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Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .t ntns | erensesnees 822,897,854 | ..o | e 822,897,854 | ............. 941,187,367
2. Stocks:
2.1 PrEfErTed STOCKS. ......cvuuieiiciiiciei ettt | setisetssess s neai | serententent sttt entenes | eesieen st (0
2.2 COMMON SEOCKS. ....rvuvrrerrerrisressessessessssssssssessessssssessessssssssessessssssessessassssssessassnssessessensnss | sessessasssnes 28,930,689 | ...overreirieieirerinnens | e 28,930,689 | ....ccoonee. 33,238,372
3. Mortgage loans on real estate:
3 FIISEIENS ettt | seteeaeeeaeees 24,951,368 | ...ooveeereirieererenens | e 24,951,368 | ......c..c..... 12,415,877
3.2 Other than firSEHENS.........cvureiiriiieec et nessesine | settsstesssssesssssssnessssesnsssns | serestsestestestessessensenss | ersiessssesesesesenesesesenens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBTANCES)......cvoveiicviiieiee ittt st s s s ssssnas | sevsesassensns 36,493,281 | .ovveeieeeeieeeseees | e 36,493,281 | ...ccoeveve 37,040,603
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES). ... eeerereeeeseiseeseteeseeseseeeesessesses st eesess st ss s s s ss s en b e b sessent st e ssessanes | sebssesessassastssssessassasssnssns | sestastssesessessasssessessastanens | sbssesessessosssssnssassnsnn (0
4.3  Properties held for sale (less §.......... 0 NCUMDIANCES)......cevveceeireereeeiseesneeeeseesessessssias | reesessessesssessessesssssssssesss | stesssssssssessssssssesssssessnes | sesssssessessssssesssssessanens [0 OO
5. Cash ($.....1,071,121), cash equivalents ($.....64,993,376)
and short-term investments ($.....55,084,996)...........cccevueruerrereeeieeiesiesieseeesesseeesiessseesieenes | eveeeseeneens 121,149,493 [ ..o | e 121,149,493 | ............. 242,138,501
6. Contract loans (including §.......... 0 Premium NOLES)........cevveveereerieieierese e ssssssesessnsens | ovsessssnens 403,001,806 |...cvvevrirerierereieiereriens | e 403,001,806 | ............. 391,510,692
T DIIVALIVES.......cooiieieiiiei ittt | etbineb ettt | Sbrent sttt enns | s (01 N
8. OtherinVested @SSES..........cocuuiiiiiiicii et | eniiesieniened 4,022,649 | ...oooorereiins 507 | oo 4,022,142 | oo 4,120,176
9. RECEIVADIES fOF SECUMHIES. .......urvueriiiiriicie et | srbiessis bbbt | rnsbns sttt s | eriressseni s isenisa (01 N
10.  Securities lending reinvested collateral @SSELS...........cciuireieviinieieiesseesese s | seresininns 138,375,362 | ...cvvverereienerieieienieinns | crveiviienins 138,375,362 | ......c...... 193,926,194
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 1) sssesessesnes | ereneennns 1,579,822,502 | ..ocovevrereiirrrieinns 507 | .o 1,579,821,995 | ......... 1,855,577,782
13. Title plants less §.......... 0 charged off (for Title insurers only)
14. Investment income due and accrued
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of Collection.............ccccvcveivees | vevevireireeieiieins (853) | cvvvererrerreeersrieneiseienses | crevveresieneseennienes (1) | 44,017
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccocevrereinienees | vevrerieirinnns 3,333,378 | ..o | e 3,333,378 | oo 3,199,446
15.3  Accrued retroSPECtive PrEMIUMS.........cuuevueviirrieiseisitesieissssesessssssessesesssssssesssssssessssssens | sssssessessssessesssssssesessssens | sessessessssessessessssessessssens | srssssssessesssssssessessssenns [0
16. Reinsurance:
161.  Amounts recoverable from FeINSUIENS............c.cvuriiririnriniris s
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS............cccvviviveiiieieiriceeiee e bessseaes | sevesessesesssessesesssessssssess | cressssssessssesessssssesssssesens | sessssessssesessssssesssssenns 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon..............cocceveiciiiies [ | e | cveviesesesies s 0 [
18.2 Net deferred taX @SSEL.........c..rrmrerrrireicrirer st eses st enstans | seessseeesnns 192,209,694 | ......ccoeenun 68,867,796 | ............. 123,341,898 | ............. 121,704,130
19.  Guaranty funds receivable Or 0N AEPOSIL...........cc.evrveveieeieirieiesere et ssssenees | sevsessessssseenas T8T,634 | oo | e 787,634 | .o 767,843
20. Electronic data processing equipmMENt aNnd SOMWAIE. ...........eirruriririinrinieierssieessseseessseses | srsseseessssssssssssssesssssssssess | sessssssssessassesssssssessansns | esssessssesssssnssessassnes 0 [
21.  Furniture and equipment, including health care delivery assets ($.......... 0)rtrrereereeteeesrensnssesses | serreseeeess s essesseses | sessenssnss st estensnes | sssessesessensesestessanens 0 [
22. Net adjustment in assets and liabilities due to foreign EXChange rAtES..........ovrurirrnrirrininrins | correrinensessessesssssesssees | eesneenseesssssssssssssesssnsns | essssessssessssssssesssssnes [0
23. Receivables from parent, subsidiaries and affiliates............cc.ocevvveveereeeieieieeece e | e 27,702,627 | ..oooveveerirerereriieeseens | ceverviieienns 27,702,627 | ...ccovvueeee 12,833,668
24. Health care (§.......... 0) and other amounts receivable.............ccoeveveerieverreeeceeeeeeeeeeeeieens | e 19,401,158 | ....ccevnee 19,401,158 | .ooovveeeeiad [
25. Aggregate write-ins for other than invested assets...........ccoceveveeecvecereeeceeeeee e | cvevesiininns 79,393184 | .covvvers 164,150 | ...ccocveenes 79,229,034 | ............... 84,804,638
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINes 12 through 25)............vveerirrrmierimrrieeieesesesssesssessssssssssesssessssesesseses | seesesenes 1,917,109,893 | ....ocvvvvuves 88,467,780 | .......... 1,828,642,113 | ......... 2,096,221,107
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........cocevevveenns | vevernee. T,376,777,625 | ..oooveveerrevereseeiieisne | ceveis 7,376,777,625 | .......... 7,401,665,232
28.  Total (LINES 26 AN 27)........coveurvirirircrirrisieriseesiessssesss s s sssessssenssessssenses | sessenenes 9,293,887,518 | ....cvevvvvees 88,467,780 | .......... 9,205,419,738 | .......... 9,497,886,339
DETAILS OF WRITE-INS
10T, RS R | setet ettt | ettt | st [V RN
T102. Rkt | seneb st n st | ettt | st [V RN
1103, etk | setetee et s s | ettt | st [V RN
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......ccveviiceirerieriieicsecieeiese e | ceversresieresisesesssesenad 0 | o0 | e 0].... .0
2501. Company oWNEd life INSUFANCE............cceveiriieirieieiecie ettt 72,286,922 | ....cooveverireerererieeereeens | ceverviieienns 72,286,922 | ....... ....711,166,860
2502. ACCOUNES FECEIVADIE........ouuiieiiiiiii s nies | sobesssenssensnes 5,695,139 | oo 45,637 | o 5,649,502 | ... 11,958,026
2503. Estimated premium tax offset on the provision for future GFA...........cccocevevvcvreerceeeieeeeiesies | eveveseeisieenens 655,418 | oo | e 655,418 | .overererns 655,418
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccoveevivcveiecesiieeiieens | e 755,705 | cveeveicree 118,513 | o 637,192 | oo 1,024,334
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......cvurvrrrerrsresnessiesseeessessessssssssssansans | eossssssssennes 79,393,184 | oo 164,150 | .oovvrinnns 79,229,034 | ..o 84,804,638
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Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year

1. Aggregate reserve for life contracts $

included in Line 6.3 (including $.....245,423,939 Modco Reserve) ...1,657,065,705 | ...covvvrirenns 1,661,176,269
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
4. Contract claims:

A1 LB 1 SRS R RS R R AR Rt

4.2 ACCIHENT AN NEAIN........cocvieieeicc sttt s et a st et s s s n st s s e s s s e sebs | ehtseaeseseteten et et e s et b nsetesen et | Aesetesetnaeten et et s et et e st n e tees
5. Policyholders' dividends §.......... 0 and coupons §.......... 0 dUE @NA UNPAI......c.ceieiiiieeiiseieiee sttt sessnsees | seesebssssssesssesssenseesessssessessstesns | fetsessssssessesssenstessessetessessesanes
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1  Dividends apportioned for payment (including §.......... 0 MOGCO).. .- errererereeeeseeseesseseseesessses s sseesssese s st s ssessensssssessassas | sessesssssessessassssssessessnssnssessans | sessessessassssssessssssnsssessssnnssnes

6.2  Dividends not yet apportioned (including $.......... 0 MOACO). ettt ss st sestnssees | sressntsssessessanssessessansnssessantes | ressessassanessssessensssssessessanssnsnns

6.3  Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6

8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.......... 0 accident and health PrEMIUMS...........c.cviuiveiciiieie ettt ssaesaens | evsassseses st es s snes 148,500 | ...oocvvceeereeerceas 54,522
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONIACES............ccveviviiieeiciceie ettt bbb saan
9.2 Provision for experience rating refunds, including $ . .
9.3 Other amounts payable on reinsurance, including §.......... 0 assumed and $.....337,794 CEAEM...........ooureeeeeeeeeeeeeeeeeeeries | eeveeeeseeeeee e 337,794 | .o 4,580,365
9.4 Interest MAINtENANCE RESEIVE............coucvuivieeiciceie ettt ettt s sttt s s senas | evsssssesssssnsessesas 27,380,435 | ..o 27,069,936
10. Commissions to agents due or accrued - life and annuity contracts $.....56,098, accident and health $
and deposit-type contract funds §.......... 0 ettt bt b a bbbttt bbbt entenas | ebiebntentes et en s banes 56,098 | ..o 40,771
11. Commissions and expense allowances payable 0N reiNSUrANCE @SSUMEM.............c.cuiuiieriieieeisieisese s sesse s sssessss s sesse s ssaes | sessssessessesssssssessessssessessssssenss | essesssssssassesssssssessessssessesssenes
12, General XPENSES QUE OF CCTUBH...........cvuivuivieeisctetesseiessse et st s b s et s s bt s s s bt b bbb s s bbbt s b b s s sntenas | ebsessssessesssssnsessesas 5,300,175 | oo 8,536,552
13. Transfers to Separate Accounts due or accrued (net) (including $.....(436,330,698) accrued for expense
allowances recognized in reserves, net of reinSUred AlOWANCES)...........ciuiieiciiieiicieiesee et sss s b st b sensens | sbessessessssssenas (436,330,697) | ....ccvvrverrcrnns (490,532,929)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 5,312,418 |.. ....6,104,778
15.1 Current federal and foreign income taxes, including $.....258,777 on realized capital gains (I0SSES)...........cv.eveerreeeeeerieereeerieeeieesieenas | cerveeeieeeseeeseeeseeeees 2,482,885 | .....ccoovvvrereinne 77,810,309
15.2  Net deferred taX ADIIILY............ccvevirireieiceie ettt bbbttt bbb sttt
16.  Unearned investment income
17. Amounts withheld or retained by company as agent or trustee
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances
19.  Remittances and items not allocated .2,162,273
20. Net adjustment in assets and liabilities due to foreign EXChANGE FALES..........cccviveiiiciieie et | srersssssess et es bbb enans
21.  Liability for benefits for employees and agents if N0t INCIUAEA BDOVE...........c.coeiiiiiiiiiiise et | sressesssessee st st b st s e ensns
22.  Borrowed money §.......... 0 and interest thereon §.......... [
23. Dividends to stockholders declared and UNPEIG...........c.euiuiieieiiiiieieiesie ettt st
24. Miscellaneous liabilities:
24,01 ASSEE VAIUGTION FESEIVE. .......uuivuieeiriiiieietie sttt
24,02 Reinsurance in UNAULhONZEA COMPANIES..........ovuieiriuriieiseeeiesessissse s sssess sttt s bbbt b et b s s st
24.03 Funds held under reinsurance treaties with unauthorized reinsurers ...24,511,141
24,04 Payable to parent, subsidiaries and affiliates 35,506,405
24,05 Drafts OUESEANGING........cvuevuiiieeiieicisieie ettt s8Rttt n st et | ebsesantenset et st s bt nt et ant
24,06 Liability for amounts held Under UNINSUFEA PIANS...........cueuiiiieieiceieicisie sttt s s ssssns | sbsessssessessssessessesssssssessesnsanses
24.07 Funds held under coinsurance
24,08 DEIIVALIVES......euevveeirirerieiiee ettt
24,09 Payable fOr SBCUNMEES.........cvevieeveiecreiiicte ettt ettt b bbbt s bbb bbb s st bbbt ae b b e et s e
24,10 Payable for securities lending
2411 Capital notes §......... 0 and interest thereon §.......... 0ttt b sttt et
25.  Aggregate WHte-INS fOr IADIILIES. ..........cc.ceviiiieiice ettt bbbttt s e s naebnes
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)... 1,521,947,965 | .. .1,584,956,614
27. From Separate Accounts statement 7,376,777,625 | .................. 7,401,665,232
28. Total liabilities (Lines 26 and 27) ...8,898,725,590 | ....covviiirins 8,986,621,846
29. Common capital stock ..2,500,000 ....2,500,000
30, Preferred CapItal STOCK..........cciieuiiieiieiiics et bbb bbbttt st e
31.  Aggregate write-ins for other than Special SUIPIUS fUNTS............c.cvevieiieeiiciicesc sttt benees
32.  Surplus notes
33, Gross paid in and CONLHDULEA SUMPIUS..........rvererrereiieieririe sttt sttt sttt
34.  Aggregate write-ins for SPECIal SUMPIUS FUNGS...........cueiveveiecieeie sttt sttt s et sassnannee
35, UN@SSIGNEA FUNAS (SUMPIUS)........cverviericiieeiieictsetes ettt st bt s bbb bbb b s s sttt s bt en s sae bt a s st et
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §......... ) OO OO PO
36.2 .. 0.000 shares preferred (value included in Ling 30 $..........0).ceveevereeeeeersceeeeee e .
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement)............cc.coevvererierieriineiins [ erreriesiesiiennes 304,194,148 | ..o 508,764,493
38, Totals Of LINES 29, 30 NG 37......vueiiieririeieeiseieie sttt s st st 306,694,148 | ..ccooevrierrien. 511,264,493
39. Totals of Lines 28 and 38 (Page 2, LN 28, COl. 3).......cvruriuirrrerieieeiese sttt ettt ..9,205,419,738 | .....cevvvrenn 9,497,886,339
2501.
2502. .
2503, oot
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...............
3101. Increase in admitted deferred tax assets persuant to SSAP No. 10R.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page....
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)...........
3401.
3402. .
3403, bbb
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiNE 34 @DOVE)......cvururerurersaesseeierseessseseesessesesessessenssse et sns st sess s snsssn e sesessnssnssessessns | seesnes

Qo3




Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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............cccevevreiienceieiesecieeeseeseens e 224,714,615 | ............ 258,783,948 | ............ 524,952,987
2. Considerations for supplementary contracts with life CONINGENCIES...........coeuiueieiiiiieeese e ssienees | cressessesesensans 444250 |....cocvuee. 1,358,258 | ..coccvvrnnn 1,055,818
3. NELINVESIMENT INCOME. ... ittt 41,308,713 | e 25,801,825 ....64,487,130
4. Amortization of Interest Maintenance Reserve (IMR) 667,845 | ..
5. Separate Accounts net gain from operations excluding unrealized gains OF [0SSES...........cueuirireiiiniieieieiese s | essesessessssessesssssseesenns
6. Commissions and expense allowances on reiNSUrANCe CEARM.........c.viurieieiiiieieieiiese et sensenas | sensessesanes (36,886,914) | .......c... 21,152,089 | ........... 108,259,065
7. Reserve adjustments ON reiNSUFANCE CEABM..........uviiiiiiiieiiseteie ettt bnsns | sentessesanes (19,355,170) | .....cveve. (22,853,254) | ............. (33,461,148)
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

FrOM SEPArAtE ACCOUNLS........oiviiiieireisieie ittt s bttt es s tennanns | essessesnes 158,264,819 | ............ 171,478,398 | ............ 319,607,357

8.2 Charges and fees for depOSit-tyPE CONIACES..........cviueiiiiieieecse e sesse s | cbessessessssessesssssntessesnss | soesessessessessssessessssessens | sessessssessessessssssessesnees

8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.........cviirriiiriieieirieie ettt ess e sensenses | essssassesses 10,440,559 |....ccccennes 15,740,629 | ... 18,911,329
9. Totals (Lines 110 8.3).....cccrvrumirrrireirniineisciennn. ..379,598,717 |.. .471,663,709 ...1,004,481,449
10, DEATH DENEMIS. ...t
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13. Disability benefits and benefits under accident and health CONracts.............cccuvveveeivieiccce s
14. Coupons, guaranteed annual pure endowments and similar DENEFItS.............cceeviiceiieniccc s

15.
16.

Surrender benefits and withdrawals for life contracts
GIOUD CONVETSIONS.......coveveivissisetessesesessesess st tes e e s s s st sssseses s ses b st e s s se s b s s b s e s et b s e b b s e bt et bRt b s s b s st e b st s st bans

17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies 569,551 | .. .
19. Increase in aggregate reserves for life and accident and health CoNtracts.............cccocvivieicicsicccceee e [ (4,124,834)|............. (11,014,234) | ............. (55,670,572)
20. TotalS (LINES 1010 19)...uuivuiiieiieiieriesieisei sttt sttt s bbbt en s sessensns | abnssessens 378,548,183 |............ 384,215,055 |............ 765,522,553
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 65,235,874 ....62,586,653 ..124,707,022
22. Commissions and expense allowances 0N reiNSUTANCE @SSUME............ccvevucucreveirireesieeseisssesessssessssessesssssssesssssssssssssesses | sosssessesisssssesssssssesesinss | sessesssssssssssssessessssessesss | sesessessesssssesssssssesnsanees
23, General iNSUranCe EXPENSES.........c.cverereerrresssssseessessssessessesessesessnes 45,436,301 47,740,121 3,770,142
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..8,056,907 |.. ..8,356,037 |.. 18,466,624
25. Increase in loading on deferred and uncollected premiums............ ...(145,912) | .. (111,149) .. ...95,223
26. Net transfers to or (from) Separate Accounts net of reinsurance .(166,318,804) | .. .(109,105,391) | ... 247,797,879)
27. Aggregate write-ins for deductions...........c.ccevveeeververreerierennn. ....35,186,412 ....24,749 435 ....12,630,138
28. Totals (Lines 20 to 27)............ ..365,998,961 | .. .418,430,761 ..767,393,823
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. 13,599,756 | .. 53,232,948 ..237,087,626
30. Dividends t0 POIICYNOIAETS. ........c.vuiveiieieiiicie ettt bbb bbbt b s s b s et s s s s ssebesnns | sssesensnsesessnaees 13,008 | ..o, 13,361 |, 24,721
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)... 13,586,748 |.. 53,219,587 | .. ..237,062,905
32. Federal and foreign income taxes incurred (excluding tax on capital QaiNS)...........ccvrerrererernrerrirreernreseessereeeseeseeeessnessenns ....12,551,687 | ..cooveene. 14,079,468 |........... 104,800,422
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (10SSes) (LiNe 31 MINUS LINE 32).......evurerurrirriireerieiinsineiseeseessesseseesssessssssssessssssssessessesssessessesssssessessessnns 1,035,061 | ..covvnvee 39,140,119 | oo 132,262,483
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(268,023) (excluding taxes of §.....526,800 transferred to the IMR)...........cc...rvverrierireriiesesesse e ssssssessseas | erseesssessssenes [(LYRT6) | —— 1,811,359 | oo (9,123,462)
35. Netincome (Line 33 plus Line 34) 487,586 |.. ....40,951,478 ..123,139,021

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHIOM YEA.......c.crueireireireisrieiseissiesieeesssiese s ssse sttt es e sssssesse s ssnsessessnsessessesnsas | ssessessnsns 511,264,493 | ............ 363,146,268 | ............ 363,146,268
37. Netincome (LINE 35).....c.cvevvcieieiicieieissieess s . ...40,951,478 | .. ..123,139,021
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(1871,511).....ccoerieiierieiieceeseese e | e (4,644,776) | ...cocvvvvnne 3,566,983 |...cccoevrrernne 782,683
39. Change in net unrealized foreign exchange Capital gain (I0SS).........ucvueiuririeiriinieieiisieeisse e ssssesses | sessssesssssssessessessssessessns | srssssssessesssssssesessssessess | sessessessssessessssessesesnss
40. Change in net deferred income tax . .(1,143,086) | ... ..(10,050,482)
41. Change in NONadmItted @SSELS...........cceviicviiiiieiieecee e sss s sssssesessesessssssessnsssessssssessssnses | everessnneennel 1, 107,928) | vivevriivinan (3,876,745) | ............. (30,670,500)
42. Change in liability for reinsurance in Unauthorized COMPANIES...........cveuirriieieiriinieiieieisie e ssessnss | eessssssesessssesns 72,736 | .covrrinne 13,037,251 ....15,762,392
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change in @SSt VAlUGHION TESEIVE. .........c..c.eueeeieeiiereee ettt ettt ettt bbbt s e ss e sessssanes
45, Change iN trEASUNY STOCK........cvicveviriieiiicie ittt st a bbb st bbb b bt bbb bbb s s s b naebenas
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNtS StAtEBMENL............c.cvevieiieieee ettt anens
48. Change in surplus notes

51.

. Cumulative effect of changes in accounting principles
50.

Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSfEITEA 10 SUIPIUS.........cvuvervieieeiceetese ettt ettt sttt s st s b s st nen
Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend)

51.3 TranSferred from CAPILAL..........ccueivruririsiierise ettt sttt s s ssents | Sressestensassessessantanssnsss | eetsessessantnsestentensestes | ensarssestensansnssensantntas
51.4 Change in surplus as a result of reinsurance .(11,974) ..125,426,051

52. Dividends to StOCKNOIAES.........ccvuiuriirieiririeieriseceseneeseiseseeseissssensesesssseesessesessesssssssessesssssssensesssssssessessssessessessssessenes | seseeseenes(200,000,000) [ cooverioevreereenneneineenens [ e (100,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUMPIUS..........euvrrerurrirrrenreresisesesseseisessssesssseessssssssssessesssesssssessssssessessesssnssessesss | sessssssssassaseans 804,370 |...cooovnnnen. (3,013,708) [ ...coooveneee 24,461,126
54. Net change in capital and surplus (Lines 37 through 53).... .(204,570,345) | .. ..47,254252 | .. ..148,118,225
55. Capital and surplus as of statement date (LINES 36 + 54)...........cciueieicueiecieeee ettt ssanes | saeveesinsas 306,694,148 |............ 410,400,520 |............ 511,264,493
08.301.  MISCEIIANOUS INCOME.......o.cvuiirirriaciiesieiie e issssbs ettt bbbt s bbb bbbt s s s st sssstans | ebtessasssesans 9,320,543 | ..ccoovrnee. 14,577,043 | ...oouec. 16,543,151
08.302. Income earned on company owned life insurance ..1,120,016 ..2,368,178
08.303. oottt R AR R R RS R AR bR Rt a et sttt aes | nestestes b e s e s st st s stens | sesiesiestens e s es st entses st | sebiesaes st st en e aeens
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page. 0 [
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 10,440,559 |..

2701.  Consideration on reinsurance reCapture..........coeeeerveeneennens 29,300,000 | .evvverreerrereiereinnenes | e

2702.  Investment interest expense on funds withheld. ..5,886,296

2703.  Fines and peNalties.........ccovvevererereriierscereeseee e 116 [

2798.  Summary of remaining write-ins for Line 27 from overflow page.. 0 0 [l

2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)............. 35,186,412

5301.  Change in admitted deferred tax assets persuant to SSAP No. 10R

D302, oA SRR AR RS RS R R RS R AR b et s s st taens | ersestens et st es s st e s ssents | sbiessestentns st est st e srense | sbnsiestens st s st enee

5303, e

5398.  Summary of remaining write-ins for Line 53 from overflow page.. 0

5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above) 804,370
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Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUTANCE...........cc.cocveveiieeeeceeeee ettt ettt s st s s s ssssessssnnsnsnnns | seressesanns 225,311,587 |............260,255,220 |............ 526,163,325
2. NetiNVESIMENT INCOME. .......iuriiierriceeeici bbb eniens | oestnessnsens 44,699,554 | ....covevne. 26,006,994 | .....ccco.ce 66,046,768
3. Miscellaneous income I [ 134,366,026 | ... 186,200,824 |............539,019,408
4. Total (LINES THrOUGN 3)....coueuieriiiiiieieiciei st | sebsensaeens 404,377,167 | ...........472,463,038 |.........1,131,229,501
5. Benefit and 10SS related PAYMENLS. .........ciuiiiiriiirieirieisie ettt esensens | sresansenes 379,715,808 |............396,181,713 | ............ 824,387,372
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS...........ccoevereerienrneenennee | coveneins (220,714,807) ] .......... (166,353,266) | ..........(355,103,296)
7. Commissions, expenses paid and aggregate write-ins for dedUCtions.............cccoeriiriiiriinicncresene e | e 129,093,105 |............144,957,097 |............ 255,238,297
8. Dividends paid t0 POICYNOIAETS. .......c.ivuiuieiieisiei bbbttt | ebessebsssenssenes 13,008 | .o 13,361 | o 24,721
9.  Federal and foreign income taxes paid (recovered) net of $.....258,777 tax on capital gains (losses).... ....88,137,888 17,157,782 | ... 24,921,228
10.  Total (LINES 5 throUGN 9)......cuuivuieriiiiciisiiciisiieisei e | cenersecnens 376,245,002 |............391,956,687 |............ 749,468,322
11. Net cash from operations (Ling 4 MiNUS LiNE 10)........cccriririiriniiiinieinieinesee et sesesesennes | conissseeenns 28,132,165 | ............. 80,506,351 |............ 381,761,179
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
120 BONGS...couveceriiiiiet ettt | serienieees 202,031,107 {............200,329,010
12.2 Stocks
12.3 Mortgage loans
124 REAIESIALE. ... nies | cerenienenen et eies | ettt | s
125 Other INVESIEA @SSELS........ovvvieiriciiriiisc sttt nsensenes | crsssnesens 55,651,015 | oo 18 | e 518
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments............cccoeereeneeneeneeneeineens [ coveeniinienns 4,868 [ .o (354) | e (354)
12.7  MiISCEIIANEOUS PrOCEEAS. ......vuvecveeeeriireieieisisieseeetseseseseseeessesesessseaessssesesesessssssesssssesssssesssesessssssesessssssssesesesesns | seesessssssssssssssnssnesnns | eorssssesees 31,524,178 | ... 232,294
12.8 Total investment proceeds (LINES 12.110 12.7).....cuuriuriirinirneieiieinree et isssesns | enseeenees 261,571,463 |............231,917,459 | ............ 355,445,225
13.  Cost of investments acquired (long-term only):
131 BONGS...oueiceiici bbbttt | erieeienens 83,191,483 |...........297,868,117 |............ 514,694,710
132 SHOCKS. .ottt ennennnnns | sereesensenneeennennstnennntnns | ertestensensenenenenennens | cereeneenee st ennees
13,3 MOMGAGE I0ANS.......oieiriiieieiei bbbttt ebnne | ebeeiennea 16,425,845 | .cooviirien 8,465 | .o 8,510
134 REAIESHAIE......vueeee ettt ssensnsnens | eerentnereninneas (66,413)] oveevrrrererenne 591,837 | oo 855,993
135 Other INVESIEA @SSELS.......couiviiereiiiiiriiirise bbbt niens | esinsiseninennens 544,783 [ oo 569,551 |.....co.... 194,528,608
13.6  MisCEllangous @PPlICALIONS. .........c.cuiviiiiiriiieiti ettt ens et ensesns | sensessnsennns 1,079,499 | ............... 2,334,309 | ............... 8,999,887
13.7 Total investments acquired (LINES 13.1 10 13.6)......eveviueieireireireensensinsinsnseeeseseseeeseesessesssssssssssssessessenss | sesssessns 101,175,197 {...........301,372,279 | ............ 719,087,708
14.  Net increase (decrease) in contract loans and Premium NOLES...........ceuuiueiiieirieiiieieeieesieeeieesieseiesssssieseienes | conineseeenns 11,491,114 | ...l 6,082,312 | ............. 12,828,128
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN 14).........ccccoeririiiieniicnicseeeeesee e | avveiiinns 148,905,152 | ............ (75,537,132)] ..........(376,470,611)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in surplus, €SS treasury SEOCK.............ccceviueiireiiiieieseserscs e
16.3 BOITOWEA fUNGS. ......c.oviveeeeecicecc ettt v et es et sttt et ess s et st ss st bbb esssn s ss st tetesesssnsnsessssssans | ereeresessssesesssssssrereres | eveeisieinns 2,601,718 | .o
16.4 Net deposits on deposit-type contracts and other insurance liabilities. ... [ e (G174 ] 815,821 [ .o (313,753)
16.5  Dividends t0 SIOCKNOIAETS.........c.cveveeieieiicictcicceetcteee sttt n s ssasassnnens | cevnninens 250,000,000 | ...ovovvvirirerererieenenenens | e 100,000,000
16.6  Other cash provided (APPlIEA)........c.rurererieirrererr et esesesesnnes | sesssssesas (47,463,369)| .....c...... (10,065,349) | ....coovenne 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)........ | .......... (298,026,326) ....(6,647,810)| ... 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).......ccccocovcvvne | verrevnes (120,989,009) [ ....vovvvvnee (1,678,591) ..evvvnee. 92,988,531
19.  Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YEAI........oviiieieiieicie ettt bbb st se s | evsnsensens 242,138,502 |............ 149,149,971 | ............ 149,149,971
19.2 End of period (Line 18 PlUS LINE 19.1)........ccoiviriiiiiriiiciiiiciieicsciscisesei it ssenesssssensnes | sevseeseens 121,149,493 | ........... 147,471,380 |............ 242,138,502
Note: Supplemental disclosures of cash flow information for non-cash transactions:
I —— [ [ [ |
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Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currerit Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIAL .o veovereeeice ettt sttt estens | sessessessassssssnssestansnssessassanssnssasss | sesessossusssnssessasssnssessastnssnssmssessns | ssessnssessossssnnssessossnssnssessasssnsnns
2. Ordinary life INSUTANCE........cvuueeucreirrireriesiierisesiesss sttt nines | sesssesssesssessssnenen 291,709,396 | ....oovvererrrerrinns 283,289,767 | ..o 576,863,611
3. Ordinary individUal BNNUILIES.............cceveveeeieeieieee ettt ssbessesessaes | sessesssssessssssessssineas 14,525,219 | oo 26,631,949 | ..o 49,232,727
4, Creditlife (Group and INAIVIAUAL)..........ccovvereriiririe ettt ssssessenss | sbessessessstessesssssssessesssssssessessssesse | estessessssessessessssassessesastessessnsesses | sesessessessssassessessssessessssessessessnsns
5. GroUP lifE INSUTANCE..........oueveevceieeieie ettt st sssssssssensnas | seessssssessssissessesessenes 3,677,870 | oo 1,894,414 | oo 4,551,949
8. GrOUP @NNUIIES.....cvouorvereiieariiiieriseesi sttt esssssenssenniene | cessssssesssesssessseenes 3,186,687 | ooooovererierrieriis 4,555,289 | ...ovvverrriins 9,135,529
7o ABH = GIOUD ettt ettt | eses ettt 6,788,423 | oo 6,432,324 | oo 12,282,413
8. A&H - credit (Group and INAIVIAUAL)...........ceviicreiiieriee et s s sssetes | sresesssesesssesessssesessssesessssssessnsess | sebessssesesssssessssetesssssesasetesesnses | sbebsssesesssssessssesesesssesssssesessesens
0. AH = 0N ..k R e | Hieb bbbt | Sehe e RE bRttt bbb | Hhiee bbb
10.  Aggregate of all Other iNES Of DUSINESS...........ccceiiiviiiiiesie sttt snns | sesrstesisssses s s essss s s sssaesnseaens 0 | oot 0 | e 0
11 SUBLOTAL ..ottt | st 319,887,595 | ..o 322,803,743 | ..o 652,066,230
12, DEPOSIt-tYPE CONMTACES.......c.evcviiiecreicce ettt snses | ssebesessssessssssesennsesasaens 174,821 | oo, 145416 | oo 322,741
13, TOMAL .| et 320,062,416 | .....ovovererreriinns 322,949,159 | ..ooovvvvirirrrin 652,388,971

L0 T OO OO ST TTT
1098. Summary of remaining write-ins for Line 10 from oVerflow Page........ccoeuvveieieieiennsieniinns | oveieissiesesessssesessssssesennd L0 TR (1 TR 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @D0VE)......ererererrsareseesersnrsssessesesnessssssssssens | seeseessssssssssssssssssssseesssssssssesenes [0 OO {0 OO 0
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Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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 :

June 30, 2011

December 31, 2010

Net Income, State of Ohio Basis
State Prescribed Practices
State Permitted Practices

Net Income, NAIC SAP

Statutory Surplus, State of Ohio Basis
State Prescribed Practices
State Permitted Practices

$ 487,586 $123,139,021
0 0
0 0
$ 487,586 $123,139,021
$306,694,148 $511,264,493
0 0
0 0

Statutory Surplus, NAIC SAP

Note 2 - Accounting Changes and Corrections of Errors

Effective 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 that an AVR / IMR bifurcation analysis should be performed when 43R securities are sold (not just as a

$306,694,148

result 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

$511,264,493

D. Loan-Backed Securities
(2) Aggregate totals for loan-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 2 3 4
Bookisdj Carrving | Recognized Armortized Cost
Walue Amortized Other-Than- |After Other-Than-
Cost Before Current| Temporary Temporary

Period OTTI Impairment Impairment Fair Valus
1=t Otr Prezent Value of Cazh
Flows Expected to be Lezz than
the Amertized Cost Bazis 3 990 905 |3 975,108 |8 23,536 (3 328 317
Znd Qtr Prezent Value of Cazh
Flows Expected to be Lezs than
the Amertized Cost Bazis 2,732,778 &0,261 2552517 1,547 727
3rd Qitr Prezent Walue of Cazh
Flows Expected to be Less than
the Amorized Cost Bazis - - - -
4th Qitr Pre=ent Value of Caszh
Flows Expected to be Less than
the Amorized Cost Bazis - - - -
Aggregate Total g 3732772 |5 1,058370 |5 25754023 |5 2077254
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Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

NOTES TO FINANCIAL STATEMENTS

(3) 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

Book/Adj Carrying Recognized Amortized Cost Financial
“Walue Amortized | Preszent Valus Other-Than- After Other-Than- Statement

Cost Before of Projected Temporary Temporary Fair Valus at Where

CUsIP Current Peried OTTl| Cash Flows Impairment Impairment Reported
A5T20PPCE 2 2,534 450 S 4351814 |5 4182885 g 4,381 814 30Q 2009
TAG2EFALY 315,521 301,376 14 145 301,376 1Q 2010
S202Z0ANE 1,408 2859 248 218 81,071 348 218 , 202010
B5536PALS 102,653 05,878 5,820 05,878 2T 2Q 2010
A0 51 4 465 52,4561 3 3Q 2010

3 5 800 180,400 818 800 1,080,760 30 2010

B85 11,7710 B85 540 895 40 2010

ADT 5,533 407 24 9 40 2010

02 23,836 08 520 517 1Q 2011

22 20,101 722 470,508 20 2011

05 514 33,905 21,801 20 2011

290 50 245 1,871,880 1,055,328 20 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 June 30, 2011
are as follows:

a. Aggregate amount of unrealized lossss:
F. Leszthan 12 Monthe S 41,755
%2, 12 Months or Longer S 16,620,677
b. Aggregate related fair value of 2ecuritiez with unrealized lozzes:
¥. Leszthan 12 Monthe 3 5,406 5918
P2, 12 Months or Longer S §a, 282,500

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

On May 10, 2011 the Company paid a common stock dividend of $250,000,000 to its parent company, AEGON
USA, LLC.

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

The Company paid a $250,000,000 dividend to its parent company, AEGON USA, LLC, on May 10, 2011. This
amount consisted of a $23,100,000 ordinary cash dividend and a $226,900,000 extraordinary cash dividend.
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Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

NOTES TO FINANCIAL STATEMENTS

Note 14 - Contingencies

No significant change.

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} ) (4] (3]

Description (Lewvel 1} (Level 2) (Level 3) Total

a. Az=zetz at fair value

Bonds
Industrial and Mizc 5 - 5 663,608 S 561516 5 1,225 124
Hybrid Securitiss - - -
Total Bondz 2 - 2 663,608 & 561516 & 1,228 124
Preferred stock
Industrial and Mizc g - g - g - g -
Total Preferred Stocks g - g - 2 - 2 -
Common Stock
Industrial and Mizc g - g - g - g -
Total Common Stock 5 - 5 - 3 - 3 -
Short Term (a)
Government g - g 3375 5§ - 2 3,375
Industrial and Mizc - 64 592 769 - 64 992 759
Hybrid Securitiez - - - -
Mutual Funds - BE 081,821 - 55 081,621
Sweep Accounts - 807 - 807
Total Short Term 5 - 5 120,078,372 8 - L 120,078,372
Derivative agzstz 2 - 3 - z - 2 -
Separate account azzets 5 5 - 5 - L
Total azzetz at fair value 2 = 1207418380 % 561516 5%
k. Liakiltiez at fair valus
Derivative liabiltiez 2 2 (1,585 148) & 2 (1,505, 148)
Total liakilitiez at fair value z - 2 (1,585 148) = - 2 {1.,585,1438)

(a} Short-Term Inveztmentz are carried at amortized cost; which approximates fair valus.
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Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

NOTES TO FINANCIAL STATEMENTS

(2)

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

Tranzferz out

(Level 3]

Tranzferz in

(Lewvel 3]

Balanceat
03312011
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Total Gainz and
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Included in Net
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Included in
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12
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Note 21 - Other Items

Effective April 1, 2011, the Company recaptured the traditional life business that was previously reinsured on a
coinsurance funds withheld basis to Transamerica International Re (Ireland) Ltd. (TIRI), an affiliate. The Company
paid recapture consideration of $29,300,000, released the associated funds withheld liability of $22,729,115,
recaptured life and claim reserves of $86,197,007 and $9,563,440, respectively, assumed other assets of $2,344,041
and released into income a previously deferred unamortized gain resulting from the original cession of this business

to TIRI in the amount of $175,002 resulting in a pre-tax loss of $99,812,289 which has been included in the statement

of operations.

Subsequently, effective April 1, 2011, the Company ceded the traditional life business on a coinsurance funds

withheld basis to Transamerica International Re (Bermuda) Ltd. (TIRe), an affiliate. The Company received an
initial ceding commission of $27,400,000, established a funds withheld liability of $23,061,615, released life and
claim reserves of $86,197,007 and $9,563,440, respectively, and transferred other assets of $2,344,041 resulting

in a pre-tax gain of $97,754,791 ($63,540,614 on a net of tax basis) which has been credited directly to unassigned

surplus.

Effective April 1, 2011, Transamerica International Re (Ireland) Ltd. (TIRI), an affiliate, recaptured the BOLI/COLI
catastrophic mortality risk that had previously been retro-ceded to the Company. The Company released life and
claim reserves of $5,507,166 and $42,394, respectively, with no consideration exchanged, resulting in a pre-tax
gain of $5,549,560 which has been included in the statement of operations.

Note 22 - Events Subsequent

As of August 10, 2011, the Company is not aware of any Type | Recognized or Type Il Non-recognized events

subsequent to June 30, 2011, which would have a material adverse effect upon the financial condition of the

Company.

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 six months of 2011.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.
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NOTES TO FINANCIAL STATEMENTS

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.

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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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? Yes[ ] No [X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]

Ifyes,dateof change:

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ | No [ X]
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? Yes[ ] No[X]

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that 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? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2009........c.covevernee

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. 12/31/2009........covereinne

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). 6/14/2011 ...

By what department or departments?
Ohio, lowa, New York, Arkansas and Vermont

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[X] No[ ] NA[ ]

Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAT[ ]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? 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[ | 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 oTS 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? Yes[X] No[ 1]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;

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

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

()  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? Yes[ ] No [X]

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

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X] No[ 1]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0

INVESTMENT

11.1 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[ ]

11.2 If yes, give full and complete information relating thereto:
There are assets Pledged as Collateral

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: LT 4,022,649
13. Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

T4.21 BONAS......oiieciiceeiice et a bbbttt
1422 Prefermea SEOCK......cvrvreieririeiesisise sttt sttt nen
14.23 Common Stock..........
14.24 Short-Term Investments...........
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 abOVe.........ccccoveuvevieenrnieninirinnens

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

15.2 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.

16. 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:
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Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

3.1
3.2
3.3
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
T o T (0T (oo T3PPSR PTRRPRN
1.12  Residential mortgages
113 Commercial mortgages ....24,951,368
1,14 Total MOrtgages in OO STANGING.........civeieiiiiiieieieiritese sttt s etttk s e n bbbt sttt G 24,951,368

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With rESrUCIUIEA tEIMIS..........c.iuiiiieiee ettt G

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

RSB T o T (0T (oo =TT PSP U TP TPTRTRPPRR
1,32 RESIABNHAI MOMGAGES. ... e reureererceeeeee it isees et ese st ss et s £ E e84 2842882828842 E AR R R e s e s bt
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three months....

Long-term mortgage loans in process of foreclosure

T FAIM MOMGAGES. . ..vucveieiericieie ettt sttt s sttt s st s bbb s bbb s s s e s s 4 bbb s s e s bbbt b e sttt
1.42 Residential mortgages
1.43  Commercial mortgages

144 Total MOrtgages iN PrOCESS Of FOTBCIOSUIE...........cvuviieeiieeires ettt ettt s e st bbbt s s et s st s b b s sse st na st e G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..oviviieiiiieieserese et S 24,951,368

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61  Farm mortgages
1.62 Residential mortgages
1.63  COMMETCIAI MOMGAGES. .....vvveieriesieiseiiteise st sse st sse bt s e b s es s s s st b2 ee st b s 288 s R8s d bRt s 8RR bbb bbb s bbbttt et

1.64  Total mortgages foreclosed and transfErred t0 rEAI ESLALE. ..ottt G 0

Operating Percentages:

2.1 ABH LOSS PEICENL.......eeveecerceseeseeeceeise s eeseeseeseesssesseseessseessessessees e ss s es e e s e 8 ees e e a8 ee s 48 Esee 848 e S8 e 28R E 842 £ R84SR eSS eEE 42 SR s e e R ee e s s e b e bt e R en s et AeEEeeEesEeEiesiesEestnsententasesnteneas 77.0
2.2 A&H COSt CONTAINMENE PEICENT........oviieiiiicieisetsc ettt ettt st b8 s s e £ e d s s 8e8se e R e st n s d s b s b e b s bes | ehetsetstent et et ant et bt en s sttt antan st b
2.3 A8H expense percent eXcluding COSt CONAINMENT EXPENSES..........cvvururrurrirrereseeseeeseeesseesesesesseesessesesee st esssssseesessesssessessesssessessessasssessessasssessessassansnss _ testesssssssssassasssssssssassassssssassane 196.0

Yes[ ] No[X]
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Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7
NAIC Federal Type of Is Insurer
Company ID Effective Reinsurance | Authorized?
Code Number Date Name of Reinsurer Domiciliary Jurisdiction Ceded (YES or NO)
Life Affiliates
AA-3190773......... 04/01/2011 | Transamerica International Re Bermuda LTD....................... Bermuda.........ccocveiiericeeces e COFWII........ [ N[O I
AA-3190773......... 04/01/2011 | Transamerica International Re Bermuda LTD...........ccc..c..... BErMUAA.......coveiiiiisieic e COFW/G....... NO...ooovsreiia
Life Non-Affiliates
[26921.......c.c..... [22-2005057 ......... [05/01/20TT [EVEIESt Re...covveveereeeeeeeeeeeeeeeeeeeeeeses e L= ST — [COMG..... [Yes...ouuuuurir
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Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
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. Lo 000000 2,027,494 | ... 190,846 | oo | e 42,637 | 2,260,977
2. o
3. Arizona.... oo
4. Arkansas..... o
5. California. o
6. Colorado..... oo
7. Connecticut. I
8. DEIAWAIE........cvieiieieie e L
9. District of COlUMDIA..........ccccererrireieieirieie e DC|...... L
10.  Florida................. o
11.  Georgia... I
12, HAWAI# v L
13, 1dAN0.....e s L
14, lllinois. o
15.  Indiana o
16. lowa........ o
17.  Kansas.... o
18.  Kentucky. o
19.  Louisiana. o
20. Maine...... o
21.  Maryland. o
22. Massachusetts o
23.  Michigan...... I
24. Minnesota... . IO
25, MISSISSIPPI....ucveverceeiieietesere et L
26, MISSOU.....cvereieiriiieieissiseseese ettt nnns L
27. Montana.. o
28. Nebraska. o
29. Nevada........ I
30. New Hampshire o .
31.  New Jersey..... I
32.  New Mexico RO ESSORSROR ISRR
33.  New York..... N | e
34.  North Carolina. RO ISR ISP
35.  North Dakota... vl | 000000 528,426 | 58,388 [
36. Ohio............ JUOTS ISP IS .140,983
37.  Oklahoma . ol | e
R R O 1T o o PO PTORN Lo [ e
39, Pennsylvania..........ccoeoeieueinereesiessse s Lo | v 5,201,674 | ......... 400,279 | .ooooovirviieveveeceeeeieens | 98,914 | L 5,700,867
40. Rhode Island... el 264,949 |..
41.  South Carolina. IO
42.  South Dakota L
43. Tennessee L
44, Texas...... o
45.  Utah..... o
46. Vermont.. o
47. Virginia.... o
48.  Washington. o
49.  West Virginia... vl | e 126,741
50. Wisconsin.... Lo
51, WYOMING...ooiveiiitcieictcee et L
52. American Samoa N
53.  Guam.............. o
54.  Puerto Rico...... I
55.  US Virgin Islands |\
56.  Northern Mariana Islands.............cccccevevvereirerecinisiecseiesne MP]...... N
57. Canada.......cccceoevirrrnnnes .CN|..... N .
58.  Aggregate Other Alien. XXX .0 .0 .91
59. Subtotal ) ..295, 307 173 ..6,788,424 ..3,186,688 174,821
90. Reporting entity contributions for employee benefit plans.............. e XXX s [ e [ e | e | ereesssesiesisssnenens | eseessssesssenses0 | e
91. Dividends or refunds applied to purchase paid-up
additions and aNNUILIES...........ccceveveirieesecee s e XXX s [ e [ | e | s | e [0 O
92. Dividends or refunds applied to shorten endowment or
premium paying period.... XXX
93.  Premium or annuity consi
or other contract provisions
94,  Aggregate other amounts not allocable by State .. .
95.  Totals (DireCt BUSINESS).......cviueireireieiriieieiseiesieseisse s XXX |.0.295,387,264 | ......14,525,214 | .....................6,788,424 | ........ 3,186,688 | ....319,887,590 | ........... 174,821
96.  Plus Reinsurance ASSUMEd..........ccouueuivrireierneeeiereisssessesessssennes
97. Totals (All Business)............ ...296, 150 190 ....320,650, 516 .
98. Less Reinsurance Ceded.........coovvmvrievernenienienennenesnenenens | eoe XXXvaies | o 84,118,652 | .....5572,773 | .ccoiviiieeeeee 8,091,761 | oo | e 95,783,186 |..
99. Totals (All Business) less Reinsurance Ceded ....212,031,538 ....224,867,330
5801, ARUBA........ooieeee et
5802. AUSTRALIA. ..ottt sens
5803. AUSTRIA.......cooieierree ettt
5898. Summary of remaining write-ins for line 58 from overflow page.
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above).........
94071, s
9402.
9403, st ntens | 2t
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-domiciled RRGs; (Q) - Qualified - Qualifi ed or Accredited Remsurer
(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.

(a)

Q11




[4%9)

Statement as of June 30, 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART
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Statement as of June 30, 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. Wil 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 XXX VI 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 XXXV (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 w

Bar Code:

* 9141320114 9000O0O0 2 =
* 9141320113650 000 2 = * 9141320114480 0UO0O0 2 =
* 9141320114450 000 2 = * 914132011449 00UO0O0 2 =
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Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
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. State transferable taX CreditS............ocvieiciciiecieeeree ettt bese s enans | sevessesessesasseens 628,113
2505. Investment Receivable | o ..
2506. Other assets NON-AdMItEEA..............ccuvveeviieieiteiceeee ettt

1,018,803
.5,531

2597. Summary of remaining Write-ins for LINE 25..........ccoccueiiieriieereiessescessesssessssssnsesssssnsesennes | sovssessnssnrenee /99,708 | oveveserinnenn 118,913 | it 837,192 | i 1,024,334
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

5804. BARBADOS..........oooirimemrerieneiesesssessesisesssessse s ssssseseens e XXX s [ e | e 13,885 | oo [ e | e 13,885 | ..

. Department of defense....
. DOMINICAN REPUBLIC.

. NETHERLANDS ANTILLES
. PARAGUAY

. PHILLIPPINES

. PORTUGAL

. SAUDI ARABIA...

. SINGAPORE...

. SLOVENIA..
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Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOK YEAI..........cviiiieieiciicieie ettt ense s | sestessesssessessesssansenses 37,040,603 | .ooovreeees 37,082,494
2. Cost of acquired:
2.1 Actual COSt at tiMe OF ACUISIION. ........ovevuiiiveiieictceie ittt ettt bbb s s b st s et | Hisbessessessnsessessesssbesses e bs s s bsesensens | H2ebsessnsesses st astes e s s b s s e s b nsesses s
2.2 Additional investment made after acquisition.
3. Current year Change iN ENCUMDIANCES...........cuiuiieiiiieie e sstesse bbbt s st s s b s s s st s st st ensesas | Hiebessessessssassessessnbesses e b s s s b s ensans
4. Total gain (loss) on disposals..........
5. Deduct amounts received on disposals............ccceerierenriinnens
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairmeNt FECOGNIZE. ..........euiuriiririiriieieieisieie et sssens | etessessesssssssessessstess s e bessessesssssnsans | sressessssessessssastessessssensesessnsessassnsnes
8. Deduct CUITENt YEar'S AEPIECIATION. ........ vttt st s st ennns | shsessssssssssnsssssssnssnseenennes 480,909 | .o 897,884
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+6-7T-8)........ccccevrverereriinieiesiisseeissesesssssssesenss | coesessesssssssessessssessenns 36,493,281 | oo 37,040,603
10.  Deduct total NONAAMILEEA MOUNES............ccuiveieiciiiie ettt st bbb s b s s st snaes | chebsessssssssssesssssstessesstensessesssssssesses | absesssssssssnssssessessstensessessnssntensesntan
11. Statement value at end of current period (Line 9 minUS LiN€ 10)..........cccceiieiiiiiiiicieiiciseeseeteseseeesssssesssseressssssesssserens | sreresssesssissesessssesssnns 36,493,281 | ..ccooveviciiee, 37,040,603
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEA...........cveiveverieiseesceeereeeeeinins | evrevessessesesesesissaenens 12,415,876 | oo 12,504,703
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ..........cvuevevieeie ettt ettt s et snasnes | sbessessssssessessssesseseeses 16,425,845
2.2 Additional investment made after acquisition.
3. Capitalized deferred INtErESt ANA OB ..........c.cveveicecie ettt bt s s ss st ssesas | sssesssssssssssssesssssssessessnsenseseebanseneens | oon
4. Accrual of discount...........ccccrevnee.
5. Unrealized valuation increase (decrease). B TR
6. Total gain (I0SS) ON GISPOSAIS..........cevreieiiieiiiiieise ettt ettt bbb st b s st ensesas | sbnsessessnsessessesantessesnbnee 236,734
7. Deduct amounts reCeiVEd ON QISPOSAS..........c.crveiireriiireieiiireisiere et a st s s s et s s s s ss b bnsebesssnsesensetes | ssntessssssesssnsesessesessees 3,984,473
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES..........cueverriveieiieiiieeesise e | e 143,378
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | covoeveervvrirerecrrrrnen. 24,951,367 | oo 12,415,876
12, TOtal VAIUGHON GIIOWANCE.........ocouiviieieiicieiieiscieistie etttk s st et s et es s b s s n bbb st s s sens | ehetsessessnsasses et sntensesesensensessesansenses | absessnsensesessnteses et st ensen et sntensesntan
13, Subtotal (LINE 11 PIUS LINE 12)......cuivieieeiiiieteieieteee ettt bttt es st ensesaes | ebsssssssssssssesssssntensesas 24,951,367 | oo 12,415,876
14, Deduct total NONAAMILEEA AMOUNES..........coiuiieieieiicieie ettt ss bbbt s s s s s s s ssessnses | ehessessessnsasses et sntenses et et ensessessnsenses | absesnsansesessnsessesebensensen et antansesnnan
15. Statement value at end of current period (Line 13 MINUS LINE 14).......cuueiiiiiiiieiiiecstes ettt ssiessssssesssssesienees | cresessisssssssessssssseseesas 24,951,367 | oo, 12,415,876
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 Of PHIOE VAN ...........cevuieriiriieieictese ettt ssssssssses | eevessessesssessessesssssssensas 4,120,276 | oo, 6,432,306
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION...........cvuivieeiieicicte ettt sttt b sess st | 4stessesasssssssesss s st es e s st es s s s b bensess | saessesssessessnsantessessbensesaes 85,721
2.2 Additional investment made after @CUISIION............cccovveveeicriieer e b s bsssssenes | sbesssssesssessessssstessesntnes 544,783 | oo 516,693
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation iNCTEASE (AECIBASE)..........cuevueiriiiieieiiisie ettt b bbb bbb sess et se st ssetas | sebessessssessessessessnsessesntas (110,709) | oo (84,609)
6. Total GaiN (I0SS) ON GISPOSAIS.........vvrerrirereiireiierisiseisesissase et st ssess st et s bbb s st ssentensns | eesstenssessessensas s s sess st st st st sss | £essns s sses st en s s st en s s b s st
7. Deduct amounts reCEIVEd ON dISPOSAIS...........cevrviririiieieiriieieie ettt bbbttt esse e bense s sssensans | ssessssessessessstessessssessessessnsensens 1O | srersessssessesessssesessssessessessnsans 518
8. Deduct amortization of premium and depreciation....................
9. Total foreign exchange change in book/adjusted carrying value.......
10. Deduct current year's other than temporary impairment rECOGNIZEM...........c.ouuivrriririirieireriee e sessssenses | sesessnssessesns s s e es s snssnseessssneas
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...

12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e ] e D07 | e 100
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cuieieiiiiisieiieissesiessstesiessesssssssessesssssssessssssssssessesssssnses | eossssssessssssessesssssssessens 4,022,142 | oo 4,120,176
SCHEDULE D - VERIFICATION
Bonds and Stocks

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOF VBT ... eesseiseieessnens | seeeeeeessesssesessessenes 974,425,732 | oo 813,940,978
2. Cost of bonds and SLOCKS ACQUIMEA...........ccviuiveiiieieiies ettt e ae bbbttt b s s s nans | sbesessssesesssesesssesesees 83,191,482 | oo 514,694,710
3. ACCIUAI OF QISCOUN........cvoeeicieciice ettt ettt sttt s s ssssnna | sbessesasssssssesasssssessesnsnes 363,471 | oo 1,053,318
4. Unrealized valuation iNCrEASE (AECIBASE)..........cverevririecieiireieiiie ettt bbb s bbbt b s st esessnaebanas | sbebsssebesssnsesassetesnseaas (4,091,802) | cvvveererriereieieresieeins 945,766
5. Total gain (I0SS) ON GISPOSAIS...........evueviviieiiiieieiite ittt ettt bbbt et s e st en s s ssnsns | siebsnssssessssensessessntensesas 1,496,741 | oo 2,450,755
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.cicuiiirieiiiece e sssaens | sessebesssesessssesessaeeas 202,031,105 | oo 355,113,951

7. Deduct amortization Of PrEMIUML.........c.cciiueieicieieicteeee ettt bbbt bt s st s b nsessnanes | siebsnsassessssensessessnsessesas 1421834 | oo 3,077,946
8. Total foreign exchange change in booK/adiUSLEA CAIMYING VAIUE............ccevevcveeieicrereie ettt s s ses e benes | setessssssssssssesssssssessessssessessssasssssass | sresssssssssssssnssstessessntesses s snsesaessssans
9. Deduct current year's other than temporary impairment FECOGNIZEM............ccueuiueireiciirieese ettt eseaens | cressessesssssss s s snsessessnsenes 104,147 | oo 467,898
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)..........ccovevrrerieriersreiesesieiesseseessesesns | crevessissesssssssssssesens 851,828,537 | .ovovverererererians 974,425,732
11, Deduct total NONAAMILEEA MOUNES..........ccccuiveieiciisic ettt bbbt bbb s st s b bs s s s s sssses | chessessssssssses et st essessesensessesssssnsenses | absessssossesesantes et setessesses et snbensennnas
12. Statement value at end of current period (Line 10 MINUS LINE 11)........cveiiiiiiieiciiisieicisctesesectesies s iessssss s sssasssessssssessesens | srevssnsssssssssnssssessns 851,828,537 | oo, 974,425,732
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Statement as of June 30, 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
e CIBSS T ()ruuererrseereesmeensseeesssee s sess st es st | sesieeent st 809,359,315 | ...ecvvvrrrrririnenn 691,624,654 | .....coooonnrrririenns 857,971,608 | ....ovvoerrircrrirnnaes 6,685,217 | .oovevrerrerrcrrennnne 809,359,315 | ....vvvrrrrririenenn 849,697,578 | ...oovoveererrirseresinnerisssessi | sevssesssnnesesnsen 847,977,705
2. ClASS 2 () rvrrueereerrerrireresieeeri sttt | sesssi s 318,477,819 | oo, 12,922,066 | ...coovvrerrcrrierenns 72,981,642 | .oovvrcvrvnerirnens (7,229,022) | ..oovvvrvreriininens 318,477,819 | oo 251,189,221 | .ooooveveerrerieeesinnerisseesi | et 291,922,445
BT 0= I - OO RPUSPTRTY USSR 19,803,615 | .ot | creeereenenesseeeensreeeend 671,915 | o 493,936 | ..orreirrrreireens 19,803,615 | oo 19,625,636 | ...cvovvvereeeeirrereineieereieininnnneens | ceverneseseenssnsseeeens 20,883,029
A, CIASS 4 (B).rrurverrmeeerseeeesseeeesseesessssess st eess sttt ettt | seseeesst s reneeen 10,755,745 | ovvooreeeerenreereneens 1,650,034 | ..voooereerrieines 1,984,333 | ..o 2,107,332 | oo 10,755,745 | oooooveecieens 12,528,778 | ..ooeoeeereeeeeeieeerneeissesnenens | coneeesssssesnessenenns 10,786,039
B, ClASS 5 () eersuerreruueressneressseessssesessseesssssessss st et eses sttt ennnens | sesese st st 11,836,988 | ...ovovvrreereririeeeenn 230,000 | .oouevernreeeeererieeees 532,393 | ..o (2,661,044) | ..oooovverrrirens 11,836,988 | ...vvvveerrerrreririe 8,873,557 | .oueveermeerireersisnenisssessssnenins | seesesissesssnesssinees 10,609,856
B, ClASS B (8)..vruuurrereuerrerserisieesiseesesieesis ettt | srrer s s 1,185,543 | oo | covnsnesssssne s 14,444 | oo, (110,245) | oovvvverivirnirinenns 1,185,543 | ..o 1,080,854 | .ovvoocreenniniscsisi i | s 992,860
7. Total Bonds 1,171,419,025 | .o 706,426,754 ..934,156,335 | ..ooovvieee (713,826) LGT71,419,025 | 942,975,618 | ..ocvvvvveereneerenenirniieenend0 | v 1,183,171,934
PREFERRED STOCK

01 OO PO Ol OO OO T OO DO OO DO DORT TR
T -3 [ O OO O e OO PP PO PO
0T 0 T o o O OO O PO OO OO O o PUSSTT PP OO
110 CIASS 4.tk | S4ee bbb bbbt b b | Heebb st se bbbk sb bR | Sheeebeee bbb b e b i bbb bbb | Shsene et s e h bbb iR e e | ShbeR iR bbbkt | Shbnet bbbt | Shbese bbbttt | chbieeb bbb
12. Class 5

13, CIASS B..vvvvreeeeerireeeiee et ess st | LRt | SEREeEE R R Rt ene | £EfeeEE R et Rt nan s | SereEeeeeE Rt | ceftneR ettt | EfeeEtneE ettt | eenre ettt | et s
14, Total Prefermred SIOCK. ...t ssssssne | serssenssenesenssenssenssenssenssenssenees {0 SN [0 RN {0 O [0 O 0 | o [0 O 0 | e 0
15.  Total Bonds and Preferred SOCK..........rrvuurrermrrrerireeeenneeesssseeesesesessseesssneeessns | sosseesssnesessnees 1,171,419,025 | .oooovvenei 706,426,754 | ....ovveeerrereens 934,156,335 | ..ooovnreerreeeereereeenane (CARX:7L) ] — 1,171,419,025 | ..o 942,975,618 | ..oorveerereereeeiieeeeiseeneiene (U O 1,183,171,934

(@)  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:

NAIC 1§.......... 0; NAIC2$

0;

NAIC 3§.......... 0;

NAIC4S.......... 0;

NAIC5$

0;

NAIC6S.......... 0.




Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS.......oveerereereereirieireinien | e 55,084,996 |.......coneen. XXX ovovveireinvineeenne | v 55,084,996 | ...coovrvererireieeins 12,358 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOF YT ........c.viiiieireiciiieieie sttt essessenss | sestessessssssessesssnssesses 68,545,707 | covvvvrerererrreieieis 89,053,508
2. Cost of Short-term iNVESIMENS ACGUITET............c.ivueiieiieieicteee et ettt s s st ssssans | sbessessssssesesssssnnsenen 653,266,931 | .oovvveveereeeeies 755,244,564
3. ACCTUAL Of BISCOUNL.......ouiiiiiiii bbb | cbssis bbb 18,595 | ..o 80,610
4. Unrealized valuation INCIEASE (AECTEASE)..........rvuruururrerrerrereereeseeseeseeseeseesseesssasesessessesssessessessassasesessessessaessessessassssssessessassnns | £1essssasssessessasssessessasssssessassasssnssnss | sesesssssnsssnssassssssnssessssnessessassnssnesn
5. Total gain (I0SS) ON QISPOSAIS...........ceveiiriieiiieiieie ettt ettt bbb bbb st bt b bbb es s s e s s s s bessesesessnsebas | 4ebssbesssssessssesessesesssensebessssesessnaets | nebessssesassetesessese s s st eben s aet s e e bnes
6. Deduct consideration reCeived 0N AISPOSAIS............cccvueviiieeiiiiiisiieie ettt sse s besasas | stessesssesaessesnsentena 666,746,219 | ..oocvovrreireeriieine 775,832,976
7. Deduct amortization Of PIEMIUML..........ccceueiieiiice ettt bbbt bbb bbb st b s s bbb e bensebesns | bssebesssssesssnsesessesesssnsesanantenas 17 | e
8. Total foreign exchange change in book/adjUStEd CAMTYING VAIUE...........c.ru ettt ettt ses st sss et eees | eesstesesessessees e bsessesses b s e s ess e bss | oeesentaebsee st ee s e b s bbb s st
9. Deduct current year's other than temporary impairment FECOGNIZEM. ...........eu ettt sesessssees | eesesemsessssssssssesssssnsessessssessssssssssess | cressessssensesnssnsassessnsensessssnsssssssesaes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccevirrirriiereriereresseesseseeiinies | cvesssnesssssssessssssessenns 55,084,996 | ...oovovererieieean 68,545,707
11, Deduct total NONAAMITIEA @MOUNES...........cuueririrereieeirerre ettt n et | SeRfeE bR sttt | £ entenbneEsen e E e snp et
12. Statement value at end of current period (Ling 10 MINUS LINE 11)...uuiuiieieiiiieieiiisieseissiesiesssssiessesessssansenssssssesssssssessenses | srossassesssssssessessnsassenas 55,084,996 | .ooiorerieiieieiena 68,545,707

QSI103




Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

10.

1.

3.1

3.2

33
4.1
42

4.3

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
Book/Adjusted Carrying Value, December 31, prior YEAr (LINE 9, PHIOF YEAI)........c.iuevueiiviiieiereieise e sss sttt s bbb sss bbbt bbb ss bt s e
Cost paid/(consideration reCeIVEA) 0N AUAIIONS. ............ovururrireierieieiresiseie et s st s8Rt
Unrealized valuation INCIEASE (ABCTEASE).........cvuiuiuireiseiiieiseiettiesse ettt s st s bt b s s s8££ s bbb s s Rttt s et
Total gain (I0SS) ON tEMMINGHON FECOGNMIZEM. ........cvuurerieeerrereseeseeeeeeseeseeseesseeseesessssesse e s sssss e ss s ess e ssesesEee s a8 s ee e s R8s e e RS E e s e en et R s bbbt s s s brnn s
Considerations received (paid) ON TEIMINGLONS. .........ciiiieieieieceie ettt s st s bbb bR s bbb n st
AAMOTHZALION. ...ttt e85 e85 R84 8 £ R AR R R AR
Adjustment to the Book/Adjusted Carrying Valug 0f NEAGE IHEM.........cceiiiiie bbb sen
Total foreign exchange change in BOOK/AJJUSEA CATYING VAIUE...........c..ruuriuiuiiriieecireie ettt s sttt
Book/Adjusted Carrying Value, December 31, current year (LINeS 1+ 2+ 3+ 4 =5+ 6+ 7+ 8)...cviucivieiesieieeseeess e
DEAUCE NONAAMITEA BSSELS........urerrerrirciriirei etk

Statement value at end of current period (LIne 9 MINUS LINE 10).........ccuiieiiiiiiiicee ettt sttt b bbb bbb st b s bbb b s s bns

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/Adjusted Carrying Valug, DECEMDEN 31, PHIOE YA .......c.vvurrereererereriereseeseesesssssseesssssssssssessessssssssessessassssssessessssssessessssssessesssssessessasssssessesssssassssssessessnssessessnes
Net cash deposits (Section 1, Broker Name/Net Cash DEPOSItS fOOINOE).........c.cuiiueiieiiiiiieieicisis ettt

Change in variation Margin 0N OPEN CONMTACES.........c..wururrereererrereiresers e eseessssseesessesessess e ssessessses st st s sess s s s ssessenssesessensessessesssnssnes (563,484)

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus............cccccvvecvevennnen

3.22 Section 1, ColUMN 17, PHiOF YT .......c.urveererrerrerreereeeereeenseseesessseessessenns 0

Change in amount recognized:

3.23 Section 1, Column 16, current year to date minus.............ccccceuverennne (2,254,436)

3.24 Section 1, Column 16, Prior YEAr.........cccovevevrvreeeeeeseeeieeeseseeesessesenens (1,690,951) (563,485) (563,485)

SUDLOAl (IN€ 3.1 MINUS LINE 3.2)......coceieerieeeeseeeie ittt se ettt s s £ £ s8££ b £ £ 28RS R bR bbb s s bren

Variation margin on terminated contracts during the year. 1,309,886

Less:

4.21 Amount used to adjust basis of hedged item

4.22 AMOUNt TECOGNIZED........evvevrivieeiercie e 1,309,886 1,309,886

Subtotal (line 4.1 minus Line 4.2)......

Dispositions gains (losses) on contracts terminated in prior year:

LT T T oo 74T OSSOSO
5.2 Used to adjust Dasis Of NEAGEA IEMS..........cciuiieiiiiiceicceie ettt s bbbk s s R bbbt
Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)....eiiieiiriinrcreereteiss sttt sttt
DedUCt NONAUMITEA @SSELS.........couiiiiiiii bbb bbb

Statement value at end of current period (LINE 6 MINUS LINE 7).......c.oiiurririireireiecessisesesssstses sttt sss st ssses sttt bttt ettt

Qsi04
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(623,776)
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(1,595,148)




Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QSI05, QSI06



Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen (1,595,148)

2. Part B, SECHON 1, COIUMN T4......o.iiiiieiciseeiei ettt bbb sttt

3. TOLAI (LINE 1 PIUS LINE 2)...uerieeieieceeieiiecieeeets et seseee st e e ssse s st s e85 2842858425845 E e 2E e E ek sese s et en st ren i (1,595,148)

4. Pt D, COIUMN Bttt s R R R bttt

LT =4 TR 0o 111 T2 T PP (1,595,148)

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueiuiuiieieiiisiieieisissieiet sttt sttt s e s s8££ s8Rttt 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16......c.uiiiiriieieiiieie ettt (1,595,148)

8. Part B, SECHON 1, COUMN 13 ...ttt ettt et a et a ettt s s bt s bbb s et et s be b s et et et ensntes st et es et es s snaesnantanan

9. TOAl (LINE 7 PIUS LINE 8).....vuiuiieiecvieicieiiecte ittt sttt sttt bbbt s bbb st s s et b b s bbb st b s bbb st bR b b h b A b A b bR bbb b s bbb bt s bbb e st b e et ns (1,595,148)

10. PartD, Column 8

11 Part D, COIUMN Ot RS R R (1,595,148)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11).....cuiiiriieieieteie ettt a bbbt e sttt b bbbt s b s et b bbbt nn 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21.......uiiiiiii bbbt 17
14, Part B, SECHON 1, COIUMN 1.ttt ettt b s sttt b bbbt se et s ettt bnen 2,337,260
15, PaMED, COIUMN 1.ttt 2,337,277
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).......uiuiireiiereriieiseiissisisissstssssetsesss s ssessssssss et ess s ssess sttt s8££ s8Rttt 0

QsSl107



Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Book/adjusted carrying value, December 31 Of PHOT YEAI.........cvvueieicveieieieisece et

. Cost of cash eqUIVAIENES ACAUINE..........c.euiviieiciceie ettt

. ACCIUAL OF QISCOUNL......vovectie et bbbttt

. Unrealized valuation iNCrease (ABCTEASE).........cvuueureeriuriieieieieieie sttt sseses

. Deduct consideration received on diSPOSAIS............cccovcuereiereiiiieisicie ettt

. Deduct amortization Of PrEMIUM..........ccieuiiiceice et bbb nas

. Total foreign exchange change in book/ adjusted carrying ValUe...............c.ccvveveeiieriiicreeiieee s

. Deduct current year's other than temporary impairment reCognIZEd............cvvrrreerrereineniereeeseseeeeeseeees

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9).........ccccouvrvrvrrererrerreerierrernns

. Deduct total nonadmitted @MOUNLS...........cccciiiueueiiersiss st snas

. Statement value at end of current period (Line 10 MIiNUS LiNE 11).....ovivorreninrsnisissssessessssssssssssessssnessesssseneans

........................................ 173,613,930

........................................ 484,648,023

............................................... 192,841

.......................................... 62,143,892

........................................ 676,215,157

................................................. 98,077

........................................ 564,842,843

QSI108
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Statement as of June 30, 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 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
Acquired by Purchase
CARILLON HOME OFFICE PHASE 2 ST PETERSBURG ‘ FL | ...06/30/2011 | VARIOUS (66,413)
0199999. Totals. 0 0 0 (66,413)
0399999. Totals: 0 0 0 (66,413)
SCHEDULE A - PART 3
Showing aII Real Estate DISPOSED Dunng 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 11 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 BJ/A.CV. 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) BJA.C.V. on Disposal During Year | onDisposal | on Disposal | on Disposal |Encumbrances Incurred

NONE




Statement as of June 30, 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

NONE

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

2030

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 CA 03/01/2011.... |. (143,379) (143,379) | coovvrereeverernnineiienes [ | ervnenennennnnened80,825 [ v | e | oo 0
. | Fort Lauderdale FLoiirieririee [ 11/12/2004.... 16,868,086 | ... | e 763 . SO SRS PO SO TN PP 0
89520, Westminster. [0 U RN 08/17/2005.... | covovvereriinrrane | i 2AT4,883 | oo | ervssisssiieninsnissisnes | oeressssssissns s | oot snssnssnns 0 | oot | eeriissssesssssssssssesnsenes | e esnnens 17,923 | oo | | e 0
0299999. Total - Mortgages With Partial Repayments s 29,342,949 | 0 | i (142,615) () I 0 (142,615) | ........ (V1 I 0. 498,749 |......... 0 0]... 0
Mortgages Disposed
89585........cvvieiiniis |Du|uth .. |GA | ......... |09/01/2005.... 06/27/2011.... [ oo 3,072,929 | ..o | s 0].. 23,072,929 | e 3,309,663 236,734 | ... 236,734
0399999. Total - Mortgages Disposed... (SRR [FUPRRRRT 3,072,929 0 . 0 {0 [TRROON o I ISR 3,072,929 236,734 | ..... 236,734
0599999, TOtAl MOMGAGES. .........vvveerrrereirriiseiiesiseseieseississaies ssetssesseessses st 2815877 | o (0 [ (142,615) | cvvoverererriseiseind (0[PSR | I IO [REV X)) RN | I IO 3,072,929 236,734 | ..... 236,734
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Statement as of June 30, 2011 of the 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

1 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
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
000000 00 O | Apollo Tax Credit Fund VIII LP, I Boston | MA....... | Apollo Housing Il LLC | | 06/30/2000.... ’ - 297,881 99,305 59.5
3199999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 297,881 0 99,305 | ... XXX
All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 0O | BC Wilber School LLC | Boston | MA........ | Beacon Wilber LLC | | 12/01/2009.... | - 32,645 22,875 95
3599999. Total - All Other Low Income Housing Tax Credit - Unaffiliated 32,645 0 22,875 | ... XXX..
3999999. Subtotal - Unaffiliated 330,526 0 122,180 [...XXX..
4199999. Totals. 330,526 0 122,180 [...XXX..
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 11 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 BJ/A.CV 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.J/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0| Foss Virginia 2010 Fund I, LLC | St. Paul | MN... | Capital Distribution.... . [ 09/22/2010 | 05/02/2011 183 |- - - 0 183 183 0 |-
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 183 0 0 0 0 0 183 183 0 0 0 0
3999999. Subtotal - Unaffiliated 183 0 0 0 0 0 183 183 0 0 0 0
4199999. Totals 183 0 0 0 0 0 183 183 0 0 0 0
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Statement as of June 30, 2011 of the 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 - U.S. Government

912828 QK 9| US TREASURY NOTE 0.625% 02/28/13 ‘ ........... ‘ ....04/08/2011 | J.P. MORGAN SECURITIES INC 97,713 98,000 70 |1
0599999. Total - Bonds - U.S. Government 97,713 98,000 70 | XXX i
Bonds - Industrial and Miscell

149123 BV 2| CATERPILLAR INC 3.900% 05/27/21 ..05/24/2011 | BARCLAYS 1,492,995 1,500,000 1FE

226566 AK 3 [CRICKET COMMUNICATIONS 7.750% 05/15/16. ....05/18/2011 | GOLDMAN SACHS & CO 182,750 170,000 293 | 4FE

536022 AC O |LINN ENERGY LLC/FIN COR 8.625% 04/15/20..........ccovveuimmmrrrinrnsiiisnsiiiisssssisssssisssssssssssssssssssssssssssenss | sovsnenes ....04/06/2011 | Tax Free Exchange. 732,832 750,000 4FE

543218 AA 9| LONGVIEW FIBRE 144A 8.000% 0B/01/16..........ccmrvrvermreerisrnriessisessessesssssssessssssssssssssssssssssssssssssssssssns. | sessennenes ...05/17/2011 | BANK OF AMERICA 228,827 230,000 4FE

629568 AV 8| NABORS INDS INC 5.000% 09/15/20........ccrvvuummerrreermeremiemmessessmsessesssssssssssssssssssssssssesssssssssssssssssssssnssssssses | sessneeees ...05/12/2011 | J.P. MORGAN SECURITIES INC 2,566,025 2,500,000 21,528 | 2FE

69512E BV 6 | PACIFICORP MTN SER-C 9.150% 08/09/11 ....05/31/2011 | SLIC-LPGO-GEN 3,553,200 3,500,000 80,063 | 1FE

826501 AA 6| SIERRA REC FNDG 2006-1A 5.840% 05/20/18 ....05/31/2011 | SLIC-LPGO-GEN 2,470,399 2,410,657 4,302 | 1FE

82650W AB 6 |SIERRA REC FNDG 2008-1 4.186% 02/20/20..........ccovvermerrrermesreimsessessiseseessssesssssssesssssssssssssssssssssnssssss | sessneeses ...05/31/2011 | SLIC-LPGO-GEN 2,456,088 2,407,186 3,086 [1FE

907818 DH 8| UNION PACIFIC CORP 144A 4.163% 07/15/22.........cccmmerreeieereeiereeiissesssissessssssssssssssssssssssssssssssssessssssns | sessnsenes ....06/23/2011 | Taxable Exchange 679,678 575,750 2Z

914906 AH 5| UNIVISION COMMUNICATION 7.875% 11/01/20......cccmmerveerereeumerneiuseesesssssessesssessssssssessssssessssssnsesssssense | sevsneeees ....06/24/2011 | GOLDMAN SACHS & CO 505,625 500,000 6,344 |4FE

20588Y AE 3| CONNACHER OIL AND GAS 1 8.500% 08/01/19 ....05/20/2011 | CREDIT SUISSE/FIRST BOSTON 230,000 230,000 5FE

N2012# AC 7|CIMPOR FINANCIAL OPERAT 5.750% 06/27/13 ....03/31/2011 | AGIM-IMD SHORT-GEN 9,676,363 9,000,000 145,188 |2
3899999. Total - Bonds - Industrial & Miscellaneous 24,774,782 23,773,593 260,804 |.......... XXX oo
8399997. Total - Bonds - Part 3 24,872,495 23,871,593 260,874 |......... RO
8399999. Total - Bonds 24,872,495 23,871,593 260,874 | ... YO
9999999. Total - Bonds, Preferred and Common Stocks. 24,872,495 XXX 260,874 |......... P00 S

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




Statement as of June 30, 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 4

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

G030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchang| Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposa| Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
912810 QL  5|US TREASURY NOTE 4.250% 11/15/40......cccovvivnrrnrinnnnnnns ‘ ..... ‘05/12/2011| BANK OF AMERICA.......cccovovnnins [onnninnnns | v 4,905,058 | ........ 5,000,000 | ......... 4,859,981 | ........ 4,860,007 | ..o | e 1,045 | [ 1,045 | | s 4,861,052 | .oooess [ s 44,007 | ...... 44,007 |..... 105,076 | 11/15/20401...........
0599999. Total - BONAS = U.S. GOVEIMIMENL. ... ieuteuitstisstie ittt snnnnes | ennisned 4,905,058 | ......... 5,000,000 | ......... 4,859,981 | ........ 4,860,007 | ..ooovvvrinnns [ 1,045 | oo, (V) [ 1,045 | oo [ I 4,861,052 | ....... 0 [ . 44,007 | ...... 44,007 |..... 105,076 |...... XXX... [ XXX....
Bonds - U.S. Special R and Special A t
31402R RN 1 |FNMA 735893 5.000% 10/01/35. [SOSTRRRR PO 06/01/2011| Paydown...........coccvveeee 83,997 | oo 83,997 | covvrrrens 84,840 | ...ccoooneen. 84811 | oo [ s (1)) IS IO () IR ISR 83,997 | oo [ | e 0] e 1,729 | 10/01/20351...........
31407Y RS 0|FNMA 844797 4.500% 10/01/35 ISSTRURRRIN IV 06/01/2011| Paydown..........ccocernrvnee 1,589 | 1,589 | v 1,603 | oo 1,602 | o | e (14) (14) | ..... 1,589 [ v [ | v [V I 29 [10/01/2035/1...........
31412Q  YQ 6|FNMA 932319 4.000% 12/01/39 ISVTURORRRON IV 06/01/2011| Paydown...........ccoccvvvene 5,136 | ...... 5,136 5112 | ... 5,112 [ o [ e 24 24 5,136 | covvvvvvs [ [ e (0 I 90 |12/01/2039|1...........
31412T NX  7|FNMA 934306 5.500% 06/01/38 ISSTTURRRRINN IV 06/01/2011| Paydown...........coccvrunee 45,286 06/01/2038] 1..
31414X U8  3|FNMA 979507 5.500% 04/01/38 .1 06/01/2011| Paydown 15,761 04/01/2038 1..
31416P  VF 1| FNMA AAB013 4.500% 05/01/39.......ccvuveirrererrieririrrrinrirennns | ceine 06/01/2011| Paydown...........cccenvenee 41,434 05/01/2039| 1..
31416W RJ 3 |FNMA AB1388 4.500% 08/01/40 ST O 06/01/2011| Paydown..........ccovervrenns 502 08/01/2040(1...........
31417M NG 4 |FNMA AC3090 4.500% 09/01/39 [SSTURRR OO 06/01/2011| Paydown...........ccoccvveene 2,677 09/01/2039|1...........
31417y TT 4| FNMA MA0561 4.000% 11/01/40 SRS B 06/01/2011| Paydown..........cccccouuve. 56,585 11/01/2040| 1...........
31418N XS 4 |FNMA AD1588 4.000% 02/01/40. [ESSTIRTIN B 06/01/2011| Paydown..........c.crvvevnen. .3,552 02/01/2040(1...........
31418S  XB  0|FNMA AD5173 4.000% 09/01/40. (SRR B 06/01/2011| Paydown...........coccvveeee 384 09/01/2040(1...........
31418V WQ 1|FNMA AD7854 4.500% 06/01/40. (ST PO 06/01/2011| Paydown...........coccnrenee 438 06/01/2040(1...........
31418X 7J  1|FNMA AD9896 4.000% 08/01/40 [ESSTIRRTIN B 06/01/2011| Paydown..........ccrvvevneene 7,709 .36 |..... 7,709 08/01/2040(1..
31418X ML 9|FNMA AD9362 4.000% 09/01/40. [ESSTRRIN I 06/01/2011| Paydown 695 JUOEC I O 695 09/01/2040(1..
31418Y AG  1|FNMA AD9906 4.000% 08/01/40 [ESSTIRTIN B 06/01/2011| Paydown 4,650 222 | 4,650 08/01/2040| 1..
31419C BX O [FNMA AE1853 4.000% 08/01/40..........covvuerrrrrernrerernrireerene [ e 06/01/2011| Paydown..........c.oeveunenne 561 . JIOC I O 561 08/01/2040(1..
31419C XY 4 |FNMA AE2494 4.000% 09/01/40 [SSSTURUIRRN BV 06/01/2011| Paydown..........ccocceunnee. 66,337 | .o 66,337 | coverirrn 66,026 | ..oovvene. 66,028 | ..o | e 309 309 |..... 66,337 09/01/2040(1...........
31419E 4B 2| FNMA AE4417 4.000% 10/01/40 [SSTTIRRRR DOV 06/01/2011| Paydown..........c.ovveuneene 3670 | ...... 3,670 3,653 | ..... 3,653 | oo | e 17 A7 3,870 | oo [ e [ e 0 | e 64 [10/01/2040(1...........
31419E  SP 5| FNMA AE4125 4.000% 10/01/40.........covveieerneiernireieseireinns | ceee 06/01/2011| Paydown..........ccoeveunenn. 37,303 174 | ... 37,303 | oo [ [ e (U I 592 | 10/01/2040|1...........
31419F EJ 1|FNMA AE4636 4.000% 10/01/40 [SSTTIRUOIRON DOV 06/01/2011| Paydown..........c.rvvevneene 13,331 .62 |..... 13,331 [ oo | e [ i (V1 I 236 |10/01/2040|1...........
31419F UH  7|FNMA AE5083 4.000% 09/01/40.........cocmveermimerernrineererereinnins | ceven 06/01/2011| Paydown...........ccoccrveeee 4,060 A9 4,060 | oovveres | e | e (0 IO 64 |09/01/2040|1...........
31419F W5  1|FNMA AE5167 4.000% 09/01/40. FESTR BV 06/01/2011| Paydown...........cocenvenee 109 JOVPS N 09 | e . 0 2 |09/01/2040(1...........
31419F XP  6|FNMA AE5185 4.000% 09/01/40 [SSTTIRR DO 06/01/2011| Paydown..........c.rvverneene A141 IO 1141 .0 09/01/2040(1..
31419H 5P  3|FNMA AE7153 4.000% 10/01/40.. .106/01/2011| Paydown 41,892 195 |..... 41,892 0 10/01/2040(1..
31419H T3 6 |FNMA AE6869 4.000% 10/01/40 ST 06/01/2011| Paydown..........ccovernrene 10,381 .49 . 10,381 .0 10/01/2040] 1..
31419H XN 7 |FNMA AE6984 4.000% 10/01/40 VTR O 06/01/2011| Paydown...........ccoccvveuee 2,996 I T I 2,996 [ .cooveer | e [ e (1 I 50 |10/01/2040|1...........
31419) 7G  7[FNMA AE8094 4.000% 10/01/40 [T o 06/01/2011] Paydown.........cocvvvnnennes 1,558 il | 1,558 | o Lo | i 0] e 26 [10/01/2040(1...........
3199999. Total - Bonds - U.S. Special Revenue & Assessment .. .. SR RRRRR [PPRR 453,734 | ..........453,734 | ..........457,987 | ... 457,868 | ......coeeee..0 | coirenna(@131) | i (U I (4,131) | e (U I 453,734 | ....... (U (| I 0 e 8,327 |...... XXX... [.XXX....
Bonds - Industrial and Miscellaneous
000759 DE 7| AMERICAN BUS FIN SERV 4.280% 08/01/33........ccccourvvrernnes | vorne 06/01/2011| Paydown..........cccoeernrenn 15,369 | coovvvvrrnee 15,369 | .oovvrvinnes 15,268 | ..o 11,806 3,563 3,563 |..... 15,369 [ .vvvree | verervrivrrens [ v (V1 IO 548 |08/01/2033| 1Z*.......
00126V AB 6 |AGY HOLDING CORP 11.000% 11/15/14.......ovvovvererrirrirnirens | e 04/06/2011| LIBERTAS PARTNERS LLC......cc. | veorevvieees | veveereennns 94,000 | .....cooc... 100,000 | c.oovvvrnnes 88,500 | ..oocvvrnene 89,726 | ..o | e 570 570 |..... 90,296 | .coovvvee | cerrenns 3,704 | ....... 3,704 | ....... 4,461 | 11/15/2014| 5FE......
MONLIC-NMS-NON MATCHED
00206R AM 4 |AT&T INC 5.600% 05/15/18... . i 03/31/2011|SURPLUS | | e 1,094,794 | ......... 1,000,000 | ......... 1,060,030 | ......... 1,063,434 | ..o | e (1,527) | oo | everrenens (1,527) | oo | e 1,051,907 | .ovvvrse | o 42,887 | ... 42,887 | ...... 21,156 | 05/15/2018| 1FE......




Statement as of June 30, 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 4

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

1’5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchang| Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposa| Disposal Disposal |During Year| Date (a)
MONLIC-NMS-NON MATCHED
05567L G6 8|BNP PARIBAS 3.250% 03/11/15 .|F...|03/31/2011| SURPLUS [ | 1,512,388 | .........1,500,000 | .........1,495,065 | ......... 1,495,758 |. 262 | oo | e 1,496,020 03/11/2015| 1FE......
MONLIC-NMS-NON MATCHED
057224 AZ  0|BAKER HUGHES INC 5.125% 09/15/40... .| 03/31/2011| SURPLUS [ | 2,828,638 3,002,055 |. 240 | oo | e 3,002,295 09/15/2040( 1FE......
05947U 4C  9|BANC OF A COMM MTGE 200 5.367% 09/01/47. .106/01/2011| Paydown............cccvvenec. 45122 | .coovveren 85,122 | i AB2TT | 45,136 |. (14) | ..... 45,122 02/01/2015(1Z~.......
05950E  AD  0|BANC OF A COMM MTGE 200 5.906% 05/01/45...........courure | curne 06/01/2011| Paydown..........ccoeernrene 179 (T O [ 3. w3 | A79 05/01/2045(1Z*.......
MONLIC-NMS-NON MATCHED
064149 A6  4|BANK OF NOVA SCOTIA 3.400% 01/22/15........cocvvrvrirernnnnes A.. |03/31/2011|SURPLUS | | e 2,064,512 | ......... 2,000,000 | ......... 1,997,440 | ......... 1,997,860 | ....coereririrns [ e 83 |. w83 | e [ e 1,997,943 01/22/2015| 1FE......
07383F 7V 4|BEAR STEARNS COMM 2005- 4.581% 06/01/41.........cccoovvvres | veene 06/01/2011| PaYAOWN........covvererrreirierierieees | cevvirerirenes | cvvieneiinns 172,945 | ..o 172,945 | oo 171,756 | oo 172,149 | oo [ v 797 |. 797 | oo | e 172,945 06/01/2041| 1Z*.......
07387B EA  7|BEAR STEARNS COMM 2005- 5.382% 12/01/40.........ccccovvevuree | curne 06/01/2011| Paydown...........cocevvenee 84,600 | ..coovvvene 84,600 | ..ooovvneen. 85,062 | ..ocvvrnene 84,669 | ..o | e (69)|. (69)]..... 84,600 12/01/2014{1Z*.......
07387B FR  9|BEAR STEARNS COMM 2006- 5.707% 04/01/38. e 06/01/2011| Paydown..........c.rvveeneene 9,012 9,011 | ..... 9,011 OO 9,012 04/01/2038| 1Z*.......
12513X AD  4|CITIGROUP/DEUTSCHE 2006 5.554% 01/01/46..........cocevvves [ venee 06/01/2011| Paydown 48,888 ) 48,888 04/01/2014| 1Z*.......
126380 AA 2| CREDIT SUISSE MTGE CAP 5.000% 11/01/36 e 06/01/2011| Paydown..........ccocceunnee. 6,306 | ... 6,306 5,980 | ..... 5,996 310 |..... 6,306 11/01/2036 3Z*.......
126673 DP 4| COUNTRYWIDE ABS CERTS 4.711% 12/01/34........cccouveverer | ceeee 06/01/2011| Paydown.........ccceveeneen. 243,581 | ccooouven. 243581 | ..ocvcvenee 243,569 | ............ 243,569 | ..oovvviviieis | i 12 . A2 243,581 12/01/2034{1Z*.......
126673 ZU 9| COUNTRYWIDE ABS CERTS 5.219% 08/01/35.......cocoovvvevens | e 06/01/2011| Paydown...........coccvvenee 13,955 | oo 13,955 | .o 13,954 | .o 13,954 | .o | e 1. O I 13,955 08/01/2035| 2Z*.......
12668W AC 1| COUNTRYWIDE ABS CERTS 5.714% 09/01/37......ccvvvvrvvrns | venes 06/27/2011| Capital Distribution............ 14,285 [ ..o | e 14,281 | v 14,285 | ..o [, . 0] 14,285 | .ovvves | v [ e (V1 I 03/01/2025|5Z*.......
12670B  AF 6 |COUNTRYWIDE ABS CERTS 5.779% 05/01/37........ccocvvreres [ e 06/01/2011| Paydown...........ccoccvvwene 28,686 | ..ccovevene. 28,686 | .o 28,684 | oo 28,684 | ..o | e 2. i | 28,686 | ..oovvve [ e [ s (U I 673 |05/01/2037|4Z*.......
MONLIC-NMS-NON MATCHED
12673P AC  9|CAINC 5.375% 12/01/19...... IO 03/31/2011|SURPLUS | | e 2,058,675 | .........2,000,000 | .........2,059,920 | ......... 2,054,932 | oo | eeeene(1,292) e | e (1,292) e | e 2,053,640 | .coovree | crienns 5,035 | ... 5,035 | ... 35,833 | 12/01/2019| 2FE......
141781 AR  5|CARGILL INCORPORATED 14 4.375% 06/01/13.......cccvcrerenne | evee 05/05/2011| BANK OF AMERICA. . 3,219,000 | .........3,000,000 | .........3,094,470 | ......... 3,062,977 | oo | eeeeenn(8,935) | o | eereeeenn(8,935) | o | v 3,054,042 06/01/2013| 1FE......
MONLIC-NMS-NON MATCHED
149123 BL 4 |CATERPILLAR INC 5.300% 09/15/35 I 03/31/2011| SURPLUS | | e 1,017,976 1,101,810 | ......... 1,101,054 | oo [ vrreeeenne(B07) [ s [ e (L1070 IS I 1,100,547 09/15/2035| 1FE......
161546 FW  1|CHASE FNDG MTGE LN ABS 4.429% 10/01/14.. N 06/01/2011| Paydown...........coccnvenee 359,130 359,119 | ... 359,119 |. 359,130 10/01/2014|1Z*.......
MONLIC-NMS-NON MATCHED
171232 AQ 4| CHUBB CORP 6.000% 05/11/37......ccvvvevrmrrreenrirereniniererineines | oeees 03/31/2011| SURPLUS | | e 2,075,453 2,000,000 ...2,282,240 2,280,458 | ..o | e 1,276) | i | e 1,276) | e | v 2,279,182 05/11/2037| 1FE......
172973  5J 4| CITICORP RES MTGE 2006- 5.000% 02/01/36.... e 06/01/2011| Paydown..........cccoeervrenes 4,032 | s 4,032 3,815 | ... 3,819 4,032 02/01/2036(1Z*.......
17305 DG 7 |CITIBANK CC ISSUANCE 5.700% 05/15/13.......cccovvvevemererinns [ e 05/15/2011| PaydOWN........cooverererecirernninrerenines | ceerevineines | eeerees 4,000,000 | ......... 4,000,000 | ......... 4,000,000 | ......... 4,000,000 | ..ooovrrermnrens [ e . 0 [ [ e 4,000,000 05/15/2013| 2FE.......
MONLIC-NMS-NON MATCHED
20030N BB  6|COMCAST CORP 6.400% 03/01/40..........covververrrenrrrerirerens | ceeee 03/31/2011|SURPLUS | | v 2,042,616 | ......... 2,000,000 | ......... 1,990,480 | ......... 1,990,345 | ...ooovirverinnns | s 114 |. T4 | e | v 1,990,459 | ..oovvvre | v 52,158 | ...... 52,158 | ...... 74,667 | 03/01/2040| 2FE......
MONLIC-NMS-NON MATCHED
205363 AL 8| COMPUTER SCIENCES CORP 6.500% 03/15/18.......ccccccrvvs | vurne 03/31/2011| SURPLUS | | e 5,419,590 | ......... 5,000,000 | ........ 5,582,390 | ......... 5,534,051 | .ovvvvevrieiins | e (15,380) [ ..vvvvrevreriris | cerrend (15,380) [ ..vvvvvervnrnne | v 5,518,670 | .covcvvrs | veree (99,080) | ..... (99,080) | .....176,944 | 03/15/2018| 2FE......
MITSUBISHI UFJ SECURITIES
22303Q AG 5|COVIDIEN INTERNATIONAL 6.000% 10/15/17......ccovvevvrrreren F..[0524/2011{USA | e 1,750,680 | ......... 1,500,000 | ......... 1,498,786 | ......... 1,499,007 | oo [ e 84 |. w84 | e | e 1,499,092 | ...oooee [ vune 251,588 |..... 251,588 | ...... 55,500 | 10/15/2017| 1FE......
22541S 2R 8|CSFBMTG SEC CORP 2004- 4.587% 11/01/37......ccovvrercvrane | e 06/01/2011| Paydown...........ccoccvvvene 217,657 | ccoovvenee. 217,657 | coovvrnn 213,517 | e 216,294 | ..o | e 1,363 | o | v 1,363 | coeeerveene [ v 217,657 [ v | e | e (U I 4,342 | 11/01/2037| 1Z*.......
225470 NJ  8|CSFBMTG SEC CORP 2005- 5.230% 12/01/40........cccovrvrvene [ e 06/01/2011| PaydOWN........coovvriveriiererniinsienines | ceeerineinns | crvveineenns 138,847 | oo 138,847 | oo 138,582 | oo 138,582 | oo | e 265 |. 265 | oo | e 138,847 | oo | e [ e 0] e 3,631 [12/01/2040( 1Z*.......
22943N  AA 1 |CREDIT SUISSE/MS 2006-H 0.377% 05/15/23.........ccccevvrverrs | ceene 05/15/2011| PaydOWN........ooverreriinirinerirerienes | ceerirerirenes | cviens 14,002,700 | ....... 14,002,700 | ....... 13,996,357 | ....... 14,002,004 | .....oovvvirrvrs | e 696 |. (51 RO (P 14,002,700 |.......... . 0 25,946 | 05/15/2023| 1Z*.......
22944B  CX 4| CREDIT SUISSE MTG 2007- 7.000% 08/01/37........cvvvvevrmire | curne 06/01/2011| PaydOWN........ccoververerirerinrinrienines | ceerevirerenns | cveveinenns 165,609 | ............ 165,609 | ...cooeenee 170,060 | ..ovvoenee 169,851 | oo | v (4,242) | coovvvererceis | v (4,242) | oo | v 165,609 | .cvvvvee | corrrerivrinens [ i 0| e 4,687 |07/01/2037| 3Z*.......
MONLIC-NMS-NON MATCHED
254700 AA 7 |DISCOVERY COMMUNICATION 5.625% 08/15/19.......cccoovuve | cvene 03/31/2011|SURPLUS | | e 2,432,409 | ......... 2,250,000 | ......... 2,372,085 | ... 2,361,364 | .oooovvvcrierns | e (VX57.) 1 SR I (VX571 N 2,358,741 | oo | e 73,668 | ...... 73,668 | ... 79,453 | 08/15/2019| 2FE......
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MONLIC-NMS-NON MATCHED
260543 BJ 1|DOW CHEMICAL 7.375% 11/01/29 I 03/31/2011| SURPLUS | | e 1,194,313 | .........1,000,000 | .........1,149,320 | ......... TALT977 | v | oo (1,028) [ s [ e (1,028) [ e | 1,146,950 |.......... | .....47,363 | ...... 47,363 | ...... 30,729 | 11/01/2029| 2FE......
281023 AR 2 |EDISON MISSION EXCHGD 7.750% 06/15/16.... e 05/16/2011| CITIGROUP 364,000 | ............ 400,000 | ............398,000 | ............ 398,507 | .ovvvvervnrienns | e 71 [ | vl 71 [ 398,578 |..cccooeee | .....(34,578) | ... (34,578) | ...... 13,261 |06/15/2016(5FE......
MONLIC-NMS-NON MATCHED
283695 BP  8|EL PASO CORPORATION EXC 5.950% 04/15/17......cccocvoveene [ o 03/31/2011| SURPLUS | | e 2,720,620 | ......... 2,500,000 | ......... 2,648,000 | ......... 2,633,892 | ..o | e (4,426) [ ..o | v (4,426) | ..o | i 2,629,466 | ..o | oo 91,155 | ...... 91,155 | ...... 68,590 |04/15/2017| 2FE......
291701 CR  9|EMPIRE FNDG 1998-2 M1 7.490% 06/01/24..........ccovvvrcvvcrnres | vurne 06/01/2011| Paydown..........c.coeveunvn. 22,812 | ....... 22,812 22,805 | .ovrvrinen 22,805 | oo | v 7. I A P 22,812 | oo [ [ e (V1 I 717 | 06/01/2024| 1Z*.......
MONLIC-NMS-NON MATCHED
30212P  AC  9|EXPEDIA INC 8.500% 07/01/16.......covvveermreriiiriirnrrseirerneinns | ceene 03/31/2011| SURPLUS | | e 2,180,000 | ......... 2,000,000 | ......... 2,200,000 | .......... 2,159,695 | ..ovvvvvevriieiins | e (12,316) [ .vererververnris [ v (12,316) [ .ovrevrervrnes | v 2,147,379 | oo | s 32,621 | ... 32,621 |..... 127,500 |07/01/2016| 2FE......
337738 AF  5|FISERVINC 6.125% 11/20/12. ST PV 06/14/2011| TENDER OFFER.........cocvvmivmerree | verirerernens | verirenes 2,955,684 | ........ 2,742,000 | ......... 2,861,952 | ......... 2,816,617 | oo | s (17477) [ e | v (17,477) | oo | e 2,799,140 | .ccovve [ cenne 156,544 |..... 156,544 | ..... 95,170 |11/20/2012| 2FE......
MONLIC-NMS-NON MATCHED
337738 AG  3|FISERVINC 6.800% 11/20/17. ISR Do 03/31/2011|SURPLUS | | e 2,221,762 | ......... 2,000,000 | ......... 2,237,360 | ... 2,216,869 | ..ovvveerririns | e ((CE1 22 R IS (6,692) [ .ovvvrreererns | e 2,210,177 | oo | s 11,586 | ...... 11,586 | ...... 49,489 | 11/20/2017| 2FE......
MONLIC-NMS-NON MATCHED
35671D AS 4 |FREEPORT MCMORAN COPPER 8.375% 04/01/17.......ccccoouv. | o 03/31/2011|SURPLUS | | 2,753,125 | .........2,500,000 2,800,000 | ......... 2,727,083 (23,763) | . (X (X) R I 2,703,320 | .covovre | v 49,805 | ...... 49,805 |..... 104,688 |04/01/2017| 2FE......
35729P PC 8| FREMONT HOME LN TR 2006 0.506% 04/25/36...........cccovuvene [ vonne 06/27/2011| Capital Distribution............ 13,878 | oo w0 [ 13,878 [ v | e | v (1 I 02/25/2016| 6Z*.......
36228C VR 1|GSMTG SEC CORP 112005 4.680% 07/01/39.......cccovevvvrrer | v 06/01/2011| Paydown...........ccocenvenee 14,030 | .o 14,030 (69)]..... 14,030 [ .vvevveen | e | e (VI IO 274 103/01/2014|1Z*.......
36228C ZS 5[GSMTG SEC CORP 112007 1.142% 03/06/20. e 05/06/2011| Paydown..........c.covveenen. 17,922 .. 17,922 .69 |..... 03/06/2020| 1Z*.......
36828Q QD  1|GE CAPITAL COMM MTG 200 5.460% 11/01/45........oovvvcvvre | evee 06/01/2011| Paydown 174,758 ...(155) 05/01/2015| 1Z*.......
396789 JR 1| GREENWICH CAP COM FN 4.305% 08/01/42 e 06/01/2011| Paydown..........ccoeceunne. ..61,889 253 |..... 08/01/2042| 1Z*.......
MONLIC-NMS-NON MATCHED
41283D AC  7|HARLEY DAVIDSON 144A 5.750% 12/15/14.......ccovvvivvniernns | e 03/31/2011| SURPLUS | | e 1,045,899 | ......... 1,000,000 | ......... 1,013,320 | ......... 1,011,292 | oo [ v (4015 1 [ STRRONR SOOI (709) | covvvvererrrneen | v 1,010,583 | ..oovvvse | e 35316 | ...... 35316 | ...... 16,931 |12/15/2014| 2FE......
MONLIC-NMS-NON MATCHED
418056 AS 6 [HASBRO INC 6.350% 03/15/40 [SSTRRRRONY PO 03/31/2011| SURPLUS | | e 2,477,189 ..2,500,000 ..2,490,325 | ......... 2,490,140 230 [ | e 2,490,370 03/15/2040| 2FE......
428040 BZ 1|HERTZ CORP 8.875% 01/01/14 ST DO 04/06/2011| VariOUS.........coovvvrrienivnnrierierinnes | coevirenienns | cevienes 1,009,924 | ........... 988,000 ...1,005,760 | ............ 996,308 |. (2,320) | ..... 993,988 01/01/2014| 4FE......
MONLIC-NMS-NON MATCHED
438516 AR 7 |HONEYWELL INTERNATIONAL 5.700% 03/15/36........coccvveres [ vonee 03/31/2011| SURPLUS | | e 1,599,882 | ......... 1,500,000 | ......... 1,712,340 | ......... 1,710,882 | oo | e (1,021) [ o | v (1,021) [ oo | e 1,709,861 03/15/2036 1FE......
MONLIC-NMS-NON MATCHED
460146 CF  8|INTL PAPER CO 7.300% 11/15/39 cevnreerinernnines | e 03/31/2011| SURPLUS | | e 2,229,158 | ........ 2,000,000 | ......... 2,235,140 | ......... 2,234,258 | ..o | e (UAE) | OSTRRR [T (A1)} [T I 2,233,543 11/15/2039| 2FE......
46625M RA 9| JPMORGAN CHASE COMM 200 4.200% 07/01/35.........cocevres [ vonee 06/01/2011| PaydOWN........ccovvrveermeirerniisseieninns | ceeerineienns | crvveiieenns 108,070 | .ovvvrenee 108,070 | ..cvvuvnee 105,317 | v 107,349 | oo | s 721 |. 7 I OO I 108,070 07/01/2035(1Z*.......
46625Y XQ 1 |JPMORGAN CHASE COMM 5.361% 12/01/44.........ocovvvovvveres | o 06/01/2011| Paydown...........ccoccvveene 48,899 | ..ooovovene 48,899 | ..o 49,140 | ..oocoveneen 48,916 | ..o | e (17)]. (17) [ ...e. 48,899 01/01/2015(1Z~.......
52521G  AB  1|LEHMAN SM BAL COMM 2007 5.350% 03/01/37......cccvovvrers | evee 06/01/2011| Paydown..........ccovvevevneerernnnnerennes | vevervenenns | v 1,458,244 | 111,458,244 | ......... 1,457,025 | ......... 1,457,025 | .oooooevvicnns | s 1,219 | i | e 1,219 [ | e 1,458,244 03/01/2037| 1Z*.......
52522Q AM 4 |LEHMAN MTGE TR 2007-10 6.000% 12/01/37... B 06/27/2011| Capital Distribution............ccccvevrene | covrverrenes [ vvrreeeeen 34,234 [ i | e 34,234 | 034,234 | i s . w0 34,234 10/01/2021{1Z*.......
52522Q AM 4 |LEHMAN MTGE TR 2007-10 6.000% 12/01/37......covvvvermrrene | enee 06/01/2011| Redemption ~ 66.6304 43,728 | oorriin29,136 | i 29,136 | i [ . 20 29,136 . [12/01/2037{ 1Z*.......
536022 AB  2|LINN ENERGY LLC/FIN COR 8.625% 04/15/20... N 04/06/2011| Tax Free Exchange.........coccovvecrens | cevvvverinns | vrreennnnn 732,832 | 110000 750,000 | oo 731,640 | 1o 732,368 | oo | s 464 |. AB4 | oo | i 732,832 04/15/2020| 4FE......
543218 AA 9| LONGVIEW FIBRE 144A 8.000% 06/01/16.........ooceeeremerrerrs [ 05/20/2011| BANK OF AMERICA. 235175 | cocvornven. 230,000 228,827 | oo [ e | e . w0 [ 228,827 06/01/2016| 4FE......
MONLIC-NMS-NON MATCHED
549271 AF  1|LUBRIZOL CORP 6.500% 10/01/34........ccccovvvemremmvnmninerrens [ e 03/31/2011|SURPLUS | | v 1,079,840 | ......... 1,000,000 | ......... 1,070,020 | ......... 1,069,483 [ ...oovvvverienns | cererriinns (221) | vevereverrenins [ e, (V24 ) IO I 1,069,262 | ...occooee | v 10,578 | ...... 10,578 | ...... 32,500 | 10/01/2034| 2FE......
57164R AS  1|[MARRIOTT VAC CLUB TR 20 4.506% 04/01/27.......cccovoeveuvne | voee 06/01/2011| Paydown...........coccvveeee 285,539 | ...coouee. 285,539 | oo 285,537 | cooverenn 285,537 | .oveveveveveiens | s 2. i | e 285,539 | ...coouee. . (U I 5,236 | 04/01/2027| 1FE......
MONLIC-NMS-NON MATCHED
580645 AF 6| MCGRAW-HILL COMPANIES 6.550% 11/15/37.......ccccovvrercnns | corne 03/31/2011| SURPLUS | | e 1,049,353 | ......... 1,000,000 | ......... 1,078,960 | ......... 1,078,050 | ...oovvverevierns | e (298) [ e | e (298) [ .vvrvrerreene | v 1,077,752 | covvvnee | cenee (28,399) ] ..... (28,399) | ...... 24,744 | 11/15/2037| 1FE......
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59022H LF 7 |[MERRILL LYNCH MTG TR 5.392% 11/01/37.....ccvvvrvrevrrrerirs | oo 06/01/2011| PaydOWN.........oucverrerreeeirnerierienes | cevviverirenes | cvvineiinns 108,588 | ..cvvvnee 108,588 | ............ 108,848 | ...ccvvvvee 108,588 | ...ouvvvrieerins [ e w0 [ | s 108,588 | ..oooevee | o [ v 0 e 2,403 |07/01/2014{1Z".......
59022H NB 4 |MERRILL LYNCH MTG TR 5.282% 01/01/44.........ccosvveverrerrs | ceene 06/01/2011| Paydown..........ccrvvernenne 27,150 | covvrirens 27,150 | covvrvrens 27,298 | .o 27,156 | oo | e (5)]. i(B) [ o 27,150 | covovvvs [ s [ s 0 | e 602 | 10/01/2013|1Z".......
MONLIC-NMS-NON MATCHED
59156R  AY 4 |METLIFE INC 5.875% 02/06/41.........ccovvmeremreerirererneersseinenes | ceeee 03/31/2011|SURPLUS | | e 1,000,686 | ......... 1,000,000 | ......... 1,029,260 | ......... 1,029,062 [ ...oouvervircren | cevrrerienes (96) ((CLC) | T 1,028,966 | ......c... | vooe. (28,280) | ..... (28,280) | ...... 38,351 | 02/06/2041| 1FE......
617451 BP 3| MORGAN STNLY CAP 12005 5.351% 11/01/42.......ccovvrerevns | o 06/01/2011| PaydOWN.......ccoveriveriiererniinserenines | ceererineinns | cvereireeens 185,251 | oo 185,251 | .ocveenee 186,262 | ..cvvvene 185,272 | oo | e (21) (VA [T I 185,251 | ovvvveen | e [ i [V I 4,018 | 04/01/2013| 1Z*.......
61745M L2 7 [MORGAN STNLY CAP | 2004 4.690% 06/01/41..........ccccovvcrurns | e 05/01/2011| PaydOWN........coovvrvrrrrrirernrisseieniins | ceeensneiinns | cvvveinnnnns 108,071 | oo 108,071 | voeveenee 105,200 | .ovvoernee 107,812 | oo | e 258 258 | oo | e 108,071 | covovvvvee | evrververveirens [ v 0] e 1,870 | 06/01/2041(1Z*.......
61747Y CK 9| MORGAN STANLEY 4.200% 11/20/14.........oovemevrerenerrssrinenes [ e 06/22/2011| VAIOUS......oooeverrererrervserierireeesnees | cveveenenees | veveeees 7,288,330 | ......... 7,000,000 | ......... 6,997,200 | ......... 6,997,506 | .....cvvvrerriris | e 280 280 |..... 6,997,785 | ..o | cenne 290,545 |..... 290,545 |..... 177,217 | 11/20/2014| 1FE......
MONLIC-NMS-NON MATCHED
651639 AM 8| NEWMONT MNG CORP 6.250% 10/01/39........ccoovvevrrverirerirns [ v 03/31/2011|SURPLUS | | e 1,053,799 | ......... 1,000,000 | ......... 1,075,250 [ .oovovercrecrinerins | vereerinenienins | ceveeniens (126) | cevevvevrrinerns | e [R5) ) IS I 1,075,124 | ..cocovie | woone (21,325) | ..... (21,325) | ...... 31,250 | 10/01/2039] 2FE......
654902 AB 1| NOKIA OYJ 5.375% 05/15/19......ccoumrvrerirrireniseinerieeesensnecens F...] 03/3172011] VAIIOUS.......ooverueernerernrrreriererneesnns | verereeernens | eevireees 2,552,852 | ......... 2,500,000 | ......... 2,641,375 | ......... 2,631,194 | oo | e (2,799) (2,799) [ oo | v 2,628,395 | ..coovrs | e (75,544) | ..... (75,544) | ...... 50,764 |05/15/2019| 2FE......
65504L AC  1|NOBLE HOLDING INTERNATI 4.900% 08/01/20..........ccccrvvure R.. |05/12/2011| J.P. MORGAN SECURITIES INC... [ .cccovvvvrer | vrvverns 2,609,600 | ......... 2,500,000 | ......... 2,493,125 | ........ 2,493,266 | ..oovrrerirnis | e 137 LT/ [T I 2,493,403 | ..cocoors [ s 116,197 |..... 116,197 | ...... 99,021 | 08/01/2020| 1FE......
MONLIC-NMS-NON MATCHED
65504L AD 9| NOBLE HOLDING INTERNATI 6.200% 08/01/40...........ccve.. R..103/31/2011| SURPLUS [ | 1,532,758 | ...ccoou. 1,500,000 | ......... 1,499,580 | ......... 1,499,496 | ...oovvvivirriies | i (51) (63} [T 1,499,445 | ...ooooo | oo 33,312 | ... 33,312 | ... 63,292 | 08/01/2040 1FE......
65536P AA 8| NOMURA ASSET ACC CORP 0.286% 05/25/36..........ccoevenrns [ venee 06/27/2011| Capital Distribution............ 405 |.......... 405 405 [ .o | e IR0 I A05 | s [ [ e (V0 I 04/25/2036| 1Z*.......
65536P AA 8| NOMURA ASSET ACC CORP 0.286% 05/25/36...........cccevreree | curne 06/01/2011| Redemption ~ 44.3139................ 287 | ... 648 287 A84 | e | e 197 | oo (197) | covoeeeneeieen | eereeeerneeineens 287 [ v e | e (V1 T 05/25/2036( 1Z*.......
MONLIC-NMS-NON MATCHED
655664 AH 3| NORDSTROM INC 6.950% 03/15/28.........cccovvmrrmvevrirernnnirs | e 03/31/2011| SURPLUS | | e 1,743,344 | ... 1,500,000 | ......... 1,669,470 | ......... 1,664,978 | ..o | e (1,281) [ o | v (1,281) [ oo | e 1,663,697 | ..oovvrse | e 79,647 | ...... 79,647 | ... 56,758 |03/15/2028| 1FE......
MONLIC-NMS-NON MATCHED
668131 AA 3| NORTHWESTERN MUTUAL LIF 6.063% 03/30/40.... 03/31/2011| SURPLUS 1,572,533 ..1,501,463 148 | oo | v 1,501,611 | oo | o 70,922 | ... 70,922 | ... 45,473 |03/30/2040| 1FE......
MONLIC-NMS-NON MATCHED
67021C AF 4 [NSTAR 5.500% 03/15/40 03/31/2011|SURPLUS | 1,011,672 984,054 116 984,170 | .ccvoverr | et 27,501 | ...... 27,501 | ... 29,944 |03/15/2040| 1FE......
681919 AY 2| OMNICOM GROUP 6.250% 07/15/19.. 03/31/2011| Various 4,449,251 LA316,212 | e [ eeeeen(6,658) | e | eereeed(6,658) [ e | 4,309,554 139,697 |..... 139,697 |..... 115,278 |07/15/2019| 2FE......
MONLIC-NMS-NON MATCHED
68389X AG 0| ORACLE CORP 5.000% 07/08/19.......coevuuevmerimeriererererneninne [ v 03/31/2011|SURPLUS | | e 6,951,794 | ......... 6,500,000 | ......... 6,878,000 | ......... 6,842,340 | .ooovvvvvrverns | v (8,759) [ vovvvernererrrrens | everrnens (CE1S) ) N I 6,833,581 | ..o [ eene 118,213 |..... 118,213 |..... 237,431 |07/08/2019
73316P CF  5|POPULAR ABS MTGE PT TR 5.000% 04/01/35. 06/01/2011| PaydOWN........cooververerireriniinieienines | ceeerireieens | cvereireeens 148,342 148,342 | ............ 148,342 | ....ocoeue. 148,342 | oo | e 0 e [ e 148,342 | oo | e [ i 0 2,914 | 04/01/2035
74925F AA  1|RESIDENTIAL AC LN INC 1.586% 08/25/36. .| 06/27/2011| Capital Distribution.... .2,360 2,360 | ..... 2,360 [ .o [ w0 2,360 0 09/25/2017
74925F AA  1|RESIDENTIAL AC LN INC 1.586% 08/25/36...........cccovverermrnce | even 06/01/2011| Redemption ~ 88.0198.......cccocvees | covvrrrernns [ vvrvrireris 9,376 9,377 | ..... 9,377 | v | eevneeiseinenins 0] 9,377 | cevevvves [ e [ e 0 08/25/2036
75970Q AH  3|RENAISSANCE HELT 2007-2 6.203% 06/01/37........coccomvreemrrns | ceene 06/27/2011| Capital Distribution............ 29,238 | oo | e 29,238 | oo 29,238 | oo | e 0 29,238 | oovvies [ [ e (1 I 06/01/2037| 5Z*.......
759950 FG 8| RENAISSANCE HELT 2005-1 4.970% 05/01/35........cccovvvereveres [ e 06/01/2011| PaYAOWN........oovvererrreivierierirenes | cevvirerirenes | cvvieveiinns 100,054 | ..coovonee. 100,054 | ....ccoouuee 100,053 | ..ovvvene 100,053 | .ovoveveriernns [ e 1 e e | s 100,054 | ..cooocvee | o [ i 0| e 2,178 |05/01/2035(1Z*.......
MONLIC-NMS-NON MATCHED
77340R AH  0[ROCKIES EXPRESS PIPELIN 3.900% 04/15/15.......ccccovuvvvrnes | e 03/31/2011| SURPLUS | | e 4,949,128 | ......... 5,000,000 | ......... 4,996,900 | ......... 4,997,221 | oo | v 300 K0 TN 4,997,520 |..coorrs | e (48,393) | ..... (48,393) | ...... 89,917 | 04/15/2015| 2FE......
78487Q AD 2| STARWOOD VAC OWNERSHIP 6.960% 02/01/19......cccccevres | e 06/01/2011| PaydOWN........cooverrerererernrisreenines | ceererineinns | cveveieenns 114,261 | covvvrnees 114,261 | oo 102,193 | oo 110,424 | oo | s 3,837 K 7 A I IO 114,261 | oo | e [ v 0| e 3,271 |02/01/2019| 2FE......
MONLIC-NMS-NON MATCHED
802815 AQ 3| SANTANDER US DEBT SA 3.724% 01/20/15. . 03/31/2011| SURPLUS 4,861,098 ..5,000,000 5,000,000 25,000,000 | ..oovvevrirerens [ e 0 e [ e 5,000,000 ...(138,902) | ...(138,902) | .....129,823 |01/20/2015| 1FE......
MONLIC-NMS-NON MATCHED
822582 AC  6|ROYAL DUTCH SHELL PLC 5.200% 03/22/17.........cccouvveevrrenes F..|03/31/2011|SURPLUS | | 1,100,783 | .......c. 1,000,000 | ......... 1,069,710 | ......... 1,062,147 [ .o | e (2,158) [ oo | s (2,158) [ oo | e 1,059,989 | ..covvvse | v 40,79 | ...... 40,794 03/22/2017| 1FE......
826501 AA  6|SIERRA REC FNDG 2006-1A 5.840% 05/20/18..........ccccovvreres | corne 06/20/2011| Paydown...........ccccvveeee 79,416 ..79,416 81,384 .0 08/20/2015| 1FE......
82650W AB  6|SIERRA REC FNDG 2008-1 4.186% 02/20/20 .1 06/20/2011| Paydown . 98,156 ...100,150 0 08/21/2017| 1FE......
MONLIC-NMS-NON MATCHED
854502 AA 9| STANLEY BLACK & DECKER 5.200% 09/01/40.........ccovvevrne | corne 03/31/2011| SURPLUS | | e 5,781,529 | ......... 6,000,000 | ........ 5,973,730 | ... 5,973,417 | oo | v 248 248 | oo | e 5,973,664 |.......... ..(192,135) | ...(192,135) | .....180,267 | 09/01/2040| 1FE......
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Statement as of June 30, 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchang| Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposa| Disposal Disposal |During Year| Date (a)
MONLIC-NMS-NON MATCHED
867914 BD 4| SUNTRUST BANKS INC 3.600% 04/15/16........cccrvevermreneennns [ e 03/31/2011|SURPLUS | | e 2,485,584 | ........ 2,500,000 | ......... 2,499,025 | ..o [ e | v (12) (L] [T 2,499,013 | .o | e (13,429) | ..... (13,429) | ........ 1,750 |04/15/2016| 2FE......
MONLIC-NMS-NON MATCHED
872312 AA 1| TCM SUB LLC 144A 3.550% 01/15/15.........ccovrererermrrrerirerins [ 03/31/2011|SURPLUS | | e 10,078,778 | ....... 10,000,000 | ......... 9,986,420 | ......... 9,988,929 | ....ovvvvrerinis | e 362 362 [ oo | e 9,989,292 | ..o | crunn 89,486 | ...... 89,486 |..... 252,444 01/15/2015| 2FE......
MONLIC-NMS-NON MATCHED
878742 AS  4|TECK RESOURCES LIMITED 6.000% 08/15/40.........ccoovvrvene A.. |03/31/2011|SURPLUS | | e 4,972,597 | ......... 5,000,000 | ........ 5,091,600 | ......... 5,091,208 | ...oovervrirrirnns | crrvriinnnd (1) RN RN (K1) R I 5,090,892 |.......... ...(118,296) | ...(118,296) | .....186,667 | 08/15/2040| 2FE......
881609 AS 0| TESORO CORP EXCHGD 6.625% 11/01/15........ccovvoveererrirenns | corne 06/24/2011| WELLS FARGO BANK..........cccoo.... 510,000 | ..coooneen. 500,000 | .....co..... 500,000 | ............ 500,000 | ..oocverererrerens | e 0 500,000 | ..ovverne | v 10,000 | ...... 10,000 | ... 21,899 | 11/01/2015| 3FE......
MONLIC-NMS-NON MATCHED
882440 AS 9| TEXAS GAS TRANSMISSION 4.600% 06/01/15........ocvervvernes [ venne 03/31/2011| SURPLUS | | v 4,172,834 | ......... 4,000,000 | ......... 4,192,480 | ........ 4,165,522 | ..oocveerercriins | e (G (T4 [ I (G (T4 N 4,156,755 | ..oovvrse | v 16,079 | ...... 16,079 | ...... 61,333 |06/01/2015| 2FE......
907818 CY 2| UNION PACIFIC CORP 5.450% 01/31/13.....cccvvvemrreirirririens | e 06/23/2011| Taxable Exchange. 811,541 | .coooecee. 658,000 | ............ 700,807 | .ovvvnnen 685,932 [ ..ocvveriiriiens | cerens (G743 | S I (74532 O 679,678 | ..covvee | 131,863 |..... 131,863 | ...... 32,175 | 01/31/2013| 2FE......
907818 DH 8| UNION PACIFIC CORP 144A 4.163% 07/15/22........cccccoccrurinue | vurne 06/23/2011| DIRECT 750 | ... 750 885 | e | e | e 0] 885 | o | s (135) [ covvverne [QRE) | 07/15/2022| 2Z........
929766 BJ 1| WACHOVIA BANK COM MTG 4.043% 11/01/34.........ovvovvreres | o 06/01/2011| Paydown...........coccvveuee 65,377 | ovvvrerrnn 65,377 | covvrvrnens 65,375 | .ovvrrrenne 65,375 | oo | e 2 2 . 65,377 [ ovvevee | e | e 0 e 1,211 | 11/01/2034(1Z*.......
MONLIC-NMS-NON MATCHED
931142 CS 0| WAL-MART STORES INC 5.625% 04/01/40.........coccorvvemvrrnnns [ 03/31/2011|SURPLUS | | e 2,044,982 | ........ 2,000,000 | ......... 1,983,100 | ......... 1,983,109 [ .oovveecrierinens | e 213 213 [ | e 1,983,323 | .oovvvse | v 61,659 | ...... 61,659 | ...... 56,250 | 04/01/2040| 1FE......
933632 AB 7| WASHINGTON MUTUAL 2007- 5.419% 12/01/49........coccrvvevue | o 06/01/2011| Paydown...........ccocenvenee 21,958 | oo 21,958 | coverirns 21,958 | oo 21,958 | oo | e w0 [ 21,958 | coovvves [ [ e (VI IO 442 | 12/01/2049| 2Zx.......
MONLIC-NMS-NON MATCHED
959802 AB 5| WESTERN UNION 5.930% 10/01/16........cccomvvrvrmrirervrrcirennens | corne 03/31/2011| SURPLUS | | e 6,636,482 | ......... 6,000,000 | ......... 6,649,140 | ......... 6,580,421 (22,140) (22,140) | ..cvvevieries | e 6,558,281 | ...ccovv | crvnne 78,201 | ...... 78,201 |..... 177,900 |10/01/2016| 1FE......
MONLIC-NMS-NON MATCHED
984121 CA 9| XEROX CORP 5.625% 12/15/19........ccvvvrirernererrerinisirerinns | e 03/31/2011| SURPLUS | | e 1,072,515 | ......... 1,000,000 | ......... 1,033,760 | ......... 1,031,683 | oo [ e (T61) [ e [ v (LK) ) [T I 1,030,923 | ..covvrse | o 41,592 | ... 41,592 | ... 16,563 |12/15/2019| 2FE......
G4302*  AA 8 |HARBOUR/MAINSAIL 0.178% 10/01/50......cccovovrnrerennninnernnins [ e 06/05/2011] Paydown........cocovvnnenne 566 | ..... 566 113 [ s 90 [ s 32 [ 444 476 |..... 566 |.......... . 0 1 110/01/20506...........
3899999. Total - Bonds - Industrial & MISCEIANEOUS. .........vuuureuuiieeiiiiiiieriierssris st enisssnssnneenes | ones 157,643,877 | ..... 151,979,750 | ..... 157,199,823 | ... 152,717,910 | oo 32| ... (153,290) | ..oovvvnvees 197 . (153,455) | ...oovvernns 0]... 156,549,979 | ....... 0 {..1,093,897 |..1,093,897 |..3,988,824 |...... XXX... |.XXX...
Bonds - Hybrid Securities
90264A AA  7|UBS PREFERRED FNDG TRV 6.243% 05/15/49.........cccovnvnee | ..... | 06/08/2011| BNP PARIBAS........cooovinirerninnnns [oninnniines | v 493,125 | oo 500,000 | ............ 487,315 [ oo 487615 | .o [ e 49 A9 | | s 487,664 | ..o | v 5461 | ........ 5461 | ... 18,035 [05/15/2049 1FE......
4899999. Total - BONAS = HYDHA SECUMTIES. . ....urveuieieiesirsirissiess ittt | criensseed 493,125 | .o 500,000 | ....cco.... 487,315 | oo 487,615 | .o (U I 49 | s (V)] I 49 | 0 | s 487,664 | ....... 0 [ . e 5461 | ... 5461 | ... 18,035 |...... XXX... [.XXX...
8399997. TOtAl = BONAS = PAM 4.ttt | s 163,495,794 | ..... 157,933,484 | ..... 163,005,106 | ..... 158,523,400 | ..ooorinnn32 | o (156,327) | oo 197 | o (156,492) | o0 | 162,352,429 | ....... 0 |..1,143,365 |..1,143,365 |..4,120,262 | ...... XXX... | . XXX...
8399999. Total - Bonds .....163,495,794 157,933,484 163,005,106 | ..... 158,523,400 | ..oooeeenn32 | oo (156,327) | oo 197 | .. (156,492) | o0 ] 162,352,429 ..1,143,365 |..1,143,365 |..4,120,262 | ...... XXX... [.XXX...
9999999. Total - Bonds, Preferred and COMMON SOCKS...........cvuureueemurimirsieisieisesisseesesse s essssesssessssse st sssssssessssenssssnns | evees 163,495,794 | ........... XXX oo | e 163,005,106 | ..... 158,523,400 | ..oovvrerenn32 | e (156,327) | ..ovevrerrr197 | .. (156,492) | o0 | 162,352,429 | ....... 0 ]..1,143,365 |..1,143,365 |..4,120,262 |...... XXX... | .XXX...

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of June 30, 2011 of the 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 11 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 Changein | (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
EQUITY/IN
4289, SWAP USDO/USDO.............. VA = SP 500......cmuerrirerrieriinin Exhibit 5. | DEX MORGAN_EQ....... .01/21/2011].09/21/2011| ..ovvvvvrrnnes 1] 3,275 [0.00/0.00...... | = ovverrvrerrns | = v | 7 e [ v (1,020,414) | ...coe. | oo (1,020,414) | ....(1,020,414) | - ocovvvvrvvrrne = [ [ 8 [ 105 s
EQUITY/IN
4315, SWAP USDO/USDO.............. VA = SP 500.......coneierierieens Exhibit 5. | DEX BARCLAYS........... .04/15/2011(.07/20/2011| ...covvvnev. LI [ 1,200 {0.00/0.00...... | = ooreverrnens | = e | 7 e | e (235,510) | covoer | cevenad (235,510) | ....... (235,510) | = wovrveerirens VRN IOTURTIRRURPURPIRE INUTPPUOPPRPTOOTS I BUORRION 105 i,
EQUITY/IN
4343, SWAP USDO/USDO.............. VA =8P 500......coiiiiniiniisninnes Exhibit 5. | DEX MORGAN_EQ....... .06/17/2011[.12/20/2011] ....oooovvvnnves I 2,366 10.00/0.00...... [ = oo | = v | 7 s | s (339,225) | covooes | covenad (339,225) | ....... (339,225)
0919999. Total-SWapS-HEAGING OthEr-INEIESE RAEE. ...ttt s stk re feeeesseeEseE e 8 ee £kttt (U I (O IPTOROON | J [ (1,595,148) | XXX | ....(1,595,148) | ....(1,595,148)
0969999, TOtAl-SWAPS-HEAGING NI ...ttt etttk E R0 4608 L £ E A8 E LR (O {01 IS | I IO (1,595,148) | XXX] ....(1,595,148) | ....(1,595,148)
1159999, TOtal-SWAPS-INEIESE RALE. ..otk oe4E bbb bbbt 0 [ [0 | e, (1,595,148) [ XXX ....(1,595,148) | ....(1,595,148) | ...
1209999, TOAI-SWAPS. ... reesrssieeies st 0 .(1,595,148) | XXX | ....(1,595,148) | ....(1,595,148)
1409999, TOtAI-HEAGING OtNET. ...ttt £ 888488 4EE A £EE 1 4EEE L8R E L84 E L E LAt 0 o [0 | e (1,595,148) [ XXX ] ....(1,595,148) | ....(1,595,148)
1449999, TOTAL ...t sesesesesesesesesesesesesese sttt ettt o o3 I 1) (1,595,148) | XXX | ...(1,595,148) | ....(1,595,148)
(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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Statement as of June 30, 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol Contracts Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Quarter-end (a)
Long Futures
Hedging Other
HINT......... 13 84 | HSIHFEQ711, FUtUre........coveeeeereeveerreeienne Equity Index Hedge.........ccoooveeemmereverennnnes Exhibit 5.......... Equity/Index.... |.07/28/2011 | HKG................. .06/24/2011] ..... 21,817.0000 | ...... 22,428.0000 51,324 | - 51,324 50,981 | - - 114,023 [ 100.......cooverrerneens
|V PO 0 1,509 | SXSEDTB0911, FUture........occvvvernserrernnennes Equity Index Hedge........ovuurvennnnrviinnnnnenns Exhibit 5.......... Equity/Index.... |.09/16/2011 [ EUX.....ccoveennes .06/30/2011 ] ........ 2,795.5000 | ........ 2,848.0000 79,223 | - 79,223 145,108 | - - 323,237
12829999. Total-Long Futures-Hedging Other. 0 130,547 196,089 0 0 437,260
1329999. Total-Long Futures. 0 130,547 196,089 0 0 437,260
Short Futures
Hedging Other
SPUT.ies [ s (1) - (23,750) | SPXCMEQ911, Future VAGLB Hedge Exhibit 5.......... Equity/Index.... | .09/15/2011 | CME.....ccoovnnnn. | .06/30/2011 | ........ 1,274.0200 | ........ 1,315.5000 | ... (985,150) | - (985,150) (2,450,525) | - LTI [P 1,900,000 | 100....ccormcirivenenne
1349999, TOtal-SNOr FUIUMES-HEAGING Ot . ... vt ireueieeseies et ses e res st s s8R EE R84 EE 4408 40EE 10008 £H8eEEE oA RS SRR o001 feLEEfeeEE R E LSRR LR E LR E AR E L8R E AR LR E L1 EE 1R EEE ettt nenisennbes | crssensssnesl (985,150) 0 (985,150) (2,450,525) 0 (U 1,900,000 | ......... XXXeoorrrreenes
1389999, TOAI-SNOM FUUTES. ... . rveeeserieuss et resss e eses st E e R EEE 8oL R E ARt s | Cossenneees (985,150) 0 (985,150) (2,450,525) 0 ()] [P 1,900,000 | ......... XXXeerreeees
1409999. Total-Hedging Other. (854,604) 0 (854,604) (2,254,436) 0 0 2,337,260 | ......... XXXeorerreeees
1449990, T 0T AL ... oL D181 | cveeeaaad (854,604) | ...oovvverenennnd 0 (854,604) (2,254,436) (1 P 0 2,337,260 | ......... XXX
(a) ‘ Code \ Financial or Economic Impact of the Hedge at the End of the Reporting Period ‘
[100 | 100: Hedges Equity Risk in UL or VA Liabilties with Futures |
Net Cash
Broker Name Deposits
Brokers
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Statement as of June 30, 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE DB - PARTD

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

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description 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
Traded (Y or N) (Y or N) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

Exchange Traded Derivatives

0199999. Exchange Traded.........ocouerumienriiieieineiissississsisenssesssessssessenssnnes | eoees XXXeorvoe [ o XXX XXXerrtierrinersnniines | rerissesssnissnssenssensseessssessnssenes | nensssssssssssssssensessssssssnssssnssenss | sesssssssssssssssssssnnes 0 [ s o] e 0 [ 2,337,260 | oo 2,337,260

NAIC 1 Designation

BARCLAYS.......oiiriininniiniininnssissississssssssisssssssssssssssssssssnses. | e Y enseesiens [ oo Y eviieiiiinns | o | s | s (235,510) | covvvvveiniiriiens 0 | s | s (235,510)| .... (V18 L 0
MORGAN_EQ......cooiimmiinmniinnsiisnniisssiinssiisssssssssssssssssssssssssssssssssssssssnnsee | onneeYevseseonnes | connYevnnniinnns | covinnsiisnsisssssssssssnsssnns | oo | oo (1,359,639) | <vooovvvrimrirnnniiia 0 | ....(1,359,639) | ... 16
0299999. Total NAIC 1 Designation.........ccccoewerreeimiesnicissienniennes 0 (1,595,148) 0 (1,595,148) 17
0899999, Totals.......oovsiiiiiiiiisiiisisii e, 0] e (1,595,148) [ oo 0 ....(1,595,148) 2,337,277




Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6
NAIC
Designation|
CusIP /Market Fair Book/Adjusted Maturity
Identification Description Indicator Value Carrying Value Dates
Industrial & Miscell (Unaffiliated) - Issuer Obligations
000000 00 O|BANKOF AMERICA CORP oottt L 7,000,000 | ooovirrirenieereninns 7,000,000 | 08/09/2011....
000000 00 OfFFI SELECT INSTITUTIONAL FUND .....coviiiiriiiiriiiisissierissieeesss s ssesssesessssenes 1 10,293,977 | oo 10,293,977 | 07/01/2011....
000000 00 O[MORGAN STANLEY s 1 ...5,000,000 ....5,000,000 |08/08/2011....
000000 00 O|TRIPARTY REPO GOLDMAN SACHS .......ciiiiiiiiiiniisiieiisinissi s 1 3,000,000 | 08/01/2011....
02086M UK 8|ALPINE SECURITIZATION ..o 1 5,999,610 .....5,999,610 | 07/19/2011....
02665K W2 9 |HONDA MOTOR CO LTD L1 TN 3,998,810 | v 3,998,810 |09/02/2011....
06945H W9 4|BARTON CAPITALLLC oottt 1 5,997,083 ...5,997,083 | 09/09/2011....
1373X3 U6 2| CANCARA ASSET SECUR LLC 1 2,999,887 | 07/06/2011....
1373X3 U7 0| CANCARA ASSET SECUR LLC 1 ...4,999,875 ....4,999,875 | 07/07/2011....
2254EB UE 9 |CREDIT SUISSE GROUP AG ..ottt L [ 2,999,816 | oooovvrreriieeiinn 2,999,816 | 07/14/2011....
3024A1 U6 8|FORD MOTOR COMPANY Lottt 1 3,999,878 .....3,999,878 | 07/06/2011....
3686M1 UE 4| GEMINI SECURITIZATION CORP ..ottt [ [ 4,999,711 | oo 4,999,711 | 07/14/2011....
38501C U7 0|LLOYDS BANKING GROUP PLC ..ottt sessssssnens 1 ....3,999,820 | 07/07/2011....
52468K U7 4[LEGACY CAPITALLLC ottt bbb 1 2,999,865 | 07/07/2011....
5705X5 V9 9|MARKET STREET FNDG LLC oottt 1 ...1,999,675 | 08/09/2011....
5766P1 UD 1|MATCHPOINT MASTER TRUST ..ottt 1 4,999,767 |07/13/2011....
6117P5 UC 9| MONT BLANC CAPITAL CORP ..ottt 1 .....6,999,486 | 07/12/2011....
654098 UM 8|NIEUW AMSTERDAM REC 1 ..4,999,556 | ..... 4,999,556 |07/21/2011....
67983U WE 9|OLDLINEFUNDINGLLC oo 1 2,998,937 .....2,998,937 | 09/14/2011....
7588R1 UL 7| REGENCY MARKETS NO TLLC oottt L 5,999,493 | ..o 5,999,493 | 07/20/2011....
8342E3 UL 8|SOLITAIRE FUNDING LLC oottt 1 5,999,525 ...5,999,525 | 07/20/2011....
86257C 3Y 6|STRAIGHT AFUNDING LLC oottt 1 2,999,505 | 08/03/2011....
86888N UC  7|BARCLAYSPLC et 1 07/12/2011....
870198 U8 5[SWEDBANK ettt 1 07/08/2011....
89233H WF 7| TOYOTAMOTOR CORP o 1 09/15/2011....
92646L UD 0| MITSUBISHI UFJ FINANCIAL GROUP.......c.oiuuiirieieeiniseisesssessesssssssesssssss s 1 07/13/2011....
92646L UF 5| MITSUBISHI UFJ FINANCIAL GROUP..........coouiiieiiiiiiiiiis s 1 07/15/2011....
9612C1 W8 6| WESTPAC BANKING CORP 1 .2,998,043 | 09/08/2011....
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations....... 128,279,119 |..... XXX
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities
83613G AA 7 | SOUNDVIEW HM EQ LN 2008-1  .....oeoieieeieici ettt esnnns 3 927,782 | oo 1,006,179 | 02/25/2038
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMHES. ... v 927,782 .....1,006,179 |..... XXX oo
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
05522R AL 2| BANK OF AMERICA CR CARD TR ..ottt sssssssssensenes 1 499,730 | wevverreeereeriei 499,947 | 03/15/2014....
05522R CB 2| BANK OF AMERICA CR CARD TR ..ottt sseees L [ 1,750,788 | oo 1,750,745 | 12/16/2013....
06424H BN 6| BANC OF ALARGE LN 2005-MIB1 .......oiiuuiiimrimeernimeiseeessesssesssesssssessssssssssesssesssess s sssssssessssssssesns 1 499,379 | v 499,669 | 03/15/2022....
161571 BH 6| CHASE ISSUANCE TR L1 TN 1,499,760 | ..o 1,500,000 | 10/15/2013....
161571 BJ 2 |CHASE ISSUANCE TR 1 999,720 .1,000,000 | 11/15/2013....
46629R  AA 2 [ JPMORGAN CHASE COMM 2008-FL2A ........courririimeireiieiiiesiieeiss s ss s L [ 95,902 | v 96,057 | 11/15/2018....
46629R AB 0| JPMORGAN CHASE COMM 2006-FL2A ..........coooieimiimirieiiriiessesesseisssie s esesssssssssessessssessesssssssssssssssensessssssssnnss. | evesesesneeens 1 .....1,396,829 | 11/15/2018....
52524N  AA 5| LEHMAN FLOATING RATE 2007-LLFA. ...t isessssisesssenes 1 . 06/15/2022....
55264T AE 1 |MBNA CR CARD MASTER NOTE TR ....oiiiiiiiiiiimioiiesiiesiesssesseiess st 1 500,030 | cooovverrieiinniieniens 500,083 |12/16/2013....
61756L AA 9| MORGAN STNLY CAP [ 2007-XLFD .....couiiuiiiriiriireiseiseisesesessse s es bbbt 1 427,932 | oo 440,114 | 12/15/2020....
78445A AA 4| SLM STUDENT LN TR 2008-4  .....oooiieieiriiiieriereseissi et ssisessesseenienes 1 125,793 | o 125,701 | 07/25/2013....
78445C AA 0] SLM STUDENT LN TR 20086 ...ooouiruuriessimersseessenssssisssns st snsssenas 1 174,789 | oo 174,621 | 10/27/2014....
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMMES. ..ot snsssssssenenssssanssnsss | ovsessosssssesssssansnses 9,014,001 | oo 9,090,064 | ... XXX
3899999. Total - Industrial & MiSCEllANEOUS (UNGFFIBLEA). ... rvuurrsuereeeeseisistisisie sttt | fensteens e 138,220,993 | oo 138,375,362 | ..... XXX
Totals
7799999, TOtAl = ISSUET ODIIGALIONS. 1.+ eresresersseesserssere st s8££ 888888888t | fenst st s snnsn 128,279,119 | oo 128,279,119 |..... XXXeoione
7899999. Total - Residential Mortgage-Backed SECUMMIES. ........vu vttt 927,782 .....1,006,179 |..... XXX
7999999. Total - Commercial Mortgage-Backed SECUMHES. ... ..ottt sttt ens ettt ens st snssnsesetsnssnsensesns | bossessessssssessessesnsnes 9,014,001 | ooovviecee 9,090,064 |..... XXX.........
8399999, SUDEOLAI = BONMAS. ...ttt e 138,375,362 | ..... XXX.........
9999999, TOAIS......vv.rveeresertseeseesseessees s s es st s bR 138,375,362 |..... XXX.ovone

General Interrogatory:

1. The activity for the year to date: ~ Fair Value $.....(55,461,862)  Book/Adjusted Carrying Value $.....(55,550,832)
2. Average balance for the year to date:  Fair Value $.....166,101,439  Book/Adjusted Carrying Value $.....166,294,165
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
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 $.....138,220,993  Book/Adjusted Carrying Value $.....138,375,362
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Statement as of June 30, 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

Allfirst. Baltimore, Maryland 4,557 (3,727) 5,929 | XXX..
Bank of America Clearwater, Florida 25,483 25,901 25,259 | XXX..
Bank of America Dallas, Texas 947 557 860 | XXX..
Bank of America Little Rock, Arkansa 29,698 46,355 23,988 | XXX..
Bank of New York New York, New York (5,118,500) | ........... (4,030,845) | ........... (3,390,774) | XXX..
Bank One. Chicago, lllinois 916 3,447 530 | XXX..
Bank One. Phoenix, Arizona 3,093 2,986 2,539 | XXX..
Chase Manhatten Bank. NEW YOrk, NEW YOrK........cccouiuriiiniiinnis | o | e [ o | cevssssssssssssssssesesnnns | soosssssnes 1,701,030 | ..ccoveeeeee 2,211,661 | ............2,616,107 | XXX..
Citibank Money Market. New York, New York - - XXX..
First Union National Bank of Florida...............ccccoewvveuunnee Jacksonville, Florida 769,509 769,509 642,125 | XXX..
HSBC Bank USA New York, New York (3,947,225) 3722 278,965 | XXX..
Investors Bank & Trust Co.............cerreemmereersneererieenns Boston, Massachusetts 130,338 30,379 238,249 | XXX..
M&T Bank Baltimore, Maryland 272,856 2,676,711 38,635 | XXX..
State Street Bank Boston, Massachusetts. 300,000 300,000 | - XXX..
U.S. Bank Cedar Rapids, lowa 20,000 20,000 20,000 | XXX..
U.S. Bank St. Paul, Minnesota 810,932 | ...ccooooe. 1,293,377 | oo 483,363 | XXX..
Wachovia Bank Charlotte, North Carolina 61,310 823,248 81,533 | XXX..
Wells Fargo Bank Minneapolis, Minnesota 1,463 | XXX..
0199999. Total Open Depositorie! XXX 0 0 ....1,068,771 | XXX..
0399999. Total Cash on Deposit.. XXX 0 0 ....1,088,771 | XXX..
0499999. Cash in Company's Office .. S XXXeeeree [ o XXX vevvernnens [ ceveen XXX 2,350 [ XXX..
0599999. Total Cash .0, S XXX........ 0 0 [ . (4,931,610)| ............ 4177440 | ..........1,071,121 | XXX..
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Statement as of June 30, 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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 Miscellaneous (Unaffiliated) Issuer Obligati
CHARIOT FUNDING CP 144A 06/20/2011 0.130 07/20/2011 14,998,971 596
GOTHAM FUNDING CORP CP 144A 05/26/2011 0.180 07/26/2011 24,996,874 4,499
JUPITER SECURITIES CORP CP 144A 05/26/2011 0.150 07/20/2011 14,998,812 2,250
LIBERTY STREET FDG LLC CP 144A 06/20/2011 0.170 08/10/2011 9,998,111 519
3299999. Industrial and Miscellaneous (Unaffiliated) Issuer Obligation: 64,992,768 7,864
3899999. Total - Industrial and Miscellaneous (Unaffiliated) 64,992,768 7,864
Total
7799999. Subtotals - Issuer Obligation: 64,992,768 7,864
8399999. Subtotals - Bonds 64,992,768 7,864
Sweep Accounts
CITIBANK MONEY MARKET GENERAL | 06/30/2011 0.020 07/01/2011 607
8499999. Total - Sweep Accounts 607 0
8699999. Total - Cash Equivalents. 64,993,375 7,864
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