernenennencnennes

..3,837,009
..... 1,019

Statement value at end of current period (Line 11 minus Line 12

...3,835,990

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© © NN =

[N
N = o

. Deduct total nonadmitted amounts
. Statement value at end of current period (Line 10 minus Line 11)

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEAr..........c.cceveevcveeecveieesie e
Cost of bonds and stocks acquired
ACCTUAI OF QISCOUNL........oucviivieciteictcteee ettt s bbb st a b b s bbbt s st
Unrealized valuation increase (decrease)
Total gain (I0SS) ON GISPOSAIS.........cvururrrrreereeereireieerese et ssees sttt ss s b sttt ss st s s ssents
Deduct consideration for bonds and Stocks diSPOSEA OF..........cvieiiiiiriiiie e
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other than temporary impairment recognized

974,425,732
58,318,988
201,867
3,686,575
353,380
....38,635,315

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
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Sttementas oftach 31, 2011 ot WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO
SCHEDULE D - PART 1B

During

Showing the Acquisitions, Dispositions and Non-Trading Activity

the Current Quarter for all Bonds and Preferred Stock by Rating Class

1
Book/Adjusted Carrying
Value Beginning
of Current Quarter

3
Dispositions
During
Current Quarter

4
Non-Trading Activity
During
Current Quarter

5
Book/Adjusted Carrying
Value End of
First Quarter

6
Book/Adjusted Carrying
Value End of
Second Quarter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

........................ 847,977,705

........................ 291,922,445

.......................... 20,883,029

.......................... 10,786,039

.......................... 10,609,856

............................... 992,860

........................ 492,202,506

............................ 8,494,664

........................ 809,359,315

........................ 318,477,819

.......................... 19,803,615

.......................... 10,755,745

.......................... 11,836,988

............................ 1,185,543

........................ 847,977,705

........................ 291,922,445

.......................... 20,883,029

.......................... 10,786,039

.......................... 10,609,856

............................... 992,860

..................... 1,183,171,934

..................... 1,171,419,025

..................... 1,183,171,934

10.

1.

12.

13.

14.

15.

PREFERRED STOCK

ClASS Tttt ettt sttt

ClASS 2.ttt

CIASS .ttt

CIASS 4.t

CIASS 5.ttt bttt

ClASS Bttt ettt bbbt

Total Preferred StOCK..........ooviiiveieicciee et

Total Bonds and Preferred Stock...........couueveviveieicieieiceecee e

..................... 1,183,171,934

2
Acquisitions
During
Current Quarter
........................ 452,944,618
.......................... 36,682,938
.......................................... 0
.......................................... 0
............................... 968,330
.......................................... 0
........................ 490,595,886
.......................................... 0
.......................................... 0
.......................................... 0
.......................................... 0
.......................................... 0
.......................................... 0
.......................................... 0
........................ 490,595,886

........................ 502,327,402

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

NAIC1§............ 0; NAIC2§...

0;

NAIC3 §

0;

NAIC 4§

0; NAIC5S..... 0;

NAIC6S........ 0.




Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac:t;ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TotalS.......oovvvrrerrcienririririnnies | covrieresssesenereseneens 45,255,096 |.....ccoooeenne XXX vvvreerirnnrnnenenns | eereneeeissenseeseeneens 45,233,538 | ..o 8,493 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YN .......cvviururieiirrirrireieiee et ssessssssssssssssessesssssssssesss | sesessessssssssessassasssnssn 68,545,707 | oo 89,053,508
2. Cost of short-term iNVEStMENES ACUINE..........cceviueieieirieiee et bbbttt etns | sressesessessesnsessessnsaes 252,344,769 | oo 755,244,564
3. ACCIUAN OF GISCOUNL........ouvoieicteeeic ettt sttt s bbb et bess st en s s saessssessessnsnes | susssessssssessesentessesasbensasaess 16,233 | oo 80,610
4. Unrealized valuation INCrEASE (ABCIEASE).........cuiueireuieireisiisireiseissies ettt sttt s s bbb sssessesns | ebsessssessessstessesssesses e sensessesnsans 0 | e 0
5. Total gain (I0SS) ON QISPOSAIS.......cruururirrererrireireieeeeseieiseessseeessessssessss e sse st sasee e sse st s sttt an s s est st s ssnstessns | sebsessessssnssessessessantssssessssansnens 0 [ e 0
6. Deduct consideration reCeived ON QISPOSAIS..........ciuirreiiiiiiriiiieie st sss sttt sesesssensenss | sresssessessesssessessnsaes 275,651,596 | .oovvvvreerrieiieiiinns 775,832,976
7. Deduct amOrtization Of PrEMIUIML.........c. et eseess et ee st ee e s es st ea et ssesess s es st s st e st ssessestnsessens | sebsessessassssssessestensaessnssessentnenns AT | e 0
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE............ccvvueiiiiieieiieiesie ettt ssessnns | sresssessessssessessesssessesssssssessessnses 0 [ e 0
9. Deduct current year's other than temporary impairment rECOGNIZEM. ..........ceurierieuriirieieire e eeessssees | sresssessssssssssssnsesssssmssasessssnsessnees 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).......c.ccccevvreriinierrinrieesseesssensssssenes | sesesssssssesessssessessnsed 45,255,096 | ..o 68,545,707
11. Deduct total NONAAMItEE BMOUNTS...........iuuieriiriireieeeieiieiieeee ittt eens | senbsens sttt 0 | o 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cvieiiuiiieiisissiesssisseesesssssssessssssessessssassesssssssessessssessasses | sressesssssssassessssessessnead 45,255,096 | ..ovovoreriiieieisninead 68,545,707

QsI03




Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year) (971,372)
2. Cost paid/(consideration reCeIVEd) ON AUUIIONS...........c.cueiveieeiiiiieeie ettt ettt e a e bs bttt b bbb s e b s et a s sttt es bt en e besbnens 0
3. Unrealized valuation INCIEASE (ECIEASE).........uiuueuiriieiseietesseie ettt s et s s s bbb st s s a4 a st b s bbb s b s bbb s bbbttt 78,052
4. Total gain (I0SS) ON tErMINAION TECOGNIZEM. ......c.uvuiererrirriseisreeise e seesessie st s s s s st E s s s8Rt 0
5. Considerations received (Paid) ON tEIMINGHONS.............cciuiiieiiiciieis ettt s bttt b bbb s bbbttt aes 0
6. AMOTIZALON. ..o 0
7. Adjustment to the Book/Adjusted Carrying Value 0f NEAGE IEM............cv it bbbt b bbb bbb e 0
8. Total foreign exchange change in BOOK/AGIUSIED CarmyiNG VAIUE............ccvuevriviveieiieteee ettt bbb s et a st bbb s e se st enee 0
9. Book/Adjusted Carrying Value, December 31, current year (LineS 1+ 2+ 3+ 4 -5+ 6+ 7 + 8)...oiiiiiiiiiieiecceseee ettt snsenas (893,320)
10, DedUCE NONAAMILEA @SSELS.........cvurereiirieiserieeiseie ettt 0
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........cviiiiiiiiiieiiiiceieisese ettt bbb sttt bbbt (893,320)
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts
1. Book/Adjusted Carrying Value, DECEMDET 31, PHOT YEAI...........ccoiuiirrieiiieieisiiese sttt sttt s et s st s e bbbt s bbb s bbb s bbbt ns st (2)
2. Net cash deposits (Section 1, Broker Name/Net Cash DEPOSItS FOOINOLE)...........ovururerrirnierriininsiss sttt st 0
3.1 Change in variation margin 0N OPEN COMTACES.........c.iuiuriueiriiiieiieietie ettt bbb a sttt bbb an 3,435,790
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date MinUS..........c.cocvververrennenns 0
3.22 Section 1, Column 17, PriOr YE&I........cccveriereiereseeieeesie e 0 0
Change in amount recognized:
3.23  Section 1, Column 16, current year to date minus............ccceeevvcvevrnnen 1,744,840
3.24 Section 1, ColumMN 16, PriOr YE&I...........cevvrevereerereeeeie e (1,690,951) 3,435,791 3,435,791
3.3 SUDLOtAl (N 3.1 MINUS LINE 3.2).....cuiiveiieicteiieie sttt ettt etttk s stk s a4 88t b bbb s bbb s bbbt aes (1)
4.1 Variation margin on terminated contracts during the YEar.............cccoenrrrrinrneiseesesesese e (2,680,090)
42 Less:
4.21 Amount used to adjust basis of hedged item..........cc.coevrrrinrnrerrirnies 0
4,22 AMOUNE FECOGNIZEM. .....c.vveveieirerieieieieise ettt (2,680,090) (2,680,090)
4.3 Subtotal (line 4.1 minus Line 4.2)...... 0
5. Dispositions gains (losses) on contracts terminated in prior year:
ST T 3 (=TT 2o OO P OO 0
5.2 Used to adjust Dasis Of NEAGEA IHEMS.........c.iueiiiiiie ittt s ks st bbb 0
6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 -4.3 - 5.1 = 5.2) ..ttt essnes (3)
7. DedUCE NONAAMIIEA BSSEES..........iuuieuiiiiiiiiitie bbb bbb bbb bbb bbbt 0
8. Statement value at end of current Period (LINE 6 MINUS LINE 7).......c.vvererurieririeirisssesssssesessessssssessessssssssessessessesssssssessessesssssssssessassssssessessassssssessessassssssessessessessnes (3)

QSI104



Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHlO

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QS106



Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Part A, SECHON 1, COIUMN 4......oovieeieeicei ettt bbbttt se bt s s st s s s bbb s bt es bt s bt ann (893,320)
Part B, SECHON 1, COUMN 14.........oiiiiiiiiiiiii it bbb bbb bbb bbb 0
TOLAI (LINE 1 PIUS LINE 2).....veveuririeeiscisieieiiesissesstsees st sesee et sssssssssessesssss s st st essssssessessassssssessessessasssessessassnssnssessesssssnssnssnssessassasssnssessassasssnssessessassnssnssasssnssnssessessnens (893,320)
Part D, COIUMN 5. 3,094
Pt D, COIUMN B......o.ooveevctee ettt ettt ettt e bbb s s s s b s bbb b s b a st st bt s et es st en s sansanenn (896,414)
Total (LINE 3 MINUS LINE 4 MINUS LINE 5)......oucviieiiiiieiiiite ettt s st b s b4 bbbt bbb s s s s bbbt b st s b b s en 0
Fair Value Check
Part A, SECHON 1, COIUMN 16.........ouiiuiiiiiieicisitee ettt sttt a bbb s sttt s bbb ns (893,320)
Part B, SECHON 1, COIUMN 13.......oieiiceeectee ettt e a bbbt a e bbb s st e st a s bt s bt na s 0
TOLAI (LINE 7 PIUS LINE 8)...vuvuivieiitiicietsiiei ettt ettt a4 444483421 e S8 h bbbt bR d s e bbbt n st (893,320)
Pt D, COIUMN ...ttt ettt ettt st bbb e s st s s bbb b s b s st b ae st s et s st en s senasnenn 3,094
Pt D, COIUMN ...ttt ess st 8RR (896,414)
Total (Line 9 MINUS LINE 10 MINUS LINE 11)...ucvuvueieeiieiieeieisiies ettt et st s st b s b s e sttt b st et es s bt s s s st st b bbb st s bt s e ban s s s seesas 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27.......ouovieeiceceee ettt sttt bbbt s e s st a st ses et s bt nann 15
Part B, SECHON 1, COUMN 9.t bbb 1,577,903
Part D, COIUMN 1.ttt ettt ettt e bbb st et b s b s s s bbbttt s bt n b en s e s aneen 1,577,919
Total (LINE 13 PIUS LINE 14 MINUS LINE 15)......uueuiiieieiiiiieiiisiteieise ettt sttt bt s s sttt b s s s b s s s bbb bbb bbb bbb s b nn (1)

QsSl107



Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DeCembET 31 Of PrIOr YEAI.........cvcviueireicieiieie ettt ssessssssessess | saessesssssssessessssessessessssssesaes 173,613,930 | oo 62,143,892
2. Cost of cash eqUIVAIENS ACQUIFET.........c..cueiviieeiciriieceteie ettt ss st es s nbnss | sntessessssessessessssesses s entensenas 183,988,887 | ..o 676,215,157
3. ACCIUAL OF GISCOUNL.......eoeeii it | ebbses bbb 12274 | oo 98,077
4. Unrealized valuation INCrEASE (ECIEASE).........cuuevueiireiieieiiieiseie sttt s bbbt b s s s sessens | saessessssessesssesses s b s s bbb s s st snsense st 0 [ o 0
5. Total gain (I0SS) ON QISPOSAS..........cevviiriiiiieiiisiieieiseie ettt bess et bensens | sbsssssessessssesses st en s e s s b s s s bt s sans s A0 | oo (354)
6. Deduct consideration reCeived 0N ISPOSAIS.........c..c.iuiviiriiiieiieieieies ettt sssessnbenses | setessessssessessssssssss s s s tes e 192,614,327 | oo 564,842,843
7. Deduct amortization Of PrEMIUM.........c..c.iueieiciisicet ettt bbb s s sse s nbenss | sbtessssses e b st e s bt es s bse st s st en s benes 0 [ o 0
8. Total foreign exchange change in book/ adjusted CaIMYING VAIUE.............cccvueviiriieieicieee et etsssssesssssseseienss | cvtesssssses e st s sss e sssesse s essesssenes 0 [ oot 0
9. Deduct current year's other than temporary impairment FECOGNIZEA. ..........c.eiurireieiieie et sstenes | estesistsssesisssss s sss s ssb st st ensesnaenes 0 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T48-9).........cccouvreiierrireieieeiieiieeis | covvrenieinsiese s 165,111,074 | oo 173,613,930
11. Deduct total NONAAMItIEd @MOUNLS...........c..iiiiiriiririirirri bbb ssbeees | et iese ettt 0 [ o 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)...ucvuivieiiiicieieiieiieiescisisssississiesssssssessssssesssses | sressessssssessessssssassesssssssessns 165,111,074 | oo 173,613,930

QSl108
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statementas of March 31,2011 ofte. WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
Location 4 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B./A.C.V. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. on Disposal During Year | onDisposal | on Disposal | on Disposal |Encumbrances Incurred

NONE
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Statement as of March 31, 2011 of the

WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
BTBAT ..o CalAbASAS. ... e snsssesssnssssnsnsen | OPlssisens s | e 03/01/2011.... 7.150 16,425,845 | ovviiiiiiiieiiei s 0 et 58,220,000
0599999. Total - Mortgages in Good Standing - Commercial MOMGAgES = All OBNEI.......... ittt essanes | ssbsessasssessasssssesssssssstesssesssnsssssessassssssessnssansans | srevean XXX XXX 16,425,845 | .ooviiiieciicicsesssesnnnsneeenssnereens0 | s 58,220,000
0899999. Total - MOrtgages in GO0 SANGING. ..........c.euiereiieeieiiieeieisiete ettt ettt se st ee st ssee et sesessebessensesses et esses et st ensebsessesessessetantans | ebassessesssssssessessesansansessssnsessessessnsansessesnssssanse | soessa XXX....... XXX 16,425,845 | ..o snessesnenenseeens0 | e enn 58,220,000
3399999, TOMAI MOMGAUES. ... vvvveeereeeessereereeees et eee e84t b s oebbeee et ettt | rniea XXX....... XXX 16,425,845 | ..o 0 | e 58,220,000
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages With Partial Repayments
87847 Calabasa (o7 NSO R 03/01/2011.... 0 0 (36,353) 0 0 ...(36,353) 0 (U [T 158,380 0 0 0
89245.......oiiiierns Fort Lauderdale. FLiviorrieriens [ e 11/12/2004.... ..6,868,066 0 379 0 0 379 0 0 0 0 0 0
89520, WesStminSter. ..o [of o USRI I 08/17/2005.... ..2,474,883 0 0 0 0 0 0 0 17,681 0 0 0
0299999. Total - Mortgages With Partial Repayments................. ..9,342,949 0 (35,974) 0 0 ...(35,974) 0 [ 176,061 0 0 0
0599999. Total Mortgage: ..9,342,949 0 (35,974) 0 0 ....(35,974) 0 [V [ 176,061 0 0 0
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statementas of March 31,2011 ofte. WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
cusIp Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0] Foss Virginia 2010 Fund I, LLC [st. Pau | MN.d...... | Virginia Historic Partners, LLC, a Minnesota limited lability company.. oor222010.... | o[- 127375 o[- 20
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 127,375 0 0 ] XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
000000 00 0O | Apollo Tax Credit Fund VIIIl LP | Boston | MA........ | Apollo Housing Il LLC | | 06/30/2000.... | 0 |- 86,882 0 397,147 59.5
3199999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 86,882 0 397,147
3999999. Subtotal - Unaffiliated. 214,257 0 397,147 | ....
4199999. Totals 214,257 0 397,147
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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statementas of March 31,2011 ofte. WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
cusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - Industrial and Miscell
65504L AG 2 |NOBLE HOLDING INTERNATI 6.050% 03/01/41 R ...01/31/2011 | BARCLAYS, 1,490,835 1,500,000 0 |1FE
902118 BQ 0 |TYCO INTERNATIONAL FINA 4.625% 01/15/23 Fr. ...02/11/2011 | RBC DOMINION SECURITIES CORP. 2,956,650 3,000,000 13,104 |1FE
125509 BQ 1| CIGNA CORP 5.875% 03/15/41........covvveieeeiieccnnsciiiiiiissesssssssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssiss | soseesssies ...03/02/2011 | BANK OF AMERICA, 2,980,680 3,000,000 0 | 2FE
126117 AR 1| CNAFINANCIAL CORP 5.750% 08/15/21 ....02/09/2011 | J.P. MORGAN SECURITIES INC 2,988,780 3,000,000 0 |2FE
25459H BA 2|DIRECTV HOLDINGS 5.000% 03/01/21 ...03/07/2011 | CREDIT SUISSE/FIRST BOSTON 1,244,488 1,250,000 0 | 2FE
38011M AK 4 GMX RESOURCES INC 144A 11.375% 02/15/19. ...02/04/2011 | CREDIT SUISSE/FIRST BOSTON 968,330 1,000,000 0 |5FE
38141G GM 0| GOLDMAN SACHS GROUP INC 6.250% 02/01/41..........cccoommmmrrrrviviiissnnccssssesssssmnsessssssssssssssssssssssssssies | soseersnees ...01/21/2011 | GOLDMAN SACHS & CO 1,494,345 1,500,000 0 |1FE
42217K AW 6 | HEALTH CARE REIT 5.250% 01/15/22..........coocmsseeenneevesssissssessssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sosssssnnns ...03/09/2011 | UBS WARBURG SECURITIES 4,966,950 5,000,000 0 | 2FE
460146 CE  1|INTL PAPER CO 7.500% 08/15/21........cccoommmumerrrrveesimmammsesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssnsseies | covsssnnees ....02/16/2011 | CITIGROUP 3,552,360 3,000,000 4,375 | 2FE
56585A AB 8| MARATHON PETROLEUM 5.125% 03/01/21 ...01/27/2011 | MORGAN STANLEY & CO. INC 1,499,205 1,500,000 0 |2FE
577081 AU 6|MATTEL INC 6.200% 10/01/40. ....02/24/2011 | CITIGROUP 490,600 500,000 13,175 | 2FE
615369 AA  3|[MOODYS CORPORATION 5.500% 09/01/20.........crrvvveeummmmmsmerreeeessssmsssssssesssssesssssssssesssssssssssssssssssssssssssnnns | sevsessnnns ...01/11/2011 | DEUTSCHE BANC ALEX BROWN 4,012,400 4,000,000 88,611 |2FE
651639 AM 8 | NEWMONT MNG CORP 6.250% 10/01/39.........cccimmmmmrrrvvvivmmiisnsnnssssssssssssssssssssssssssssssssssssssssssssssssssssssins | sovssssnnes ...01/06/2011 | CREDIT SUISSE/FIRST BOSTON 1,075,250 1,000,000 17,361 | 2FE
652482 BZ 2 |NEWS AMERICA INC 144A 4.500% 02/15/21.......cccemmmeerrrreiiiiiiisscsnsssieisisissseesssssssssassssssssssssssssasssssssssssines | sovsessaens ....02/09/2011 | J.P. MORGAN SECURITIES INC 2,981,400 3,000,000 0 |2FE
867914 BD 4 |SUNTRUST BANKS INC 3.600% 04/15/16 ....03/21/2011 | SUNTRUST GLOBAL MARKETS 2,499,025 2,500,000 0 |2FE
89233P 4S 2|TOYOTA MOTOR CREDIT COR 4.250% 01/11/21 ...01/05/2011 | BARCLAYS, 4,992,350 5,000,000 0 |1FE
064149 C8 8|BANK OF NOVA SCOTIA 4.375% 01/13/21 ...01/06/2011 | BANK OF AMERICA, 5,491,200 5,500,000 0 |1FE
03938L AP 9 [ARCELORMITTAL SA 7.000% 10/15/39 Frn ...01/25/2011 | MORGAN STANLEY & CO. INC 1,031,260 1,000,000 20,028 | 2FE
03938L AS 3 |ARCELORMITTAL SA 6.750% 03/01/41 Frs ....02/28/2011 | BANK OF AMERICA 1,487,640 1,500,000 0 | 2FE
03938L AU 8 |ARCELORMITTAL SA 5.500% 03/01/21 Frn ....02/28/2011 | CITIGROUP 1,490,355 1,500,000 0 | 2FE
05565Q BQ 0|BP CAPITAL MARKETS PLC 3.200% 03/11/16 ....03/08/2011 | CITIGROUP 1,248,850 1,250,000 0
38060A AA 2|GOLD FIELDS OROGEN HOLD 4.875% 10/07/20 ...01/11/2011 | Various 4,382,545 4,500,000 58,771
404280 AK 5|HSBC HOLDINGS PLC 5.100% 04/05/21 Foe ....03/29/2011 | HSBC SECURITIES INC. 2,993,490 3,000,000 0

3899999. Total - Bonds - Industrial & Miscellaneous 58,318,988 58,000,000 215,425

8399997. Total - Bonds - Part 3 58,318,988 58,000,000 215,425

8399999. Total - Bonds 58,318,988 58,000,000 215,425

9999999. Total - Bonds, Preferred and Common Stocks 58,318,988 XXX 215,425

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
83162C PS  6|SBA 2005-20H 1 5.110% 08/01/25.........ccnsverrvrerrrrerirnnes 02/01/2011| Redemption ~ 102.5553........ccouvverver [ rvvernennns 1,263 1,232 | oo 1,232 | e 1,232 0 0 0 0 1,232 (0 I 31 08/01/2025| 1...........
83162C PS  6|SBA 2005-20H 1 5.110% 08/01/25.........ccorvverrrerrirerirncns 02/01/2011| PaydOWN........couveerverierercereeiseienens | reeereenns .7,688 7,688 | covvevverrrnn 7,688 | s 7,688 0 0 0 0 ...7,688 0 0 08/01/2025| 1...........
912810 EQ 7|US TREASURY BOND 6.250% 08/15/23 03/24/2011] J.P. MORGAN SECURITIES INC...... | ccccoveruves 250,429 200,000 229,028 0 0 (385) 0 228,643 0. 21,786 08/15/2023|1...........
0599999. Total - Bonds - U.S. Government. 259,380 208,920 237,948 0 0 (385) 0 237,563 0 ... 21817 | ...21,817 | .....7,789 | ...... XXX... | .XXX...
Bonds - U.S. Special Revenue and Special Assessment
31402R RN 1|FNMA 735893 5.000% 10/01/35........ccrvmevrmmrereerrernerinnns 03/01/2011| PaYAOWN........couvvmrierrerirereneersninens | veverneen | crveereeens 146,386 146,386 147,804 | oo 0 | oo (17 | s (1 I (GRS 00 ) — 0 [ oo 146,386 0 0 10/01/2035(1...........
31407Y RS 0 |FNMA 844797 4.500% 10/01/35.......ccocvvvrernrinrireirerins 03/01/2011| PaydOWN.......covvrervrvrirrirersnscirernnes | coerinnins 3,149 3,149 | i 3TT | e 3,176 0 0 (27) 0 ..3,149 0 0 10/01/2035/ 1...........
31412Q  YQ  6|FNMA 932319 4.000% 12/01/39........ccmivemerrrrrrreriererenns 03/01/2011| PaYdOWN........conveeevnrierireereeiseieens | reeereenns 6,879 6,879 | oo 8,847 | i) 6,847 0 32 0 ...6,879 0 0 12/01/20391...........
31412T NX  7|FNMA 934306 5.500% 06/01/38.. 03/01/2011| Paydown 96,489 96,489 103,051 | cooverrrir 0 0 0 96,489 0 0 06/01/2038
31414X U8 3 |FNMA 979507 5.500% 04/01/38.. 03/01/2011| Paydown 17,247 17,247 18,420 0 0 0 17,247 0 0 04/01/2038
31416P  VF 1 |FNMA AA6013 4.500% 05/01/39.. 03/01/2011| Paydown 65,092 65,092 65,646 0 0 0 65,092 0 0 05/01/2039
31416W RJ 3 |FNMA AB1388 4.500% 08/01/40.........evererrrrrrcrererirnns 03/01/2011| PaYAOWN........conevervaerierireereeiseinees | eeereenns 1,027 1,027 | v 1,036 | e 1,036 0 0 0 ..1,027 0 0 08/01/2040| 1...........
31417TM NG 4 |FNMA AC3090 4.500% 09/01/39........cccovvererereerirnerirnns 03/01/2011| PaydOWN........couveervenrirererecereeiseienens [ reeereenns 4377 4377 | v 4,804 | 4,403 0 0 0 ..4,377 0 0 09/01/2039| 1...........
3M1417Y  TT 4 |FNMA MA0561 4.000% 11/01/40.......coomvenirrreirnerineriens 03/01/2011] PaydOWN........covevmrverrriereieniieeniins | s 51,451 51,451 51,211 0 0 0 51,451 0 0 11/01/20401...........
31418N XS 4 |FNMA AD1588 4.000% 02/01/40........covvvrrerererrrerrerinns 03/01/2011| PaydOWN........couvemevmreereecereniseriens [ reeereenns 8,526 8,526 | ..ccoovrrrnrr8,486 | oo 8,486 0 0 40 0 ...8,526 0 0 02/01/2040| 1...........
314185 XB 0 |FNMA AD5173 4.000% 09/01/40..........ccomrumrrreriraiinninns 03/01/2011] PaydOWN........cvvvrerverrvererrieriisniins | e 521 521 519 0 0 2 0 521 0 0 09/01/2040(1...........
31418V WQ 1 |FNMA AD7854 4.500% 06/01/40..........ccovvvmerrererinrrninne 03/01/2011| PaYdOWN........couveervarierercereeiseisens | eeereenns 1,981 1,981 | oo 1,999 | i 1,999 0 0 (18) 0 ..1,981 0 0 06/01/2040| 1...........
31418X 7 1|FNMA AD9896 4.000% 08/01/40.........ccrvvrrerrnrrrrireirerinns 03/01/2011| PaydOWN.......coverervrvrerriersnreirernnes | cverinnins 32,042 32,042 31,893 0 0 149 0 32,042 0 0 08/01/2040(1...........
31418X ML 9 |FNMA AD9362 4.000% 09/01/40. 03/01/2011| Paydown 688 688 685 0 0 3 0 688 0 0 0 09/01/2040
31418Y AG 1 |FNMA AD9906 4.000% 08/01/40. 03/01/2011| Paydown 12,419 12,419 12,361 0 0 58 0 12,419 0 0 0 08/01/2040
31419C BX 0|FNMA AE1853 4.000% 08/01/40 03/01/2011| Paydown 1,854 1,854 | oo 1,845 | 1,845 0 0 9 0 ..1,854 0 0 0 08/01/2040
31419C XY 4 |FNMA AE2494 4.000% 09/01/40........ocovmrrrerirerererirnens 03/01/2011) PaydOWN........cocvvurierierirerereeinninens | vevireeenn | everenens 103,291 103,291 102,810 0 0 481 (0 I 103,291 0 0 0 09/01/2040| 1...........
31419E 4B 2 |FNMA AE4417 4.000% 10/01/40.......ccomvermerrrrinerirerinnns 03/01/2011| PaYdOWN. ......coueemrerrierircirseiseinees | eeereenns .1,060 1,060 | .ooevvereen 1,055 | i 1,055 0 0 5 0 ...1,060 0 0 0 10/01/2040(1...........
31419E  SP  5|FNMA AE4125 4.000% 10/01/40.......ccvverrrerrrrerirerinens 03/01/2011) Paydown..........ccorvvmivmrirircinniinns [ v 99,056 99,056 98,595 0 0 461 0 99,056 0 0 0 10/01/20401...........
31419F  EJ  1|FNMA AE4636 4.000% 10/01/40........ocomrremrrirrirerirnens 03/01/2011| PaYdOWN. ......couevairiierirecireeiseisees | eeereeeens 4,357 4,357 | v ,337 | s 4,337 0 0 20 0 ...4,357 0 0 0 10/01/2040(1...........
31419F UH  7|FNMA AE5083 4.000% 09/01/40.........cccmvrrmerererernerrrnens 03/01/2011| PaYdOWN........couveeevnrierireeereeiseinens | eeereenns 17,615 17,615 17,533 0 0 82 0 17,615 0 0 0 09/01/2040| 1...........
31419F W5  1|FNMA AE5167 4.000% 09/01/40........ccomvremrrimrirnrirnens 03/01/2011| PaydOWN. ......couvvaieriierirecirsiiseisees | reeereeens 107 107 107 0 0 1 0 107 0 0 0 09/01/2040| 1...........
31419F  XP  6|FNMA AE5185 4.000% 09/01/40........ccommremerrrerirneerrnens 03/01/2011| PaYdOWN........couvvervarierircererineisens [ reeereenns A127 1127 | e 1122 | 1,122 0 0 5 0 L1127 0 0 0 09/01/2040| 1...........
31419H 5P  3|FNMA AE7153 4.000% 10/01/40.. 03/01/2011| Paydown 12,670 12,670 12,611 0 0 59 0 12,670 0 0 0 10/01/2040
31419H T3  6|FNMA AE6869 4.000% 10/01/40.. 03/01/2011| Paydown 10,401 10,401 10,352 0 0 49 0 10,401 0 0 0 10/01/2040
31419H XN 7|FNMA AE6984 4.000% 10/01/40.. 03/01/2011| Paydown 7,525 7,525 | i 7,490 | e 7,490 0 0 35 0 ..1,525 0 0 0 10/01/2040
31419 7G  7|FNMA AE8094 4.000% 10/01/40......cmveimmenmrrinrinnirnnens 03/01/2011] PaYdOWN. .....ceoevesricrieriseirsenissisees [ eeeeseeens 5,958 5,958 | .ioiiirrnnn5,930 [ oo 5,930 0 0 28 0 ...5,958 0 0 10/01/2040[1...........
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMENL.........vuieririiriireeriisisissisersssssesessssssssessssssssssssessssssssenssssssssenssssssnsasses | srsossssseas 713,295 713,295 721,324 | oo 0] .een(8,025) ] s 0] e (8,025) | ..ovvvrinnd 0] i 713,295 0 0 0]....489%5 |.. XXX... [.XXX...
Bonds - Industrial and Miscellaneous
000759 DE 7|AMERICAN BUS FIN SERV 4.280% 08/01/33................ I ..... |03l01/2011| Paydown | ............ | 22,149 22,149 21,919 0 230 ‘ 0 | 22,149 I 0 0 | (1,620)[09/01/2023[ 1Z%....... ‘
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05947U 4C  9|BANC OF A COMM MTGE 200 5.196% 09/01/47........... | ..... 03/01/2011] PAYAOWN......oovvererrirneerenrersnrisnneens | evenenens 46,229 46,229 46,388 46,244 0 (15) 0 (15) 0 46,229 0 0 (U I 418 |03/01/2015|1Z*.......
07383F 7V 4|BEAR STEARNS COMM 2005- 4.581% 06/01/41........... | ..... 03/01/2011| PaYAOWN.......couevmrierrcrirererneerseinees | vevereeen | veereeens 180,929 | ..ovvveneee 180,929 | .ovvvenne 179,685 | ..o 180,096 0 833 0 833 0| oo 180,929 0 0 (O I 1,509 |06/01/2041(1Z*.......
07387B EA 7 |BEAR STEARNS COMM 2005- 5.382% 12/01/40........... | ..... 03/01/2011| PAYAOWN.......ovveveeveereeesieserisnesins | eenerinns 98,869 98,869 99,409 98,949 0 (80) 0 (80) 0 98,869 0 0 0 998 [01/01/2015[1Z*.......
12513X AD 4| CITIGROUP/DEUTSCHE 2006 5.376% 01/01/46............ | ..... 03/01/2011| PaYdOWN. ......coueemrerrierircireeiseiees | eeereenns 1,687 1,687 1,695 | oo 1,687 0 0 0 0 0 ..1,687 0 0 (O I 23 |04/01/2014
126380 AA  2|CREDIT SUISSE MTGE CAP 5.000% 11/01/36........cccoo. [ veuee 03/01/2011| PaYdOWN........couveuevnriereecereeiseinens [ reeereenns 10,354 10,354 9,821 | oo 9,846 0 509 0 509 0 10,354 0 0 11/01/2036
126673 DP 4 |COUNTRYWIDE ABS CERTS 4.711% 12/01/34.. .103/01/2011| Paydown 241,894 241,894 241,882 241,882 0 12 0 12 0 241,894 0 0 12/01/2034
126673 ZU 9| COUNTRYWIDE ABS CERTS 5.219% 08/01/35.........co. [ vovce 03/01/2011| PaYdOWN........couvververiericereeiseinens | reeereenns 15,905 15,905 15,904 15,904 0 1 0 1 0 15,905 0 0 08/01/2035
12670B  AF 6| COUNTRYWIDE ABS CERTS 5.779% 05/01/37......cccovv. | voree 03/01/2011| PaydOWN.......covvrervrvrirrirersnscirernnes | coerinnins 29,589 29,589 29,587 29,587 0 2 0 2 0 29,589 0 0 05/01/2037|4Z~........
161546 FW  1|CHASE FNDG MTGE LN ABS 4.429% 10/01/14........c.... | ..c. 03/01/2011| PaYAOWN.......couvvmrvmririrerereersninnens | revereeenns | eeereeens 459,612 | ..ovvvvnees 459,612 | ..ovvvvnes 459,599 | ..o 459,599 0 13 0 13 (O I 459,612 0 0 10/01/2014[1Z*.......
172973 5J 4 |CITICORP RES MTGE 2006- 5.000% 02/01/36........cc... | . 03/01/2011| PaYdOWN. ..o | crreninnin .9,537 9,537 9,022 | e 9,033 0 505 0 505 0 ..9,537 0 0 (V1 I 59 [02/01/2036
17310M BS  8|CITIGROUP COMM MTG TR 5.501% 10/01/49........cccco. | vonee 11/01/2010] PaydOWN.......covvererrrierierieeeneenes [ ceerienes 732 732 726 726 0 6 0 6 0 732 0 0 0 3 110/01/2049
17310M  BS  8|CITIGROUP COMM MTG TR 5.501% 10/01/49... .101/01/2011| Various .(681) ..(732) (726) ...(726) 0 0 0 0 0 .(726) 0 07/01/2018
225418 2R 8|CSFB MTG SEC CORP 2004- 4.587% 11/01/37.....ccccooce | veves 03/01/2011| PaYAOWN........conevervaerierireereeiseinees | eeereenns 230,018 230,018 225,643 228,578 (O T 1441 | (0 I 1,441 0 230,018 0 11/01/2037
22546Q AD  9|CREDIT SUISSE FIRST BOS 5.400% 01/14/20.............. F...]01/06/2011| BANK OF AMERICA.........occvvrvmernns [ wrmrrrvris | ovrri 5,580,245 | ......... 5,500,000 | ......... 5,486,580 | ......... 5,487,450 131 0 131 (I I 5,487,580 | .oovvorrrennnd 0 01/14/2020| 1FE......
22943N  AA 1 |CREDIT SUISSE/MS 2006-H 0.445% 05/15/23...........c... | c..e. 03/15/2011| PaydOWN. ......couevurercrierireirsiinnisees | eeereeens 210,409 210,409 210,313 210,398 10 0 10 0 210,409 0 0 0 [ o 161 | 05/15/2023| 1Z*.......
22944B CX 4 |CREDIT SUISSE MTG 2007- 7.000% 08/01/37........coccee | vever 03/01/2011) PaYdOWN........couvvmrvarierirerereersninens | vevereeen | rveereeens 117,046 | oo 117,046 | ..o 120,191 | v 120,044 | oo 0| s (2,998) 0 (2,998) (O — 117,046 0 0 0l 1,410 |07/01/2037|3Z"......
291701 CR 9 |EMPIRE FNDG 1998-2 M1 7.490% 06/01/24...........ccocce. | veves 03/01/2011| PaydOWN. ......coueveririierireeirsiiseiseis | reeereeeens 27,134 27,134 27,125 27,125 0 9 0 9 0 27,134 0 0 0 370 |06/01/2024(1Z*.......
319963 AP 9|FIRST DATA CORP EXCHGD 9.875% 09/24/15............. | ..... 01/24/2011| DEUTSCHE BANC ALEX BROWN.... | ............ 300,490 302,000 272,836 279,649 0 265 0 265 0 279,914 0 20,576 20,576 | ........ 9,692 |09/24/2015| 5FE......
35729P PC 8 |FREMONT HOME LN TR 2006 0.570% 04/25/36........... | ..... 03/25/2011| Capital Distribution...........cccocvevercvee | corvrvnrirns 14,017 0 14,017 14,017 0 0 0 0 0 14,017 0 0 0 0 |02/25/2016(6Z*.......
36228C VR 1|GSMTG SEC CORP 112005 4.680% 07/01/39.........ccoce. | ceve. 03/01/2011| PaYdOWN. ......coueverencrierircireeissisees [ eeereenns 14,851 14,851 14,966 14,924 0 (73) 0 (73) 0 14,851 0 0 0 [ o 122 04/01/2014(1Z*.......
36228C ZS 5|GSMTG SEC CORP 112007 0.350% 03/06/20...........c... |..... 02/07/2011| PaYAOWN........cooivaierierirerireeissisens | reeereeenns 14,856 14,856 14,724 14,799 0 58 0 58 0 14,856 0 0 0 [ o 100 |03/06/2020(1Z*.......
36828Q QD  1|GE CAPITAL COMM MTG 200 5.282% 11/01/45............ | ..... 03/01/2011| PaYAOWN.......couvvrieerrcrirererneerseinees | veeereeen | eeeereeens 135,711 | oo 135,711 | v 136,389 | .o 135,831 0 (120) 0 (120) (0 I 135,711 0 0 (0 I 1,265 |05/01/2015(1Z*.......
378272 AA 6 |GLENCORE FUNDING 144A 6.000% 04/15/14.... . | F...]03/10/2011] SEAPORT......ocvvvvrmrrrrrrrirerrirnsenses | evnrerins | o 4,168,800 | ........ 3,860,000 | ........ 4,031,577 3,997,868 (I I (7,606) | ..o (O I (7,606) | ..oocvvrreens 0 e 3,990,262 | ..ooovvrrennnd 0 ... 178,538 |..... 178,538 | ... 94,833 [04/15/2014| 2FE.....
396789 JR 1 |GREENWICH CAP COMFN 4.305% 08/01/42............... | ..... 03/01/2011| PaYdOWN. ......coueemrerrierircirseiseinees | eeereenns 46,127 46,127 45,769 45,938 0 189 0 189 0 46,127 0 0 (O I 442 |08/01/2042[1Z*.......
40429C CX  8|HSBC FINANCE CORP 5.250% 01/14/1......cvvvvmvvvernanns | conee 01/1412011] MLUIIY ... | erensenns | vveeinns 750,000 | ..ovevnee 750,000 | ...ooonee. 751,590 | oovvevnee 749,978 0 22 0 22 (I 750,000 0 0 0. 19,688 |01/14/2011| 1FE......
46625M RA  9|JPMORGAN CHASE COMM 200 4.200% 07/01/35........ |..... 03/01/2011| PAYAOWN.......oovvvrevoreioneiiseieenniins | reneiiinns 587,501 587,501 572,538 583,583 0 3,918 0 3,918 0 587,501 0 0 0f... 29,677 |07/01/2035|1Z*.......
46625Y XQ 1|JPMORGAN CHASE COMM 5.192% 12/01/44............... | ..... 03/01/2011| PaYdOWN........couveeevnrierireeereeiseinens | eeereenns 50,829 50,829 51,080 50,846 0 (18) 0 .(18) 50,829 0 0 (I I 467 |01/01/2015(1Z*.......
501044 CA  7|KROGER CO. 6.800% 04/01/11......ccoommvvemmrrimerrirmenrirnns [ s 02/28/2011| BNP PARIBAS.........cccoovvimirnerierirnees | cevveninns | e 2,613,078 | ........ 2,600,000 | ......... 2,767,483 2,629,782 0. (20,533) [ ..ovvorvvrnnad 0| s (20,533) | .oovvvvrenc0 | 12,609,249 | oo 0 e 3,829 | ... 3,829 | ... 74,649 | 04/01/2011
52108H J6 2 |LBUBS COMM MTGE TR 2004 4.547% 08/11/29 .102/11/2011| Paydown. ..1,798,416 ,798,416 1,807,326 0 0 0 0 0 0 0 3,542 |02/11/2011
52521G AB  1|LEHMAN SM BAL COMM 2007 5.350% 03/01/37.... 03/01/2011| PaydOWN........cvueveereriirieriernnieerens | ceererieene | cvvveeienns 489,791 | oo 489,791 | .o 489,382 0 409 0 409 0 0 (0 [ 5,234 03/01/2037|1Z*.......
52522Q AM  4|LEHMAN MTGE TR 2007-10 6.000% 11/01/37.......ccouee. [ vonee 03/25/2011| Capital Distribution.............ccveeeveeerees [ rvvernennns 28,705 0 28,705 0 0 0 0 0 0 0 0 [10/01/2021(1Z*.......
52522Q AM 4 |LEHMAN MTGE TR 2007-10 6.000% 11/01/37.....ccccccres | s 03/01/2011| Redemption ~ 66.1364.........cccovrcvve | corvrvrvire 16,724 25,287 16,725 16,725 0 0 0 0 0 0 0 0 [11/01/2037(1Z*.......
539830 AT 6 |LOCKHEED MARTIN CORPORA 4.250% 11/15/19........ | ..... 01/04/2011| VAHOUS.......oorevrevneeeerierirerirnensseisens | veeerneenns | avve 10,120,400 | ....... 10,000,000 | ......... 9,909,300 | ......... 9,917,158 0 92 0 92 [ E— 9,917,250 | covvevrreennnd 0 .. 203,150 |..... 203,150 11/15/2019
539830 AU 3 |LOCKHEED MARTIN CORPORA 5.500% 11/15/39........ | ..... 01/05/2011| VAMOUS. ......ocvvverereireisirensiesisenisennes | cevvrensiies | cevienns 3,019,140 | ........ 3,000,000 | ......... 3,170,642 | ......... 3,170,643 0 (80) 0 (80) 0 e 3,170,563 ...(151,423) | ...(151,423) 11/15/2039
539830 AV 1|LOCKHEED MARTIN CORPORA 5.720% 06/01/40. .101/06/2011| WELLS FARGO BANK.... .1,539,735 ,500,000 1,675,380 1,674,635 0 (92) 0 (92) 0 1,674,543 ...(134,808) | ...(134,808) 06/01/2040
552953 AG  6|MGM RESORTS INTERNATION 5.875% 02/27/14......... | ..... 01/05/2011] CREDIT SUISSE/FIRST BOSTON..... | cevcvereves | ovverernnes 186,000 | .ovooovvenn 200,000 | ...ooverne 187,500 | wovveeens 194,407 0 42 0 42 0 194449 | 0] (8,449) ] ....... (8,449)| ... 02/27/2014
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57164R  AS  1|MARRIOTT VAC CLUB TR 20 4.506% 04/01/27............. | v..e. 03/01/2011| Paydown 265,962 265,962 265,961 265,961 0 1 0 1 0 265,962 0 0 0 04/01/2027| 1FE......
59022H LF  7|MERRILLLYNCH MTG TR 5.232% 11/01/37.....ccvrverres | cenee 03/01/2011| Paydown B [ 116,283 | ..ovvveneee 116,283 | .cvvvvnee 116,562 | ..ooveveneee 116,283 0 0 0 0 0| oo 116,283 0 0 0 09/01/2014{1Z*.......
59022H NB 4 |MERRILLLYNCH MTG TR 5.282% 01/01/44.........ccoovvver | vonne 03/01/2011) Paydown..........ccovvvmivmrirrirsiinninns [ e 28,670 28,670 28,826 28,676 0 (6) 0 (6) 0 28,670 0 0 0 11/01/2013[ 1Z*.......
617451 BP 3 |MORGAN STNLY CAP | 2005 5.180% 11/01/42............. | ..... 03/01/2011| PaYdOWN. ......coueemrerrierircireeiseiees | eeereenns 46,688 46,688 46,942 46,693 0 (5) 0 (5) 0 46,688 0 0 0 12/01/2013[1Z*.......
61745M L2 7|MORGAN STNLY CAP 12004 4.690% 06/01/41.......cc..o. | ..vn. 03/01/2011| PAYAOWN......oovvvvrerereeeenesssnessnneens | veeeessnene | onveeennns 119,615 | oo 119,615 | oo 116,438 | oo 119,329 0 286 0 286 (O 119,615 0 0 0 601 |06/01/2041(1Z*.......
654902 AB  1|NOKIA OYJ 5.375% 05/15/19.......cverrrrrrincrierirecirninns F...|02/24/2011) MORGAN STANLEY & CO. INC........ [ .ceveren. 512,860 500,000 528,275 526,328 0 (441) 0 (441) (U I 525,888 | ...ocoovevncs 0. (13,028)] ..... (13,028) | ........ 7,913 | 05/15/2019| 1FE......
65536P AA 8| NOMURA ASSET ACC CORP 0.350% 05/25/36............. | ..... 03/25/2011| Capital Distribution.............ccoeeeveeerees [ rvverneenns 233 0 233 233 0 0 0 0 0 233 0 0 0 0 |04/25/2036(1Z*.......
65536P AA 8 |NOMURA ASSET ACC CORP 0.350% 05/25/36............. | ..... 03/25/2011| Redemption  67.6519........cccrmuvveer | rvvrrirens 387 572 387 387 0 0 0 0 387 0 0 0 0 |05/25/2036(1Z*......
73316P CF  5|POPULAR ABS MTGE PT TR 5.000% 04/01/35............. | .ooe. 03/01/2011| PaYdOWN.......couvvmrveerierirerereersninens | revereeenn | reeereeens 154,947 | oo 154,947 | coovvenne 154,947 0 0 0 0 0| v 154,947 0 0 [ I 1,327 |04/01/2035(1Z*.......
74925F AA  1|RESIDENTIAL AC LN INC 1.650% 08/25/36..........cccccruves | s 03/25/2011| Capital Distribution 1,927 0 1,927 0 0 0 0 0 ..1,927 0 0 0 0 |09/25/2017|2Z*.......
74925F AA 1|RESIDENTIAL AC LN INC 1.650% 08/25/36..........coceenes [ vonee 03/01/2011| Redemption ~ 88.7872. 6,187 6,968 6,187 110 0 0 110 0 ..6,187 0 0 0 0 |08/25/2036,
75970Q AH 3 |RENAISSANCE HELT 2007-2 6.203% 06/01/37........c.c. | veuee 03/25/2011| Capital Distribution 30,827 0 30,827 30,827 0 0 0 0 30,827 0 0 0 0 |06/01/2037,
759950 FG 8 |RENAISSANCE HELT 2005-1 4.970% 05/01/35.........c... | . 03/01/2011| PaYAOWN........conevervaerierireereeiseinees | eeereenns 93,916 93,916 93,915 93,915 0 1 0 1 0 93,916 0 0 0 853 |05/01/2035[ 1Z*.......
780153 AP 7|ROYAL CARIBBEAN CRUISES 6.875% 12/01/13........... | ..... 02/04/2011) WELLS FARGO BANK........cocomrrernee | rvvrrrrinns | cevevenns 1,077,500 | ......... 1,000,000 932,500 950,453 (O I 1,509 | v (0 I 1,509 0 951,961 0 ... 125,539 |..... 125,539 | ...... 12,986 |12/01/2013| 3FE......
78487Q AD 2| STARWOOD VAC OWNERSHIP 6.960% 02/01/19......... | ..... 03/01/2011| PaYOWN. .......ouiveieirerirerereerneinees | veveeeens | eeereeens 120,722 | oo 120,722 | oo 107,971 | oo 116,668 | ..ovoevrvernne (O I 4,054 | oo (O I 4,054 | oo 0 [ o 120,722 0 0 (0 I 1,414 |02/01/2019| 2FE......
893570 BR  1|TRANSCONT GAS PIPE CORP 7.000% 08/15/11.......... | ... 03/23/2011| MORGAN STANLEY & CO. INC........ | covvrveveree | verirenns 1,649,316 | ......... 1,610,000 | ......... 1,722,700 | ........ 1,649,831 | .o 0| . (15,444) [ ..o 0| s (15,444) | ....oveevvnnd I 1,634,387 | .oovverrens 0f... 14,929 | ...... 14,929 | ... 69,811 |08/15/2011| 2FE......
929766 BJ  1|WACHOVIA BANK COM MTG 4.043% 11/01/34.......ccc... | ooee 03/01/2011| PaydOWN. ......coueveririierireeirsiiseiseis | reeereeeens 41,676 41,676 41,674 41,674 0 1 0 1 0 41,676 0 0 0 294 [11/01/2034(1Z*.......
933632 AB 7 |WASHINGTON MUTUAL 2007- 5.316% 12/01/49........... | ... 03/01/2011| PaYdOWN........couvvnrveerrerirerereersninens | vevereeens | veereeens 116,025 | ..oovvveneee 116,025 | ............ 116,025 | ..o 116,025 0 0 0 0 0| v 116,025 0 0 (O T 1,061 |12/01/2049|2Z*.......
G4302* AA 8 [HARBOUR/MAINSAIL 0.316% 10/01/50........ccccovrrerinrans | coree 03/05/2011| Paydown......cc.oveevnnierenniisrisnsniieranes | crnnensenas .2,069 2,069 414 329 116 | ... 1,624 | ..o [V 1,740 0 ...2,069 0 0 0 1 [10/01/2050(6...........
3899999. Total - Bonds - Industrial & MISCEIIANEOUS. ...........rvuiirieirrissirisssses sttt | s 37,562,638 | ....... 36,800,843 | ....... 37,455,488 | ....... 37,262,190 | .oooornennes 226 | ... (31,338) | ovvvvrrienaad 0 (B2 ] 0 | 37,231,076 | ..ccooooen0 | 331,563 |..... 331,563 |..... 609,287 |...... XXX... |.XXX...
8399997. Total - Bonds - Part 4. 38,535,313 .37,723,058 8,422,479 .38,221,462 226 (39,748) 0 .(39,522) 8,181,934 ....353,380 |..... 353,380 |..... 621,971 |...... XXX... [ . XXX...
8399999. TOMAl = BONGS.........oeveeeeeee e eeeeeeeeeeeeeeeeeeeeeeeeeeeeee e eeeeeeeeeeeseeeeeeeeeeeseeeeeseeseeseesneseeeneseeenseeensesensenenes | eveeens 38,535,313 | ....... 37,723,058 | ....... 38,422,479 | ....... 38,221,462 | ..ccoovveene. 226 | ... (RISt 0 (39,522) [ coovviiiinnn0 | 38,181,934 | ..ccoooen0 | 353,380 |..... 353,380 |..... 621,971 |...... XXX... |.XXX...
9999999. Total - Bonds, Preferred and Common Stocks 38,535,313 | .oovvvnee XXX v | s 38,422,479 38,221,462 226 | ....... (39,748) | ..ovvvrrrrennnd 0 [ s (39,522) | ovvvvnriennnd 0. 38,181,934 | ...ococovvennnd 0. 353,380 |..... 353,380 |..... 621,971 | ...... XXX... |.XXX...

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.



sutementas ofaren 31, 2011 e WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO
SCHEDULE DB - PART A - SECTION 1

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

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

Swaps - Hedging Other - Interest Rate

9030

4277, SWAP USDO/USDO.............. VA = 8P 500........oceirrrierierereens Exhibit 5. ES)%WY“N MORGAN_EQ....... .12/17/2010(.06/22/2011| .......vvvvnvee. T e 1,400 {0.00/0.00...... S LI TSRO (396,263) | ..o | cevene (396,263) | ....... (341,915) | - - 0 3 105 e
EQUITY/IN

4289, SWAP USDO/USDO... . | VA - SP 500. .| Exhibit 5. | DEX MORGAN_EQ....... .01/21/2011|.09/21/2011] ... 0.00/0.00...... - - - .(500,151) ....(500,151) | ....... (500,151) | - - 0
EQUITY/IN

4309, SWAP USDO/USDO.............. VA-SP 500......conrinrernninns Exhibit 5. | DEX CREDSUIS_SEC... |.03/18/2011[.04/19/2011] .....c.covoevurns L 300 0.00/0.00...... LR LR LR 3,09 ... 3,094 - - 0

0919999. Total-Swaps-Hedging Other-Interest Rate.......... 0 0 0 (893,320) | XXX | ... (893,320 0 0 0

0969999. Total-Swaps-Hedging Other. 0 0 0 (893,320) | XXX .(893,320) | . 0 0 0

1159999. Total-Swaps-Interest Rate.........cocrvirrrinrnnnes 0 0 0 (893,320) | XXX | ... (893,320 0 0 0

1209999, TOtAI-SWADS. ...ttt ettt E £ E LR £ 8RR R E R eEE LA EEE oL e E R E LR 0 0 0 (893,320) | XXX ....... (893,320) 0 0 0

1409999, TOHAI-HEAGING OfNET. ...tttk €8 E L0kt 0 0 0 (893,320) | XXX ....... (893,320) 0 0 0

1449999, TOTAL ...ttt E L E oL E e € 1eLEseEeE oL 0 0 0 (893,320) | XXX ....... (893,320) 0 0 0

(a) |Code | Financial or Economic Impact of the Hedge at the End of the Reporting Period |

| 105 | 105: Hedges Interest Rate Risk on Minimum Rate Guarantee Liabilities |
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statementas of March 31,2011 ofte. WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of Current Statement Date

7 8 9 10 1" 12 13 14 Change in Variation Margin 19 20
15 16 17 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of Notional of Hedged Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol Contracts Amount Description Item(s) of Risk Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Exposure Quarter-end (a)
Long Futures
Hedging Other
HUT......... 13 84 | HSIHFEQ411, Future............covevvveeererreere Equity Index Hedge..........cooocvvvrvervvrirenennns Equity/Index.... |.04/28/2011 | HKG................. .03/29/2011 | ..... 22,943.3200 | ...... 23,515.0000 48,021 0 48,021 50,948 | - 119,191 {107
VOMT.ov [ o 72 1,164 | SXSEDTB0611, FUtUME......cvvvvrrrrricscriienes Equity Index Hedge.......oovvveiviiinniiiiinninnns Equity/Index.... |.06/17/2011 | EUX......cooornunes .03/28/2011 ] ....... 2,758.5000 | ........ 2,844.0000 99,522 0 99,522 173,401 | - 243,712 101
12829999, TOtal-LoNG FUIUTES-HEAGING OHhe.......voesiiiieseiiiiss et ses s HEEEE £ R R 0EEE R eEEEE R £ LR LR rnnies | conissssnnes 147,543 0 147,543 224,349 0 0 362,903 | ........ XXXeerreeees
Other
0 0 | | | | 0.0000 0.0000 0f- 0 0 0 0 0

1319999. Total-Long Futures-Other. 0 0 0 0 0 0 0]..... PO S
1329999, TOAI-LONMG FUIUTES. ... tvveeoerressseeresssseeses s sess s8££ 116 18ELEEE£14EEEEE 180 £48 8oL E AR E LR E LAt e | nsnrsscenaes 147,543 0 147,543 224,349 0 0 362,903 | ........ YIS S
Short Futures
Hedging Other
SPM1....... | .................. (54) | .............. (13,500 | SPXCME0611, Future, | Equity/Index.... | .06/16/2011 | CME......cceee | .03/31/2011 | ........ 1,289.2800 | ........ 1,321.0000 |............ (428,220) | ...ovvvvisrrind 0 [ (428,220) | ............ 1,520,491 | - oo | 7 s | o 1,215,000 | 100......cccommvicrienns
1349999, TOtal-ShOr FUIUTES-HEAGING OthT. ... veuuieiieesseeiies et ses etk f 1L &1 14EEEE 1100 E 10410 HEEE e LR LR R AL E AL E LAttt | crsessssnind (428,220) | ....ovvvevncrriid 0 [ (428,220) | ............ 1,520,491 0 [ I 1,215,000 | ......... YIS
Other

| 0 | 0 | | | | | 0.0000 | 0.0000 0]- 0 0 0
1379999. Total-Short Futures-Other. 0 0 0 0
1389999. Total-Short Futures ....(428,220) | ... ....(428,220) 0
1409999. Total-Hedging Other. (280,677) (280,677) | ... 0
1439999. Total-Other. 0 0 0 0
1449999. TOTAL (280,677) (280,677) | veccvvveeeee 1,744,840 0

(a) |Code |F\nancia\ or Economic Impact of the Hedge at the End of the Reporting Period

| 100 | 100: Hedges Equity Risk in UL or VA Liabilities with Futures

101 101: Hedges Equity Risk in UL Liabilities with Futures

Broker Name

Net Cash
Deposits

Brokers

Total Net Cash Deposit
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sutementas ofaren 31, 2011 e WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO
SCHEDULE DB - PART D

Showing Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

2 3 4 Book Adjusted Carrying Value Fair Value 1" 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net Fair Fair Exposure Net Potential Sheet

(YorN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure
Exchange Traded Deri
0199999. EXChange Traded...........cccoevueveeereieiesiresieesessessessseesssssesensens | e XXXeoroee [ o XXXroone XXX 0 0 0 0 0 0 1,577,904 [ .o 1,577,904
NAIC 1 Designation
CREDSUIS_SEC........ooiinierierineiinseiseisesissisesssnsssessssssssssssssssssesesss | eoveeYonserseens | veeeY evieerinns 0 3,004 0 3,004 3,094 0 3,094 0 0
MORGAN_EQ......ciiiirieriniisinisnissnsssnisensssesssssssssssnsenssessssssssssssssssssnsensnne | veneYavesensnnnes | coone Verensosneens 0 0 (896,414) 0 0 (896,414) 0 15 0
0299999. Total NAIC 1 Designation 0 3,094 (896,414) 3,004 3,094 (896,414) 3,094 15 0
0899999. Totals.... 0 3,094 (896,414) 3,094 3,094 (896,414) 3,094 1,577,919 [ 1,577,904




Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6
NAIC
Designation|
CUsIP IMarket Fair Book/Adjusted Maturity
Identification Description Indicator Value Carrying Value Dates

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
000000 00 O|BANKOF AMERICA CORP ..ottt [ [T 7,000,000 | ooooerrenieireeieninne 7,000,000 |05/18/2011....
000000 00 O[FFISELECT INSTITUTIONAL FUND ....c.cooovivvirrierniieirerissisesenssssessnseens 1 10,762,088 10,762,088 |04/01/2011....
000000 00 O|MORGAN STANLEY ettt 1 06/14/2011....
000000 00 OTRIPARTY REPO GOLDMAN SACHS 1 08/01/2011....
02086M S2 1|ALPINE SECURITIZATION 1 05/02/2011....
06945M S4 9| BARTON CAPITAL LLC 05/04/2011....
11765K RS 8| BRYANT PARK FUNDING LLC 04/26/2011....
16536J R1 7|CHASHAM FINANCE LLC 04/01/2011....
27873K R1 2|EBURY FINANCE LLC 04/01/2011....
30603B S3 8|FALCON ASSET SEC CO LLC 05/03/2011....
3686M1 RC 2| GEMINI SECURITIZATION CORP 04/12/2011....
3686M1 RF 5| GEMINI SECURITIZATION CORP 04/15/2011....
38346M SB 1| GOTHAM FUNDING CORP 05/11/2011....
38346M SH 8| GOTHAM FUNDING CORP 05/17/2011....
38501C RC 3|LLOYDS BANKING GROUP PLC 04/12/2011....
52468K S3 6|LEGACY CAPITALLLC e 05/03/2011....
5705X5 TH 4 [MARKET STREET FNDGLLC oottt bbbt | evisessscenns 06/17/2011....
5766P1 RD 5|MATCHPOINT MASTER TRUST 04/13/2011....
5766P1 SR 3 [MATCHPOINT MASTER TRUST 05/25/2011....
6117P5 RD 1|MONT BLANC CAPITAL CORP 04/13/2011....
6117P5 SD 0|MONT BLANC CAPITAL CORP 05/13/2011....
65409S R4 2|NIEUWAMSTERDAM REC .ot 04/04/2011....
8342E3 R4 0|SOLITAIRE FUNDING LLC 04/04/2011....
85520M T6 O|STARBIRD FUNDING CORP oottt s 06/06/2011....
85520M  T7 8 |STARBIRD FUNDING CORP ...ttt 06/07/2011....
86888N R5 6|BARCLAYSPLC 04/05/2011....
870198 R8 9|SWEDBANK 04/08/2011....
89233H TM 6| TOYOTA MOTOR CORP 06/21/2011....
92646L RL 6|MITSUBISHI UFJ FINANCIAL GROUP. 04/20/2011....
9612C1 W8 6| WESTPAC BANKING CORP L I 2,995,466 09/08/2011....

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations 165,731,308 .165,731,308 | ..... XXX

Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities

836136 AA 7 | SOUNDVIEW HM EQ LN 2008-1 . 3z 935,381 1,040,168 | 02/25/2038

3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 935,381 1,040,168 |..... XXX

Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities

05522R  AA  B6|BANK OF AMERICA CC TR oottt bbbt ennns | eninene AFE | e 1,499,625 | oovvvervieerrie 1,499,832 | 11/15/2013....
05522R CB 2| BANK OF AMERICA CR CARD TR ....ouiiiiiieimeiseisesisess st ss sttt essssssssssssssnsnins | aeeseenns TFE | o 1,755,320 | ..o 1,755,589 |12/15/2013....
06424H BN 6|BANC OF A LARGE LN 2005-MIB1 .. 482,311 498,840 |03/15/2022....
1404IN EJ 6|CAP ONE MULTI-AST EXE TRUST .. 5,028,800 | .ovourirrireireeiniines 5,028,306 |04/15/2014....
161571 CW  2[CHASE ISSUANCE TR e .2,532,581 | 05/15/2013....
17305E DF 9| CITIBANK CREDIT CARD ISSUANCE ......... .1,508,211 | 05/10/2013....
46629R AA 2 |JPMORGAN CHASE COMM 2006-FL2A ... 110,372 | 11/15/2018....
46629R AB 0 [JPMORGAN CHASE COMM 2006-FL2A ... 11/15/2018....
52524N AA 5|LEHMAN FLOATING RATE 2007-LLFA. . . 06/15/2022....
61756L AA 9| MORGAN STNLY CAP [ 2007-XLFO .....ouiuruiriuiimiriseriseeeseessesssessessesssesessesssssss st sssesss st ssssss s sssssssesssessssssnss | eseseesas 12 427,600 445,472 |12/15/2020....
78445A AA 4| SLM STUDENT LN TR 2008-4 ..ottt sttt s st ansesnns | srebansnns 1FE 224,402 224,164 | 07/25/2013....
78445C AA 0] SLM STUDENT LN TR 20088 ...euuiuuueesirssiessersseessessssenssemsssses sttt | snessennas 1FE 386,077 385,693 | 10/25/2014....

3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 16,392,123 16,488,534 |..... XXX

3899999. Total - Industrial & Miscellaneous (UNGFFIIAEEA). ... wurrr ettt ses e ens e es s ses st et ensensenansensensnsnss | sesssssssessessnssssansenas 183,058,812 | ..o 183,260,010 |..... XXX

Totals

7799999.  Total - ISSUET OBGAtIONS. ....vv.rererseieseirisees st et 165,731,308 | ..o 165,731,308

7899999. Total - Residential Mortgage-Backed SECUMHES............covuiiiiiiiiiniiniiiisssiss 935,381 1,040,168

7999999. Total - Commercial Mortgage-BaCked SECUIES. ...ttt es ettt 16,392,123 16,488,534

8399999, SUDLOAI = BONGS. ... veteeteeieseeeseissees etttk 183,058,812 | ..o 183,260,010

9999999, TOAIS.......ouvveirrieierieriseis et 183,058,812 | ...covvvvriverirerirnens 183,260,010

General Interrogatory:

1. The activity for the year to date:  Fair Value $.....(10,624,043)  Book/Adjusted Carrying Value $.....(10,666,184)
2. Average balance for the year to date:  Fair Value $.....183,632,712  Book/Adjusted Carrying Value $.....183,844,185
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE09




Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4
NAIC
Designation|
CUsIP /Market Fair
Identification Description Indicator Value

Book/Adjusted
Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year to date: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value $.....183,058,812  Book/Adjusted Carrying Value $.....183,260,010

QE10




Statement as of March 31, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories

Alffirst Baltimore, Maryland 0 0 (12,341) (11,741) (37,181) | XXX..
Bank of America Clearwater, Florida 0 0 27,846 35,896 26,152 | XXX..
Bank of America Dallas, Texas 0 0 (4,146) 379 670 | XXX..
Bank of America Little Rock, Arkansas. 0 0 83,671 45,694 44,622 | XXX..
Bank of New York New York, New York 0 (V1 (4,432,044) (5,145,888) (4,420,732) | XXX..
Bank One. Chicago, lllinois 0 0 506 405 735 | XXX..
Bank One. Phoenix, Arizona 0 0 5,501 4,665 3,854 | XXX..
Chase Manhatten Bank New York, New York 0 (U I 1,623,240 1,717,695 1,567,712 | XXX..
Citibank Money Market New York, New York 0 0 0 (100,569) 0 [XXX..
First Union National Bank of Florida.................. Jacksonville, Florida 0 0 245,387 245,387 769,509 | XXX..
HSBC Bank USA New York, New York 0 0 124,746 420,068 167,660 | XXX..
Investors Bank & Trust Co. Boston, Massachusetts 0 0 242,511 (92,370) 123,131 | XXX..
M&T Bank Baltimore, Maryland 0 0 532,043 3,642,652 279,441 | XXX..
State Street Bank Boston, Massachusetts 0 0 700,000 700,000 300,000 | XXX..
U.S. Bank Cedar Rapids, lowa 0 0 20,000 20,000 20,000 | XXX..
U.S. Bank St. Paul, Minnesota 0 (V1 1,237,684 1,391,405 | ..ot 658,192 [ XXX..
Wachovia Bank Charlotte, North Carolina............cccccoevvveens | covvivrerrerinnns 0 0 151,949 154,673 25,708 | XXX..
Wells Fargo Bank. Minneapolis, Minnesota 0 0 1,152 2,737 1,446 | XXX..
0199999. Total Open Depositorie XXX 0 0 547,705 3,031,088 (469,081) [ XXX..
0399999. Total Cash on Deposit XXX 0 0 547,705 3,031,088 (469,081) [ XXX..
0499999. Cash in Company's Office D00 S 0.0 SR S0 S P XXX 2,350 2,350 2,350 | XXX..
0599999. Total Cash e XXX 0 0 550,055 3,033,438 (466,731) | XXX..

QE11




statementas of March 31,2011 ofte. WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

(A% (]

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year
Industrial and Miscell (Unaffiliated) Issuer Obligati
BARTON CAPITAL LLC CP 144A 01/18/2011 0.280 04/11/2011 16,033,752 0 9,104
CHARIOT FUNDING CP 144A 03/14/2011 0.230 05/09/2011 2,259,451 0 260
CHARIOT FUNDING CP 144A 02/25/2011 0.270 05/23/2011 32,987,127 0 8,659
LIBERTY STREET FDG LLC CP 144A 02/22/2011 0.270 05/12/2011 32,989,850 0 9,402
SOLITAIRE FUNDING LLC CP 144A. 01/18/2011 0.300 04/18/2011 34,995,039 0 21,289
STRAIGHT A FUNDING LLC CP 144A. 02/28/2011 0.250 05/19/2011 4,998,333 0 1,111
VICTORY RECEIVABLES CORP CP 144A 03/14/2011 0.240 04/13/2011 30,737,541 0 3,689
VICTORY RECEIVABLES CORP CP 144A.......ooooiiettteeeieessss st eesesssss et | e 02/28/2011 0.270 04/25/2011 9,998,200 0 2,400
3299999. Industrial and Miscellaneous (Unaffiliated) Issuer Obligation: 164,999,293 0 55,914
3899999. Total - Industrial and Miscellaneous (Unaffiliated) 164,999,293 0 55,914
Total
7799999. Subtotals - Issuer Obligation 164,999,293 0 55,914
8399999. Subtotals - Bonds 164,999,293 0 55,914
Sweep Accounts
CITIBANK MONEY MARKET GENERAL..........cirvvvevaesvessaesssssassssassssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | soomeessees 03/31/2011 0.051 04/01/2011 755 0 0
CITIBANK MONEY MARKET 03/02/2011 0.051 04/01/2011 41,259 2 4
CITIBANK MONEY MARKET 11/15/2010 0.051 04/01/2011 2,250 0 0
CITIBANK IMONEY IMARKET .......cootsuessstiaesssetssssseeessss e esssseass s8££t | cesseneees 03/02/2011 0.051 04/01/2011 67,519 3 8
8499999. Total - Sweep Accounts 111,783 5 12
8699999. Total - Cash Equivalent; 165,111,076 5 55,926
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