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Annual Statement for the year 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. trEASUNY SECUMLIES. .......cvucviveicicieie ettt st tensenans | onaes 58,161,952 |............ 35 ... 58,161,952 | ..oovveverrireiernan 0. 58,161,952 |............ 35
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. goVernment @geNnCIES..........ccevevevevriueieirieeisersiesesssiese s sesssnes | ovvens 10,033,622 |............ 06 |.. 10,033,622 |...cooveririnnnd 0. 10,033,622 |............ 0.6
1.22 Issued by U.S. government SponSOred agenCies...........ceureverererereerereesssesessssesens | cevveeas 1,616,392 |............ 01 ... 1,616,392 |..ovvireiieeinnd 0. 1,616,392 |............ 0.1
1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities).............. | ...... 10,298,943 |............ 06 |.. 10,298,943 |...coeverriirenad 0. 10,298,943 |............ 0.6
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cceeveveeeieieniesiiens | coverveieieneinens 0 [ (0 [0 (01 IO 0 [ 0.0
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general Obligations..............cccvevevirieiiieeese s | e 0 [ (0 [0 (01 IO 0 [ 0.0
1.43 Revenue and assessment 0blIgations............ccoeieueieiceiiieescee e | crevenenns 801,233 |............ 0.0 | .o 801,233 | ..o 0 e 801,233 |........... 0.0
1.44 Industrial development and similar Obligations............cccueveuerieienieeeeesseiieis | cvereieseneiinans 0 [ (0 [0 (01 IO 0 [ 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA................. [ 29,188,517 |........1.7 | ..... 29,188,517 |..ccvveevrieeennnn0 | e 29,188,517 |.
1.512 Issued or guaranteed by FNMA and FHLMC..........cccocovieniunenencneineeneneineines | coees 26,482,256 |..........1.6 | ...... 26,482,256 |...ooovvnirereennn0 | 26,482,256
1.513 AlL ONEE ..ottt nnsnes | srenes 16,079,193 |........1.0 | ..... 16,079,193 | ..o 0. 16,079,193
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........coceveveeeerisieeins | cveerverereiesiinnnns {0 0.0 | oo [0 [0 I 0 [ 0.0
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521....... | ccoceveevrieinnnns {0 0.0 | oo [0 [0 0 [ 0.0
1.523 Al OBNEI ...ttt LA27.675437 | 7.6 |...127,675437 |.......... 3,637,608 | ....131,313,046 |............ 7.8
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)........... ..479,870,274 |.......... 28.6 | ...479,870,274 |........ 13,558,713 | ...493,428,987 |.......... 294
2.2 Unaffiliated non-U.S. securities (including Canada).............cceeeuvevevevveveeesieeseieieisenenae ....128,343,561 |............ 7.6 |...128,343,561 |..ccccvvirerrinannd 0...128,343,561 |............ 7.6
2.3 AFfiliated SECUMHIES. ....ceucereeceeecieteie ittt ens | sebnebsensessentanin (0] I 0.0 | v (01 (018 O (1 I 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNGS..........oiuiiiicie et seiaes | sessesesseesssensin (0] I 0.0 | v (01 (010 O (V1 I 0.0
3.2 Preferred stocks:
321 ATFIlIEEEA. ...ttt | eebenen st (] I 0.0 | v 0 | (V1 IO 0.0
3.22 UNQffiliAted. .....cooueveereiieice s | e (1 I 0.0 | e 0 | (V1 I 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 ATFIlIEEEA. c.v.voeee ettt | esteesessentenenens (0] I 0.0 | o0 [ (018 [ (O] I 0.0
3.32 UNAFfIIAIEA......c.oevecececieiciseise ettt | eebenees st (0] I 0.0 | w0 e (010 O (V1 I 0.0
3.4 Other equity securities:
3.41 Affiliated.....
3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated.....
3.52 Unaffiliated
4. Mortgage loans:
4.1 Construction and Iand deVEIOPMENL............cccovrvieieirieieiceie et sssssssenes | evesssssssessssnnees 0 [ 0.0 [ oo eeieiriieiennnd0 | e (0] IO 0.0
4.2 AGFICUIUIAL ... ettt ss et es e sssnnns | essessssssesnnsnnse (] 0.0 | o0 (01 IO (] I 0.0
4.3 Single family residential PrOPErtES..........ccvieieirieieiiriieiiesee et sessssessesees | esesssssssessssnnees 0 [ (00 [0 (01 IO 0 [ 0.0
4.4 Multifamily residential PrOPEIHES..........cvrrrererirnrirrireieiesissieisssesssssssssessessssssessessssssssssses | sssssssssssessassnes (] (0 [0 (01 IO (0] I 0.0
4.5 COMMETCIAI IOBNS.......curvmieieeireiieiiciie ettt bbbttt enaenes | oeens 49,646,002 |............ 3.0 | . 49,646,002 | ..o 0. 49,646,002 |............ 3.0
4.6 Mezzaning real €State 10ANS..........c.vvreieiriiereese et essennees | eeeenesssseesennea (] (0 (0 (01 IO (0] I 0.0
5. Real estate investments:
5.1 Property occupied bY COMPANY..........ccovirrreriirrrireinieeeeneseesisesssesssesesesseessssssesssssssessesssens | eevees 36,015,472 |............ 21 | e 36,015,472 | oo 0. 36,015,472 |............ 21
5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction Of dEbt)...........ceveveveveiciiie et | v 3,473,154 |........... 02 ... 3473154 | .o, 0. 3473154 |........... 0.2
5.3 Property held for sale (including $.......... 0 property acquired in satisfaction of debt)........... | cocveereiiiinnnan 0 [ (0 I [0 (01 IO (0] IO 0.0
8. CONACE I0BNS.......rvererririicirise sttt sttt ....406,036,886 |.......... 24.2 | ...406,036,886 |.....cccccorrrrrrrnnnnd 0]...406,036,886 |......... 242
T DBIIVALIVES. ..ottt bbbttt | sbneienenteni s (01 I 0.0 | v (01 (010 O (V1 I 0.0
8. RECEIVADIES fOr SEBCUMLIES........cecvucveceieiectie et ssssaenes | orveneas 5,215,625 |............ 0.3 ... 5,215,625 | ..cccvvererrirerennn. 0. 5,215,625 |............ 0.3
9. Securities lending (Line 10, Asset Page reinvested collateral)............cocoueuevierevernieieisisniens | cvvens 89,624,489 |............ 53 | . 89,624,489 |......... 9.9, GO PO D,9. . G I XXX..
10. Cash, cash equivalents and short-term inVEStMENtS............ccccvevcveeeiccieesie e ....170,353,786 |.......... 10.1 | ...170,353,786 |......... 72,428,167 | ....242,781,954 |.......... 14.5
11, Other INVESIEA @SSELS........ucvuiiiercirciieeieis st sbes | stisessensssssnessene [V 0.0 [ o (01 (010 IR 0 | 0.0
12, TOtAl INVESIEA @SSEES... ... rvererereecieieiece ettt ettt ennees 1,679,395,751 | ........ 100.0 | .1,679,395,751 |......... 89,624,489 | .1,679,395,750 |........ 100.0
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Annual Statement for the year 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YBAN..........c.iiieeieie ettt st bbb bbb bbb bbb sttt bbb bbbt et aen 37,040,603
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cc.ccueieiuriucieieceeeeee ettt aes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........ccrieieieriicieieeecee st (66,413) (66,413)
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13.. ..ottt sttt sttt st e st ss et ettt et s st ensssassenesneessntnneas 0

3.2 Totals, Part 3, COIUMN T1.... ittt es st 0 0
4. Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 18...........cuiiiiiiieieiecee ettt bbbttt s st bbb bbb e bbb e ee s bbb anee 0
5. Deduct amounts received on diSpoSals, Part 3, COIUMN 15..........c.ciiiiiiieiiseicsee ettt bbb bbbt n s bbb aen 0

6. Total foreign exchange change in book/adjusted carrying value:

6.1 TotalS, PArt 1, COIUMN 15.......oeiieieciceeceeie ettt ettt st e st se ettt e st n s st ben s s s senesneessntnneas 0

6.2 Totals, Part 3, COIUMN 13......couieiiiiieieiieesieeti sttt 0 0
7. Deduct current year's other than temporary impairment recognized:

T4 Ttals, Part 1, COIUMN 12......couieeiiireeireeiesiseesiesiseessess s 0

7.2 Totals, Part 3, COIUMN 10......c.ieiiiireeineeieriseeisessseesse sttt 0 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN T1..... ottt 958,717

8.2 Totals, Part 3, COIUMN O....couuvuririreeimerieeiseisestseee st es bbb 0 958,717
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8)..........ccceeueirirriieieiesiseie sttt bbb bbb bbb 36,015,473
10.  Deduct total NONAAMITIEA @MOUNES..........c..oiiiiiriiieirii ettt bbb bbb bbb bbbttt 0
11.  Statement value at end of current period (LINE 9 MINUS LINE 10).........c.eiueiiiieieiseicie ettt sttt bbb bbb bbb bbb et et 36,015,473

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAN...........cuciiieiicieieisces st 12,415,876
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).ttt 43,596,188

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccveeieierreiciessess et 97,483 43,693,671
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12......couiiimiririeiceieeesieriseesiesss sttt 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0 0
4. ACCTUAI OF BISCOUNL........oveeeririeesriseseesesesieees sttt R8RSR 6,515
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.....ouvimiririiiierieeiicriesieses st 0

5.2 Totals, Part 3, COIUMN 8...........iriiiiiriiiicrisesiesis sttt 0 0
6. Total gain (I0ss) on diSP0OSalS, Part 3, COIUMN 18..........ccuiiiieiieieiieeeeiste ettt b st s st s bbbt bbbt bbb 236,734
7. Deduct amounts received on disposals, Part 3, COIUMN 5. ..ottt et s bbbt bbbt 6,267,234
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES...........c.vveiicieieiseseee s 439,561
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13......ouiiiceireseeiseesi sttt 0

9.2 Totals, Part 3, COIUMN 13........uiiiriieieiirisiseriseess sttt 0 0
10. Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 1. ...ttt 0

10.2  Totals, Part 3, COIUMN 0. eeeese sttt 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccovvervrrrrieiererseseiessss s 49,646,001
12, TOtAl VAIUBLION AIOWANCE..........cuieeiiiiieiiii bbb bbbt 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....vuiiieviiieiieisesissieise sttt ettt s s8R 8RR bRttt 49,646,001
14, Deduct total NONAAMITIEA GMOUNES..........cc.iiiiiiiei bbb 0
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........iuiieiiieeieieie sttt bbbt s st 49,646,001
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Annual Statement for the year 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHIOT YBAT.........c.iuiieieieceetcie ettt bbb e s bbb bbb bbbttt bbbttt 4,120,276
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cc.ccueieiuiiieieiseeeeeie ettt aaes 86,420

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........c.cceiiieiriicieieecee st 759,089 845,509
Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16........cueiicreieieeieieecte ettt et ettt sttt ettt ae bbbttt b s st et s st b s st et ss et et s snanen 0

3.2 T0tals, Part 3, COIUMN 12. ...ttt 0 0
AACCTUBI OF QISCOUNL........oevoeetsrisesi et sseee bbb 8888884848418 0
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.ttt s e sttt a ettt b e s e e s sa et en st as et tnes (205,617)

5.2 Totals, Part 3, COIUMN O.......oiieiereieieiieteee sttt sttt sttt ettt a et b et st es et s es st s s se et e st et en s tnes 0 (205,617)
Total gain (10ss) on disPoSals, Part 3, COIUMN 19.........c.iiiiiiieiee ettt bbb bbb sttt e bbb s a bbb ae st bbbt 0
Deduct amounts received on disposals, Part 3, COIUMN 16..........cc.cuiueiiiieieireieieie st bbbt bbb bbb bbb st bbbttt 283
Deduct amortization of premium aNnd EPIECIAION. ............cc.evuiveicieieeeete ettt s st bbbt s bbb s et s b b s bbb seens 1,286,732
Total foreign exchange change in book/adjusted carrying value:

9.1 TOtalS, Part 1, COIUMN 17 ...ttt bbb 0

9.2 Totals, Part 3, COIUMN T4.......ouiceee ettt ettt sttt a ettt se e s e s e st s st en st et an st tnen 0 0
Deduct current year's other than temporary impairment recognized:

101 TotalS, Part 1, COIUMN 15, ...t bbb 0
10.2 TOtalS, Part 3, COIUMN 11 ..ottt 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-8+9-10)..........cceerrireirriirireiesseieese ettt b bbbt 3,473,153
Deduct total NONAAMIREA BMOUNTS............ciuuiiiiiiii bbb bbb 0
Statement value at end of current period (LINE 11 MINUS LINE 12).........eiuiiiieieiiicicis ettt ettt bbb st b s st bbb e st 3,473,153

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 Of PHOK YBAT.........ccuiieieiieieie ettt bbb bbb s s bbbt 974,425,732
Cost of bonds and stocks acquired, Part 3, Column 7.... 213,390,946
Accrual of discount....... 730,646
Unrealized valuation increase (decrease):
A1 PAE T, COIUMN 121 itiieeiseieieeeisesieess s st b8R8 (1,000,332)
4.2 Part2, Section 1, Column 15 0
4.3 Part2, Section 2, Column 13 (3,236,705)
44  Part4, Column 11...... 911 (4,236,126)
Total gain (10ss) on disPoSals, Part 4, COIUMN 19..........c.iieiiicieieicce ettt bbbt e s bRt s bbbt seen 1,199,931
Deduct consideration for bonds and stocks disposed of, Part 4, Column 7... 263,223,440

Deduct amortization of premium...... 2,946,499
Total foreign exchange change in book/adjusted carrying value:

8.1 PArt 1, COIUMN 15ttt 0

8.2 Part2, Section 1, Column 19 0

8.3 Part2, Section 2, Column 16 0
84 Part4, Column15...... 0 0
Deduct current year's other than temporary impairment recognized:

9.1 Pt 1, COIUMN T4t 310,864
9.2 Part2, Section 1, Column 17 0
9.3 Part2, Section 2, Column 14 0
9.4  Part4, Column 13...... 0 310,864
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9)..........ccceuirriiriiriieiiessesss ettt 919,030,326
Deduct total nonadmitted amounts...... 0
Statement value at end of current period (Line 10 minus Line 11). 919,030,326
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Annual Statement for the year 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds

BONDS 1. United States.. .99,000,483 107,189,419 199,295,018 | ..... ...94,977,405

Governments (Including all obligations 2. Canada........ccooeeeeveerieneees [ (0 U (0 [0 U 0

guaranteed by governments) 3. Other Countries.......cccoverevies | covereeiiieinen, 10,298,943 [ ..o, 10,474,375 | oo 10,700,968 [ ..oovevcrirenen. 9,610,000
4. Totals....oooeveveeeicreicesiciei | e 109,299,426 | .....ccooooeeec. 117,663,794 [ ..o, 109,995,986 | .....occveveeeeee 104,587,405

U.S. States, Territories and Possessions

(Direct and guaranteed) 5. TOtAlS..coeiieiieiersreinieiennnens | crrssessessesss s ssssnesnene (0] (01 (010 OO 0

U.S. Political Subdivisions of States, Territories

and Possessions (Direct and guaranteed) 6. TOtAlS. ..o | crrsnessesessr s (0] (01 I [0 I 0

U.S. Special Revenue and Special Assessment

Obligations and All Non-Guaranteed Obligations

of Agencies and Authorities of Governments

and Their Political Subdivisions 7. TotalS...oooovrssrsrrssrrisrnns | v, 27,283,487 [ .o, 28,839,555 | ...ooovrieninienans 27,330,334 | ..o 27,265,264

Industrial and Miscellaneous and Hybrid 8. United States........covvvervrereee | covvernreernneenns 623,624,904 | .ooovvvererernnn 652,272,150 | covvoovveerreennn 631,916,627 | ooveovverecennn. 630,810,712

Securities (Unaffiliated) 9. Canada......ccocmrermereneerines | ceveererneenens 24,806,773 [ ..ovvvrrvrennn. 26,028,059 | ..o 24,943,738 | ..o 24,330,000
10. Other Countries.........coovrnseee | corrnrrerssiennns 103,536,788 [ ..ccocorsveene. 107,123,220 [ ..o, 104,106,072 [ ...coooovvvrnnes 108,725,000

11. Totals ...751,968,465 .785,423,429 ...760,966,437 763,865,712
Parent, Subsidiaries and Affiliates 12, Totals. ..o [ 0 oo 0 o) [0 0
13. Total Bonds........coeoesssersssens | v, 888,551,378 | ...ococvvvereenee 931,926,778 | ..oooovvenen 898,292,757 | .coovvvvrene. 895,718,381
PREFERRED STOCKS 14. United States.......coovervvernrees [ cevermreemmrrreeeseeeeeeessnennne (U (ST (VN (T 0
Industrial and Miscellaneous (Unaffiliated) 15, €anada.....coevevveernrereereinns [ erernninresnese s (0] [0 0
16. Other Countries.........coovceeee fevninniiiiiiiiiiiiiiinn 0 [ 0 o) 0
17, Totals. ..o [ 0 oo 0 o) 0
Parent, Subsidiaries and Affiliates 18, TotalS...ovvveveecveiceceiecceies | e {01 O (U 0
19. Total Preferred Stocks..... [ .coocveviviiciccsiiiciieen 0 oo (O 0
COMMON STOCKS 20. United States.........cocceveerrneee | vereeveeierrieceseerneeneeenns (U (ST (U (PO 0
Industrial and Miscellaneous (Unaffiliated) 21, CaNAda. ... [ e (0] [0 0
22. Other Countries.......covcvnieens | coreivensrensiensienciescnesciensiens 0 oo 0 oo 0
23, TotalS. ..o | (0 (O 0
Parent, Subsidiaries and Affiliates 24, TotalS.....cooooveeeiiereeieeieeens [ e 30,478,957 | oo 30,478,957 | oo 22,494,106
..................... 30,478,957 | ....................30,478,957 | .....................22,494,106
..................... 30,478,957 | ....................30,478,957 | .....................22,494,106

27. Total Bonds and Stocks.... 919,030,335 962,405,735 920,786,863
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column6asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments
ClASS Tttt ans
Class 2....

............... 12,324,598

............... 57,420,301

............... 99,003,858

2.1

22
23
24
25
26
27

Class 2
Class 3
Class 4....
Class 5....

................. 3,032,877
................. 2,548,303
3,645,728

................. 3,032,877
................. 2,548,303
4

717,762 |....

................. 3,169,497
................. 2,558,368
4

728,904 |....

................. 2,548,303
2,547,575

31

32
33
34
35
3.6
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1
Class 2
Class 3....
Class 4....
Class 5....
Class 6
TOtAIS .ttt

41
4.2
43
44
45
4.6
4.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Class 1....
Class 2

Class 4
Class 5
Class 6
Totals...oveececcee,

5.1
52
53
54
5.5
5.6
5.7

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

Class 1
Class 2
Class 3
Class 4....
Class 5....
Class 6
TOtAIS . et
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)

B.1 Class T...oveeeieineeneeseeseeseeseesseisessssisessssssssssssssssssssssssssssssnssns | eeeenennnenn 212,898,957 [ o 185,794,462 | ............. 163,949,798 | ................9,36 1,427 | ...cceouecn. 40,935,206 | ............. 612,939,850 |..ccccoorrimrrinrinnen D79 | i 753,464,455 | ... (X A — 447,122,887 | ............ 165,816,961
6.2 Class?2.... ...81,880,745 | .... 150,144,990 ...14,456,080 259,636,597 |.... 287,455,952 |.... 203,097,848 | .... ...56,538,749
8.3 Class 3....c.orirenereireiieinerneesseseesessesssessnsssssssssssssssssssnssssssssnssns | conssnssennennn 1,036,907 [ oo 6,113,926 | ..ccovvvrrnne 3,259,272 | oovereere 2484 077 | o 817,627 | .o 13,671,809 | ..o 13 | 18,324,661 | ..o 15 | 10,568,948 | ....covvvriene 3,102,861
8.4 ClasS 4.......ooevereineineeeneneesssiessessssssssssesssssssssssssssssssennss | eovnnennsinnnens 1,116,581 | i 830,919 | oo 3,798,542 | ..o 3,024,562 | .o 1,577,000 | ..cccovvenen. 10,347,604 | ..oovvrrineeenn 10 | e, 6,057,135 | o085 | 9,233,228 | .ooovvrrriinn 1,114,376
8.5 Class b.....vveererireereiineseiseessesessessssssssssssssssssssssssssssssssssssssnssns | conssnesssnssnnnsnnsss 80,973 [ coveiiiiinnnn. 3,795,056 | .oovvrrninne 2477373 | oo U3 | (VN (PO 6,124,515 | o086 [ 10,609,856 |...cocovrvrrirrrinrennn0.9 | i, 5,894,516 | .coovvrrrrirnenes 230,000
B.6 Class B.......ovvurerrirreirniieeieeieeieeiseissssssssses s senses | ressssssssse e 8,563 | oo, 36,509 | .o 1,323678 [ .o 124,036 | oo 504,078 | oo 1,996,864 2 | s 992,860 | ..o 01 [, 1,437,510 [ .o, 559,354
8.7 TOtAIS. .o snsenes | cnseneeniens 220,874,506 | ............. 278,451,617 [..ooovvnvs 324,653,653 | ... 22447 472 | o 58,289,991 [ ..., 904,717,239 | oo 855 [........ 1,076,904,919 [, 910 [ 677,354,937 | ..coconnn 227,362,301

Parent, Subsidiaries and Affiliates
8.1 Class 1.ttt
8.2
8.3
8.4
8.5
8.6

8.7

ClASS 3.uvieeee ettt
Class 4....




Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
. Total Bonds Current Year
9.1 ClASS T.uieieece et (d)........ 225,565,324 | ............. 209,609,854 |............224,204,634 | ...............11,040,868 | ............... 77,492,783 | ............. T47,913,463 | coooveeieeieeeea 706 [t XXX [ XK | i, 582,096,501
9.2 ClASS 2..uvvvirireeie sttt ntns [(6) I—— 5,732,525 92,750,816 | .............150,946,223 | .................7,422,257 | ....ccc.o..u. 14,456,080 | ............. 271,307,901 [ coovvevrrrireerereni28.6 [ e XXX [ evereeeee XK | e, 214,769,152
9.3 Class 3.....ouverrerereresireieesseeesessssesssessesiesssssesesssssssssssssssessensens | (A)erreiieinns 1,036,907 | .... 8,662,229 | ..oeveeeeeeen3,259,272 | e 2,444 077 | o 817,627 ...16,220,112 ...10,568,948

9.4 Class4.... 1,116,581 | .... 4,476,647 .1,577,000 15,065,366 11,403,415
9.5 ClasS b.....ccveuverererreeererieresseieessssssessessssssesssssesssesssssssssssssssessessees | ()eerresesieeis 80,973 .3,795,056 e (VN (o) IO 6,124,515 | o068 | et b XXX e e XXX e [ 5,894,516
9.6 ClaSS B.....oovververereriersersesesssssesesssssesssessssesssssssssessssssssesssssesssssees | (Qoressssesisnenens 8,563 36,509 | oo 1,323,678 | o 124,036 [ s 504,078 | (C)..ccooverne 1,996,864 [ ...ooooiciiieeieenn0.2 | XXX | XXX s | i 1,437,510
9.7 TOHAIS ..ottt nienens | e 233,540,873 | ............. 319,331,111 | .. 385,709,722 | ....coceuue. 25,198,947 | ............... 94,847,568 | (b).....1,058,628,221 | ......c.ceveevereeeen100.0 [ oo XXX s etk XXX s [ 826,170,042
9.8 Line9.7a58 % Of COL B.....vuoieiicieiiisiieseississses e ssssssssesssnsenss | eressessssssssssessseas 221 | s 302 [ o 364 [ s 24 | 9.0 | oo 100.0 oo XXX e Lo XXX s [ XXX e [ i 78.0
Total Bonds Prior Year
10.1 Class 1 210,705,838 | ............. 225,533,554 | ...covvunne 24,560,743 | ............. 101,185,324 847,977,705

10.2 Class 2.... ..92,183170 | oo 154,424,471 291,922,445

L0IS

10.3 ClasS 3......ocoeereeeeeeeeeeeeeeeereseeeeeseessessesesesssesssesssesssesssesssesssns | eeeriesrienrinn 1,530,089 [ covoieaen. 7,067,525 | cooverenaa. 7,355,431 ...20,883,029
10,4 ClaSS 4...ooeveeeerereeeereeeissessesessessssssssssssssssssssssssssnsssssssssssssssssssnss | sevseesnssnnssesenseld,057 | oo, 3,452,577 6,117,265
10.5 ClaSS 5.....oocvueeeeieeeeeeeceeeeeeereseeeeeseeseensenesesssesssesssessiesssesssesssns | cevveeerenesennrenne 04,189 [ oo 5,005,688 | ...ovovrrrreranes 334,418
...................... 35233 | .o 49,379
318,450,031 | .... 393,814,518 | ....
10.8 Line 10.7.858 % 0f COL 8. | eoveesisesieesisesiesieas 25.0 | oo, 26.9 | s 33.3
Total Publicly Traded Bonds
11 ClaSS .ottt 110,936,056 | ............. 190,125,113 | ............. 200,721,572 11,040,867 | ....cccouuc. 69,272,893 | ............. 582,096,501 548,397,875 | .cooerrererierins B 582,096,501

11.2 Class 2.... , e 136,502,720 ..14,456,080 | ............. 214,769,152 242,524,923 | ..o 205 [ 214,769,152 | ....
11.3 Class 3.... e cervnnnnnnnn 10,568,948 ...16,220,614 cervnennnnn 10,568,948 | ...
114 Class 4........ooeveeeeeeneneseeesneeeseneessssnsessssennesssssssesssssssss | sevnnnesennnens 1,116,081 | 1,929,073 | ... 2,684,166 | .................4,096,595 | ...............1,677,000 | ............... 11,403,415 | oo T i 7,496,034 | 06 | e 11,403,415

11.5 Class 5
11.6 Class 6

................................................ 5,894,515
1,437,510

................. 5,894,515
1,437,510 |....

117 TOMaIS s [ e 118,869,829 ] ........262,428,690 | ............. 345,287,613 | ............... 23,295,309

11.8 Line 11.7.a5@ % Of COL B....ovvverererererrerenensnsesssesiseissssssnnenns | cevensrsenienseninnnen 1A | 0306 | e 1.8 | e 2.8 | e 104 | 100.0 | .ovvvereee e XXX e e XXX [ e XX K [ e
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccceeevcirrinnes . . OIS 2.2 | 8.2 | 78.0 [ oo XXX | e XXX e et XXX e |
. Total Privately Placed Bonds
121 ClASS Tttt stes st stes s ssensnes | evvessensnes 114,629,267 | ............... 19,484,741 | ............... 23,483,062 | ..ooovvreeeeeee (N I 8,219,891 |....ccouc.e. 165,816,961 | .eovvveverereerceeeenn 157 | 100000.299,579,832 | o253 [ b XXX e [ 165,816,961
12,2 ClaSS 2....uvvevecieiesiseiseiesssss e siesss st es s ssesssssssssens | sressesssssessessnes 33,212 | v 40,282,434 | ..o 14,443,503 | ....ccovevee. 1,779,600 [ oo (V] I 56,538,749 | .ovvevveveieierinenen D3 | 49,397,522 [ o2 [k XK [ e 56,538,749
12.3 ClASS ..ottt esese et saes st sessssssss s ssensnss | sveesesssessieseessessensansen (V)N I 4,551,165 | ..coovvrere.. 1,100,000 | cooveeeereeeeeeeeenen0 | e | e 5,651,165 | wovorveeeeeeieeeneenn05 | 5,662,414 [ o055 [ b XXX [ e 5,651,165
124 Class4.... 2,547,575 | ... 1,114,376 .3,661,951 . .3,661,951
12.5 ClaSS Dot vessssssssessssssssssssssssssssesssnsssnes | sonesenssssnssenssssessnsensQ [ evvereeeieesiesesssses e (V1 230,000 | .ovvevrereeeererieerieneeen0 | 0 230,000 | .oovrrereeereriieneeeenn0.0 | eiiienen2,546,266 | oo 0.2 [ XXX | e 230,000
12,8 ClaSS B......ooveecicrercieieie ettt ssessssss st s ssessenss | sesssesssssesssssenseess@yDBQ | weeseessssesssassanes 36,509 | i 51,168 | .o 124,036 | ..cooooveinen. 339,078 | .o 559,354 | oo 01 561,935 [ 0.0 [ XX K | 559,354
12.7 Totals ...66,902,424 | .... ..40,422,109 232,458,180 232,458,180
12.8 Line 12.7.@5@ % Of COL B......oorvrecrcreesecieseeeeee e ssiesesins | ceviesieeisieseseesian 493 | e 288 | s T4 | 0.8 | 37 | e 100.0 | .oveveree e XXX e e XXX s et b XXX et XXX [ e 100.0
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........cceeveevveeveccenees | e, 108 | oo 6.3 i, 38| 0.2 [ 0.8 22.0 |t XXX etk XXX e [t XXX e Lt XXX e [ e 22.0
(@) Includes $.....205,282,152 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....5,042,452 current year, $.....497,758 prior year of bonds with Z designations and §.......... 0 current year, $.....160,987,373 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) IncludesS§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§............ 0; NAIC2S§..... 0; NAIC3§...... 0; NAIC4S........ 0; NAIC5S........... 0; NAIC6S......... 0.
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7 8

23
24
25

Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TO1AIS ..ttt

2 3 4 5 6 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments

1.1 1SSUET OblIgAtioNS........ocvvecvciereiciciee et sbes e ssssaesens | sesessiiesansaas 5754219 | cvervrennn 1,493,799 | ............... 41,336,330 | .ccvvrernne 1,136,487 | ............ 19,930,491 | ... 69,651,326 | ..oovveverrerrcienian 6.6 | e 55,809,271 | covververercreieeiennb T | s 69,651,326

1.2 Residential Mortgage-Backed Securities. ....236,984 ...10,830,799 ...16,083,971 ...46,693 2,154,085 | .... ...29,352,532 ....184,478 29,352,531

1.3 Commercial Mortgage-Backed Securities...........ccoeeevcreereieeireieeiennns

1.4 Other Loan-Backed and Structured SecuUrities.........cocvrerrvereierenrennens

1.5 TOtAIS. ..ottt

. All Other Governments
2.1 1SSUET ODlIGAtIONS........ceurerieeeeicieiee ettt
2.2 Residential Mortgage-Backed Securities.

3.1

U.S. States, Territories and Possessions, Guaranteed
ISSUET OblIGALIONS.......vvererrereireriririseissesseeeesisss e sseneas
Residential Mortgage-Backed Securities..........ccoveieevereeecireierninnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoevervcreicriirninnes
T0tAIS vttt ettt

32
33
34
35

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

ISSUET OBIIGAtIONS.......ceocerrerieeeeieieeeeseee ettt
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities

4.1
42
43
44

U.S. Special Revenue & Special Assessment Obligations, etc.,

Other Loan-Backed and Structured Securities

Non-Guaranteed
5.1 IssUer OBlIgations..........cccocueveevrcrereieeceie e sessesssssssnssns | evveesssssesssessssiesiensensns0 | cevveeseessiesiesieseeeenns0 | eeveiieiienineenn801,233 | o0 | 0 | 801,233 | ooveeeeeeeeierieneennl 01 | e 809,381 | covreereerereeeeennd 01 | e 801,233
5.2 Residential Mortgage-Backed Securities. . ...26,482,256 ...29,032,003 .26,482,256
5.3 Commercial Mortgage-Backed SECUNIES..........cooevvevrererercerresieiciines | vevieieviniieieisiien0 | e 0 e | e O oo (01 U O ceverieieieierieneennn0.0 | e 0 e 0.0 | e 0
5.4 Other Loan-Backed and Structured SeCUrties...........ocvevmrverreireierien [ evveeisrisssssssissisneeeesd | oo (O RO 0 I [POSOTOTO TR (O] I (01 0 oiiesienineneeeen00 | i 0 0.0 | i 0
5.5 TOtalS. .o ssssssnssnssenns | essessnennnnnnns0,0 79,104 | i, 11,490,794 | ................ 3,635,768 | oo 496,261 [.......c....... 4985502 | ...ccoooeve. 27,283,489 | .o 28 [ 29,841,384 | .25 [ 27,283,489
. Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations............coccvrvvmeerneerneirseissississssssssssssessissssnssns | onrennnnn 181,886,295 | .. 160,134,686 13,092,906 | ............. 54,062,281 | ............. 716,302,505 | ..oooevverrerirencenne 77 | 856,214,314 544,492,530
6.2 Residential Mortgage-Backed Securities. ...19,764,553 5,985,361 .3,888,632 | .. ..44,677,297 ..50,687,802 | ..oovverererreeen b3 [ 41,697,913
6.3 Commercial Mortgage-Backed Securities.... ..60,023,692 | .00 5,476,904 | oo {11 U 0]... ...82,998,141 ..59,703,232 | o0 | 70,488,491
6.4 Other Loan-Backed and Structured Securities ...38,528,687 ..3,369,205 | ...... ...339,078 | .... ..60,739,296 | ..o DT | 110,299,571 | oo 9.3 | 20,676,003 .
8.5 TOtAIS. ..oveieiie sttt 278,451,618 2447472 {............. 58,289,991 [ ..., 904,717,239 | o855 | 1,076,904,919 677,354,937
. Hybrid Securities
7.1 1SSUET ODlIGAtiONS........cvrererrerireieiseise et
7.2 Residential Mortgage-Backed Securities.............cc.eevevecreieevrcrveieeeinnn.
7.3 Commercial Mortgage-Backed Securities.... .
7.4 Other Loan-Backed and Structured SecUrities............ccvevereeereeeiieiees [oreiisisieisissssienand
7.5 TOtAIS. ..ottt ettt ens s ensentns | sessessesssssessansensesanes 0
. Parent, Subsidiaries and Affiliates
8.1 1SSUET ODlIGAtIONS........coviriericie s st sssssennns | oevsesssssssssesssssssessenes 0
8.2 Residential Mortgage-Backed SECUNHIES. ..o | e 0
8.3 Commercial Mortgage-Backed Securities.... .0




Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 I1SSUET ODlIGAtIONS.......couverrirririeieieissie e ssesssenins | sovesineies 187,640,514 | ............. 178,692,588 | ............. 349,263,900 |............. 15,301,427 | ..ovvvrenn. 83,480,272 | ............. 814,378,701 | ..cvovvvveriieeeeen 76.9 | e XXX e XX K | e 637,472,847 |........... 176,905,853
9.2 Residential Mortgage-Backed SeCUrties............cocurrvervrrvnivneineineins [ cvvvirerinenene 17,199,092 | ..coovevvneene 42,086,146 | .....ccovenvee. 23,670,313 | oo 6,528,315 | .ccvvveneee 11,028,219 | e 100,512,085 B e XXX [ e XK e [ e 97,532,700 | ...ccovvvnnee 2,979,384
9.3 Commercial Mortgage-Backed SECUtIES...........oveveverreeereiesereiieiiies | corveiieienens 17,497,545 | ............... 60,023,692 | ....cccevneee. 5,476,904 | coooveevereeeereie (1] U (0] I 82,998,141 B e e XXX ek XXX e | e 70,488,491 |............. 12,509,650
9.4 Other Loan-Backed and Structured SeCUrties...........cvvereereeneerneerniens | ssensinieeas 11,203,721 | oo, 38,528,687 | ......cccc...ce.. 7,298,605 | ...covcvvune. 3,369,205 | ..o 339,078 | .o 60,739,296 20,676,003 | ............. 40,063,293
9.5 TOtAlS .. oo et 233,540,872 | .... 319,331,113 | .... 385,709,722 | .... 25,198,947 ...94,847,569 | ..........1,058,628,223 | .... . I PO . . ...826,170,041
9.6 Line9.5a58 % Of COL B......ccvcuuiiiiiieiiciiiiisi s | e 221 | i 30.2 | i 36.4 | i 24 | i, 9.0 [ 100.0 | XKX i [ XXX [ XK i, 78.0
Total Bonds Prior Year
10.1 1SSUET OBlGALIONS.......ouiveeeeiereieriieiieeieeieeieeiees e | eeeseeieees 247,014,159 | ... 184,027,243 | ............. 351,870,976 | ......c...... 30,778,109 | ........... 119,574,363 |.....cccoonc.. ) 0,9 TSN IO ) 0,9 CRTIRIN IR 933,264,850 | ..ovvoiereireinnns 78.9 | oo 641,228,532 |........... 292,036,316
10.2 Residential Mortgage-Backed SECUMtiES...........coveerenierneirneinnennenneinnes [ cevriiiniineens 9,392,547 | v 55,230,152 | ...covvvrvrnens 6,404,763 | ....ceevunn. 3,834,423 | ..o 5,042,398 |.....ccccceo.. ) 0,9 CHISIN IO 90,9 CHRIRIN R 79,904,283 | ...ocvvvrvvricienene (R - 76,925,038 | ....ccovvnnee 2,979,245
10.3 Commercial Mortgage-Backed SeCUNtiEs...........cocuuiuvieeneirneinrinninens [ cerieeieneinne 16,945,719 | oo 42,698,605 | ....ccoovvrrriinns 58,908 | .o (01 N (VN ) 0,9 CHIIIN DR 90,9 CHIININ R 59,703,232 | oo 50 [ 23,423,383 | ............. 36,279,849
10.4 Other Loan-Backed and Structured SecUrities............coocorverrerrernenniens | osissianieas 22,794,249 | .....cc....... 36,494,029 | ............... 35479872 | ............. 15,009,210 | oo 522,233 |.cooovenne. 0,0, SRR IR D, SR [ 110,299,593 [ ..o, 9.3 [ 80,557,007 | ............ 29,742,564
10.5 TOHAIS....eueeeieiiciieiieiieeteei ittt ess bbbttt nens | enesesianees 296,146,674 | ............. 318,450,029 |............. 393,814,519 | ...ccoouu. 49,621,742 | ........... 125,138,994 |............. ) 0,9 CHIIN DO 90,9 G IR 1,183,171,958 | oo 100.0 | .o 822,133,960 |........... 361,037,974
10.6 Line 10.5858 % 0f COL 8. | eonnseesssesssenssensenes 25.0 | oo 26.9 | oo 333 | 42 [ 10.6 [ 0,0 RN IR D, Y [P 100.0 | D0, 0 I [P 69.5 | s 30.5
Total Publicly Traded Bonds
11,1 1SSUET OBlGAtIONS.......oooieveieeiriieie et ssesseessessessnssas | esssensseneens 82,662,024 | ............. 142,631,717 | ...oeee.e. 321,617,300 |............. 15,301,426 | ............. 75,260,381 | ............ 637,472,848 | ..o 60.2 [ .o 641,228,532 | ..ovvveriririrns 542 | 637,472,848
11.2 Residential Mortgage-Backed SECUMHES............coeurverrerrrerrierieeiiinsins [ cerireeiininns 15,393,778 | ..coovvrennn. 40,912,075 | ..............23,670,313 | ............... 6,528,315 97,532,699 76,925,038 97,532,699
11.3 Commercial Mortgage-Backed SECUtiES...........ccouurvvrierirncinrinninens [ ceviineiiniens 17,123,432 | oo, 53,365,059 | ..ovvvervrrrrrinrieneennn0 [ 0 70,488,491 23,423,383 70,488,491

11.4 Other Loan-Backed and Structured Securities ...15,619,839 ...1,465,569 ...20,676,003 ...80,557,007 20,676,003 |..

115 TOMAIS....ceeecveete ettt
11.6 Line 11.5858 % Of COL B...oceoeveceerereercee et sesevssiesessnsenes | evesiesesseseeesisnans 144 | e 30.6

23,295,310

11.7 Line 11.5as a % of Line 9.5, Col. 6, Section 9.......ccocoveeveeiericeiisieiens | oo, 112 [ o 238 [ o326 [ 22 |82 | 78.0 DO N PR, 0. S I 78.0
Total Privately Placed Bonds

12.1 Issuer Obligations...........c.c.cceuenee. 104,978,490 | ...............36,060,872 176,905,854 292,036,316 | .... . 176,905,854
12.2 Residential Mortgage-Backed SECUtIES...........cccovevevveverercereeercereeenes | coverreierenens 1,805,313 1AT4071 | 0 | 0 | 0 | 2,979,384 | ..ovoveeiiieeeennn0.3 [ 2,979,245 TN D ¢ 0 GO (SO 2,979,384
12.3 Commercial Mortgage-Backed SecUrities........cccuveeveereveereesieeeeees | ceveivereeesiesnns 374113 | o 6,658,633 | ..ccovvverrene 5,476,904 | oo {1 R (01 I 12,509,650 | ..ovvvverveerceeeienennn 1.2 [ 36,279,849 I ISSRTUD ¢4 GO U 12,509,650
12.4 Other Loan-Backed and Structured SECUMHES..........c.evvervrrencrenerninns [rrisiiisiiniees 7513126 | ...covvveneee. 23,008,848 | .....c.ccocnenee 7,298,605 | ...covcveunee. 1,903,636 [ ....ccoconinenes 339,078 | .o 40,063,293 | ..o 38 [ 29,742,564 S 0.0, SRR I 40,063,293
12.5 TOHAIS...vvuveeeeeeerieeieeiet ittt bbbttt | eeeseeinees 114,671,042 | ....cco..nn 66,902,424 | ............... 40,422,110 | oo 1,903,636 | ....ccoovvvenes 8,558,969 | ............. 232,458,181 | .ooviviiniinrnnn22.0 | e 361,037,974 | oo 30.5 | ) .9 RN IR 232,458,181
12.6 Line 12.585@ % Of COL B.....occvuvreuierriieeiesieiesissiseiseiseissesssessenees | oeeseessesnesssseees 493 | s 28.8 | oo 174 | e, 0.8 [ oo KV [ 100.0 | e XKX s | s ) 0,9 CHTISIN DR ) 0,9 RN N ) .0 GO 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9..........cccouvvvinninsinsinnins | oo, 10.8 [ oo 8.3 [ i 38 | i 0.2 [ i, (VR [ 22.0 | XX i | 0,0, CRTRINY [ D0, 0, SRR XXX | v 22.0
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying valug December 31 Of PHOr YEAI..........cccuieiciiieieicesie st bessessbens | essesssssssessessssesses e ses s snans 68,545,707 | ovovvevereirereeeeiee e 68,545,707 | coveveveeererieseerereesesessesiessenseeenen0 | s [ e
2. Cost of short-term iNVESIMENS ACAUINEA...........cvevieeieietceesee ettt be s st sesse s bessessssanssnas | sresiesissessssssssssssesensansesnsas 1,066,519,998 | .....covvvvevercreeeceeeereaes 1,066,519,998 | ....oovevverererieercereeeeseeresneeeseereeneene0 | e eeeseeene0 | e
3. ACCIUAL OF QISCOUNL........ovuvieicice ettt ettt bbb bbb bbbt b bbbt ss st stenas | ebrebstessessses b s s s se st stes b bnae 18,595 [ oo 18,595 [ oo | e eseeessneene0 | e
4. Unrealized valuation iNCrEASE (ABCIEASE)..........cuuruiviierieeieie ettt bt bbbt s bbbt st s s | eebaestessssessesses bbb st es bbb s s s bbb nee 0 | oo 0 | o0 | 0 |
5. Total gain (I0SS) ON QISPOSAIS.........cvvieericiiteiescteee et ses et b et bs s s et s st st st es e ssssessesansnsassessnsans | evsessesissassessssstessesessessesasssssessesssantesanead 0 | coereeieeee e 0 | coeeeeeereereeeesesessssessssssesessenenen0 | e | e
6. Deduct consideration reCeived 0N dISPOSAIS...........ceuiveieiiieiicieicisie ettt s sessessesssns | stesiesissesessssss st entes s 1,064,988,996 | ...ccoovvervreerereeeieiieeernne 1,064,988,996 | ..ooovvvevecrereeererieccieeeeeeneeesneeerenenel0 | e seeeeenceseneeeseneeen0 | e
7. Deduct amortization Of PIEMIUM..........ceiveieieeee ettt sttt st s et es s es s sse s s ssessssstessesas | sessissessssissessessssestes e bsses e sesssssesassnsenas AT | e AT [ e | e snsssneenel0 | e
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..........cc.covererurinrinririninsissesiresississsssessssssssssssssesssssnns | sressesssssnsssesssssssssssssesssssssssesssssassssssnssens L0 RO 0 | coeereeeeeeereeeesesseesessessesssesessenresen0 | e | e
9. Deduct current year's other than temporary impairment FeCOGNIZEM............cccuuevirriieieiieieieie e enenes | esssessessssessesssssssesessssssensessssensessssensesnead 0 ] o 0 ] o0 | i sssesessssessereese0 | siesieisese s sss e nsena
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)...........ccceerererrrrerrerierinsieieresesiesens | et sssens 70,095,286 | ....oovvvvrererererereie s 70,095,286 | ..oovocveevreeirieisieieeees e 0 | oo 0 | oo 0
11. Deduct total nONadmitted @MOUNTS............cvuuiiiiiiirinie i sssssssssnssens | tbisisess s 0 f i) 0 f i) 0 f i) 0 f i) 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....vcuiiiiiiiiiiiiieciessiceiesesessessssesssssssssssesssssssessssnses | ossesisssssessssssssssssssensssssssnssnsas 70,095,286 | ....oooveeieereceisicereiiane 70,095,286 | ..ovocveeiiiiiescc s 0 ] o 0 ] e 0




Annual Statement for the year 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

10.

1.

3.1

32

3.3
41

42

4.3

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year) (971,372)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12............ccoevrvevieverrererieenennens 0

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14.........c.cocovvnrrrrinrreinrinninenns 0 0

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COIUMN 17 oottt ettt s e st es bbb b et sa st tes bt en bt n e seneaes (510,768)
3.2 SECHON 2, COIUMN 19ttt A bbbt 971,372 460,604

Total gain (loss) on termination recognized, Section 2, Column 22 0

Considerations received/(paid) on terminations, SECON 2, COIUMN 5. ..ottt bbb s s bbbt snaen 0

Amortization:
6.1 SECHON 1, COIUMN 1.ttt bbbttt s st s bbbt b b es 0
6.2 SECHON 2, COIUMN 27....ooeieiieiiesiete ettt Rt 0 0

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 SECHON 1, COIUMN 20.......oueeuiiireiseeseese s 0
7.2 SECHON 2, COIUMN 23......oiiiieeieee ettt bbbt 0 0

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18 0
8.2 Section 2, Column 20 0 0

Book/Adjusted Carrying Value at end of current period (LiINes 1+ 2+ 3+ 4 =5+ 6+ 7+ 8)....ciiiiiieiiciieiecrese ettt nann (510,768)

DEdUCE NONAAMIIEEA ASSELS.........cvevirieeiiicteieieie sttt ettt a b s et s bbb s st et se s b b s e a s s b b s s A s s e s b s s s s s s e b s A s b s b b s b st s s s bbbt e s s aebnns 0

Statement value at end of current period (LINE 9 MINUS LINE 10)........c.cieiiuiieieiiiiieieiiissieie sttt sttt bbbt bbbt sns (510,768)

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

Book/Adjusted Carrying Valug, DECEMDET 31, PHIOT YEAI.......c.vueireiiieireisiisisessesssssssessessssessessssessessssessesssssssesses st ssessssessessesesse s ssss s s s s anses s s an b e s s st s b b en s sse s s s nsesaes (2)

Net cash deposits (Section 1, Broker Name/Net Cash DEPOSItS FOOINOLE)...........cuurururrierierririeiieiieeere ettt sttt ss sttt srents 0

Change in variation margin on open contracts:
3.11 Section 1, Column 15, CUITENE YEAI MINUS.........coverrerrerrerreeeeeeiseessseeeseesessssssessessessessssssesessesssens (446,226)
3.12 Section 1, ColUMN 15, PHOT YT ........cveuiiirieieisrieieiseiei ettt (1,690,951) 1,244,725

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus.............ccccveverennee.
3.22 Section 1, ColumMN 17, PrOF YEAI........c.eivrreierrrieiereeseiessse e 0 0
Change in amount recognized:
3.23 Section 1, Column 16, current year to date minUS...........ccevevrverennee. (446,228)
3.24 Section 1, ColUMN 16, PriOF YEAI........ovrrererrerrenrereereireesseeseeseesessesseens (1,690,951) 1,244,723 1,244,723

SUDLOLAl (LINE 3.1 MINUS LINE 3.2)....eieiiiieiieiiieieieteise ettt s8R0t s bRttt 2

Variation margin on terminated contracts during the year (Section 2, Column 16)..........ccoccveurerrerreeneeneenns (12,757,595)

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)... 0
4.22 Amount recognized (Section 2, Column 16) (12,757,595) (12,757,595)

SUDLOAL (LINE 4.1 MINUS LINE 4.2).......o ettt st ts et se et es e a8 £ s s 5828428582841 R 8488 £ 8288482 s et ss bt s st s 0

Dispositions gains (losses) on contracts terminated in prior year:
5.1 RECOGNIZEM. ... oottt ettt s et s8 e E e s 8 eS8 4S8 8428428422 e 28428 e 128 e 28428184 EE 4R R SRR AR £ RS E RS R AR et 0

5.2 Used to adjust basis of hedged items

Book/Adjusted Carrying Value at end of current period (LINES 1 + 2 + 3.3 = 4.3 - 5.1 = 5.2).....cuiuiirircerreieieessie ettt sttt st sttt 0
DEAUCE NONGAMILIEA @SSEES........vuverecerceieseieii ettt 0
Statement value at end of current Period (LINE 6 MINUS LINE 7)........v.rurieieeeeieiereeeeere et sseeese e sseee st ss et et ss st et s st s e s e n bt en s nsnnsnas 0

Si11
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Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Si12, SI13



Annual Statement for the year 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
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 4.....oeieeiceces ettt bbbttt s s b b s sttt b bt es bt en s bt ann (510,768)
2. Part B, SECion 1, COIUMN T4........ooiiririiiri bbb 0
3. SUDLOLAI (LINE 1 PIUS LINE 2)....vuveieieeiscieieiiesississiseesesssssee s ssss sttt ss s sse sttt £ et s s s s8££ 884 E S8R AR b st n b st (510,768)
4. PArtD, COIUMN B 0
5. PAM D, COIUMN Bttt ettt ettt e bbbt s s s a st A bbbt e e a et et st n bt (510,768)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5)......cviviiriiiiiiieiiticeiie ettt sttt s bbb s a4ttt s s s At b bbb b s s bbb st n st 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16........cciuieiiieiiieiiteiie ettt b s sttt bbb sttt b e (510,768)
8. Part B, SECHON 1, COIUMN 13.......uciieicieeeieceeete ettt bbb et sttt bt s b st s bt s b s s 0
9. TOLAI (LINE 7 PIUS LINE 8).....uvueeiriiieieieiet ettt ettt s s34 42 s 888 E 4 bbb st s s bbbt s bbb b e es (510,768)
10, PArtD, COIUMN 8.ttt ettt b st s et s bbb s bt s ettt s st s st 0
11, PAMED, COIUMN O.coiieieieseit s8R (510,768)
12, Total (Line 9 MINUS LINE 10 MINUS LINE T1).....uviviiteieiieteice ettt ettt s b sttt b s bbb b s bbb s bt s b ettt b bbb bt es b e b st saesas 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......ooieeeeceeee ettt ettt a ettt bt s ettt st s e 5
14, Part B, SECHON 1, COIUMN 1.ttt 3,155,269
15, Pt D, COIUMN 11 ottt s en et 3,155,274
16.  Total (Line 13 PIUS LiNE 14 MINUS LINE 15)......uiuiiiieiieiitieie ettt sttt s bbbttt s st st bbbt bbb st bbbt bbb en (0)
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Annual Statement for the year 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 of Prior YEar...........cocueieiecveeieiieieeeeee et | eeveeiesiessessieienns 173,613,930 | coovverccere 173,438,861 | c.coveveevereceeiae 175,069

2. Cost of cash equIValENtS ACQUIFET..........cccvcveeeicreecice ettt s ssssssesesnns | crevsessssssseseesinaas 893,455,394 | .ovovverea 855,466,326 | ..ooveverieerernns 37,989,068

3. ACCIUAN Of AISCOUNL.........oecvviieeteccte ettt ettt st s st ae s s s enaebesesnsens | sensetesensesesssssesensnaees 272,228 | oo 272,228 | oo 0

4. Unrealized valuation iNCrease (JECTEASE)............ccvvueveriereireieresesiesessssssesssssessssssesssssssesssssssesssessssseses | snssesesssssesissessssssssssssesssssseen (01 TR (01 TR 0

5. Total gain (I0SS) 0N QISPOSAS...........ccuueverieeirirciie et es s bbb saesbes s ssssans | seessessesssssssssaessessenbanes 5,313 [ oo 5,313 [ oo 0

6. Deduct consideration received 0N diSPOSAIS...........c.cveueviiereerireiieisiesee et sessssessenns | coessesssssseseesinaas 967,312,886 | ..covererrriennn 929,201,172 | v 38,111,714

7. Deduct amortization Of PrEMIUM...........ccecueiciieirec ettt bbb bbb bsesss | estesssssessessesses s ssesses s bnsan (0 TR (01 TSR 0

8. Total foreign exchange change in book/adjusted Carrying ValUE.............c.ceeveeeveeeinieerneeieeseeesieseis | e snes (01 TR (01 PR 0

9. Deduct current year's other than temporary impairment reCoOgNIZEd...........cccuvevevereierriereieeeieeieeieies [ e 0 | 0 ] 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccevvvvevrverees | coververrerrierienns 100,033,978 | ...coovvverererernes 99,981,556 | ooovcvreerereereinas 52,422
11. Deduct total nonadmitted @MOUNTS...........c..ocviiiiirssrsessesnssneens |t 0 i, 0 i, 0
12. Statement value at end of current period (Line 10 minus Lin€ 11).......ccoviiiiiiieiiiiicsieieesesesiens | oo 100,033,978 [ ..o, 99,981,556 | .ooovocvericeiseas 52,422
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment...... SweepAccounts
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./A.CV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) BJ/A.CV Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative

FL-ST. PETERSBURG 570 CARILLON . | ST PETERSBURG.. 05/22/1996 | 12/31/2011 | ... 0 21,237,232 37,000,000 ..662,631 0 0 (662,631)

GA-DULUTH 11315 JOHNS CREEK . . 01/20/1998 | 12/31/2011 | ... . 0 8,051,701 15,800,000 ..296,086 0 0 (296,086)

FL-ST. PETERSBURG 570 CARILLON......cocoiiiiiiniinsisisiiisnississsnissisesssssnsssssns | svssssesans ST PETERSBURG 05/15/1996 | 12/31/2011 | ..ovovvvcneand 6,726,539 0 6,726,539 8,750,000 0 0 0 0

0299999. Properties Occupied by the Reporting Entity - ADMInistrative..........cocovoirireesi s .. . 47,997,104 0 36,015,472 61,550,000 .958,717 0 0 (958,717) | ..

0399999. Total - Properties Occupied by the Reporting Entity. 47,997,104 0 36,015,472 61,550,000 ..958,717 0 0 (958,717) | voovevvvrnnvnernininnnen0 | i ...4,570,867
0699999, TOHaIS........ocvvrrerrercircrieerie i 47,997,104 0 36,015,472 61,550,000 ..958,717 0 0 (958,717) | cevvvererierreerienns (U [P 4,570,867

103
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE A - PART 2

Showing all Real E

state ACQUIRED and Additions Made During the Year
5

1 Location 4 6 7 8 9

2 3 Book/Adjusted Additional

Actual Cost Carrying Value Investment

Date at Time Amount of Less Made After

Description of Property City State | Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition

Acquired by Purchase

CARILLON HOME OFFICE PHASE 2......cccociiiiniiniiiniisisiiisiienns ST PETERSBURG........ccoovvuriririrnes | FL....... | 06/30/2011 | VARIOUS. (66,413)
0199999, Total = ACGUIFEA DY PUICRESE. ...ttt ettt ettt ettt s et ee et setee s e e s eeeeeeseeseE et eeEeeseEeE et eesee e b e Eee 8o e s e e b eeEeEt e b e ee b e e s eE et et ent et et sses et et entessntntes (66,413)
0399999. TotalS........oreverereririririerien (66,413)
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE A - PART 3

Showing aII Real Estate DISPOSED Dunng the Year, Includmg 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 Book 9 10 1 12 13
Expended for Adjusted Current Book/Adjusted
Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other Than Current Total Foreign Less Amounts Foreign Earned Repairs,
Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in | Encumbrances Year's Impairment Change in B/A.C.V. Change in on During Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) B.J/A.C. V. Disposal Year on Disposal on Disposal on Disposal | Encumbrances Incurred

NONE
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 11 12 13
Recorded Unrealized Current Year's Other Capitalized Total Foreign
3 4 Investment Valuation Current Year's Than Temporary Deferred Exchange Value of Date of Last
Loan Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal
Loan Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
87847 . | Calabasas..... CA........ . .03/01/2011 .14,450,963 (V1 O (347,932) 0 0 59,600,000 |09/12/2011
88465 Mankato .09/01/2011 | .. 5,069,471 0 3,452 0 0 7,740,000 | 09/30/2011
88880 Jacksonville FL .09/01/2011 ..5,747,997 0 (18,415) 0 0 11,200,000 | 10/04/2011
89245 L | FOrt LaUdErdale............cvvureriercriinierieicsiieesiesss e FL .11/12/2004 ...6,003,047 0 3,063 0 0 6,896,552 | 12/20/2011
89423 Ellenton. . FL .09/01/2011 | .. .10,148,216 0 (62,137) 0 0 ...12,900,000 | 10/25/2011
89520 oo | WESIMINSET.......oocevreircreriecisceseeiserenenssesenssssnssnesssnsseens | COhvvnenns | vovvnverierienns .08/17/2005 ...2,402,691 0 0 0 0 3,980,000 | 12/17/2011
89897, s | e NOROVAIB. ..o ssisssississsssssessnsssssssessssssssssssesnes | Nduriisiins | oo .09/01/2011 | .......5.950 [ .ooiviiiiiiieiininind 5,823,618 0 (11,077) 0 (O N ORNROOTS | I [ROOTION 6,500,000 | 10/21/2011
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. s ....49,646,002 0 . 433,046) 0 0 .108,816,552
0899999. Total - Mortgages in Good Standing ....49,646,002 0 | s (433,046) 0 0 .........108,816,552
3399999. Totals.......c.ccrvvvrnnne ....49,646,002 (V) [ (433,046) 0 (U [T OROON | B PR 108,816,552

General Interrogatory:

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

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

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

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

SCHEDULE B - PART 2

1 Location 4 5 6 7 8 9
Actual Additional
2 3 Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
87847 Calabasa: 03/01/2011 7.150 16,425,845 59,600,000
88465 Mankato. 09/01/2011 6.970 5,129,554 7,740,000
88880 JACKSONVIIIE.....o. et FLuiirirerieni 09/01/2011 5.250 5,866,144 11,200,000
89245 Fort Lauderdale. ..o s | O 08/18/2011 5.670 0 6,896,552
89423 ENeNtOn......cooeeerinererieeieeienis FLuiriiirerieni 09/01/2011 5.520 10,308,829 12,900,000
89891 INOTHIVAIE. . NJ 09/01/2011 5.950 5,865,815 6,500,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All Other.........co it sneennas 43,596,187
0899999. Total - Mortgages in Good Standing 43,596,187
3399999, TOtAIS........cvvrerrrrercercrieerseeeeieei e 43,596,187




Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type | Acquired Date 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 03/01/2011 0 0 0 0 0 0 0 0 .....1,626,950 0 0 0
88465 Mankato. 09/01/2011 0 0 0 0 0 0 0 0 63,536 0 0 0
88880 Jacksonville ..|09/01/2011 0 0 0 0 0 0 0 0 99,732 0 0 0
89245........oeveiererniis Fort Lauderdale 11/12/2004 6,868,066 0 0 0 0 0 0 (V1 TN 965,566 0 0 0
89423 Ellenton FLowoiir | e 09/01/2011 0 0 0 0 0 0 0 0 98,476 0 0 0
89520......curiiriirieiinninns WESHMINSEEN.......vooeveiiiceieeieeiies CO.cooes [ 08/17/2005 2,474,883 0 0 0 0 0 0 0 72,192 0 0 0
89891 Northvale [\ I 09/01/2011 0 0 0 0 0 0 0 0 31,120 0 0 0
0299999. Total - Mortgages With Partial Repayment; 9,342,949 0 0 0 0 0 0 0 ....2,957,571 0 0 0
Mortgages Disposed
89585 Duluth . | 09/01/2005 | 06/27/2011 3,072,929 0 0 0 0 0 0 .....3,072,929 3,309,663 0 ...236,734
0399999. Total - Mortgages Disposed 3,072,929 0 0 0 0 0 (U 3,072,929 | ... 3,309,663 0 ...236,734
0599999. TOtal MOMGAGES.........vovvevrieeieriireriereseeiseissiisesiesi et eeviesssesesstesssssess e esessssssssseessensesassnsins | cesienesiens 12,415,877 0 0 0 0 0 0 003,072,929 | v 6,267,234 0 ...236,734
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CusIpP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) IAccretion Recognized and Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
State Credit Acquisition & Management
000000 00 0|Foss Virginia 2009 Fund I, LLC........cccovvvernerevrins | overenee (061171 DE....|Associates, LLC | 05/04/2009 | ....... 0 199,482 ...(829) (U L s | T | T | e 823 [ | e 22
000000 00 0|Foss Virginia 2010 Fund I, LLC.......cocconvvvnvirnniires | oreirnee St. Paul......cccovervnncn. MN... | Virginia Historic Partners, LLC...........cccccovvrneis | covrrirenns 09/22/2010 | ....... 0 127,317 533 1| (111,116) | =i et | e | T s s | s 2.0
Fritz R. Kundrun; Claudine T. Kundrun; Equine
000000 00 0[BSP Farms, LLC......ccccouiimirimiissiseissiisssiissiiinns | onnenns Richmond................. VA...|Welfare Society | 12/29/2011 | ....... 0 .86,420 (7,886) (8,081) (94,501) [ =.oooveniieniiniiens s | Trressen s | T LRTRRRTORITR [PV 8,080 | ... 0.0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Unaffiliated........ ..o nes 413,219 (8,182) (8,080) (205,617) 0 0 0 0 823 .8,080 [...XXX.....
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
000000 00 0|Apollo Tax Credit Fund VI LP.........cccvvvevrvneirnns | overnnee BOStON. ... MA... | Apollo Housing Il LLC.........cccoverreririrerinciienns [V 06/30/2000 | ....... 0 | e 20,386,588 | ........... 1,650,508 | ........... 1,693,148 |- | e (843,837) | =.uvvurvrerrerienins [ e | P s | e 99,305 | ........ 59.5
000000 00 0|WNC Institutional Tax Credit Fund IX LP.......cccc. | voveree. Sacramento.............. CA.... |WNC Institutional Partners IX, L.P......ccccovveerer | corvrrrverne 11/06/2000 |....... 0 | e 11,405,976 | ......c...... 945,843 | .....coooue 944,105 | ..o | e (266,153) [ =..eovevvrrrririnieens ETRR s ET LSRR IR 50.0
California Dreaming, LP, a Hawaii Limited
000000 00 OfPartnership | Honolulu................... | Hl..... | California Dreaming..........cccooevnivivsiinnionninnis | wvveiiinnns 07/19/2007 |. 904,293 379,464 511,968 |- (90,295) | -.. TR s | 176 |-..
3199999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated. 32,696,857 2,975,815 3,149,221 0 (1,200,285) 0 0 0 176
State Low Income Housing Tax Credit - Unaffiliated
Lemon Street Tower GP, LLC and Columbia at
000000 00 O[The Tower at Dorsey Manor, L.P..........ccccoovvcriee | corennee. Atlanta.......occoovennee. GA.... | Dorsey Manor Tower Partners, LLC ... 04/27/2010 | ....... 0 284,988 523,495 267,938 |- (17,032) | -.. e s LSRR [FTRON 284,988 | ........ 24.0
3399999. Total - State Low Income Housing TaX Credit - UNGIIBTEA. ... ...ttt ebitssss st 284,988 523,495 267,938 0 (17,032) 0 0 0 (V) 284,988 |...XXX.....
All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 0] BC Wilber Sh00! LLC.....corerreserssesce [...ooc | BOSION. s [MA... [Beacon Wilber LLC.........ooooosmmsmessesscn [ [1201/2009 ......0 318,578 73,936 64,075 |- (69,415)] - s, s
3599999. Total - All Other Low Income Housing Tax Credit = UNAffBEEA. ... et teieins ottt sttt sttt ees sttt sttt sttt 318,578 73,936 64,075 0 (69,415) 0 0 0
3999999. Subtotal + UNGFIlIAIEA. .......verreeeieerisisseiisiiesi et 33,713,642 3,565,064 3,473,154 (205,617)] ........(1,286,732) 0 0 0
4199999. Totals..... 33,713,642 3,565,064 3,473,154 (205,617)] ........(1,286,732) 0 0 0




Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 5 6 7 8 9 10 1
3 Date Type Actual Cost Additional Percentage
CUsIP Name of Vendor Originally and at Time of Investment Made Amount of of

Identification Name or Description City or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 O|Foss Virginia 2010 Fund I, LLC St. Paul Virginia Historic Partners, LLC 09/22/2010 0 0 127,375

000000 00 O|BSP Farms, LLC.. Richmond Fritz R. Kundrun; Claudine T. Kundrun; Equine Welfare Society. . 112/29/2011 0 86,420 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 86,420 127,375
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

000000 00 O | Apollo Tax Credit Fund VIII LP.... Boston 06/30/2000 0 0 384,763
3199999. Total - Non-Guaranteed Federal Low Income Housing TaX Credit = UNAFfIIBIE. ... .. . vttt ne feeeesees e o8 ee 8o E 1S E e E 08888428 S8 e840 E e E 084ttt s 0 384,763
State Low Income Housing Tax Credit - Unaffiliated

Lemon Street Tower GP, LLC and Columbia at Dorsey Manor Tower

000000 00 0| The Tower at Dorsey Manor, L.P. AHANtA.....cooe e Partners, LLC 04/27/2010 0 0 199,492 24.0
3399999. Total - State Low Income Housing TaX Credit = UNGFAIAIEA. ... e ettt ettt ettt ses et et es et ses et et seEeeseeseesesenre | oe8eEeeseeaseseseeseeseEeEeeEeeseEeEeeEeE e e e eeEeeseE e s Eeef e e e aeEeesee e et entee et sesen st et nee 0 199,492 XXX
All Other Low Income Housing Tax Credit - Unaffiliated

000000 00 O | BC WIlber SChOOI LLC.......euiiieseisenisseisees s BOSHON. ... s Beacon Wilber LLC......c.cooovnvrencnnns 12/01/2009 0 0 47,459 | o0 | s 9.5
3599999. Total - All Other Low Income Housing Tax Credit - Unaffiliated...........ccocovriiiiniinnniissssieisninas 0 47,459 XXX
3999999, SUDLOtAL = UNGFIBEEE. ...ttt 86,420 759,089 XXX
4199999, TORAIS........vvrrereieaieeitieei itttk et etes | Leebie Lt s e 86,420 759,089 XXX

803
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/A.C.V. 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.JACV 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........coorvveiririirnrirerirererieenne St. Paul.......ccoveveriinnee MN... | Capital Distribution..............cccevwrerirnirens 09/22/2010 | 05/02/2011 183 0 0 0 0 0 0 183 183 0 0 0 0
000000 00 0|CETCA Housing Partners 2009, LLC.......ccccoounirinriniersninnninns Jefferson City. MO...| Sale 12/31/2010 | 09/01/2011 100 0 0 0 0 0 0 100 100 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 283 0 0 0 0 0 0 283 283 0 0 0
3999999. Subtotal - Unaffiliated 283 0 0 0 0 0 0 283 283 0 0 0
4199999, TOAIS........cvvueeeicieecieaiiseesss s st ss st s st b s s bbbt es | Saeebae b s e s ARt 283 0 0 0 0 0 0 283 283 0 0 0




Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

0L3

1 2 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
9 12 13 14 15 18 19 20 21 22
Current
Year's Total
Unrealized Current Other Than Foreign Admitted Amount
NAIC Valuation Year's Temporary Exchange Amount Received
CUsIP Desig-| Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in When Due and During
Identification Description nation Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
3133MT ZL 5|FEDERAL HOME LOAN BANK FHLB 103.600 207,202 200,000 199,967 0 26 0 11/07/2007 | 11/15/2012
31398A DM 1 |FNMA 121.050 ... 1,694,770 1,400,000 | ...ooocvenne 1,416,425 0 (2,561) 0 11/19/2008 | 06/12/2017
880591 EJ 7|TNVLYAUTH 118.830 ... 11,883,800 0,000,000 9,869,607 0 686 0 09/16/2010 | 09/15/2060
912810 EQ 7|US TREASURY BOND. 143.070 ... 1,430,770 .1,000,000 1,136,487 0 (8,653) 0 01/11/2006 | 08/15/2023
912810 QK 7|US TREASURY N/B 119.850 ... 11,985,600 ...10,000,000 | .... 10,060,880 0 (1,160) 0 09/03/2010 | 08/15/2040
912828 AP 5|US TREASURY, 103.320 568,282 550,000 547,426 0 2,806 0 03/27/2007 | 11/15/2012
912828 EE 6|US TREASURY. 113.330 [ oo 1,700,070 | .oovvvvvrrnne 1,500,000 | ..cooovrerner 1,493,799 0 1,532 0 10/03/2005 | 08/15/2015
912828 GS 3|US TREASURY. 118.620 2,817,320 2,375,000 2,582,960 0 (35,658) 0 03/19/2009 | 05/15/2017
912828 KD 1|US TREASURY. 109.530 ... 6,000,000 5,913,001 0 10,800 0 04/24/2009 | 02/15/2019
912828 MP 2|US TREASURY NOTE 115.970 ... .4,000,000 3,959,799 0 4,146 0 04/21/2010 | 02/15/2020
912828 NB 2|US TREASURY NOTE 100.300 ... 5,000,000 5,003,451 0 (10,472) 0 05/06/2010 | 04/30/2012
912828 NT 3|US TREASURY NOTE 107.850 539,255 500,000 505,918 | ...ovvvvrcvrrirenc0 | e (609) 0 10/20/2010 | 08/15/2020
912828 QN 3|US TREASURY. 111.650 | oo 27,914,500 | ........... 25,000,000 26,958,230 (73,022) 0 08/10/2011 | 05/15/2021
0199999. U.S. Government - Issuer Obligations............crwirimniinsisniisnismssmissnsensnessesssnessnssenenessesssssnees | coeeeener:09,838,687 | oo XXX wivever | wovererenns 76,967,739 | oot 67,525,000 69,647,950 | .....ooovvnninnnc0 | i (112,139) 0 [0 | XXX [ XXX [ XXX | e 583,437 ... 1,953,125 ... XXX [ e XXX.oooe
U.S. Government - Residential Mortgage-Backed Securities
36176F Z2 7| GNMAREV MTG 7851671........cvvverrieireinerierrnenienissessensssssssnsensenes | seevee | oo | eeerneesenes [ evees 1 110.040 3,325,191 3,021,774 3,237,400 (10,360) 0 MON... 12/01/2011 | 07/01/2024
36176F ZU 5|GNMAREV MTG 765155... 110.100 22,299,320 20,253,700 | .ovverncen 21,623,900 (87,430) 0 MON... | . 12/01/2011 | 01/01/2023
36230R NF 9 |GNMAREV MTG 756690... 110.200 2,218,276 2,012,918 2,173,135 (5,983) 0 MON... | . 12/01/2011 | 04/01/2020
36230R NM 4| GNMA REV MTG 756696..........ccvvrmririreireiiineisesississeesssiassssessieees 109.800 ... ...2,196,000 2,000,000 2,154,085 (28) 0 MON... | . 12/21/2011 | 12/01/2061
83162C PS 6| SBA 2005-20H 1 111.510 ..182,893 164,015 164,015 0 0 08/09/2005 | 08/01/2025
0299999. U.S. Government - Residential Mortgage-Backed SECUMHES.........coviriirniiiinissinnnsiisnssssssrsnssnsnnnnns | ernnnnnni 29,456,337 | XXX . 30,221,680 | ............ 27,452,407 29,352,535 | .oovcvvciiriirinnnnn0 | v (103,801) 0 |0 [ XK L XXX [ XXX e 109,524 371,368 XXXove: | e XXX......
0599999. Total - U.S. GOVEIMMENL.......vvviriirerieisisrisnisssnssniseisssnssssnsssnssnsssesssnssssssssnsssnsssessensssssssssssnsssssssensssssenses | seesennenss: 99,295,024 | oo XXX uvwrnene | wovnnnnnns 107,189,419 | .oovvenns 94,977,407 99,000,485 (215,940) 0 [0 e XXX [ XXX [ XXX [ 692,961 | .........2,324,493 | ... XXX [ XXX..ooo
All Other Gover ts - Issuer Obligations
105756 AP 5|FEDERAL REPUBLIC OF BRAZIL..........cocoeveeeecereenreneresneersresneennies | coneee | F | e [ L 2FE | ci..3,326,718 | ......132.500 | .............. 3,292,625 2,485,000 3,032,877 | covvvvrrneriieennn0 [ i (136,619) 0 0]....11.000] .......4.360 | FA.......| wcovvereens 101,747 10/31/2009 | 08/17/2015
455780 AS 5|REPUBLIC OF INDONESIA 144A. 2,906,250 2,500,000 2,548,303 (10,065) 0 0 .86,458 12/13/2005 | 01/15/2016
922646 AS 3|REPUBLIC OF VENEZUELA GLOBAL BONDS..........cccoovermermmeermennens | eovvee | F [vevvvvias | AFE | 1,077,275 | 072,000 | oo 738,000 | ..cooovrvrne 1,025,000 | .oooovrenncs 1,072,034 (1,373) 0 0 10/02/2007 | 09/15/2027
92670L AD 1|SOCIALIST REP OF VIETNAM 144A 2,575,000 2,500,000 2,547,575 (10,062) 0 0 12/13/2005 | 01/15/2016
X54003 AD 4| UKRAINE GOVERNMENT REGS.....coooviiiiiiiiisissisnsississsisssisasseans 962,500 1,100,000 | ..covvverens 1,098,154 293 0 0 06/25/2007 | 11/21/2016
0699999. All Other Governments - Issuer Obligations...........ccoceveirncriscnirnenee 10,474,375 .9,610,000 10,298,943 (157,826) 0 0
1099999. Total - All Other Government: . .10,474,375 .9,610,000 | ... 10,298,943 (157,826) 0 0
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
74526Q CT 7 |PUERTORICO ELEC PWR AUTH.......cocoovivireinnnrrnnesssnssnssnssennnees | S0 [E oo, [ 2FE 114.520 858,938 750,000 801,233 (8,148) 0 o
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............ccooenvrevnsnnscieiessisninninnes | cecvninnennn.846,195 | XXX 858,938 750,000 801,233 (8,148) 0 XXX...
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31402R RN 1 |FNMA 735893 108.110] ... 1,420,919 | .... 1,434,540 0 MON... | . 12/09/2008 | 10/01/2035
31407Y RS 0|FNMA 844797 106.620 | ... 19,662 ....19,828 0 0 MON... 10/08/2010 | 10/01/2035
31412T NX 7 |FNMA 934306 108.970 ... 725,331 665,612 710,524 0 0 MON... | . 10/08/2010 | 06/01/2038
31414X U8 3 |FNMA 979507 108.970 ... 126,100 115,717 123,525 0 0 MON... | . 10/08/2010 | 04/01/2038
31416P VF 1|FNMA AA6013 106.490 948,533 890,658 898,187 0 0 MON... | . 10/08/2010 | 05/01/2039
31416W RJ 3|FNMA AB1388 106.490 | ... 30,471 ...30,730 0 0 MON... | . 10/08/2010 | 08/01/2040
31417M NG 4| FNMA AC3090 106.490 | ... 64,429 ....64,806 0 0 MON... | . 09/10/2009 | 09/01/2039
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CUsIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
31418V WQ 1|FNMA AD7854 | 40,506 | ...... 106.490 ..42,744 40,136 ....40,494 0 0 0 0 MON... | . 10/08/2010 | 06/01/2040
31419A GZ 4 |FNMA AE0215 1 ..23,159,070 | ...... 105.200] ... 24,479,680 23,267,660 23,159,620 0 551 0 0 MON... | . 12/08/2011 | 12/01/2039
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMtIES. ... ..o viuiirniiininiersisissrsnisessierinnes | crssrienens 26,484,139 [... XXX.oooi | o 27,980,617 26,515,264 26,482,254 0 (45) 0 0 XXX... | ......90,982 | ... 221,952 | ... XXX...... | ..... XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........cuuveeiesieriminsessmisssiseneeneseneseeens 27,330,334 | ... XXX.cooouu 28,839,555 27,265,264 | ............ 27,283,487 0 (8,193) 0 0 XXX ] e 111,607 263,202 XXXeoreo [ e XXX.oone
Industrial & Miscell (Unaffiliated) - Issuer Obligations
00206R AM 4| AT&T INC....vveoveoeeeieseseeeeeesesseessisssessseesssssseessessssssseesssssseesnes | convers | oo | evveennienns | W AFE | 3,180,090 | ... 116.710 3,501,563 3,000,000 3,141,637 0 (18,665) 0 0 11/18/2009 | 05/15/2018
00817Y AH 1 [AETNA INC....ooooriiereririnsienieniesssissssisssssssssssssssssssssssssesssssssnns | avvnne | oo [ evverrivenes | W TFE | e 4,448,655 | ... 103.910 [ ovvreerens 4,676,166 | .............. 4,500,000 | ..covvonvnnn 4,454,220 0 4,316 0 0 , 08/24/2010 | 09/01/2020
00846U AC 5| AGILENT TECH INC......coovvvrerrrirerierineereriseiseessssssnsenssssssensnnnes | cvevene | oo | vevvnennes | w2FE | iiiiii.4,865,050 | ... 117.780 5,300,140 4,500,000 | ..ooouuenne 4,786,596 0 (41,113) 0 0 MN...... 48,750 292,500 | 01/13/2010 | 11/01/2017
0258M0 CY 3| AMERICAN EXPRESS CR CO C....cecoovvrrrrieriecirneineissisnsiesesssessnes | wovnenn | oo [ veveveniins | WAFE | 002,995,050 | ... 108.320 [ .vvvvirens 3,249,675 | ...cooonee. 3,000,000 2,997,788 0 1,011 0 0 FA oot i 79,692 | .ooovvernn 219,000 | 08/15/2008 | 08/20/2013
02666Q G7 2 |AMERICAN HONDA FINANCE 144A..........cccoovvmmermmrinmeineeinserseninnens | weivnee | E [ eovveenes [ L1FE | c....5,984,220 | ... 103.370 | cvvrrenne 6,202,478 6,000,000 5,985,635 0 1,332 0 0 MS...... 64,583 232,500 | 09/14/2010 | 09/21/2020
029912 AY 8| AMERICAN TOWER CORP........cccconuverrimerrmrrncnirenenneseniennsnennennnne | Bt | oo [ | W2FE | 02,234,679 | ... 113.560 2,271,358 2,000,000 2,201,464 0 (21,594) 0 0 .18,528 06/10/2010 | 05/15/2019
03512T AA 9| ANGLOGOLD ASHANTI HOLDINGS PLC........ccoovveservnmrerneirnceseenneens | eeveene | F | v [ W2FE | . 3,431,144 | L 99.010 | ovvvrvrnes 3,366,446 | .............. 3,400,000 3,426,610 0 (2,531) 0 0 04/21/2010 | 04/15/2020
035237 AM 0| ANHEUSER-BUSCH INBEV WORLDWIDE............ccconvveevrrnervmrrneninee | LSee | E| oo | AFE | 1,997,282 | ... 107.640 | ..oooevevnee 2,152,944 2,000,000 1,998,496 0 446 0 0 02/05/2010 | 01/15/2015
03523T AN 8| ANHEUSER-BUSCH INBEV WORLDWIDE..... e |Ef i | LIFE | ieie....509,960 | ... 116.660 583,340 500,000 508,634 (1 IO (851) 0 0 04/05/2010 | 01/15/2020
03523T AT 5| ANHEUSER-BUSCH INBEV WORLDWIDE EXCHGD.........ccccccouvcverrne | cverere |E | oo | SAFE | 4,990,523 | ... 106.490 5,324,806 5,000,000 | ..oooverneens 4,993,025 0 1,904 0 0 09/02/2010 | 04/15/2015
037389 AW 3[AON CORP........cooviiirnririirerniicsiinniersnissienssisesessssssssssssessssnessennnes | ESuis | oo | v | W2FE | 14,945,550 | ... 110.230 ... .16,535,050 15,000,000 14,950,530 0 4,808 0 0 09/07/2010 | 09/30/2020
037411 AY 1| APACHE CORP........ccorvrirerrnirrerirerirneeneninssssesssssssesesssssesesssnsses | avenens | oo [ veeerneeins | W IFE | i 1,474,695 | ... 120460 | ..oooerernee 1,806,951 | ..oovvvevenee 1,500,000 | ..coovrernes 1,475,189 0 538 0 0 11/30/2010 | 02/01/2042
03938L AP 9| ARCELORMITTAL SA 92.920 929,218 1,000,000 | ...ooovveree 1,030,914 | oo (0 IO (346) 0 0 01/25/2011 | 10/15/2039
03938L AQ 7| ARCELORMITTAL SA......cccomvrrmmerimerimeenrensnrserissnseenssenssssssesssssnssnns | wvvnene | F [ vveernnens | 2 2FE | iiiinn.984,590 | ... 90.790 907,952 1,000,000 986,235 0 1,222 0 0 08/02/2010 | 08/05/2020
03938L AS 3| ARCELORMITTAL SA......oiivrrirernirirenrirerisnsererssissssnssenssnssessensnens | ovenene | F [ corvvvirens | W2FE | i 1,487,640 | ... 90.450 ...1,356,747 .1,500,000 1,487,532 | oo 0 | s (108) 0 0 02/28/2011 | 03/01/2041
03938L AU 8|ARCELORMITTAL SA . ,375,754 .1,500,000 ..1,490,817 0 462 0 0 02/28/2011 | 03/01/2021
053807 AP 8| AVNET INC...c..oovvrrrririrrerirerineensrisnrnesienississssssssessssensenesssnnns | Bt | oo [vvvvnnins | W 2FE | 1,064,370 | ... 106.390 | ... . .1,000,000 | .... 1,034,688 0 (14,739) 0 0 12/07/2009 | 03/15/2014
05565Q BQ 0 |BP CAPITAL MARKETS PLC.......c.coseemirenmrinerncniseesenssssensenssenssseesens | wevnee | F [ eovseivenes [ WTFE | 11,248,850 | ... 105.050 | ..oveeeeren 1,313,162 | e 1,250,000 | ..coovvennc 1,248,985 0 135 0 0 03/08/2011 | 03/11/2016
064149 A6 4 |BANK OF NOVA SCOTIA.......coomvvmmrrnnrnerrerinrensnisniserinenissenenienne. | Bt [ Al i | WAFE | 02,996,160 | ... 104.920 ... 3,000,000 2,997,529 0 740 0 0 01/19/2010 | 01/22/2015
064149 C8 8|BANK OF NOVA SCOTIA.......ccoorvrerrrnrinerrerineensnisseissnsssssessennnee. | wovnee | A cvvvcvneons | WAFE | 5,491,200 | ... 109.370 ... 5,500,000 5,491,812 0 612 0 0 01/06/2011 | 01/13/2021
06739F GF 2| BARCLAYS BANK PLC.......cccovurirmrimreririrnnrinnersenirenescesseisssssessenies | cvevene | F | vvveviine | SAFE | i000.2,996,130 | ... 103.430 3,000,000 2,997,013 0 505 0 0 09/17/2009 | 09/22/2016
06849T AA 6| AMERICAN BARRICK GOLD CORP........ccccoverererenrerneernernsrererneennne | LS [A ] oo | AFE | cii...999,780 | ... 108.200 ..1,082,051 | .coooienne 1,000,000 999,809 0 42 0 0 09/08/2008 | 09/15/2013
09247X AD 3 |BLACKROCK INC.......covverrerrrrirrrerirerineneniseiseriesssenssensssessennnnes | LSuis [ [ [ WTFE | 1,997,100 | .. 106.290 | ...ovvernee 2,125,874 2,000,000 1,998,201 0 561 0 0 12/08/2009 | 12/10/2014
097023 BC 8|BOEING COMPANY........cccccevvmerimrimminniscrienisrisnsisssisssisessesesnnienne. | LSt | [ | WAFE | 109,839,700 | ... 109.370 10,937,780 | .....c...c.. 10,000,000 9,883,172 0 21,179 0 0 11/17/2009 | 11/20/2016
097751 AS 0|BOMBARDIER INC 144A.........c.coovrmrrmrrnmernerrneerseessnisssssennenerssennes | wvevee | A cvvvrniens | W3FE | 1iiinnnennr...450,000 | ... 107.000 481,500 450,000 450,000 0 0 0 0 03/15/2010 | 03/15/2018
097751 AV 3| BOMBARDIER INC 144A..........ccocvmrmirnvnrerinnnereisnssrenssssssssneninns | eonveee | A vecviiviens | o3FE | iiine...650,000 | ... 109.000 708,500 650,000 650,000 0 0 0 0 03/15/2010 | 03/15/2020
09776N AB 8| BON-TON DEPT STORES INC EXCHGD..........cceceevevrerirererneenneennenns | LS [t | v [ WBFE | ........1,254,000 | ... 64.120 974,700 1,520,000 | ..cooovvernes 1,363,347 0 55,075 0 0 10/31/2009 | 03/15/2014
10112R AS 3 |BOSTON PROPERTIES LTD LP........ccovvvvirvevrirrrnenveirennsrensnsnrennns | LS [ [ | W2FE | i 744,450 | . 100.390 ... 750,000 744,900 0 429 0 0 11/08/2010 | 05/15/2021
110122 AQ 1|BRISTOL-MYERS SQUIBB CO........ccccoovevrrerermrrneeneneseeseriensnnennennnee | LSt [ oo | vvvvviina | AFE | 026,150 | .o 132.130] ... 25,000 ....26,119 0 (18) 0 0 04/07/2010 | 05/01/2038
12189T BA  1|BURLINGTON NORTHERN SANTA FE......cccovvmmrrmeimerreesnrinseiensens | wovnens | oo [ vevreniins | 2 2FE | iiinn....976,630 | ... 116.480] .............1,164,843 | .............. 1,000,000 983,402 0 2,131 0 0 07/24/2008 | 03/15/2018
125509 BQ 1| CIGNA CORP......cooovivieririeirsniissieeniesiseisensssssssssensssssssssenssnsnnes | oeve | oo | eevceseiinns | w2FE | riii000...2,980,680 | ... 105.940 ... 3,000,000 2,980,624 0 (56) 0 0 03/02/2011 | 03/15/2041
126117 AR 1| CNA FINANCIAL CORP.........c.cocermrvmerririnnrrerirernnennneessninssnnernenones | B [ | v | L2FE | 1., 2,988,780 | ... 102.030 ... . 3,000,000 2,989,262 0 482 0 0 02/09/2011 | 08/15/2021
12626P AL 7| CRHAMERICA INC......coovvvrieiiiriieriineriseisseisssiseisnenisssssssssssisnnnss | ceevene | E | vevcvnvnnn | n2FE | i 499,720 | .. 102.660 513,321 500,000 499,775 0 77 0 0 11/30/2010 | 01/15/2021
126408 GJ 6| CSX CORP.....covvuricriereceiieinerieriesstenissinssnsessenssensensssssssssssnnns | cvevne | oo | vvveserines | w2FE | v 2,101,660 | ... 113.830 2,276,694 2,000,000 2,075,210 0 (12,131) 0 0 09/30/2009 | 05/01/2017
126408 GN 7| CSX CORP.....ceveirierierincenseineineriesisennssisenssssssssssensssssessnsennes | Bt [ oo | vvvvniinn | n2FE | 1ii000000.2,218,260 | ... 113.950 2,279,024 2,000,000 2,135,724 0 (38,410) 0 0 10/16/2009 | 04/01/2015
126650 BH 2| CVS CAREMARK CORP.........cccoveermirrnirnerirerencensninerneniensneensnnnees | Bt [ oo | v | L2FE | .......5,344,000 | ... 116.150 5,807,494 5,000,000 5,263,425 0 (41,912) 0 0 01/08/2010 | 06/01/2017
12673P AB 1| CAINC....oiiciieiiiseseisreeeeinessisssiesssessssesssssssssessssssssssanns | seevee | oo | eevennninens | w2FE | v 2,185,100 | ... 110.090 2,201,965 2,000,000 2,109,456 0 (34,661) 0 0 09/30/2009 | 12/01/2014
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12673P AC 9| CAINC....ooiiiiiiiciseeisrieeeeeisesensssssssssensssessessessssssssessssssens | seevee | oo | wevceseinnns | w2FE | rii00000.2,029,980 | ... 108.370 ... 2,000,000 2,024,935 0 (2,504) 0 11/24/2009 | 12/01/2019
14040E HG 0| CAPITAL ONE BANK.....c.ovvvrireirirnrrinrrnerieniscessnissnneniensseesnnenns | B [ | vvvvviines | W2FE | 102,642,200 | ... 105.590 ... 2,500,000 2,532,728 0 (21,170) 0 02/06/2006 | 06/13/2013
141781 AX 2| CARGILL INCORPORATED 144A.........cccconvvmmrinervmrnmrneersnesneinnnes | vevne | oo | eevvsennns | SAFE | 4,975,550 | ... 117460 ... 5,000,000 4,982,993 0 2,284 0 07/01/2008 | 11/27/2017
149123 BV 2| CATERPILLAR INC.....coocvrvvrrreriririscencrisnrnenieniseessenssnsssnssensenennees | B [ | v | AFE | 1,492,995 | ... 109.260 | ... ..1,639,001 | .oovvienne 1,500,000 | ..coovrerne 1,493,295 0 300 0 05/24/2011 | 05/27/2021
156700 AN 6| CENTURYLINK INC.......corivvririirerniiicinnineiinineiersniseienssisesesssensnns | svevens | oo | evvvevneones [ n2FE | 1,050,910 | . 101.060 | ..cvvoverees 1,010,656 | ...oovvevnnee 1,000,000 | ..covvieren 1,042,578 0 (4,349) 0 01/12/2010 | 09/15/2019
17121E AA 5| CHRYSLER GROUP LLC 144A.. 91.500 640,500 700,000 609,052 0 1,802 0 10/12/2011 | 06/15/2019
17275R  AE 2| CISCO SYSTEMS INC......ccovmrimmrririnricnnrverirenisresnsiesnisessennsnenenns | LSui [ [ [ WIFE | ce0.2,097,800 | ... 116.430 2,328,643 2,000,000 2,077,816 0 (9,166) 0 09/30/2009 | 02/15/2019
17275R AH 5[ CISCO SYSTEMS INC.......evvevreeererriereereeresesneinsensesnesnssnenssnnsnenns | LSt [ [veeviiens | WAFE | o 10,997,030 | ... 113.930 12,532,950 ...11,000,000 ....10,996,900 0 287 0 11/24/2009 | 01/15/2020
178566 AC 9| CITY NATIONAL CORP......cccovrmrirrirvernnrnnrseerensssissisniserssssessenssssssssens | svevene | oo | evvneennnns | WTFE | 4,986,900 | ... 97.440 | ... 4,872,339 .5,000,000 | ...ovvennns 4,987,844 0 1,054 0 09/08/2010 | 09/15/2020
18683K AB 7| CLIFFS NATURAL RESOURCES INC........cccocovvemernnrennrirneinennneeinnnes | LS [ | v [ W2FE | 2,636,525 | ... 99.470]| ... ...2,486,831 2,500,000 2,532,993 0 (2,973) 0 10/26/2010 | 10/01/2020
191216 AP 5| COCA-COLA.......coomrmiririiriseirerirereresseisssissnseniesesssssssssesssnenins | cveve | oo | evvveneenes | W TFE | viiiiisnn..5,080,744 | ... 101.360 ... ...5,068,094 .5,000,000 5,056,044 0 (4,700) 0 08/31/2011 | 11/15/2015
191216 AR 1| COCA-COLA.......cooirinrrnneinerinerieriseisenssssissnssensesesenssssesnssnssns | Bt [ oo | vvvvninne | AFE | 1. 1,993,880 | ... 104.940 2,098,986 2,000,000 1,994,430 0 531 0 11/04/2010 | 11/15/2020
205363 AL 8| COMPUTER SCIENCES CORP.........cccoueunrremrrmerireneneeneniennrsenrennne | BSuit | [ | W 2FE | 2,709,717 | oo 98.120 2,384,429 2,430,000 2,656,309 0 (30,721) 0 03/23/2010 | 03/15/2018
20588Y AE 3| CONNACHER OIL AND GAS 144A........ccccoovvvmenmvemnrnneinsrnnseineeinnnins | cviveee | Ao | WBFE | 1iiin..230,000 | ... 90.500 208,150 230,000 230,000 0 0 0 05/20/2011 | 08/01/2019
20825C AU 8| CONOCOPHILLIPS.........coovvevrrrerererenesreinsnnsniiessnsesssnsnsesnsnsinsennes | LSues | oo [ eovvvevion | AFE | 4,431,440 | ... 123.910] ... ...4,956,697 4,000,000 | ..oovvrrnnens 4,355,313 0 (35,698) 0 10/09/2009 | 01/15/2020
219868 BN 5| CORPORACION ANDINA DE FOMENTO......cccovuveveniirernereemnsnernnns [ evveee | F | vvcveriveee | SAFE | 1,611,384 | . 122,000 ... ,677,500 .1,375,000 1,567,304 0 (20,241) 0 09/30/2009 | 06/04/2019
22546Q AC 1 |CREDIT SUISSE FIRST BOSTON NY.......ccccosvvemmermmrrmrerncesseerserinnnes | LSuis [E [ e | L1FE | ............2,036,160 | ...... 102.360 | ... ..2,047,215 2,000,000 2,029,531 0 (3,120) 0 10/14/2009 | 08/13/2019
226566 AK 3| CRICKET COMMUNICATIONS INC.....c.cocvvvvnrrrvermrirerrsnneirernniseereninns [ vneee | oo | veverivnes | WAFE | i 182,750 | oo 103.250 [ oo 175,525 170,000 180,919 0 (1,831) 0 05/18/2011 | 05/15/2013
244199 BC  8|DEERE & CO....ccveovevreerrrierrnnnerisninseesssnsssssensesssssssssssssssnensnenennee | Bt | oo [vvvrnenns | WIFE | 01,989,120 | ... 112.260 2,245,315 2,000,000 1,991,012 0 934 0 10/13/2009 | 10/16/2019
24422E RE 1 |JOHN DEERE CAPITAL CORP........ccccosvumrrirmerrerirnriseesseinsensnrinneins | evvnne | oo [ everrivenes [ WTFE | 16,992,510 | ... 108.930 ... ...7,625,678 .7,000,000 6,992,724 0 214 0 07/07/2011| 07/12/2021
24702R AM 3 |DELL INC wecvnee oo [erverivene | WTFE | 1,365,405 | ... 109.870 ... ,648,060 .1,500,000 1,367,277 0 1,693 0 11/17/2010 | 09/10/2040
25156P AK 9 |DEUTSCHE TELEKOM INTL FIN.....cccovvenvrvmrrrerrerrerinriseneseniveninee | LS [ F [ [ L2FE | 1,996,740 | ... 106.370 | ... ...2,127,535 2,000,000 1,998,671 0 656 0 08/11/2008 | 08/20/2013
25179M AH 6| DEVON ENERGY CORP.......ccccosvermrrinernerirnrenenrnneisseninseissennssenseennnne | LSuie | oo [ v | W2FE | 4,446,320 | ..... 122,040 [ oo 4,881,977 | oo 4,000,000 | ..ooouuenne 4,356,707 0 (41,716) 0 10/07/2009 | 01/15/2019
25459H AL 9| DIRECTV HOLDINGS LLC/DIRECTV F....ooovvvivevrierreriinenirncenennnnns | cvevne | oo | vvvvvnienns | W2FE | 000000, 2,992,667 | ... 107.840 3,235,347 3,000,000 2,995,125 0 1,550 0 04/13/2010 | 10/01/2014
25459H AW 5| DIRECTV HOLDINGS LLC......ccvvvereierierineeneineersnisenssesienessensannes | cenvene | oo | wevvsennes | w2FE | 1,019,630 | .o 103.970 ... ..1,039,728 .1,000,000 1,017,559 0 (1,543) 0 08/26/2010 | 02/15/2021
25459H BA 2|DIRECTV HOLDINGS LLC/DIRECTV F . ..1,337,774 .1,250,000 1,244,735 0 248 0 03/07/2011 | 03/01/2021
25470D AA 7|DISCOVERY COMMUNICATIONS INC........cccoovviirimmninicnnicnciiennns | cvevns [ oo | evivvnienns [ W2FE | 002,635,825 | ... 115.010 2,875,410 2,500,000 2,612,852 0 (11,963) 0 01/12/2010 | 08/15/2019
26816L AX 0|DYNEGY HLDGS INC 250,000 165,000 0 2,201 73,891 11/15/2007 | 06/01/2015
26884A AH 6 ERP OPERATING LP.......coooviiriiiniiiciierineiseirsssisssiessisssssseessssssssens | svovnee | oo [ eerseiinnns | n2FE | eiv...1,880,900 | ......110.330 .............1,930,811 | .ccovervnnc 1,750,000 | ...ooovvevees 1,810,755 0 (16,536) 0 05/01/2007 | 04/13/2015
29078E AA 3 |EMBARQ 2,500,000 2,510,708 0 | e (144) 0 08/16/2007 | 06/01/2036
29250R AN 6 |ENBRIDGE ENERGY PARTNERS LP EXCHGD.... . .3,000,000 3,288,908 0 (38,671) 0 03/23/2010 | 04/15/2018
29273R AD 1|ENERGY TRANSFER PARTNERS EXCHGD........cccosvvunerrneremeeneninnee | cvevne | oo | vvvvviiones | w2FE | 12,652,331 | e 102.160 2,554,175 2,500,000 2,533,423 0 (55,963) 0 10/31/2009 | 08/01/2012
30212P AC 9 |EXPEDIA INC.....oovivvirricisrscrernnissenisississsienssssssenssssssssensssssnses | wvnvere oo [ovevnninees | 22FE | 1iii00...3,300,000 | ... 108.000 3,240,000 3,000,000 3,165,889 0 (73,654) 0 02/12/2010| 07/01/2012
30251B AC 2 [FMRLLC 144A.......oooiiirnninererneensnisssisensessseessessssssssssenssns | avennee | oo [ evnerinens [ o TFE | 1,988,560 | ... 108.790 2,175,893 2,000,000 1,988,551 0 130 0 06/30/2010 | 12/14/2040
319963 BB 9 |FIRST DATA CORP EXCHGD.......cccovurviererrinvinsieisnrseisensniseesennnens | everine | [ eervvrens | 00D | oviinnnnn 1,769,836 | ... 87.000( ..ovvvrenee 1,739,130 | .o 1,999,000 | .ovvvvrene 1,769,942 0 105 0 12/29/2011 | 01/15/2021
341081 FD 4 |FLORIDA POWER & LIGHT.......coveviriereiniirernrincerenineneesnesenenseenes [ evevene | oo | veverinees | o TFE | i 498,760 | ... 121.070 605,395 500,000 498,721 0 (22) 0 12/06/2010 | 02/01/2041
35177P AT 4 |FRANCE TELECOM.......cccovvrmerrerinrennrrenrnernenienesensssssnsssenssenennne | evevnee | F [ evverirees [ WTFE | 2,117,200 | e 110.740 2,214,861 2,000,000 2,094,856 0 (10,336) 0 10/01/2009 | 07/08/2019
36186C BT 9| ALLY FINANCIAL INC AKA GMAC LLC.......coconvvvmvrenerrerireeeneensninnenns | ceevne | oo | evvvvernns | WAFE | i 780,416 | .. 100.870 832,219 825,000 817,081 0 19,153 0 . 01/04/2010 | 05/15/2012
362320 AZ 6| VERIZON COMMUNICATIONS INC.......cccrvverrrinirrerimrrncnirneeneeienens | wvvene | oo [reeerneeens | WAFE | 1,087,580 | ... 120.740 | oo 1,207,471 | oo 1,000,000 | ..coovrerne 1,055,274 0 (7,120) 0 ..68,400 | 11/29/2006 | 04/15/2018
36962G 4F 8| GENERAL ELEC CAP CORP........ccocomivnerineineernsieseiseniissesesssssinseens | svveee | oo [ evserivens | WTFE | 122,989,680 | ... 106.840 | ... 3,000,000 2,993,103 0 1,626 0 | o0 | 104370 oo 4440 [MSLL | 36,458 | 131,250 | 09/16/2009 | 09/21/2015
36962G 4G 6| GENERAL ELEC CAP CORP A........ccovvvnerivmrrnerierirseesseessssrnennenennee | wvevnee | oo [ ervverivens | W TFE | 7,221,290 | .. 105.100 ... .7,250,000 7,232,585 0 5,556 0 271,875 | 11/10/2009 | 11/14/2014
36962G XZ 2|GENERAL ELEC CAP CORP SERA.......cccoovvvmimnenneinsirsneineersnnsnnes | evovene | oo [ eoveeeeT | WIFE | 1,042,265 | ... 116.260 | ... 975,000 1,035,125 0 (1,464) 0 |0 | 8750 .......6.200 [MS. | i 19,378 | 65,813 | 05/31/2006 | 03/15/2032
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37247D AM 8| GENWORTH FINANCIAL INC ..470,000 500,000 500,000 0 0 0 06/21/2010 | 06/15/2020
372470 AN 6| GENWORTH FINANCIAL INC ..1,350,000 | ....cooeeee 1,500,000 | ..coovrerne 1,494,882 0 119 0 11/17/2010 | 02/15/2021
378272 AA 6| GLENCORE FUNDING 144A . 10,275,000 ...10,000,000 9,983,968 0 5,911 0 05/24/2010 | 04/15/2014
38011M AN 8| GMX RESOURCES INC........ovvvrrrrrirririeierieriesiesesseessssesensenenenes .6Z|. 81.000 | ..oooererne 1,272,510 1,571,000 | oo 1,272,510 | ..ocovrne (258,061) 16 0 12/14/2011 | 12/15/2017
38060A AA 2 |GOLD FIELDS OROGEN HOLDING BVI 144A. 88.290 ...3,973,235 4,500,000 4,391,718 0 9,173 0 01/11/2011 | 10/07/2020
38141G CU 6| GOLDMAN SACHS GROUP INC, . ,441,580 .1,500,000 1,414,741 0 1,813 0 07/17/2006 | 02/15/2033
38141G GM 0| GOLDMAN SACHS GROUP INC.... VAFE] .1,500,000 1,494,318 0 (27) 0 01/21/2011| 02/01/2041
404280 AK 5|HSBC HOLDINGS PLC.. .3,000,000 2,993,625 0 135 0 03/29/2011 | 04/05/2021
4042Q1 AE 7 .1,500,000 | voverrirens 1,499,173 0 67 0 08/17/2010 | 08/24/2020
410867 AC 9|HANOVER INSURANCE GROUP INC . .1,000,000 996,901 0 253 0 02/18/2010 | 03/01/2020
413875 AN 5|HARRIS CORPORATION... 113.890 ,708,358 .1,500,000 1,491,908 0 182 0 11/30/2010 | 12/15/2040
42217K AW 6 |HEALTH CARE REIT 97.530] ... ...4,876,731 5,000,000 4,968,314 0 1,364 0 03/09/2011 | 01/15/2022
423074 AJ 2 106.790 | ..vvveernee 2,669,769 2,500,000 2,499,642 0 179 0 07/09/2008 | 07/15/2013
427866 AR 9|HERSHEY COMPANY THE 111.440 557,224 500,000 499,245 0 56 0 12/08/2010 | 12/01/2020
428040 BZ 1 100.500 954,248 949,500 949,500 0 (2,802) 0 09/25/2009 | 01/01/2012
437076 AT 9 107.830 ... ...7,548,445 .7,000,000 6,991,476 0 805 0 09/07/2010 | 09/15/2020
44108E BA 5|HOST HOTELS & RESORTS LP EXCHGD 102.750 328,800 320,000 308,989 0 2,019 0 10/31/2009 | 06/01/2016
44701Q AU 6 |HUNTSMAN INTL LLC EXCHGD 106.000 ... .1,000,000 1,000,000 0 0 0 09/02/2010 | 03/15/2020
44841B AA 4 |HUTCHISON WHAMPOA PIN 09/16 144A.........cocoovirmerirerirneeneeinnninns 111.870] ... .1,650,000 1,651,645 | ..oovvvecrierirns (1 IR (185) 0 09/30/2009 | 09/11/2019
44841S AC 3|HUTCHISON 03/33 144A 131.110] ... 900,000 987,631 0 (1,753) 0 06/26/2007 | 11/24/2033
45865V A* 1|INTERCONTINENTAL EXCHANGE INC.... 91.050] ... 2,000,000 2,000,000 0 0 0 10/21/2011 | 11/09/2018
459200 GJ 4|INTERNATIONAL BUSINESS MACHINE 121.100] ... 2,000,000 2,174,583 0 (26,799) 0 11/19/2009 | 09/14/2017
460146 CE 1 123.880 | ..oveverernn 4,336,111 | i 3,500,000 | cooorernnens 4,100,246 0 (41,616) 0 02/16/2011 | 08/15/2021
46625H HQ 6| JPMORGAN CHASE & CO.......coovrviirieririeiierissiiesiesesseesseinsien 105.000 ... 3,500,000 3,502,594 0 | e (275) 0 , 03/19/2010 | 03/25/2020
478165 AG 8|JOHNSON SC & SONS INC 144A 108.800 | ... 3,500,000 3,463,717 0 574 0 [cveiieieiieiienn0 | 104800 ... 4.860 [MS...... | v 56,000 08/25/2010 | 09/01/2040
494550 BE 5|KINDER MORGAN ENERGY PRTNRS.. 110.060 | ... 6,000,000 5,901,074 0 8,590 0 93,633 05/24/2010 | 09/15/2020
500472 AC 9 |KONINKLIJKE PHILIPS ELECTRONIC.. 127.810] ... 2,500,000 2,459,712 0 524 0 [0 [ 8870 | . 7.000 [MS.co | o 52,517 03/05/2008 | 03/11/2038
50075N AL 8 |KRAFT FOODS INC 106.720 | ... 2,250,000 2,315,442 0 (35,711) 0 29,531 10/31/2009 | 10/01/2013
53217V AB 5 |LIFE TECHNOLOGIES CORP........cceovmrinrirriiniineiieesiseiesisssissens 104.8401 ... 2,000,000 1,995,566 0 1,245 0 | oovvveiveinnen0 | 4400 | ... 4470 [MSL | e 29,333 02/11/2010 | 03/01/2015
536022 AC 0|LINN ENERGY LLC/FIN CORP 108.500 813,750 750,000 733,638 0 806 0 | oorreerriieriierenn0 | 1008620 .........9.000 [ AO..... | covvorrrrnns 13,656 04/06/2011 | 04/15/2020
564759 NH 7| MANUFACTURES & TRADERS TRUST.... 99.000 ... ...4,950,250 .5,000,000 4,999,267 0 570 0 .23,401 03/25/2003 | 04/01/2013
565849 AD 8| MARATHON OIL CORP 116.650 2,916,343 2,500,000 2,604,750 0 (15,328) 0 [cvviimieriieiiennc0 | 10008000 ... ..5.140 [ A | v 37,500 02/10/2010 | 10/01/2017
56585A AD 4 |MARATHON PETROLEUM CORPORATION EXCHGD. 104840 ............. 1,672,720 | ..ovvvneee. 1,500,000 | .ovvevvrene 1,499,239 0 16 0 11/14/2011 | 03/01/2021
577081 AU 6 109.810 549,066 500,000 490,668 0 68 0 02/24/2011 | 10/01/2040
581557 AV 7 117.050 | ... ...1,170,585 .1,000,000 | ..covvvvveee 1,058,905 0 (9,957) 0 12/07/2009 | 03/01/2017
594918 AH 7|MICROSOFT CORP 105.730 | ... ,057,318 .1,000,000 992,281 0 757 0 09/22/2010 | 10/01/2020
615369 AA 3|MOODYS CORPORATION 104.370 ...4,175,103 4,000,000 | ..oovvrrneens 4,011,410 | .o (U ISR (990) 0 01/11/2011 | 09/01/2020
61747Y CK 9|MORGAN STANLEY. 95.890 ... 7,671,699 8,000,000 7,997,765 0 616 0 11/17/2009 | 11/20/2014
620076 AZ 2|MOTOROLA SOLUTIONS INC 111.250 ... 11,125,760 | ............ 10,000,000 | ....oceveee 10,331,250 0 (47,000) 0 05/25/2010 | 11/15/2017
629568 AV 8|NABORS INDS INC 102.660 2,566,634 2,500,000 2,562,425 0 (3,600) 0 05/12/2011 | 09/15/2020
6325C0 BY 6 |NATIONAL AUSTRALIA BK 144A.. 102.230 511,187 500,000 497,941 0 183 0 12/06/2010 | 12/10/2020
64952G AE 8 |NEW YORKLIFE INS CO 144A 114.040 570,236 500,000 493,733 0 141 0 03/24/2010 | 05/15/2033
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64952G AF 5|[NEW YORK LIFE INS CO 144A. AFE] v 748,268 | ... 128.590 964,448 750,000 748,329 0 19 0 10/05/2009 | 11/15/2039
652482 CB 4 |NEWS AMERICA INC EXCHGD........ccoovveivivirnerireriereneessnisernens | wevene | oo [vererneeins | 2 2FE | 02,982,136 | ... 105.160 | ..cvvovernes 3,154,910 3,000,000 2,982,568 0 432 0 08/19/2011 | 02/15/2021
65504L AG 2|NOBLE HOLDING INTERNATIONAL CA.......ccccocvmmrermmemneirneinnrrnennee | LSt | F [ | L2FE | ... 1,490,835 | ... 110.030 | cvvorernes 1,650,537 | .ooovvvernnee 1,500,000 | ..covorenee 1,490,902 0 67 0 01/31/2011| 03/01/2041
66977W  AK 5| NOVA CHEM CORP........cocvrerrrrnrrrnrrnerrerirseerseeissnnsensenenenseesenns | LSt | Bl v | W3FE | 1nnnen..502,368 | ... 109.000 545,000 500,000 501,688 0 | e (381) 0 05/11/2010 | 11/01/2015
66989G AA 8 |NOVARTIS SEC INVESTMENT LTD.....cccoevvemmrrverrmrirneenseirsersnerennens | LSuie [ F [ eiviiives [ W1FE | 1,027,540 | ... 117.530 [ ovvoerirnes 1,175,393 | oo 1,000,000 | ...ooovvenee 1,021,564 0 (2,501) 0 07/08/2009 | 02/10/2019
67090F AD 8| NUVEEN INVESTMENTS INC <rrrn.99.250 2,357,188 2,375,000 2,176,001 0 37,025 0 12/11/2009 | 11/15/2015
681919 AS 5| OMNICOM GROUP........o.oviirirnrieinnirsiiesisseesssissessssssessssssssssssnns | snnens | oo [ cveversnnns | 2 2FE | iiinenn.2,800,096 | ... 112.270 2,919,074 2,600,000 2,742,938 0 (29,647) 0 01/07/2010 | 04/15/2016
68389X AC 9 ORACLE CORP........cocovrrieririrerrsnriscrierissesseessssissssessssssenssssesens | avennee | oo [ evvserinene | o TFE | 2,177,800 | e 120.580 ... 2,000,000 2,141,119 0 (19,076) 0 01/11/2010 | 04/15/2018
68389X AG 0 [ORACLE CORP........cccccovurrerirmriniricnrinnisenienisesisssissisesissssessssninnns. | evvene | oo [ evvverivens [ WTFE | 1nnn..3,668,280 | ... 117.980] .............4,129,608 | .............. 3,500,000 3,637,468 0 (15,146) 0 01/11/2010 | 07/08/2019
68389X AM 7 [ ORACLE CORP EXCHGD..........cooconsreerinierneereeisseserississssnenssseenens | wvvnee | oo [ evserivenes [ W TFE | 15,218,609 | ... 122,980 ... 5,000,000 5,218,557 0 (52) 0 12/12/2011 | 07/15/2040
693476 BG  7|PNC FNDG CORP.........cccovvirrrerrerinrencnisrinerinerisenieneseesssniessnonenens | Bt | oo [ | WAFE | 02,994,660 | ... 106.210 ... 3,000,000 2,996,362 0 843 0 09/16/2009 | 09/21/2015
693506 BD  8|PPG INDUSTRIES INC......coosvvirirrrrnreinerierineerneessssessesssssnssssensanee | svnens | oo [ veeernenns | 2 2FE [ i 740,805 | ... 104.450 ... 783,399 750,000 741,663 0 780 0 11/08/2010 | 11/15/2020
69352 AG 2 [PPLENERGY SUP LLC A.....ccovvvvirirerinrnrinnninerienirenesesssssssssnennes | svvene oo [ evveriren | 2FE | 1ne..6,293,000 | ...... 108.500 6,293,000 5,800,000 6,255,576 0 (37,424) 0 08/31/2011 | 10/15/2015
695114 CJ 5| PACIFICORP.......ccosrirririrriniienrieniseiseesssissssssssesesesssssissssssssns | sonnens | oo [ verersenins | 2 IFE | i 198,886 | ... 133.910 267,820 200,000 198,926 0 15 0 . 07/14/2008 | 07/15/2038
716743 AD 1|PETRONAS CAPITAL LTD 144A........cccovvrmivvnriververrnrrneessneserinenns | wvvvee | F [ v | WAFE | nee.nr...665,090 | ... 112130 [ v 728,904 650,000 654,116 (U ISR (436) 0 ..34,125 | 09/10/2009 | 08/12/2019
T4005P AN 4 [ PRAXAIR INC.....coovvrriirriiiersnineienineisissiensnssssenssisesessssssssnnsenns. | avneene oo [vevnninens | W IFE | i 748,628 | oo 116.520 873,967 750,000 749,185 0 133 0 ..40,313 | 10/30/2006 | 11/01/2016
74432Q BM 6| PRUDENTIAL FINANCIAL INC......ccovvvirmrenieririserinerrneninenirseessninenens | LSuis [ [ v [ w2FE | ciiir...993,900 | ... 105.930 | .oovvvenee 1,059,351 | .ovveirenne 1,000,000 994,614 0 487 0 21,493 | ... ..53,750 | 06/16/2010 | 06/21/2020
760761 AD 8|REPUBLIC SERVICES INC EXCHGD........cccservvmiivirrvrneirernnseerennnns [ cvvveee | oo | veverinens | w2FE | acic......6,830,876 | ... 112.950 | oo 7,686,219 | ..coovvennnd 6,805,000 | ...ooveuend 6,828,467 0 (1,812) 0 45650 | ............ 357,263 | 08/02/2010 | 11/15/2021
761713 AE  6|REYNOLDS AMERICAN INC.........coevvmrrrmrrerienrsseressrsnssessisssssnenns | LSuit | oo [ vevisiiins | W2FE | 2,952,229 | ... 119.270 3,279,970 2,750,000 2,894,413 0 (27,644) 0 JD....... 17474 209,688 | 10/31/2009 | 06/01/2016
767201 AL 0|RIO TINTO FINANCE (USA) LTD....c.covvvmrinrvrneiseinnrrecenensseessennnees | LSuit | F [ | WAFE | iciee.. 2,445,000 | ... 114.510 2,862,951 2,500,000 2,445,741 0 776 0 11/09/2010 | 11/02/2040
771196 AS 1|ROCHE HOLDINGS INC 144A.........cccoovvmnermmernerrsernennssissersensenennee | ovnens | E [ cvvvvneens | WAFE | iiinnen..556,700 | ... 121.190] ... 605,980 500,000 546,912 0 (5,450) 0 03/02/2010 | 03/01/2019
77340R AK 3| TRANSCANADA CORPORATION 144A..........ocvmriniriirinriinirierienes 92.190 2,765,920 | ..oovvvnec. 3,000,000 2,997,555 0 199 0 03/17/2010 | 04/15/2020
78387G AM  5[AT&T INC AKA SBC COMMUNICATIONS.........coonseemmremmrimerrerersennnne | wevnee [ oo [ wvneen T [ L1FE | .c...1,030,360 | ... 122.290] ... .1,000,000 | ..covveenee 1,029,436 | ..oovvvvncrierirns (1 IO (594) 0 04/12/2010 | 06/15/2034
806854 AB 1|SCHLUMBERGER INVESTMENT SA 144A..........ccccovvvvmrimmrirnrnnnnnnns | wovvee | R v | WAFE | i1.996,790 | ... 102.730 ... ...1,027,303 .1,000,000 996,838 0 48 0 09/07/2011 | 09/14/2021
822582 AC  6|ROYAL DUTCH SHELL PLC......c.cvvoeeeeeereereereeereereeesesesssiessseens | wveeee | F [ cvevvennins | WAFE | 3,209,130 | ... 116.660 | ...ooovevnes 3,499,980 3,000,000 3,159,516 0 (26,925) 0 02/11/2010 | 03/22/2017
822582 AH 5| SHELL INTERNATIONAL FINANCE BV........ccccovvvmmrrnevnvrnnerverrnenines | LSut | F [ v | LAFE | 2,993,850 | ... 107.480 3,224,560 3,000,000 2,995,943 0 983 0 09/15/2009 | 09/22/2015
822582 AM 4| SHELL INTERNATIONAL FINANCE BV........cccccovvvmmennernnrnservenrnnnnns | LSt | F [ v | WAFE | e 14,929,200 | ... 115.280 | oo 17,293,290 | .ooovvenee 15,000,000 | ....ceenee. 14,938,670 0 5,963 0 03/18/2010 | 03/25/2020
828807 BZ 9|SIMON PROPERTY GROUP LP........cccommermmrrmrrnernsnisernerrnnerneennnn | LSt | oo [ v | WAFE | ....210,830,200 | ... 115.120 ... 11,512,360 | .coovvenee 10,000,000 | ...oveveee 10,688,870 0 (89,608) 0 05/24/2010 | 05/30/2018
828807 CF 2| SIMON PROPERTY GROUP LP.......c.cooummirmminrineinneinseiesrisnesnennne | wovnene | oo [vevvsnnins | WAFE | 2,527,045 | ... 105.810] ... 2,645,293 2,500,000 2,524,187 0 (2,098) 0 08/26/2010 | 03/01/2021
842400 FA 6|SOUTHERN CALIFORNIA EDISON.........occmmrverennieensnenerienienernes [ evvene | oo [veeerneeins | WAFE | i 475,905 | ... 121.060 605,346 500,000 476,715 0 461 0 04/07/2010 | 07/15/2035
85771S AA 4 [STATOILASA......coovviereriseeseisneienssnsiesissssssssisssssssssssssssssssssssnsss | aveveee | F [ eoveerivenes [ WTFE | 2,164,960 | ... 115.870 2,317,579 2,000,000 2,131,843 0 (15,191) 0 10/06/2009 | 04/15/2019
86959L AE 3| SVENSKA HANDELSBANKEN AB 144A...........ccoocvmmrrrmermnenmnnneniannes | LSt | F [ v | WAFE | 496,410 | ... 108.020 540,115 500,000 496,872 0 0 04/05/2010 | 03/30/2020
872456 AA 6| TELECOM ITALIA CAPITAL....cocovvvvrrinnrimrieniienesneinsisnissnsssenessnsonns | LSuit | F [ vviiiviiins | W2FE | 2,244,640 | ... 93.000 2,000,000 2,199,549 0 0 10/07/2009 | 06/18/2019
87612E AK 2 [ TARGET CORP.....coooirimeimerieirieeieeiesissees st ssssnsssssnens 1,261,772 | e, 1,000,000 | ..coovrernes 1,068,681 0 0 04/15/2010 | 11/01/2032
878091 BC 0|TIAA OF AMERICA 144A 538,755 | ...... 128.330 641,648 500,000 537,930 0 0 03/03/2010 | 12/16/2039
880451 AT 6| TENNESSEE GAS PIPELINE CO... ..10,533,680 | ...... 120140 | oo 11,053,180 .9,200,000 10,235,430 .0 0 03/23/2010 | 04/01/2017
883556 AZ 5| THERMO FISHER SCIENTIFIC INC........cocovmvrmerrmreneeserverrneeneennne | LSuii | oo [ | WAFE | ien..998,090 | ... 105.200 | ..voveerne 1,052,056 .1,000,000 998,120 0 30 0 08/09/2011 | 08/15/2021
88731E AJ 9| TIME WARNER ENT NOTES........ccocoonmiimrimmrnneiseninnnisennensseesenssneens | eeveee | oo [ eveerivens | 2FE | 1i0000.2,992,697 | ... 131.960 ... 2,500,000 2,972,824 0 (9,618) 0 10/31/2009 | 07/15/2033
88732 AW 8| TIME WARNER CABLE INC........cccecvummrrmerrerirneeneriennrnenseniseesnseennns | weevene oo [ wvvverivenes | 2FE | 11,951,020 | .o 109.200 | ... 2,000,000 1,958,822 0 3,976 0 01/14/2010 | 02/01/2020
89152U AB 8| TOTAL CAPITAL SA......coiiniiimrineinnenneineinenisessenssssessssssnssssssssssenee | vonvene | F | evicvsecnnn | AFE | riiiinn....988,980 | ... 110470 oo 1,104,738 | e 1,000,000 990,459 0 749 0 12/08/2009 | 12/15/2021
89233P 4S 2| TOYOTA MOTOR CREDIT CORP........coocemrerernerirnnineenenssseissssinenes | wvevnee | E [ evverirees [ WTFE | iii.4,992,350 | ... 109.210] ... 5,000,000 4,992,901 0 551 0 01/05/2011 | 01/11/2021
89417E AD 1| TRAVELERS CO INC MTN.....ooiimrrimrineirnneineiesiiesessenssssisesssnsssnnens | evvnne | oo | everrivenes | W TFE | 4,221,760 | ... 125.210 | .ovrernn5,008,477 | oo 4,000,000 | ..cooounnnen 4,215,818 0 (3,629) 0 03/24/2010 | 06/15/2037
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900262 AR 7| TURNER BROADCASTING SYSTEM......coviverveemereeereeeeeeesseessecenses | eeenee | oo [ eververees | w2FE | 2,996,765 | ..... 110.080 ... ...2,862,244 2,600,000 2,769,175 (1 I (107,501) 0 10/31/2009 | 07/01/2013
902118 BQ 0| TYCO INTERNATIONAL FINANCE.........cccccomuvrmrnmennmnnersnrneerenirene | vvven | F [vvvrnine | WAFE | 2,956,650 | ... 106.690 3,200,860 3,000,000 2,959,143 0 2,493 0 . 02/11/2011 | 01/15/2023
907818 CY 2| UNION PACIFIC CORP........oovvurrirerinrineereniseirsesiensisesssensseessssnnees. | wevnenn | oo [ veverneeins | 2 2FE [ iiiiiiin.630,513 | oo 104.880 [ ..ocvvvvirnees 620,918 592,000 605,258 0 (11,873) 0 | o0 | 5450 [ 1003310 [ [ s 13,533 | s 32,264 | 10/31/2009 | 01/31/2013
907818 DK 1|UNION PACIFIC CORP EXCHGD.........ccoovvevirrenreerrnnrnenieriseenens | wvvene | oo [veeerneens | «2FE | iiiiiiinn..675,823 | ... 108.800 625,612 575,000 674,343 0 (1,480) 0 12,501 0 | 10/28/2011 | 04/15/2022
911312 AM 8| UNITED PARCEL SERVICE... 496,650 | ...... 105.660 528,309 500,000 496,994 0 319 0 11/08/2010 | 01/15/2021
91159H GT 1|U.S. BANCORP...... 14,929,350 | ...... 103.400 ... 15,510,620 | . ...15,000,000 | .... 14,957,670 0 13,753 0 11/17/2009 | 11/20/2014
914906 AH 5|UNIVISION COMMUNICATIONS INC 144A... - rcrereinnnnnnD05,625 | oo 101.500 507,500 500,000 505,323 (U IO (302) 0 06/24/2011 | 11/01/2018
918204 AS 7| VF CORPORATION......c.ivereimmreairierieriseiseessesssessessesssseesssssssans - . ,203,000 | ...... 118.080 2,361,649 2,000,000 2,161,035 0 (23,775) 0 03/10/2010 | 11/01/2017
92344G AX 4 |VERIZON GLOBAL FNDG CORP.......cc.coecrmrrrrrvermrrerinnnerersnssninninnes | LS [ [ | WAFE | 3,291,470 | ... 120120 | oo 3,603,734 | .coovrinns 3,000,000 3,283,330 0 (6,010) 0 08/26/2010 | 09/15/2035
92553P  AF 9 [VIACOM INC.....coooirrrinerrcrierineersseissisesiessssensssessessssssssssesssssssees | sevnee | oo [ wvvserinenes | w2FE | 11,996,280 | ... 107.290 ... 2,000,000 1,997,448 0 596 0 09/24/2009 | 09/15/2015
927804 FJ 8|VIRGINIA ELECTRIC AND POWER........cccoovvmivenrnernnrnerinceinsnnnes | LSuii | [ | WAFE | 4,490,370 | ... 104.320 ... 14,500,000 | .... 4,491,106 0 667 0 08/25/2010 | 09/01/2022
92924S AA 6| WEA FINANCE LLC/WCI FINANC LLC 144A.........cocoonvvvmvennennercnnnnns | wevnee | E [ i | L1FE | ... 4,983,818 | ... 102.450 ... 5,000,000 4,996,934 0 3,321 0 08/21/2007 | 10/01/2012
931142 CK 7| WAL-MART STORES INC.......cccccsururmrermrrmnrrmrrnerrennnenenesnsensnnennene | Bt | oo [ | WAFE | 1,031,760 | ... 135590 | .....oe0...e.. 1,355,899 | .o 1,000,000 | ..ooovrerne 1,030,215 | oo (U ISR (470) 0 08/19/2008 | 08/15/2037
931142 CS 0| WAL-MART STORES INC.......coccosvrrmmrirmrirnrrirnrineneeeseesensensessssssensnnne | eovnenn | oo [veeerneeens | 2IFE | 1,983,100 | ... 126.060 | ... 2,000,000 1,983,301 0 232 0 03/24/2010 | 04/01/2040
931422 AE 9| WALGREEN CO......ccoeoovrrverirerirnrenirisnrnerirenineessnissnsenessnensnencnnee. | Bt | oo [ v | WAFE | 3,414,123 | L 118.540 | ... 3,137,000 3,359,147 0 (26,747) 0 . 11/18/2009 | 01/15/2019
947074 AJ 9| WEATHERFORD INTL INC.....ccvvriverneirirrnnneirsnnsrernsisensenseesenensenes | convene | E | vecverinens | w2FE | acvci.4,336,800 | ... 113.300 ... 14,000,000 | .... 4,259,865 0 (40,549) 0 11,289 01/15/2010 | 06/15/2017
94973V AS 6 [ WELLPOINT INC......ovvvirirrinerreeineerserisenssenensssessenssssssnssssssnenenee | avevnee | oo [ evvverivenes [ o TFE | 2,017,760 | ... 107.630] ... 2,000,000 2,015,673 0 (1,482) 0 .32,867 08/12/2010 | 08/15/2020
959802 AB 5| WESTERN UNION.......cccccovviimrinriniinninnrineiseissssissnensnsnsseesssonses | LSuit | oo [vevvsiins | WAFE | 2,258,854 | ... 111.980 [ ovvverne 2,655,181 2,371,000 2,298,490 0 12,535 0 [0 [ 100005930 .. .6.680 [ AD..o | o 35,150 07/29/2008 | 10/01/2016
959802 AL 3| WESTERN UNION EXCHGD........c.cecevererierirneersresernerisensssessnnnens | wvvene | oo [ vneerneeens | WAFE | 2,140,000 | ... 109.650 2,346,618 2,140,000 2,140,000 0 0 0 10/04/2010 | 04/01/2020
959802 AM 1| WESTERN UNION.......coviiirmriirrinrierenseiereniseiensssssesnsssnesnssnssenes | oonvene | oo | vevervnees | o TFE | i 499,390 | ... 105.320 526,631 500,000 499,389 0 8 0 06/16/2010 | 06/21/2040
960394 AP 9| WESTINGHOUSE CREDIT CORP PUTABLE BOND........cccccccoenmicnnins [ wovveie | oo [vnrivinies | 2FE | 821,250 | ... 114.080 855,608 750,000 765,513 0 (5,543) 0 01/07/1994 | 06/14/2014
981058 AD 2| WOORIBANK 144A..........cccovvunrivnrnnrnerrerissenssienssnenenissesssensnes | wvevene | F [ cvervnnnens | <2FE | iiner.. 1,060,000 | ... 107.000 | ..voorernee 1,070,000 | .....ccccoeuee 1,000,000 | ..cocovvevne 1,038,447 0 (10,264) 0 10/31/2009 | 04/14/2015
98385X AL 0 [XTOENERGY INC......cosvvierenrerririseinerierineesssnisseisensssssssssssenssssessenes | sevnee | oo [ wvserivens | W TFE | 1iiiinne...6,857,580 | ...... 125.100 | ovvvrernes 7,506,501 | ..oocvvvneen 6,000,000 | ....cooouend 6,660,119 | oo (U I (103,516) 0 0 01/19/2010 | 08/01/2017
984121 BY 8| XEROX CORP......covcvvrririerinriieinrieiirerinsssenississessessssnsenssninens. | avenene | oo [ vnvernnees | 2 2FE [ 2,258,240 | ..... 113.500 2,270,043 2,000,000 2,140,193 0 (54,361) 0 0 09/30/2009 | 05/15/2014
984121 CA 9| XEROX CORP......cecomrimrrierinrirserisssiserisssissessnssssissnsssssnssnssnssnsens | LSt | oo [ v | W2FE | iccr..2,060,860 | ... 108.670 ... 2,173,589 2,000,000 2,051,686 0 (5,129) 0 0 03/12/2010 | 12/15/2019
98417E AB 6| XSTRATAFIN (CANADA) LTD 144A . W2FE] ............10,626,900 | ...... 110.730 ... 11,073,850 | . ...10,000,000 | .... 10,488,380 0 (87,478) 0 0 05/20/2010 | 11/15/2016
984851 AC 9| YARA INTERNATIONAL ASA.......coooiiiirierineirnerissisessiesses e . . verrnennnn5,933,950 | ... 123.110] ... 6,155,632 5,000,000 5,780,313 0 (83,521) 0 0 02/09/2010 | 06/11/2019
988498 AH 4|YUM! BRANDS INC - 2,490,375 | L 102.690 2,567,365 2,500,000 2,490,536 0 161 0 0 08/22/2011 | 11/01/2021
N2012# AC 7| CIMPOR FINANCIAL OPERATIONS EXCH.....ccoovoiiiiniiiniiisrissiisniinnns . .9,676,363 | ...... 105.080 | .ovvvrerenns 9,457,455 | ... 9,000,000 9,454,200 0 (222,163) 0 0 5.750 2.280|JD....... 15,813 517,500 | 03/31/2011 | 06/27/2013
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations . e XK | s 584,435,924 | .......... 535,434,500 | .......... 546,229,048 | ......... (258,061)] ........ (1,817,662) 73,891 0 .. XXXt XXX XXX | e 7,199,216 | ....... 25,808,115 | ..... XXXeiron [ e XXX.oooe
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities
000759 DE 7|AMERICAN BUS FIN SERV 2003-1 A........coeuneremmerrrererneerneninneesensnenens | wvvnene | oo [evneeenens | TFM [ . 54,055 | oo, 97.980 | ..o 53,313 54,412 ....54,369 0 172 0 0 MON... 12/23/2003 | 08/01/2023
1248MA AC 1| CREDIT BASED SER&SEC 2007-SP1 A3 144A.........cccovvivevninernecrees | evveee oo [evvvireenn [AFM | 2,978,822 | ... 98.540 2,947,353 2,990,973 2,979,384 0 139 0 0 MON... | . 04/09/2007 | 10/01/2013
126380 AA 2| CREDIT SUISSE MTGE CAP 2006-9 1A1 852,929 1,010,287 968,354 0 7,705 0 0 MON... | . 09/07/2006 | 04/01/2036
126673 DP 4| COUNTRYWIDE ABS CERTS 2004-7 AFB........ccccvvvvvrvererneinneinnvenins | wvevene | oo | evvvrvveere [ AFM | 07,146,919 | .......96.790 | .............6,918,213 | ..cco.ccenne. 747,262 | ..o 7,146,919 0 0 0 0 MON... | . 08/30/2004 | 10/01/2022
126673 ZU 9| COUNTRYWIDE ABS CERTS 2005-3 AF6. ..655,738 807,504 807,468 0 0 0 0 MON... | . 03/23/2005 | 05/01/2029
12668W AC 1|COUNTRYWIDE ABS CERTS 2007-4 A3 393,592 1,000,000 393,592 (25,465) 0 68,335 0 MON... 03/20/2007 | 03/01/2025
12670B AF 6| COUNTRYWIDE ABS CERTS 2007-S2 A6. 585,263 585,226 0 0 0 0 MON... | . 03/23/2007 | 03/01/2022
161546 FW 1| CHASE FNDG MTGE LN ABS 2003-4 1AB........cocorvremerrirenenenninnnne | vevne | oo | vvvvvvenn [ AFM | .. 1,889,971 ] ... 99.970 | .............. 1,889,554 | .............. 1,890,026 | ....cccoovne 1,889,971 0 0 0 0 MON... | . 07/23/2003 | 12/01/2013
172973 5J 4|CITICORP RES MTGE 2006-1 3A2 82,195 ..71,758 0 (88) 0 0 MON... 09/14/2006 | 01/01/2036
22944B CX 4 |CREDIT SUISSE MTG 2007-5 4A33 86.590 6,626,319 7,652,557 | cooovvernns 7,844,148 0 (4,414) 0 0 MON... 01/16/2008 | 07/01/2037
291701 CR 9| EMPIRE FNDG 1998-2 M1......covuirirrieiieirneiissiiesisesiesisecsssissisns o LB7,381 | 99.700 | ..o 57,231 57,400 ....57,381 0 0 0 0 MON... 06/17/1998 | 04/01/2016
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35729P PC 8|FREMONT HOME LN TR 2006-1 M1 3FM 2.040 201,944 9,875,000 | ...cccvve.nn 201,944 | i (183,505) 9,623 0 0 MON... 0 | 03/28/2006 | 02/25/2016
52522Q AM 4 |[LEHMAN MTGE TR 2007-10 3AT......covrimimririrnrrerirerieneseesseinernes | cvivene | AFM 1 ............. 1,000,742 | ........ 63.670 | ..o 794,226 | ....ocovvne 1,247,342 . 0 28,948 68,937 0 MON... 0 | 11/14/2007 | 10/01/2021
65536P AA 8| NOMURA ASSET ACC CORP 2006-AF1 1A1A.......covvniremnieririrenns [ v | BFM | 35,918 | 28.640 14,848 51,843 ...35,918 0 0 ...2,290 0 MON... 0 | 08/31/2009 | 04/25/2036
73316P CE 8|POPULAR ABS MTGE PT TR 2005-2 AF5......ccoovveirererenerrrerierenenins | o .| 1FM 1 ..............5,000,000 | ........ 84.230 ... ..4,211,813 5,000,000 5,000,000 0 0 0 0 MON... 03/18/2005 | 04/01/2016
73316P CF 5|POPULAR ABS MTGE PT TR 2005-2 AF6. CARMY 3,288,181 | ........ 97490 oovvvrrane 3,205,914 | .o 3,288,181 3,288,181 0 0 0 0 MON... | . 03/18/2005 | 04/01/2014
73316P CK 4|POPULAR ABS MTGE PT TR 2005-2 M1 AFM 3,955,716 55.800 2,257,974 4,045,982 3,975,090 0 5,967 0 0 MON... | . 06/30/2007 | 08/01/2028
74925F AA 1|RESIDENTIAL AC LN INC 2008-QR1 1A1.. 210,247 82.070 201,859 245,932 210,247 0 2,128 ..7,281 0 MON... 07/31/2009 | 09/25/2017
75970Q AH 3 |[RENAISSANCE HELT 2007-2 AF5........cooeveervesereenrenrvesiesesseiesnsenns | cvivene | o | voervreennes | 4FM | cc..1,677,000 | ... 45130 902,768 2,000,000 1,577,000 0 0 90,129 0 MON... 05/14/2007 | 06/01/2037
759950 FG 8| RENAISSANCE HELT 2005-1 AFB........cocovvvverirmrerreineienissnsieeessssisnns | wvvenne | [ cveveienens | TFM [ iiic..5,308,846 | ... 89.150 | oo 4,733,290 | .ooovveinnn 5,308,890 5,308,846 0 0 0 0 MON... 03/03/2005 | 03/01/2033
759950 FH 6|RENAISSANCE HELT 2005-1 M1.. AFM | 1,527,260 | ... 57.330 875,682 1,527,261 | oo 875,682 (651,579) 0 0 0 MON... | . 02/01/2011 | 08/01/2033
759950 FJ 2| RENAISSANCE HELT 2005-1 M2.. AFM 954,498 | ....... 41.800 399,075 954,538 399,075 | .. 142,247 0 0 0 MON... | . 03/03/2005 | 12/01/2034
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities..........cocvureieiessianiis 50,384,423 | ... XXXocooores | ovnrinenns 38,731,097 | oo 56,822,848 | ............ 44,677,295 | .....coons (718,302) | ..ovvvuenad 50,180 | ..ovveienenns 236,973 | .o 0 XXX | 193,140 | ...2,332,484 ... XXXeroen [ cenae XXX..oono
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities

055359 AC  7|BCRR 2009-1 2A1 144A.......oooviiirrneinnenneiseisesiseesnssissesssssssssns | wennens | oo [ vererneeens | WIFE | 03,102,070 | ... 111.770 3,353,358 3,000,000 3,080,037 0 (12,265) 0 0 MON... | coooerreen 9,763 | e 175,740 | 03/29/2010 | 07/11/2017
05947U 4C  9|BANC OF A COMM MTGE 2005-6 ASB........oveveerereercererceereenceenennces | eveveee | oo | eeercveeee | AFM | cien...819,064 | ... 104.320 851,589 816,258 816,273 (U ISR (243) 0 0 MON... | . ..42,990 | 12/16/2005 | 02/01/2015
05947U 7L 6|BANC OF A COMM MTGE 2006-1 Ad........cccovvvrvermrrernrnerinnnnneirennnes | wvvven | oo | evvvnnenn [ AFM | 1,479,993 | 107.370 ... 1,605,247 .1,495,000 1,484,302 0 1,905 0 0 MON... | . ..80,311 | 10/16/2009 | 12/01/2015
05950E AD 0 |BANC OF A COMM MTGE 2006-2 AAB..........ccccovvrrrrmrrereirnnrsnnsnsnneses | wvnvere [ oo [evervnrinnes | TFM | 124,270 | . 104.670 ... 132,930 126,988 125,506 0 459 0 0 MON... | . 10/09/2009 | 07/01/2015
05950X AD 8 |BANC OF A COMM MTGE 2006-5 AAB.........cccoevumerimeernrenmernnrirenenns | evveee oo [ evverrivenes [ AFM | 1,907,745 | ... 103190 ..............1,958,839 | ....cooccvnnee 1,898,184 | ..coovvenne. 1,898,912 0 (1,802) 0 0 MON... 09/28/2006 | 04/01/2015
059512 AD 5|BANC OF A COMM MTGE 2007-3 AAB...........ccooormvremrrrnrrerienrssnianns | weneie | oo [ vervenens | TFM | c.o....2,955,909 | ..... 106.570 | ... 3,000,000 2,973,292 (1 IR (815) 0 0 MON... 07/18/2007 | 03/01/2016
05955F AA  8|BANC OF AMERICA LARGE LOAN 2009-UB1 AdA..........cccorvvvervvvcnes | weven | oo | evvvrvrennn [ WAFE | 1,371,094 | 109.490 [ .ovovrerne 1,368,650 | ....ccoeveuee 1,250,000 | ..ooovvennes 1,347,477 0 (18,160) 0 0 MON... | . 09/16/2010 | 05/01/2017
07383F 7V 4|BEAR STEARNS COMM 2005-PWR8 AAB.........cccoocvvmremerrnernerirnennns | evevne | oo | vevvrennn | AFM | 2,174,199 | . 102.360 2,240,975 2,189,250 2,182,170 0 3,002 0 0 MON... | . 09/30/2009 | 02/01/2014
07387B EA 7 |BEAR STEARNS COMM 2005-PW10 AAB.........cccovevrerenvrvmnrnerinneinee | evevnne [ oo [ evvverirenes [AFM | 001,623,332 | ... 105.040 | ...ooevevnee 1,695,897 | ..ccovvrienne 1,614,515 | .ocvcvenne 1,614,940 | ..ooovvvirerns 0 | e (885) 0 0 MON... | . 12/09/2005 | 12/01/2014
07387B FR 9 |BEAR STEARNS COMM 2006-T22 AAB..........ccoconmeemeernerermrenennnninnees | weevnee | oo [ evvverivenes [AFM | 214,510 | e 104.310 223,793 214,533 214,510 0 0 0 0 MON... | . 04/06/2006 | 12/01/2014
07387M AE  9|BEAR STEARNS COMM 2006-PW11 Ad........coovvvvivrernmnrvnrverrnnenes [ wvnen | oo [ verrneene | TFM | 02,992,500 | ... 110.790 3,323,947 3,000,000 2,994,573 0 1,545 0 0 MON... | . 10/16/2009 | 01/01/2016
07388L AE 0|BEAR STEARNS COMM 2006-PW13 Ad........cocoevemermneimmnnnincriineenns | wovnens | oo [vverneene | TFM | 2,421,461 | ... 111110 o 2,839,000 2,555,000 2,459,518 0 15,778 0 0 MON... | . 09/17/2009 | 07/01/2016
07388N AD 8| BEAR STEARNS COMM 2006-TOP24 A AB........c.cocoomevmmrermmnnnrirenins | cvvvne | oo | vvvvvrene | AFM | .. 490,620 | ... 103.150 503,348 487,964 488,137 0 (696) 0 0 MON... | . 10/18/2006 | 10/01/2014
12513X AD 4| CITIGROUP/DEUTSCHE 2006-CD2 AAB.........ccccrvvmierrmrnerecnnererinns | wvvene | oo | evevivnnenn [ AFM | . 750,068 | ... 102.280 [ ..ovovverireene 763,421 746,368 746,368 0 (39) 0 0 MON... | . 02/27/2006 | 04/01/2014
125278 AA 9| CITIGROUP COMM MTG 2010 RR2 CA3A.........coevmmrrmrrreriinisernnenes | evevere | oo | vvvevironns | WAFE | i 484,172 | e 109.720 548,608 500,000 487,871 0 2,121 0 0 MON... | . 03/03/2010 | 09/15/2016
20047E AE 2 |COMM MTGE PT CERT 2006-C8 Ad4..........cccovvrerrmrnirneimnneirnnnerinninns | wovere [ [vevvnen | TFM | 1,330,605 | ... 108.880 | ..ooovvverene 1,633,236 | ..ccoovrienee 1,500,000 | ..covvierece 1,374,195 0 19,166 0 0 MON... | . 10/15/2009 | 12/01/2016
225418 2R 8|CSFB MTG SEC CORP 2004-C5 AAB.........c.coevvmerrmrereeeeesereensisnss | eveeee oo [ evverrieens [ AFM | ....2,098,921 | ... 101.820] ... 2,178,727 2,139,624 2,129,042 0 2,819 0 0 MON... | . 03/21/2005 | 01/01/2014
22544Q AD 1 |CREDIT SUISSE MTG 2007-C3 AAB........cccoovvererrerereireresesereensnienns | cveves | oo | conrerennees [ M | 4,502,501 | .. 105.200 ... ,734,328 4,500,000 | ..ovovrenne 4,497,107 0 (1,527) 0 0 MON... | . 10/03/2007 | 11/01/2016
225470 F7 3| CREDIT SUISSE MTG 2006-C1 Ad........oocemvermrerneenererenineenennsninnnne | wvvens | oo [ vevernenens | TFM [ 103,469 | ... 110.070] ... 121,081 110,000 105,335 0 798 0 0 MON... | . 09/30/2009 | 01/01/2016
225470 NJ 8| CSFBMTG SEC CORP 2005-C6 A3..........cccoomrvemrrrerrerierinnnisnninnnin | wevene | oo [verrnnees | TFM 291,121 | i 102.240 208,217 291,678 291,121 0 0 0 0 MON... | . 12/14/2005 | 06/01/2015
225470 TA 1|CREDIT SUISSE MTGE 2006-OMA A 144A............occonvvrmermmnnnrrneernens [ ovvene | oo [ vevrnene | TFM | c.c.....1,005,000 | ... 107470 v 1,074,719 | v 1,000,000 | ..ovorenene 1,001,783 | oo (1 IR (618) 0 0 MON... | . 01/27/2006 | 02/01/2018
225470 XB 4 |CREDIT SUISSE MTGE 2006-OMA B1 144A..........ccocomvvenvrnvverinninne [ cvvene | oo | veverinene | JFM | ii....1,005,000 | ... 115400 ... LA1154,061 | e 1,000,000 | .ovvverene 1,002,414 | .o {0 [ IO (497) 0 0 MON... | . 01/27/2006 | 05/01/2020
350910 AU 9|FOUR TIMES SQUARE TR 2006-4TS C 144A. 98,870 .. 197,744 200,000 200,708 0 (51) 0 0 MON... | . 12/11/2006 | 12/11/2020
36190K AE 9|GS MTGE SEC CORP Il 2009-RR1 GGA 144A........ocovvvvmrnerrneernenes | weveee [ [evvverirenes [ WTFE | 02,122,813 | oo 110.770 2,215,430 2,000,000 2,089,043 0 (19,690) 0 0 MON... | . 03/29/2010 | 05/01/2016
36228C VR 1| GS MTG SEC CORP 11 2005-GG4 AABA..........cconvvemeemnrincinnriinenrnee | ceevne | oo | evvvnennn [ AFM | cii000192,622 | e 101.010] ... 193,079 191,143 191,759 (1 IO (329) 0 0 MON... | . 09/28/2009 | 03/01/2014
36228C VS 9|GS MTG SEC CORP 11 2005-GG4 AABB...........ccourmeremremenrirenernnrns | wovven | oo [ vvvrveeee | TFM | 110,346 | ... 103.840 119,420 115,000 113,329 0 638 0 0 MON... | . 02/13/2006 | 10/01/2014
36228C ZS 5|GSMTG SEC CORP 11 2007-EOP A1 144A.......cooovvvvvirerninirinnnciinns | evvvee [ oo [ eovereen [AFM | 759,634 | .ol 99.170 760,146 766,475 763,317 (0 IO (189) 0 0 MON... 07/31/2009 | 02/06/2014
36828Q QD 1|GE CAPITAL COMM MTG 2005-C4 ASB.........ccoveveeremeermnenersnnieniins | wveveee [ oo [ ervverorens [FM | 02,386,118 | ... 103.860 466,077 2,374,260 2,375,041 0 (1,319) 0 0 MON... 12/02/2005 | 05/01/2015
36828Q QK 5| GE CAPITAL COMM MTG 2005-C4 C.....ooovvvvreerierinnniinnisniveiinne | cvvene | oo | eovrviennes | BFM | 495,911 | L, 63.230 316,194 500,000 497,659 0 248 0 0 MON... 12/02/2005 | 12/01/2015
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396789 BF 5| GREENWICH CAP COM FN 2002-C1 A4... AFM . 7,180,557 7,180,557 (12,944) 0 0 01/23/2003 | 11/01/2012
396789 JR 1| GREENWICH CAP COM FN 2005-GG3 A2.... | AFM | L 99.930 854,129 854,671 853,542 2,369 0 0 09/30/2009 | 02/01/2012
46625Y XP 3| JPMORGAN CHASE COMM 2005-LDP5 A4.. [ AFM Y L 110.900 ...6,654,309 6,000,000 5,899,607 21,934 0 0 09/17/2009 | 11/01/2015
46625Y XQ 1|JPMORGAN CHASE COMM 2005-LDP5 ASB | AFM | L 103.670 706,995 681,965 681,965 | ...ocvvvrirrrirenc0 | e (241) 0 0 12/16/2005 | 01/01/2015
50179M AE 1|LBUBS COMM MTGE TR 2006-C6 A4... .| 1FM 110.830 | ovvvvreene 2,660,042 2,400,000 2,387,972 1,721 0 0 10/12/2006 | 09/11/2016
50180C AD 2|LBUBS COMM MTGE TR 2006-C7 A3... AFM 107.070 3,212,236 3,000,000 2,865,794 21,848 0 0 10/31/2009 | 10/11/2016
52108H Z2 3|LBUBS COMM MTGE TR 2005-C1 F 144A.... .| .3FM 65.240 | .....ccoo..... 1,304,810 2,000,000 2,002,861 (1,185) 0 0 01/31/2005 | 01/11/2015
52108M DH 3|LBUBS COMM MTGE TR 2006-C1 A4 | 1FM 109.730 3,292,179 3,000,000 2,919,686 16,895 0 0 10/31/2009 | 01/11/2016
59022H LF 7 |MERRILL LYNCH MTG TR 2005-CKI1 ASB... | 1FM 102.050 | oo 1,538,858 | .oovvvernnee 1,507,920 | ..covrivrnn 1,507,920 0 0 0 12/01/2005 | 07/01/2014
59022H MU 3 |MERRILL LYNCH MTG TR 2005-CKI1 AB........cccumrvrrrrerireirerineins .| .1FM 110490 | v 8,270,874 | ..ovvvvneen. 7,485,000 | ..ooovernees 7,381,504 23,542 0 0 09/30/2009 | 09/01/2015
59022H NB 4|MERRILL LYNCH MTG TR 2005-LC1 ASB. AFM 102.450 388,030 378,722 378,722 (76) 0 0 12/16/2005 | 10/01/2013
606935 AH 7|ML COUNTRYWIDE COMM 2006-1 A4 | AFM | 111.060 165,000 157,893 1,481 0 0 09/30/2009 | 01/01/2016
617451 BP 3| MORGAN STNLY CAP | 2005-HQ7 AAB..........covurierirmreriniririrriinsiens | 1FM 102.130 ... 2,380,519 2,380,519 (265) 0 0 11/17/2005 | 04/01/2013
61751N AE 2| MORGAN STNLY CAP | 2007-HQ11 AAB. | AFM | L 104.940] .............1,049,484 | ............. 1,000,000 | ..coovvennc 1,000,909 | .oovrvvcrierirns (973) 0 0 02/15/2007 | 07/01/2016
61754) AE 8|MORGAN STNLY CAP | 2007-T27 AAB. | AFM | .. 104.830 100,000 ....99,636 143 0 0 10/08/2009 | 09/01/2016
749289 AA 2|RBSCF TRUST 2009-RR2 CWA AFE 109.500 .3,014,500 2,932,256 13,421 0 0 02/09/2010 | 11/01/2016
92977Q AC 2| WACHOVIA BANK COM MTG 2006-C27 .| .1FM 100.740 . 1,799,051 | oo 1,799,051 | o0 [ e (995) 0 0 08/10/2006 | 09/01/2014
933632 AB 7| WASHINGTON MUTUAL 2007-SL2 A1 144A.......ovivrinincinnncnnciisnn [ [ [ 22AM 97.130 992,754 1,022,011 [ oo 1,022,008 0 0 0 03/22/2007 | 11/01/2016
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMtIES..........vurwrevreriiriieieiescsesise e XXX | e 88,125,602 83,552,156 82,998,141 76,029 0 0 | XXX [ XXX [ XXX | e 344620 | ... 4,434,621 | ... XXXoooee [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02582) EW 6 |AMERICAN EXPRESS CR MASTER TR 2007-8 B. 100.090 2,001,920 2,000,000 2,000,000 0 0 0 10/04/2007 | 10/15/2012
05522R AV 0| BANK OF AMERICA CR CARD TR 2007-B2 B2 98.390 15,447,390 | ..cocoeuee 15,700,000 | .....cevee 15,519,840 0 86,785 0 10/18/2007 | 01/15/2014
13973X AE 3| CAPITAL AUTO ASSET TR 2007-1 C . .1,000,000 997,213 0 6,826 0 10/04/2007 | 08/15/2012
239753 DL 7| TARGET CORP.......ovvuirimiiiirienirririissiesiesiesessessssesssiesienessees 126.760 | ... 1774738 .1,400,000 | ...oocvvneee 1,465,569 0 (2,221) 0 05/31/2006 | 08/01/2028
34528W AJ 0|FORD CREDIT AUTO OWNR 2007-B B 100.460 | ... 696,753 693,512 693,382 0 (90) 0 10/10/2007 | 04/15/2012
42805R AU 3 |HERTZ VEHICLE FING LLC 2009-2A A1 144A.. .11,260,480 ...11,000,000 10,999,770 0 203 0 10/16/2009 | 03/25/2013
42805R AV 1|HERTZ VEHICLE FING LLC 2009-2A A2 144A. . 5,413,050 5,000,000 4,999,807 0 55 0 . 10/16/2009 | 03/25/2015
52521G AD 7 |LEHMAN BROS SM BAL TR 2007-1 2A3 | 2AM | .. 12,090,520 | ...oocveneee 15,183,000 | .....co..c.. 15,162,470 0 0 0 71,107 03/28/2007 | 11/01/2021
57164R AS 1|MARRIOTT VAC CLUB TR 2005-1 A.....ccoomrvrririieireiineireeiieeieens | AFE] 2,507,607 2,490,061 2,490,047 0 0 0 | o0 | 4500 | ... 4450 [MONLL. | oo 9,350 05/24/2005 | 03/01/2016
724060 AA 6 |PIPELINE FUNDING COMPANY LLC 144A... .| .2AM 2,317,800 2,000,000 2,000,000 0 0 0 10/08/2009 | 01/15/2030
826501 AA 6|SIERRA REC FNDG 2006-1A CL A1 144A. ...1,957,396 1,936,191 | oo 1,980,338 0 (3,836) 0 05/31/2011 | 08/20/2015
82650W AB 6| SIERRA REC FNDG 2008-1 1A A2 NOTES.... . .1,837,706 1,871,501 0 (3,539) 0 05/31/2011 | 06/20/2017
G4302¢ AA 8| HARBOUR/MAINSAIL 15.910 559,354 3,515,739 559,354 (23,969) 23,969 0 09/24/2008 | 10/01/2050
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities XXX 58,905,816 63,756,209 60,739,291 | ............. (23,969) [ ..ovvvnnne 108,152 0 o0 XXX | XXX | XXX .. 216,070 1 .....2,243,858 ... XXX...... | ..... XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........coovvuevrsrriiinrinninns e XK | s 770,198,439 | .......... 739,565,713 | .......... 734,643,775 | ........ (1,000,332) | ........ (1,583,301) | cvovvvcrrnns 310,864 | ...ccoovviiennn0 [ XXX e XXX [ XXX | e 7,953,046 1 .......34,819,078 | ... XXX [ e XXX......
Hybrid Securities - Issuer Obligati
03076C AC 0| AMERIPRISE FINANICAL INC........cccosvvimirrerirereneennminernerieneneenene | B [0 | v .2FE 100.000 | ..cvooeernee 7,800,000 | ..oovvvrnees 7,800,000 | ..oovernees 7,837,194 0 (1,806) 0 JD....... 08/31/2011 | 06/01/2016
G4637E BF 1| HSBC BANK PLC 1 EUROCLEAR 12501.......ccciuminnninniinnineesnninsnis | eennene | F | o 1]..1FE| .. 45.000 7,425,000 9,487,500 0 0 0 JD....... 09/25/2009 | 06/29/2049
4299999. Hybrid Securities - Issuer Obligations XXX 15,225,000 | . ..24,300,000 | ..ooorennne 17,324,694 0 (1,806) 0 XXX | 49,440 | ... 402,658 | ... XXXeovoo [ e XXX.oooe
4899999. Total - Hybrid Securities XXX | e 15,225,000 | ...cocvenee 24,300,000 | ..cccooeeee 17,324,694 0 (1,806) 0 XXX | 49,440 | ... 402,658 | ..... XXXeoooe [ e XXX......

Totals
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Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

7799999. Total - Issuer Obligation: 648,561,705 | ... XXX.. 687,961,976 | . .637,619,500 644,301,868 (258,061) (2,097,581) 73,891 0 XXX... 8,156,135 | ...... 29,005,066

7899999. Total - Residential Mortgage-Backed SECUNIES...........uiviiiiiiiiiiisiiisiissriese s enessesssnssnnes | cossnenns 106,324,899 | ... XXX.ooooe | o 96,933,394 | .......... 110,790,519 | ..........100,512,084 | ........... (718,302) | .cooovvvv (53,666) | ....oocvevnee 236,973 | .o 0 XXX... 393,646 2,925,804

7999999. Total - Commercial Mortgage-Backed SECUMHES..........ruuiiiuiiiiniisieiiissississerissiseisssnissesssnssnsssesssssssnssens | crsesssenes 82,889,647 | .. XXX.ioooooe | coviiininns 88,125,602 83,552,156 82,998,141 0 76,029 0 0 XXX | . 344,620 4,434,621

8099999. Total - Other Loan-Backed and Structured Securities 60,516,504 | ... XXX........ 58,905,816 63,756,209 60,739,291 | ..coooovnnnad (23,969) | .ooovvvenee 108,152 0 0 XXX | 216,070 | ........2,243,858

8399999. Grand Total - Bonds...................... 898,292,755 | ... XXX.cooooot | crrerenne 931,926,788 | ......... 895,718,384 | .......... 888,551,384 | ........ (1,000,332) | ........ (1,967,086) | ............... 310,864 | ...oooovvriieiins 0 XXX | 9,110,471 | ....... 38,609,349
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
cusIp g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ | Impairment B./ACV. in Desig- Date
Identification Description Code | n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CcusIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./ACV. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Parent, Subsidiaries and Affiliates
46069@ 10 9|INTER SECURITIES INS AGY INC......cvouivemirierirerircereiseisserienisesessessnsens | cevvenes 100.000 0 0.000 0 30,000 0 0 0 ..120,000 0 ..120,000 0 [Kerereens 02/28/2001
89346@ 10 4 |TRANSAMERICA ASSET MANAGEMENT.... B I 77,000.000 | .ooovernernninns 30,478,957 | ....... 406.440 30,478,957 20,055,635 0 | 11,165,000 | ..oooveverieiciinan (1 (3,356,705) | ..oovvrrirnirciinnn (U IO (3,356,705) | ..oocvvrrerrirnnens 0 07/18/2002
89360@ 10 5|TRANSAMERICA FND SVC INC 22,065.000 0 0.000 (V1 O 215,469 | ..o (U I 7,502,100 0 0 0 0 0 |K.... 12/23/2004
98146# 10 5| WORLD FIN GRP INS AGENCY INC......cootiiiiiinriiiniiinnississssissisesssssssssesssssas | oneenas 8,025.000 0 0.000 0 ..2,193,002 0 0 0 0 0 0 0 [Kiooii, 05/14/1998
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 30,478,957 |....... XXX oo 30,478,957 22,494,106 0].. 18,667,100 | .. .0 (3,236,705) 0. (3,236,705) | ... 0
9799999. Total - Common Stock: 30,478,957 |....... XXX....... 30,478,957 22,494,106 0 |, 18,667,100 .0 ........(3,236,705) | ... ...(3,236,705) | ... .0
9899999. Total - Preferred and Common Stock 30,478,957 |....... XXX....... 30,478,957 22,494,106 (U [ 18,667,100 | ...oovvrrvrirrrinen (V) (3,236,705) | ...oovvriririnnn (U — (3,236,705) | ..oocvvvrercirnnns 0.
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues $....




Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 3

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

€3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

Bonds - U.S. Government
36176F Z2 7|GNMAREV MTG 765161 4.658% 09/01/61 08/03/2011 | LIBERTAS PARTNERS LLC 3,218,685 ..2,992,699 10,842
36176F Z2 7|GNMA REV MTG 765161 4.658% 09/01/61 12/01/2011 | Interest Capitalization 29,075 29,075 0
36176F ZU 5|GNMAREV MTG 765155 4.660% 08/01/61 07/26/2011 | LIBERTAS PARTNERS LLC 21,480,000 20,022,370 75,162
36176F ZU 5|GNMAREV MTG 765155 4.660% 08/01/61 12/01/2011 | Interest Capitalization 231,324 231,324 0
36230R NF 9| GNMA REV MTG 756690 4.662% 10/01/61 08/23/2011 | PERFORMANCE TRUST 2,166,200 ..2,000,000 4,921
36230R NF 9| GNMA REV MTG 756690 4.662% 10/01/61 12/01/2011 | Interest Capitalization 12,918 12,918 0
36230R NM 4| GNMA REV MTG 756696 4.698% 12/01/61 12/21/2011 | PERFORMANCE TRUST 2,154,113 ..2,000,000 5,220
912828 QN 3|US TREASURY 3.125% 05/15/21 08/10/2011 | BANK OF AMERICA 27,031,250 25,000,000 186,821

0599999. Total - Bonds - U.S. Government 56,323,565 52,288,386 282,966

Bonds - U.S. Special Revenue and Special A t

31419A GZ 4|FNMA AE0215 4.000% 12/01/39. | | 12/08/2011 | Various 23,158,938 23,267,660 33,609
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments..... s 23,158,938 23,267,660 33,609

Bonds - Industrial and Miscellaneous
03938L AP 9| ARCELORMITTAL SA 7.000% 10/15/39.......civmmerirrereerininerseisseesensssissensssssessenssenens S 01/25/2011 | MORGAN STANLEY & CO. INC 1,031,260 | oo 1,000,000 20,028
03938L AS 3|ARCELORMITTAL SA 6.750% 03/01/41 ....| 02/28/2011 | BANK OF AMERICA 1,487,640 0
03938L AU 8|ARCELORMITTAL SA 5.500% 03/01/21 ... | 02/28/2011 | CITIGROUP. 1,490,355 | ... 0
05565Q BQ 0 |BP CAPITAL MARKETS PLC 3.200% 03/11/16 F 03/08/2011 | CITIGROUP. 1,248,850 | ..ooovovriieie s 1,250,000 0
064149 C8 8|BANK OF NOVA SCOTIA 4.375% 01/13/21 A 01/06/2011 | BANK OF AMERICA 5,491,200 ..5,500,000 0
125509 BQ 1| CIGNA CORP 5.875% 03/15/41........covuiviirirririieiinsiesiesissisesiessiessesssesesssssessnnses. | seeeriesienes 03/02/2011 | BANK OF AMERICA 2,980,680 ..3,000,000 0
126117 AR 1| CNA FINANCIAL CORP 5.750% 08/15/21 02/09/2011 | J.P. MORGAN SECURITIES INC. 2,988,780 ..3,000,000 0
149123 BV 2| CATERPILLAR INC 3.900% 05/27/21 05/24/2011 | BARCLAYS 1,492,995 | ..oooiiie s 1,500,000 0
17121E AA 5| CHRYSLER GROUP LLC 144A 8.000% 06/15/19. s | I 10/12/2011 | CREDIT SUISSE/FIRST BOSTON.......coviimiiriiiiieireisssiseisessiesssecsssssssisesssees 607,250 700,000 22,244
191216 AP 5|COCA-COLA 1.500% 11/15/15 08/31/2011 | TLIC-LPGO-LIFE PROTECTION 5,060,744 ..5,000,000 22,083
20588Y AE 3 |CONNACHER OIL AND GAS 1 8.500% 08/01/19 A, 05/20/2011 | CREDIT SUISSE/FIRST BOSTON... 230,000 230,000 0
226566 AK 3| CRICKET COMMUNICATIONS 7.750% 05/15/16 05/18/2011 | GOLDMAN SACHS & CO. 182,750 170,000 293
24422E RE 1|JOHN DEERE CAPITAL CORP 3.900% 07/12/21 . 07/07/2011 | CITIGROUP 6,992,510 | ..ovocvuiieierieieenieenni 7,000,000 0
25459H BA 2| DIRECTV HOLDINGS LLC/DIRECTV F...ooomrireireirerieeiesiesiesissesssssssssessesssssesssssnsns. | sesessessnenes 03/07/2011 | CREDIT SUISSE/FIRST BOSTON 1,244,488 0
319963 BB 9 |FIRST DATA CORP EXCHGD 12.625% 01/15/21 12/29/2011 | Tax Free Exchange 1,769,836 | ... 0
38011M AN 8| GMX RESOURCES INC 11.000% 12/15/17 12/14/2011 | DIRECT 584,883 600,000 0
38011M AN 8| GMX RESOURCES INC 11.000% 12/15/17 12/14/2011 | Tax Free Exchange... 945,671 971,000 0
38060A AA 2 |GOLD FIELDS OROGEN HOLDING BVI 144A........ccoseeereinerierieciseisseeisseisessesiseissenins S 01/11/2011 | Various 4,382,545 ..4,500,000 58,771
38141G GM 0| GOLDMAN SACHS GROUP INC 6.250% 02/01/41.........ccovvvmmrvierirrerieererissrinerienisseennens | ceverierienes 01/21/2011 | GOLDMAN SACHS & CO 1,494,345 | oo 1,500,000 0
404280 AK 5|HSBC HOLDINGS PLC 5.100% 04/05/21 F 03/29/2011 | HSBC SECURITIES INC 2,993,490 ..3,000,000 0
42217K AW 6| HEALTH CARE REIT 5.250% 01/15/22........cevvuerireiereeiirieiesisseiesiesisssssessssssenssesens 03/09/2011 | UBS WARBURG SECURITIES 4,966,950 | ..o 5,000,000 0
45865V A* 1|INTERCONTINENTAL EXCHANGE INC cevnries 10/21/2011 | BANK OF AMERICA 2,000,000 ..2,000,000 0
460146 CE 1|INTL PAPER CO 7.500% 08/15/21 02/16/2011 | CITIGROUP. 3,552,360 ..3,000,000 4,375
536022 AC O|LINN ENERGY LLC/FIN COR 8.625% 04/15/20 04/06/2011 | Tax Free Exchange... 732,832 750,000 0
56585A AD 4 |MARATHON PETROLEUM CORPORATION EXCHGD 11/14/2011 | Tax Free Exchange... 1,499,223 | oo 1,500,000 0
577081 AU 6 |MATTEL INC 6.200% 10/01/40 02/24/2011 | CITIGROUP 490,600 500,000 13,175
615369 AA 3| MOODYS CORPORATION 5.500% 09/01/20. 01/11/2011 | Various 4,012,400 ..4,000,000 88,611
629568 AV 8|NABORS INDS INC 5.000% 09/15/20 | S 05/12/12011 | J.P. MORGAN SECURITIES INC.......coovvviiririiinieriisirsiessisssiesesssseessessssesnens 2,566,025 ..2,500,000 21,528
652482 CB 4|NEWS AMERICA INC EXCHGD 4.500% 02/15/21 .... | 08/19/2011 | Tax Free Exchange... 2,982,136 ..3,000,000 0
65504L AG 2|NOBLE HOLDING INTERNATIONAL CA . ....| 01/31/2011 | BARCLAYS 1,490,835 | .oooovireecee s 1,500,000 0
68389X AM 7 |ORACLE CORP EXCHGD 5.375% 07/15/40 12/12/2011 | TaX Fre EXChANGE. ... ..uueiveiiriireiieie et 5,218,609 ..5,000,000 0
69352 AG 2|PPL ENERGY SUP LLC A 5.700% 10/15/35. . . 08/31/2011 | TLIC-LPGO-LIFE PROTECTION 6,293,000 ..5,800,000 124,893
806854 AB 1|SCHLUMBERGER INVESTMENT SA 144A R 09/07/2011 | CITIGROUP. 996,790 ..1,000,000 0
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

826501 AA 6|SIERRA REC FNDG 2006-1A CL A1 144A 05/31/2011 | SLIC-LPGO-GEN 1,984,174 1,936,191 3,455
82650W AB 6| SIERRA REC FNDG 2008-1 1A A2 NOTES.........ccocomerimrereereriniins 05/31/2011 | SLIC-LPGO-GEN 1,875,040 1,837,706 2,356

883556 AZ 5| THERMO FISHER SCIENTIFIC INC 08/09/2011 | BARCLAYS 998,090 1,000,000 0

89233P 4S 2|{TOYOTA MOTOR CREDIT COR 4.250% 01/11/21.....coovervrinerrerirerrneeneninneinerisenineens | Buvevrveineens 01/05/2011 | BARCLAYS 4,992,350 5,000,000 0

902118 BQ 0| TYCO INTERNATIONAL FINA 4.625% 01/15/23........cccovvvmrnerirernnscirnsnessnsenssnseesnnnens | Feveviviinnnns 02/11/2011 | RBC DOMINION SECURITIES CORP 2,956,650 3,000,000 13,104

907818 DK 1| UNION PACIFIC CORP EXCH 4.163% 07/15/22 10/28/2011 | Tax Free Exchange 675,823 575,000 0

914906 AH 5[UNIVISION COMMUNICATIONS INC 144A 06/24/2011 | GOLDMAN SACHS & CO. 505,625 500,000 6,344

988498 AH 4|YUM!BRANDS INC 3.750% 11/01/21 08/22/2011 | MORGAN STANLEY & CO. INC 2,490,375 2,500,000 0

N2012# AC 7| CIMPOR FINANCIAL OPERATIONS EXCH......cooiiiriimiiminininnnnnsnisenisssissnsssnsssssenssenense | Fovevnneninens 03/31/2011 [ AGIM-IMD SHORT-GEN......ccovtuiiriirirississssnssensssesssess st ssssssnssneenes 9,676,363 9,000,000 145,188
3899999. Total - Bonds - Industrial and Miscellaneou 107,656,522 | ..o 106,068,897 546,448

Bonds - Hybrid Securities

03076C AC 0| AMERIPRISE FINANICAL IN 7.518% 06/01/66 | 08/31/2011 | TLIC-LPGO-LIFE PROTECTION 7,839,000 7,800,000 146,601
4899999. Total - Bonds - Hybrid Securities 7,839,000 7,800,000 146,601
8399997. Total - Bonds - Part 3 194,978,025 | oo 189,424,943 | ..o 1,009,624
8399998. Total - Bonds - Summary Item from Part 5 17,815,626 17,581,036 125,289
8399999, Total - Bonds. 212,793,651 207,005,979 | oo 1,134,913

Common Stocks - Parent, Subsidiaries and Affiliates

89346@ 10 4 | TRANSAMERICA ASSET MANAGEMENT | 12/31/2011 | Capital Contribution 597,295 XXX 0
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliate: 597,295 XXX 0
9799997. Total - Common Stocks - Part 3 597,295 XXX 0
9799999, Total - Common Stocks 597,295 XXX 0
9899999. Total - Preferred and Common Stocks 597,295 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 213,390,946 XXX ettvnrinrirerniisiinnines | oo 1,134,913
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

o Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual

CcusIp g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
83162C PS 6 |SBA 2005-20H 1 5.110% 08/01/25 ... | 08/01/2011. | Paydown 15,882 15,882 15,882 15,882 0 0 0 0 0 ....15,882 0 0 0 08/01/2025.
83162C PS 6|SBA 2005-20H 1 5.110% 08/01/25..... ..| 08/01/2011. | Redemption ~ 102.5550. 4,699 4,582 4,582 ..4,582 0 0 0 0 0 4,582 08/01/2025.
912810 EQ 7|US TREASURY BOND 6.250% 08/15/2 ... | 03/24/2011. | J.P. MORGAN SECURITIES INC... 250,429 200,000 236,531 229,028 0 (385) 0 (385) 0 228,643 7,562 | 08/15/2023.
912810 QL 5|US TREASURY NOTE 4.250% 11/15/40.........c........ ... | 05/12/2011. | BANK OF AMERICA......c.ovveinivnnnee [ v | v 4,905,058 .5,000,000 | ....... 4,859,981 | ......ccon. 4,860,007 | oo 0 | s 1,045 0 1,045 0 .4,861,052 |..ccoen0 | 44,007 | ... 44,007 | ... 105,076 | 11/15/2040.
0599999. Total - Bonds = U.S. GOVEIMMENL.............oooivveireerireeieeseieseiessressieesiiessese evessiieesessessssesssesssssessasssssssesssesssesesssessssssesssssssnsssenes | erviees 5,176,068 5,220,464 ,116,976 5,109,499 0 660 0 660 0 .5110,159 |0 | ....65,910 | ........65,910 | ...... 113,456 |..... XXX.ooo
Bonds - U.S. Special Revenue and Special A t
31402R RN 1|FNMA 735893 5.000% 10/01/35. oo | 1210172011, | PAYAOWN.....oovvvvriiiieiseiisiienes [ eoerireeisnssinnienies | cereerias 445321 | .o 445321 | oo 449,791 449,633 (V1 I (4,312) 0 (4,312) 0 445,321 0 0 0 10/01/2035.
31407Y RS 0|FNMA 844797 4.500% 10/01/35. .| 12/01/2011. | Paydown.. 9,120 9,120 9,200 ..9,199 0 .(78) 0 ..(78) 0 9,120 0 0 0 10/01/2035.
31412Q YQ 6[FNMA 932319 4.000% 12/01/39. ... | 09/09/2011. | Various 15,489 15,489 15,416 15,417 0 72 0 72 0 ....15,489 0 0 0 12/01/2039.
31412Q YQ 6|FNMA 932319 4.000% 12/01/39. ... | 11/09/2011. | BARCLAYS.. 201,305 202,252 201,305 201,305 0 0 0 0 0 201,305 0 0 0 12/01/2039.
31412T NX 7|FNMA 934306 5.500% 06/01/38. ..|12/01/2011. | Paydown.. 247,443 247,443 264,610 264,269 0 .0 ..(16,826) 0 247,443 0 0 0 06/01/2038.
31414X U8 3|FNMA 979507 5.500% 04/01/38. ... | 12/01/2011. | Paydown... 57,511 57,511 61,501 61,421 0 ) 0 (3,911) 0 ..57,511 0 0 0 04/01/2038.
31416P VF 1|{FNMA AAB013 4.500% 05/01/39.... ... | 12/01/2011. | Paydown... 230,616 230,616 232,633 232,576 (VN (1,961) 0 (1,961) 0 230,616 0 0 0 05/01/2039.
31416W RJ 3|FNMA AB1388 4.500% 08/01/40. .| 12/01/2011. | Paydow 5,790 5,790 5,841 ..5,839 0 ..(49) 0 ...(49) 0 5,790 0 0 0 08/01/2040.
31417M NG 4|FNMA AC3090 4.500% 09/01/39.... ... | 12/01/2011. | Paydown... 18,913 18,913 19,028 19,024 0 (111) 0 (111) 0 ...18,913 0 0 0 ....541 | 09/01/2039.
31417Y TT 4|FNMA MA0561 4.000% 11/01/40... ... | 09/09/2011. | Various 201,401 201,401 200,457 200,463 0 938 0 938 0 201,401 0 0 0. 155,445 | 11/01/2040.
31417Y TT 4 |FNMA MA0561 4.000% 11/01/40. .| 11/09/2011. | BARCLAYS.. 5,031,507 5,055,127 5,031,507 5,031,507 0 0 0 0 0 ..5,031,507 0 0 0 41,003 | 11/01/2040.
31418N XS 4|FNMA AD1588 4.000% 02/01/40.... ... | 09/09/2011. | Various 19,070 19,070 18,980 18,981 0 89 0 89 0 ...19,070 0 0 0 02/01/2040.
31418N XS 4|FNMA AD1588 4.000% 02/01/40.... w. | 11/09/2011. | BARCLAYS........ooooirrrrierirerireenns 345,200 346,825 345,200 345,200 0 0 0 0 0 345,200 0 0 0 02/01/2040.
31418S XB 0|FNMA AD5173 4.000% 09/01/40.... ... | 09/09/2011. | Various 1,652 1,652 1,644 ..1,644 0 8 0 8 0 0 0 0 09/01/2040.
31418S XB 0|FNMA AD5173 4.000% 09/01/40. w. | 11/09/2011. | BARCLAYS........ooooirrrrierirerirennns 51,739 51,983 51,739 51,739 0 0 0 0 0 0 0 0 09/01/2040.
31418V WQ 1|FNMA AD7854 4.500% 06/01/40.... ... | 12/01/2011. | Paydown 8,988 8,988 9,071 ..9,068 0 ..(80) 0 (80) 0 0 0 0 06/01/2040.
31418X 7J 1|{FNMA AD9896 4.000% 08/01/40.... 1| 11/09/2011. | BARCLAYS.......ovomeimirinrinerinerines | everieriesesneesnnnins | oveen 1,567,188 | ........ 1,574,544 | ....... 1,567,188 | ...cccvene 1,567,188 0 0 0 0 0 ..1,567,188 0 0 0 06/01/2040.
31418X 7J 1|FNMA AD9896 4.000% 08/01/40 ... | 09/09/2011. | Various 48,141 48,141 47,915 47,916 0 224 0 224 0 ....48,141 0 0 0 08/01/2040.
31418X ML 9|FNMA AD9362 4.000% 09/01/40.... w. | 11/09/2011. | BARCLAYS........ooooirrrrrierirerirennns 38,213 38,392 38,213 38,213 0 0 0 0 0 ....38,213 0 0 0 08/01/2040.
31418X ML 9|FNMA AD9362 4.000% 09/01/40.... ... | 09/09/2011. | Various 2,754 2,754 2,141 22,741 0 13 0 13 [V 2,754 0 0 0 09/01/2040.
31418Y AG 1|FNMA AD9906 4.000% 08/01/40...........cocremrrrrrenncn .1 11/09/2011. | BARCLAYS.......oooorrimrinerieirneinns 532,260 534,759 532,260 532,260 0 0 0 0 0 532,260 0 0 0 09/01/2040.
31418Y AG 1|FNMA AD9906 4.000% 08/01/40.... ... | 09/09/2011. | Various 19,721 19,721 19,629 19,629 0 92 0 92 0 ..19,721 0 0 0 08/01/2040.
31419C BX 0|FNMA AE1853 4.000% 08/01/40.... .| 11/09/2011. | BARCLAYS........coomiririirnriierireinns 38,616 38,797 38,616 38,616 0 0 0 0 0 ....38,616 0 0 0 08/01/2040.
31419C BX 0|FNMA AE1853 4.000% 08/01/40.........cocvorevercernnnens ... | 09/09/2011. | Various 3,293 3,293 3,278 .3,278 0 15 0 15 (V1 3,293 0 0 0 08/01/2040.
31419C XY 4|FNMA AE2494 4.000% 09/01/40.... ... | 09/09/2011. | Various 237,887 237,887 236,772 236,779 (V1 I 1,108 0 1,108 0 237,887 0 0 0 09/01/2040.
31419C XY 4|FNMA AE2494 4.000% 09/01/40.... v | 11/09/2011. | BARCLAYS.....ocvomiimirierierienines | eoverirerieeeneesssnins | oveeend 6,118,505 | ........ 6,147,226 | ........ 6,118,505 6,118,505 0 0 0 0 (VI IO 6,118,505 0 0 0 09/01/2040.
31419E 4B 2|FNMA AE4417 4.000% 10/01/40..........cccoorrverrerrnnne. oo [ 11/09/2011. [ BARCLAYS.......ooieiieieieieeieiieies | coreieeiessereseisiens | oveveinnens 177162 | ........... 177,993 | ... 177,162 177,162 0 0 0 0 0 177,162 0 0 0 10/01/2040.
31419E 4B 2 |FNMA AE4417 4.000% 10/01/40.... ... | 09/09/2011. | Various 7,750 7,750 7,714 1,714 0 36 0 36 0 0 0 0 10/01/2040.
31419E SP 5| FNMA AE4125 4.000% 10/01/40.... ... | 11/09/2011. [ BARCLAYS......coovvvrrieiirirernrineines 2,508,208 2,519,982 2,508,208 2,508,208 0 0 0 0 0 ..2,508,208 0 0 0 10/01/2040.
31419E SP  5|FNMA AE4125 4.000% 10/01/40.......cc.cvvvrererrernnnns ... | 09/09/2011. | Various 220,463 220,463 219,429 219,436 (V1 I 1,026 0 1,026 0 220,463 0 0 0 10/01/2040.
31419F EJ 1|FNMA AE4636 4.000% 10/01/40.... ... | 09/09/2011. | Various 28,479 28,479 28,346 28,347 0 133 0 133 0 ...28,479 0 0 0. 29,231 | 10/01/2040.
31419F EJ 1|FNMA AE4636 4.000% 10/01/40.... «. | 11/09/2011. | BARCLAYS........cooorrvrrrrnerierireinns 952,181 956,651 952,181 952,181 0 0 0 0 0 952,181 0 0 0 .7,760 | 10/01/2040.
31419F UH 7|FNMA AE5083 4.000% 09/01/40..........covveemrrvrerirnns ... | 09/09/2011. | Various 29,721 29,721 29,582 29,583 0 138 0 138 0 ..29,721 0 0 0 09/01/2040.
31419F UH 7|FNMA AE5083 4.000% 09/01/40.... v | 11/09/2011. | BARCLAYS......ocooirirrimerienineinns [ eorerineernssinnsinenes | eeneriaens 460,836 | ........... 462,999 | ........... 460,836 460,836 0 0 0 0 0 460,836 0 0 0 09/01/2040.
31419F W5 1|FNMA AE5167 4.000% 09/01/40.... ... | 09/09/2011. | Various 326 326 324 324 0 2 0 2 0 326 0 0 0 09/01/2040.
31419F W5 1|FNMA AE5167 4.000% 09/01/40..........oocvvrrrrrrines .| 11/09/2011. | BARCLAYS......cooiieirineieniines 25,515 25,635 25,515 25,515 0 0 0 0 0 ...25,515 0 0 0 09/01/2040.
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31419F XP 6|FNMA AE5185 4.000% 09/01/40........cccrvvrrrrirrernns ... | 09/09/2011. | Various 12,359 12,359 12,301 12,301 0 58 0 58 0 ...12,359 0 0 (1 7,380 | 09/01/2040.
31419F XP 6|FNMA AE5185 4.000% 09/01/40.... ... | 11/09/2011. | BARCLAYS.. 234,655 235,756 234,655 234,655 0 0 0 0 0 234,655 0 0 0 | s 1,912 | 09/01/2040.
31419H 5P 3|FNMA AE7153 4.000% 10/01/40. .| 11/09/2011. | BARCLAYS.. 2,627,217 2,614,942 2,614,942 0 0 0 0 0 ..2,614,942 0 0 0 10/01/2040.
31419H 5P 3|FNMA AE7153 4.000% 10/01/40.... ... | 09/09/2011. | Various ...105438 | ........... 104,944 104,947 0 491 0 491 0 105,438 0 0 0 10/01/2040.
31419H T3 6|FNMA AE6869 4.000% 10/01/40.... ... | 11/09/2011. | BARCLAYS 2,213,300 2,202,958 2,202,958 0 0 0 0 (V1 OO 2,202,958 0 0 0 10/01/2040.
31419H T3 6|FNMA AE6869 4.000% 10/01/40 .1 09/09/2011. | Various 31,688 31,688 31,540 31,540 0 148 0 148 0 ....31,688 0 0 0 10/01/2040.
31419H XN 7 |FNMA AE6984 4.000% 10/01/40.... ... | 09/09/2011. | Various 13,862 13,862 13,797 13,797 0 65 0 65 0 ....13,862 0 0 0 10/01/2040.
31419H XN 7 |FNMA AE6984 4.000% 10/01/40.... o | 11/09/2011. | BARCLAYS.......oooririniineinerinnins [ evereneinneiinsieeins | ceeeiiens 197,651 | coovverne 198,579 | .cooonee. 197,651 197,651 0 0 0 0 0 197,651 0 0 0 10/01/2040.
31419J 7G 7 |FNMA AE8094 4.000% 10/01/40 .| 11/09/2011. | BARCLAYS.. 341,234 342,835 341,234 341,234 0 0 0 0 0 341,234 0 0 0 10/01/2040.
31419J 7G 7| FNMA AE8094 4.000% 10/01/40.... ... |...|09/09/2011. | Various 22,793 22,793 22,686 22,686 0 106 0 106 0 ...22,793 0 0 0 10/01/2040.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.........cuuuruuirsersereiseesirisssrssers s sessssnsssssssnssenssssssssssssssssnssenessens | seeees 25,685,864 | ...... 25,796,841 | ...... 25,709,045 25,708,427 0 (22,566) 0 | (22,566) 0 25,685,864 0 0 0]....949,095 |..... XXX.....
Bonds - Industrial and Miscellaneous
000759 DE 7|AMERICAN BUS FIN SERV 2003-1 A........ccocvorvrrnns v | 12/01/2011. | PaYdOWN......ccovrerireieierieeiis 67,661 67,661 67,217 67,251 0 410 0 410 0 ....67,661 0 0 (U IO 502 |08/01/2023.
00126V AB 6|AGY HOLDING CORP 11.000% 11/15/14................. ... | 04/06/2011. | LIBERTAS PARTNERS LLC......cc.. | cvvrerreinirverrens | e 94,000 | ........... 100,000 88,500 89,726 0 570 0 570 0 ...90,296 [V I 3,704 | ........... 3,704 | .......... 4,461 | 11/15/2014.
MONLIC-NMS-NON MATCHED
00206R AM 4| AT&T INC 5.600% 05/15/18........cccrvverrernrrrrerirerirncns .| 03/31/2011. | SURPLUS [ | v 1,004,79% | ... 1,000,000 | ........ 1,060,030 | ....cccoene 1,053,434 | ..o (V1N I (1,527) 0 (1,527) (V1 IO 1,051,907 | .o 0 | oo 42,887 | ......... 42,887 | ........ 21,156 |05/15/2018.
MONLIC-NMS-NON MATCHED
05567L G6 8|BNP PARIBAS 3.250% 03/11/15.....c.vvververrrirrrrines F.103/31/2011.| SURPLUS [ | v 1,512,388 | ........ 1,500,000 | ........ 1,495,065 | ........... 1,495,758 0 262 0 262 (V1 1,496,020 | .....ccooeue.nd 0| oo 16,368 | ......... 16,368 | ........ 27,083 |03/11/2015.
MONLIC-NMS-NON MATCHED
057224 AZ 0|BAKER HUGHES INC 5.125% 09/15/40................... ... | 03/31/2011. | SURPLUS 2,828,638 | ........ 3,000,000 3,002,270 3,002,055 0 240 0 240 (V1 IO 3,002,295 | ...cccoverennn 0. (173,657) 09/15/2040.
05947U 4C 9|BANC OF A COMM MTGE 2005-6 ASB.................... v | 1210172011, | PaydOWN.......ooiviiiiisriceiiienis [ | i 183,605 | ........... 183,605 | ........... 184,236 183,663 0 ..(58) 0 ...(58) 0 183,605 0 0 02/01/2015.
05950E AD 0 |BANC OF A COMM MTGE 2006-2 AAB.. ... | 12/01/2011. | Paydown... 18,012 18,012 17,626 17,737 0 275 0 275 0 ....18,012 0 0 07/01/2015.
05950X AD 8|BANC OF A COMM MTGE 2006-5 AAB.. [ 1210172011, | PaydOWN......oocvvveireieierineienenine [ v | cvvvernnens 101,816 | .o 101,816 | oo 102,329 101,952 0 (136) 0 (136) 0 101,816 0 0 04/01/2015.
MONLIC-NMS-NON MATCHED
064149 A6 4 |BANK OF NOVA SCOTIA 3.400% 01/22/15.. . |A.[03/31/2011. | SURPLUS 2,064,512 .2,000,000 | ........ 1,997,440 | ........... 1,997,860 0 83 0 83 0 | 1,997,943 | ..o 0 [ e 66,569 | ......... 66,569 | ........ 47,033 |01/22/2015.
07383F 7V 4|BEAR STEARNS COMM 2005-PWR8 AAB.... v | e [ 1200172011, [ PAYdOWN......oocveieeieeiia . e 712,304 | 712,304 | 707,407 709,024 0 3,281 0 3,281 0 712,304 0 0 0| 18,335 | 02/01/2014.
07387B EA 7 |BEAR STEARNS COMM 2005-PW10 AAB................ v | 12/01/2011. | PaydOWN......cooorvirirrirerieniis 385,196 385,196 387,300 385,509 0 (313) 0 (313) 0 385,196 0 0 0 12/01/2014.
07387B FR 9 |BEAR STEARNS COMM 2006-T22 AAB ... | 12/01/2011. | Paydown... 35,467 35,467 35,463 35,463 0 4 0 4 0 ....35,467 0 0 0 12/01/2014.
07388N AD 8|BEAR STEARNS COMM 2006-TOP24 A AB.. wo | .| 12/01/2011. | Paydown... 12,036 12,036 12,101 12,057 0 .(21) 0 .(21) 0 ....12,036 0 0 0 10/01/2014.
12513X AD 4 |CITIGROUP/DEUTSCHE 2006-CD2 AAB.................. v | 1210172011, | PAYAOWN.....oovvervrireieinserierinnes [ eeerirneessnsissinenns | ceeeriens 153,632 | wovvernes 153,632 | .covoonee. 154,394 153,640 0 8) 0 (8) 0 153,632 0 0 0 | s 5,580 | 04/01/2014.
126380 AA 2| CREDIT SUISSE MTGE CAP 2006-9 1A1.. ... | 12/01/2011. | Paydown... 58,533 58,533 55,514 55,657 0 2,876 0 2,876 0 ....58,533 0 0 (N — 1,977 | 04/01/2036.
126673 DP 4| COUNTRYWIDE ABS CERTS 2004-7 AF6. ... | 12/01/2011. | Paydown... v | e | e 144769 | ........ 1,447,696 | ........ 1,447,627 | ooeoonee 1,447,627 0 70 0 70 (V1 IR 1,447,696 0 0 0| e 44,897 |10/01/2022.
126673 ZU 9|COUNTRYWIDE ABS CERTS 2005-3 AF6. v | 1210172011, | PaYAOWN. ..o 67,330 67,330 67,327 67,327 0 3 0 3 0 ....67,330 0 0 0 2,051 | 05/01/2029.
12668W AC 1|COUNTRYWIDE ABS CERTS 2007-4 A3.. ..| 12/127/2011. | Capital Distribution 42,855 0 42,855 42,855 0 0 0 0 0 ....42,855 0 0 0 0 | 03/01/2025.
12670B AF 6| COUNTRYWIDE ABS CERTS 2007-S2 A6. L[ 1200172011, [ PaydOWN........cveevveericrireireircninns 92,434 92,434 92,428 92,428 0 6 0 6 0 ....92,434 0 0 0 2,495 | 03/01/2022.
MONLIC-NMS-NON MATCHED
12673P AC 9| CAINC 5.375% 12/01/19.....ccmirrmrimrerrcrrieiseireninns .| 03/31/2011. | SURPLUS [ | v 2,058,675 | ........ 2,000,000 | ......... 2,059,920 2,054,932 (V18 I (1,292) 0 (1,292) (V1 IO 2,053,640 | ..oocrrerinnn (U I 5,035 | oo 5,035 | ... 35,833 | 12/01/2019.
141781 AR 5|CARGILL INCORPORATED 14 4.375% 06/01/13..... ... | 05/05/2011. | BANK OF AMERICA........ 3,219,000 | ........ 3,000,000 3,094,470 3,062,977 {1 N (8,935) 0 (8,935) 0 [ 3,054,042 | ... (VN 164,958 | ....... 164,958 | ........ 57,604 | 06/01/2013.
MONLIC-NMS-NON MATCHED
149123 BL 4|CATERPILLARINC 5.300% 09/15/35.........cccruvermvcne .| 03/31/2011. | SURPLUS [ | v 1,017,976 | ........ 1,000,000 | ........ 1,101,810 | .coccevene 1,101,054 0 (507) 0 (507) (V1 IR 1,100,547 | ..coovvvinnnd 0| s (82,570) | ........ (82,570) | ........ 28,856 |09/15/2035.
161546 FW 1|CHASE FNDG MTGE LN ABS 2003-4 1A6................ 1o | 12/01/2011. | PAYAOWN.......vvrerireiieriseiseiinenes | everreniesisneessnnins | ovees 1,236,075 | ........ 1,236,075 | ........ 1,236,039 | .ooooveenne 1,236,039 0 36 0 36 (V1 IO 1,236,075 0 0 0| e 24,578 |12/01/2013.
MONLIC-NMS-NON MATCHED
171232 AQ 4|CHUBB CORP 6.000% 05/11/37.......cvenvrerrrrcrrens .| 03/31/2011. | SURPLUS | | v 2,075,453 | ........ 2,000,000 2,282,240 2,280,458 (V18 I (1,276) 0 (1,276) (V1 IO 2,279,182 | .oovrrerinnn 0. (203,729) | ...... (203,729) | ........ 46,667 |05/11/2037.
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172973 5J 4|CITICORP RES MTGE 2006-1 3A2.........corvvvrerrnrnes o 12/01/2011. [ PaYOWN. ..o 25,064 25,064 23,711 23,738 0 [ v 1,326 0 1,326 0 ....25,064 0 0 0 [ e 619 | 01/01/2036.
17305E DG 7|CITIBANK CC ISSUANCE 2006-C2 C2..........cocconne. 1e | 05/15/2011. | PAYAOWN.......vvureervrerieeinrieiienes | enerieriesisneissnnins | oveeansd 4,000,000 | ........ 4,000,000 | ........ 4,000,000 | ........... 4,000,000 0 0 0 0 (V1 IO 4,000,000 0 0 0. 114,000 |05/15/2013.
17310M BS 8|CITIGROUP COMM MTG TR 2006-C5 AMP3 144A. | ... | 01/01/2011. | Various 51 0 0 0 0 0 0 0 0 6 0 45 45 0 | 07/01/2018.
MONLIC-NMS-NON MATCHED
20030N BB 6|COMCAST CORP 6.400% 03/01/40... .| 03/31/2011. | SURPLUS N 2,042,616 | ........ 2,000,000 | ........ 1,990,480 .1,990,345 0 114 0 114 (V1 IO 1,990,459 0 52,158 52,158 | ........ 74,667 | 03/01/2040.
MONLIC-NMS-NON MATCHED
205363 AL 8|COMPUTER SCIENCES CORP 6.500% 03/15/18.... | ...| 03/31/2011. [SURPLUS | | v 5,419,590 | ........ 5,000,000 5,582,390 5,534,051 (V1 I (15,380) | ..oevvvrvernene (V1 I (15,380) | .vvvvvernrenad (V1 IO 5,518,670 | ..cocvuerennc 0| s (99,080) | ........ (99,080) | ...... 176,944 | 03/15/2018.
MITSUBISHI UFJ SECURITIES
22303Q AG 5|COVIDIEN INTERNATIONAL FINANCE EXCHGD.... | F.| 05/24/2011.|USA | | v 1,750,680 | ........ 1,500,000 | ........ 1,498,786 | ........... 1,499,007 0 84 0 84 (V1 IO 1,499,002 | ....cvvvenennd 0 10/15/2017.
225418 2R 8|CSFB MTG SEC CORP 2004-C5 AAB............ccccouu... w.. | 12/01/2011. | Paydown.........ccoovcveerinriiniiniiis 567,847 567,847 557,044 564,290 0 3,557 0 .3,557 0 567,847 0 01/01/2014.
22546Q AD 9|CREDIT SUISSE FIRST BOS 5.400% 01/14/20....... F.|01/06/2011. | BANK OF AMERICA.........cccomvvmrnes [ orerirerireeeneeinnnis | v 5,580,245 | ........ 5,500,000 | ........ 5,486,580 5,487,450 0 131 0 131 (V1 IO 5,487,580 | ...cccovurennc 0 01/14/2020.
225470 NJ 8|CSFB MTG SEC CORP 2005-C6 A3..........ccrvvrrernnns ... | 12/01/2011. | Paydown 208,322 208,322 207,924 207,924 0 398 0 398 0 208,322 0 06/01/2015.
22943N AA 1| CREDIT SUISSE/MS 2006-HC1A A1 144A................ 1o | 05/15/2011. | PAYAOWN......vvvrvrrrrenireirerinninens [ eoereneeisssiineniienes | s 14,213,110 | ...... 14,213,110 | ...... 14,206,670 | ......... 14,212,400 0 706 0 706 (V1N NN 14,213,110 0 05/15/2023.
22944B CX 4 |CREDIT SUISSE MTG 2007-5 4A33........c.coocvrevernen v | 12/01/2011. | Paydown......c.covvvvevirririeiieniiens 613,486 613,486 629,974 629,200 (V1 IO [ENAK) | E— (V1 I (15,713) 0 613,486 0 07/01/2037.
MONLIC-NMS-NON MATCHED
25470D AA 7|DISCOVERY COMMUNICATIONS INC.........cccovrrenee .| 03/31/2011. | SURPLUS [ | e 2,432,409 2,250,000 2,372,085 2,361,364 (V18 I (2,623) 0 (2,623) (V1 IO 2,358,741 | .ocvvrernnn 0| oo 73,668 | ......... 73,668 | ....... 79,453 | 08/15/2019.
MONLIC-NMS-NON MATCHED
260543 BJ 1|DOW CHEMICAL 7.375% 11/01/29.......ccccocvrevernnn. .| 03/31/2011. | SURPLUS [ | v 1,194,313 | ... 1,000,000 | ........ 1,149,320 | ........... 147,977 | (V18 I (1,028) 0 (1,028) (V1 IO 1,146,950 | ......cooen.ed 0 | oot 47,363 | ......... 47,363 | ........ 30,729 | 11/01/2029.
281023 AR 2|EDISON MISSION EXCHGD 7.750% 06/15/16......... ... | 05/16/2011. | CITIGROUP. 364,000 | ......... 400,000 398,000 398,507 0 71 0 71 0 398,578 0| s (34,578)| ........ (34,578) | ........ 13,261 | 06/15/2016.
MONLIC-NMS-NON MATCHED
283695 BP 8|EL PASO CORPORATION EXC 5.950% 04/15/17.... | ... | 03/31/2011. | SURPLUS N 2,720,620 2,500,000 2,648,000 2,633,892 0 (4,426) (V1 IO 2,629,466 91,185 | ... 91,155 | ....... 68,590 |04/15/2017.
291701 CR 9|EMPIRE FNDG 1998-2 M1 7.490% 06/01/24............ v | 1210172011, | PaYdOWN......cvvvrriiererieeiis 80,710 80,710 80,684 80,684 0 26 0 ....80,710 0 0 0 2,988 | 04/01/2016.
MONLIC-NMS-NON MATCHED
30212P AC 9 |EXPEDIAINC 8.500% 07/01/16.........cvoverererernrrrrnes .| 03/31/2011. | SURPLUS [ | v 2,180,000 | ........ 2,000,000 2,200,000 2,159,695 (V1 I (12,316) | oevvvverrennd (V1 IO 2,147,379 0 32,621 32,621 | ...... 127,500 |07/01/2012.
30212P AH 8 [EXPEDIA INC EXCHGD 5.950% 08/15/20................ ... | 07/06/2011. | CREDIT SUISSE/FIRST BOSTON. | .....oovverrerrviirie | wevevenn 2,432,375 2,500,000 2,574,967 2,574,682 0 (3,108) (V1 IR 2,571,575 | .o 0 ... (139,200) | ...... (139,200) | ...... 138,833 | 08/15/2020.
319963 AP 9|FIRST DATA CORP EXCHGD 9.875% 09/24/15...... ... | 01/24/2011. | DEUTSCHE BANC ALEX BROWN. 300,490 302,000 272,836 279,649 0 265 0 279,914 0 20,576 20,576 . 09/24/2015.
319963 AY 0|FIRST DATA CORP 144A 8.250% 01/15/21............. ... | 10/11/2011. | CREDIT SUISSE/FIRST BOSTON. | ....cccevvvvrrierirns 1,126,415 | ....... 1,349,000 1,273,119 11,273,210 0 .3,780 (V1 IR 1,276,991 | .ooovvvennnd 0 ... (150,576) | ...... (150,576) | ........ 91,816 | 01/15/2021.
319963 BA 1|FIRST DATA CORP 144A EX 12.625% 01/15/21 ... | 12/29/2011. | Tax Free Exchange...........cccocuenee. v 1,277,322 ..1,349,000 1,273,119 .1,273,056 0 4,266 0. .1,277,322 0 0 0 01/15/2021.
337738 AF 5|FISERVINC 6.125% 11/20/12........cccnvvirrrrerinrriens ... | 06/14/2011. | TENDER OFFER.........cocvvmiiniriinnns v | v 2,955,684 2,742,000 2,861,952 2,816,617 (V1 I (17A477) | oo (V1 IR 2,799,140 | ..cvvrverennnd 0 .. 156,544 | ....... 156,544 11/20/2012.
MONLIC-NMS-NON MATCHED
337738 AG 3|FISERVINC 6.800% 11/20/17.......cvrrrerrrerinrriens .| 03/31/2011. | SURPLUS [ | v 2,221,762 | ........ 2,000,000 2,237,360 2,216,869 0 (6,692) (V1 IO 2,210,177 | oo 0| oo 11,586 | ..coooee 11,586 | ........ 49,489 | 11/20/2017.
34528W AJ 0|FORD CREDIT AUTO OWNR 2007-B B.................... v | 12/15/2011. | PaydOwN......ccoorvvirieeiieeis 306,488 306,488 306,430 306,471 0 17 0 306,488 0 0 0| e 16,982 | 04/15/2012.
MONLIC-NMS-NON MATCHED
35671D AS 4 |FREEPORT MCMORAN COPPER & GOLD .| 03/31/2011. [SURPLUS | | v 2,753,125 2,500,000 2,800,000 2,727,083 0 (23,763) 0 (23,763) U 2,703,320 | ....ccooceren (U 49,805 | ......... 49,805 | ...... 104,688 | 04/01/2012.
35729P PC 8|FREMONT HOME LN TR 2006-1 M1.. ... | 12/27/2011. | Capital Distribution 55,100 0 55,100 55,100 0 0 0 0 0 ....55,100 0 0 0 0 | 02/25/2016.
36228C VR 1|GS MTG SEC CORP Il 2005-GG4 AABA. ... | 12/01/2011. | Paydown 57,893 57,893 58,341 58,179 0 (286) 0 (286) 0 ....57,893 0 0 03/01/2014.
36228C ZS 5|GS MTG SEC CORP Il 2007-EOP A1 144A. .| 11/07/2011. | Paydown.. 66,341 66,341 65,749 66,084 0 257 0 257 0 ....66,341 0 0 02/06/2014.
36828Q QD 1|GE CAPITAL COMM MTG 2005-C4 ASB.... .. | ...{ 12/01/2011. | Paydown.. 622,690 622,690 625,800 623,240 0 (551) 0 (551) 0 622,690 0 0 05/01/2015.
378272 AA 6| GLENCORE FUNDING 144A 6.000% 04/15/14........ F.103/10/2011. | SEAPORT.......oovvumrrreremrrnerieeinee | everreriresesneesnnins | ooveennsd 4,168,800 | ........ 3,860,000 | ........ 4,031,577 3,997,868 (V1N I (7,608) 0 (7,606) (V1 IO 3,990,262 | ...ooevuerennn 0 .. 178,538 04/15/2014.
396789 BF 5| GREENWICH CAP COM FN 2002-C1 A4 . [ 12/01/2011. | Paydown.. 554,443 554,443 562,998 555,443 0 (999) 0 (999) 0 554,443 0 0 0 26,170 | 11/01/2012.
396789 JR 1|GREENWICH CAP COM FN 2005-GG3 A2. wo | oo | 1210172011, | PAYAOWN. ..o | cerveeissisesienienes | cereeens 1,973,845 | ........ 1,973,845 | ........ 1,958,501 | .oooveenne 1,965,767 0 8,078 0 8,078 (V1 IO 1,973,845 0 0 0| e 60,055 |02/01/2012.
40429C CX 8|HSBC FINANCE CORP 5.250% 01/14/11................ E. | 01/14/2011. | MAEUFIY......ovvrerrercnieierierincens [ e | v 750,000 | ........... 750,000 | ........... 751,590 749,978 0 22 0 22 0 750,000 0 0 0 19,688 | 01/14/2011.
MONLIC-NMS-NON MATCHED
41283D AC 7 |HARLEY DAVIDSON 144A 5.750% 12/15/14........... ] 03/31/2011. | SURPLUS | | v 1,045,899 | ........ 1,000,000 | ........ 1,013,320 | .cocvevene 1,011,292 0 (709) 0 (709) (V1 IO 1,010,583 0 35,316 35,316 | ........ 16,931 | 12/15/2014.
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MONLIC-NMS-NON MATCHED
418056 AS 6|HASBRO INC 6.350% 03/15/40.. .| 03/31/2011. | SURPLUS [ | v 2,477,189 | ....... 2,500,000 | ......... 2,490,325 2,490,140 0 230 0 230 (V1 IO 2,490,370 | .oovirrernnnnd 0| s (13,182) | ........ (13,182) | ........ 86,431 | 03/15/2040.
428040 BZ 1|HERTZ CORP 8.875% 01/01/14. o[ 04/06/2011. [ VANIOUS........ooovverreereererereeeseiesnins | eeveeresseeessienssnns | evveinns 1,009,924 | .......... 988,000 | ....... 1,005,760 996,308 (V18 I (2,320) 0 (2,320) 0 993,988 (R 15,936 | ......... 15,936 | ........ 66,982 |01/01/2012.
MONLIC-NMS-NON MATCHED
438516 AR 7 |HONEYWELL INTERNATIONAL 5.700% 03/15/36... | ... | 03/31/2011. [SURPLUS | | v 1,599,882 | ........ 1,500,000 | ........ 1,712,340 | .ooeeeee 1,710,882 | ..o (V18 I (1,021) 0 (1,021) (V1 IO 1,709,861 | ..coouvvenennd 0. (109,979) | ...... (109,979) | ........ 46,550 |03/15/2036.
MONLIC-NMS-NON MATCHED
460146 CF 8|INTL PAPER CO 7.300% 11/15/39.......ccomvvrrerircnnns ...|03/31/2011.|SURPLUS | JOTR ( 2,229,158 | ........ 2,000,000 2,235,140 2,234,258 0 (715) 0 (715) (V1 IO 2,233,543 | ... . . . (4,385) ] ........ 55,156 | 11/15/2039.
46625M RA 9| JPMORGAN CHASE COMM 2002-C3 A1.... ... 07/01/2011. | Paydown 709,380 | ........... 709,380 691,313 704,650 (V1 I 4,730 0 4,730 0 709,380 0 0 0| e 37,574 | 07/01/2035.
46625Y XQ 1|JPMORGAN CHASE COMM 2005-LDP5 ASB. v | 12/01/2011. | PaYAOWN. ..o 201,292 201,292 202,288 201,363 0 (71) 0 (71) 0 201,292 0 0 0 5,779 | 01/01/2015.
501044 CA 7|KROGER CO. 6.800% 04/01/11 .. | ... | 02/28/2011. | BNP PARIBAS 2,613,078 | ....... 2,600,000 | ........ 2,767,483 2,629,782 0 (20,533) 0 (20,533) U 2,609,249 | ..o 0| s 3,829 | oo 3,829 | ... 74,649 | 04/01/2011.
52108H J6 2|LBUBS COMM MTGE TR 2004-C6 A3..........ccccoevvvnne ... | 02/11/2011. | Paydown.. | 1,798,416 | ........ 1,798,416 | ........ 1,807,326 | ...ccco.ne 1,798,416 0 0 0 0 (V1 I 1,798,416 0 0. 13,542 | 08/11/2029.
52521G AB 1 |LEHMAN SM BAL COMM 2007-1A 2A1 144A........... ...1 09/01/2011. | Paydown.. . R 2,647,250 | ........ 2,647,250 2,645,037 2,645,037 0 2,213 0 2,213 0 [ 2,647,250 0 0 [ . 60,488 |03/01/2037.
52522Q AM 4 |LEHMAN MTGE TR 2007-10 6.000% 12/01/37........ ...| 12/01/2011. | Redemption ~ 66.4866 68,716 68,716 68,716 0 0 0 0 0 ....68,716 0 0 0 | 10/01/2021.
52522Q AM 4 |LEHMAN MTGE TR 2007-10 6.000% 12/01/37........ ... | 12/27/2011. | Capital Distribution............cccevevcvees [ rrerernreniricniiinens | e 112,446 | oo | 112,446 112,446 0 0 0 0 0 112,446 0 0 0 | 10/01/2021.
536022 AB 2|LINN ENERGY LLC/FIN CORP 144A...........ccoevurnee. ... | 04/06/2011. | Tax Free EXChange.........ccccoeerneee [ rorererneerneeinniineins | ceveris 732,832 | ..........750,000 | ........... 731,640 732,368 0 464 0 464 0 732,832 0 0 0 | 04/15/2020.
539830 AT 6|LOCKHEED MARTIN CORPORA 4.250% 11/15/19. |...| 01/04/2011. | VaMIOUS..........cccoovvrmmmieimmiiinmiiinniins | covennieinniisnniinns | e 10,120,400 | ...... 10,000,000 9,909,300 9,917,158 0 92 0 92 (V1 IR 9,917,250 | .covvrcverrnn0 | e 203,150 | ....... 203,150 | ........ 61,389 |11/15/2019.
539830 AU 3 |LOCKHEED MARTIN CORPORA 5.500% 11/15/39. | ... | 01/05/2011. | Various 3,019,140 | ....... 3,000,000 | ........ 3,170,642 3,170,642 0 ..(80) 0 ...(80) (V1 IO 3,170,563 | ..oocviverenn0 | s (151,423) ] ...... (151,423) | ........ 24,521 | 11/15/2039.
539830 AV 1|LOCKHEED MARTIN CORPORATION 144A............ ... | 01/06/2011. | WELLS FARGO BANK........coovvenee [ woverierirerernceiinnins | v 1,539,735 | ........ 1,500,000 | ........ 1,675,380 | ..oocevene 1,674,635 0 .(92) 0 ..(92) (V1 IO 1,674,543 | .............d 0. (134,808) | ...... (134,808) | .......... 9,533 | 06/01/2040.
MONLIC-NMS-NON MATCHED
549271 AF 1|LUBRIZOL CORP 6.500% 10/01/34.........c.ccoruvernennne .| 03/31/2011. | SURPLUS [ | v 1,079,840 | ........ 1,000,000 | ........ 1,070,020 | ........... 1,069,483 0 (221) 0 (221) (V1 IO 1,069,262 | .....cocouuend 0| oo 10,578 | ......... 10,578 | ........ 32,500 | 10/01/2034.
552953 AG 6|MGM RESORTS INTERNATION 5.875% 02/27/14.. | ... | 01/05/2011. | CREDIT SUISSE/FIRST BOSTON. 186,000 | .....coee 200,000 | ..cooone 187,500 194,407 0 42 0 42 0 194,449 0 (8,449) | .......... (8,449) | ... 4,341 1 02/27/2014.
57164R AS 1|MARRIOTT VAC CLUB TR 2005-1 A.....cccovvrvrrrrrnnes ... | 12/01/2011. | Paydown N 1,077,209 | ........ 1,077,209 | ........ 1,077,204 | ........... 1,077,204 0 6 0 6 (V1 I 1,077,209 0 0 0 26,048 | 03/01/2016.
MONLIC-NMS-NON MATCHED
580645 AF 6|MCGRAW-HILL COMPANIES 6.550% 11/15/37....... .| 03/31/2011. | SURPLUS [ | v 1,049,353 | ........ 1,000,000 | ........ 1,078,960 | ........... 1,078,050 0 (298) 0 (298) (V1 IO 1,077,752 | oo 0| s (28,399)| ........ (28,399) | ........ 24,744 | 11/15/2037.
59022H LF 7|MERRILL LYNCH MTG TR 2005-CKI1 ASB.............. o | 12101/2011. | PAYAOWN. c..o.vvveireicieirsnieienineins | eerveiersssssesennnis | cveenines 456,415 | ........... 456,415 | .......... 457,509 456,415 0 0 0 0 0 456,415 0 0 0. e 13,284 | 07/01/2014.
59022H NB 4 |MERRILL LYNCH MTG TR 2005-LC1 ASB............... v | 1210172011, | PAYAOWN.....oovvvvrvevieieirerinrinens [ eerererneesssnissiinenes | eeveriens 112,213 | oo 112,213 | oo 112,825 112,236 0 (23) 0 (23) 0 112,213 0 0 0 | s 3,231 | 10/01/2013.
MONLIC-NMS-NON MATCHED
59156R AY 4 |METLIFE INC 5.875% 02/06/41 .| 03/31/2011. | SURPLUS [ | v 1,000,686 | ........ 1,000,000 | ........ 1,029,260 | ........... 1,029,062 0 ..(96) 0 ...(96) (V1 IO 1,028,966 | ...............d 0| s (28,280)| ........ (28,280) 02/06/2041.
617451 BP 3| MORGAN STNLY CAP | 2005-HQ7 AAB. v | 12/01/2011. | PaYdOWN......cvvvirirircerieeiis 619,481 619,481 622,863 619,550 0 .(69) 0 ...(69) 0 619,481 0 0 0 04/01/2013.
61745M L2 7|MORGAN STNLY CAP | 2004-T15 A2 .1 05/01/2011. | PaydOwN........coovvvmrrrrrireireiierins 227,686 227,686 221,638 227,142 0 544 0 544 0 227,686 0 0 0 06/01/2041.
61747Y CK 9|MORGAN STANLEY 4.200% 11/20/1 ... | 06/22/2011. | Various 7,288,330 7,000,000 6,997,200 6,997,506 0 280 0 280 (V1 I 6,997,785 | ...cccovevrnn0 | e 290,545 | ....... 290,545 11/20/2014.
61945A AD 9|MOSAIC CO 144A 7.625% 12/01/16 | [12/01/2011. | Call  103.8130....c.ccvrriereciiinies [ cervriineieeiiieiienes | e 1,557,195 | ... 1,500,000 | ........ 1,541,250 | ...ccoooee 1,523,486 | ..coovvrvrinnc (V18 I (4,822) 0 (4,822) 0 1,518,664 | ....cccoeeeeen0 [ e 38,531 | ... 38,531 12/01/2014.
654902 AB 1|NOKIA OYJ 5.375% 05/15/19 F.| 02/24/2011.| MORGAN STANLEY & CO. INC..... 512,860 500,000 528,275 526,328 0 (441) 0 (441) 0 525,888 [ - (13,028) | ........ (13,028) 05/15/2019.
654902 AB 1|NOKIA OYJ 5.375% 05/15/19 F.|03/31/2011. | Various 2,552,852 2,500,000 2,641,375 2,631,642 (V18 I (3,247) 0 (3,247) (V1 IO 2,628,395 | ..o 0 s (75,544) | ........ (75,544) 05/15/2019.
65504L AC 1|NOBLE HOLDING INTERNATIONAL CA.........ccccoone F.|05/12/2011.|J.P. MORGAN SECURITIES INC... 2,609,600 2,500,000 | ......... 2,493,125 2,493,266 0 137 0 137 (V1 IO 2,493,403 | ..ovirverennn 0 .. 116,197 | ....... 116,197 08/12/2019.
MONLIC-NMS-NON MATCHED
65504L AD 9|NOBLE HOLDING INTERNATIONAL CA.........ccccornee F.103/31/2011.| SURPLUS [ | v 1,532,758 | ........ 1,500,000 | ........ 1,499,580 | ....cccoone 1,499,496 0 .(51) 0 ..(51) 0 1,499,445 | ................ 0 | oo 33,312 | o 33,312 | ... 63,292 |08/01/2040.
65536P AA 8| NOMURA ASSET ACC CORP 2006-AF1 1A1A... ... | 12/27/2011. | Capital Distribution........ 1,669 0 1,669 .1,669 0 0 0 0 0 0 0 0 0 |04/25/2036.
65536P AA 8|NOMURA ASSET ACC CORP 2006-AF1 1A1A......... ...| 12/01/2011. | Redemption ~ 45.5847 1,253 2,748 1,253 ..1,253 0 0 0 0 0 0 0 0 0 | 04/25/2036.
MONLIC-NMS-NON MATCHED
655664 AH 3|NORDSTROM INC 6.950% 03/15/28...........cccccnrrenne .| 03/31/2011. | SURPLUS [ | e 1,743,344 | ... 1,500,000 | ........ 1,669,470 | ........... 1,664,978 | ...ooovvrvrrrnnc (V1N I (1,281) 0 (1,281) (V1 IO 1,663,697 | ..coovvvnnnnd 0| oo 79,647 | ......... 79,647 | ........ 56,758 | 03/15/2028.
MONLIC-NMS-NON MATCHED
668131 AA  3|NORTHWESTERN MUTUAL LIFE INS C 144A........ .| 03/31/2011. | SURPLUS | | v 1,572,533 | ........ 1,500,000 | ........ 1,501,605 | ..ooccevnne 1,501,446 0 164 0 164 (V1 IO 1,501,611 | oo 0| oo 70,922 | ......... 70,922 | ........ 45,473 | 03/30/2040.
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MONLIC-NMS-NON MATCHED
67021C AF 4|NSTAR 5.500% 03/15/40. .| 03/31/2011. | SURPLUS [ | v 1,011,672 983,980 984,054 0 116 0 116 0 984,170 027501 | .......27,501 | ........ 29,944 | 03/15/2040.
681919 AY 2| OMNICOM GROUP 6.250% 07/15/19. .| 03/31/2011. | Various 4,449,251 | .......4,000,000 | ....... 4,348,520 | ........... 4,317,316 | .oovrerne (V18 I (7,762) 0 (7,762) (V1 IO 4,309,554 | ....ccoounnet 0]....139,697 | ....139,697 | ..... 177,778 | 07/15/2019.
MONLIC-NMS-NON MATCHED
68389X AG 0[ORACLE CORP 5.000% 07/08/19........cccevveurrrrerennes ... | 03/31/2011. | SURPLUS 6,951,794 6,500,000 6,878,000 6,842,340 0 0 (8,759) 0 |.ernnn6,833,581 | i 0 .. 118,213 | ....... 118,213 | ... 237,431 | 07/08/2019.
68389X AL 9|ORACLE CORP EXCHGD 144A 5.375% 07/15/40... | ... | 12/12/2011. | Various 5,218,609 | ........ 5,000,000 5,223,040 5,221,974 0 0 (3,364) 0 0 0 0 ... 265,764 |03/01/2037.
73316P CF 5|POPULAR ABS MTGE PT TR 2005-2 AF6............... v | 12/01/2011. | PaYdOWN......ocvvnvrrirrireerieeiis 608,433 608,433 608,433 608,433 0 0 0 0 0 0 0| 16,387 | 04/01/2014.
74925F AA 1|RESIDENTIAL AC LN INC 2008-QR1 1A1.. ... | 12/27/2011. | Capital Distribution........ 8,339 0 8,339 ..8,339 0 0 0 0 0 0 0 0 | 09/25/2017.
74925F AA 1|RESIDENTIAL AC LN INC 2008-QR1 1A1.. ...| 12/01/2011. | Redemption ~ 87.6173 28,667 32,718 28,667 28,667 0 0 0 0 0 0 0 0 | 09/25/2017.
75970Q AH 3 |RENAISSANCE HELT 2007-2 6.203% 06/01/37....... ... | 12127/2011. | Capital Distribution...........ccoccveeves | veveerervrnererinins | cvvreiiens 124,071 | oo () I 124,071 124,071 0 0 0 0 124,071 0 0 0 0 |06/01/2037.
759950 FG 8|RENAISSANCE HELT 2005-1 4.970% 05/01/35....... v | 1210172011, | PaYdOWN......cvvvrrrreiererieeiis 353,914 353,914 353,911 353,911 0 0 3 0 353,914 0 0 0 | s 9,864 | 03/01/2033.
MONLIC-NMS-NON MATCHED
77340R AH 0|ROCKIES EXPRESS PIPELINE LLC 144A. .| 03/31/2011. | SURPLUS [ | v 4,949,128 | .......5,000,000 | ....... 4,996,900 | ........... 4,997,221 0 0 300 (V1 I 4,997,520 | ..ccovevrnnes 0| s (48,393)| ........ (48,393) | ........ 89,917 | 04/15/2015.
780153 AP 7|ROYAL CARIBBEAN CRUISES SR UNSECD .| 02/04/2011. | WELLS FARGO BANK.... 1,077,500 932,500 950,453 0 0 1,509 0 951,961 0 125,539 ..125,539 12/01/2013.
78487Q AD 2|STARWOOD VAC OWNERSHIP 2003-A D 144, [ T10172011. [ PaYAOWN. .....ooeciiieeieirerisnins | cevireeesneesssnisennes | eeviens 1,023,230 915,156 988,869 0 0 34,361 (V1 IO 1,023,230 0 0 0| 53,113 | 08/01/2013.
MONLIC-NMS-NON MATCHED
802815 AQ 3|SANTANDER US DEBT SA UNIPERSON 144A........ F.103/31/2011.|SURPLUS [ | e 4,861,098 | ........ 5,000,000 | ........ 5,000,000 5,000,000 0 0 0 0 (V1 IO 5,000,000 |..coocrrerenee 0. (138,902) | ...... (138,902) | ...... 129,823 |01/20/2015.
MONLIC-NMS-NON MATCHED
822582 AC 6|ROYAL DUTCH SHELL PLC 5.200% 03/22/17......... F.103/31/2011.|SURPLUS [ | v 1,100,783 .1,000,000 | ....... 1,069,710 ..1,062,147 0 (2,158) 0 ..1,059,989 ..40,794 40,794 | ... 27,300 |03/22/2017.
MONLIC-NMS-NON MATCHED
854502 AA 9 |STANLEY BLACK & DECKER 5.200% 09/01/40...... .| 03/31/2011. | SURPLUS [ | e 5,781,529 | ....... 6,000,000 5,973,730 5,973,417 0 248 0 248 (V1 IO 5,973,664 |...cccooverennc 0. (192,135) | ...... (192,135) | ...... 180,267 |09/01/2040.
MONLIC-NMS-NON MATCHED
872312 AA  1|TCM SUB LLC 144A 3.550% 01/15/15.......cccovvvrvrnnee . |03/31/2011. | SURPLUS e | o 10,078,780 | ...... 10,000,000 | ........ 9,986,420 9,988,929 0 362 0 362 0 [ 9,989,292 | ... 0 [ e 89,486 | ......... 89,486 | ...... 252,444 101/15/2015.
872456 AA 6| TELECOM ITALIA CAPITAL 7.175% 06/18/19.......... F.|07/13/2011.| BANK OF AMERICA.........cocomvvrmvnes v | v 1,058,150 | ........ 1,000,000 | ........ 1,122,320 | .coovevnne 1,110,321 | e (V18 I (5,735) 0 (5,735) (V1 IO 1,104,586 | ....coveunennd 0| s (46,436) | ........ (46,436) | ....... 41,854 |06/18/2019.
MONLIC-NMS-NON MATCHED
878742 AS 4|TECK RESOURCES LIMITED 6.000% 08/15/40...... A.[03/31/2011. | SURPLUS | | e 4,972,597 | ........ 5,000,000 5,091,600 5,091,208 0 (315) 0 (315) (V1 IO 5,090,892 | ..oocvrrerinnn 0. (118,296) | ...... (118,296) | ...... 186,667 | 08/15/2040.
881609 AS 0| TESORO CORP EXCHGD 6.625% 11/01/15............ ... | 06/24/2011. | WELLS FARGO BANK.... 510,000 500,000 500,000 500,000 0 0 0 0 0 500,000 0| oo 10,000 | ......... 10,000 | ......... 21,899 [11/01/2015.
MONLIC-NMS-NON MATCHED
882440 AS 9| TEXAS GAS TRANSMISSION CORP EXCHGD. ... | 03/31/2011. | SURPLUS e | e 4,172,834 | .......4,000,000 | ........ 4,192,480 (8,767) 0. ..4,156,755 ..16,079 | ....... 61,333 |06/01/2015.
893570 BR 1| TRANSCONT GAS PIPE CORP EXCHGD ... 03/23/2011. | MORGAN STANLEY & CO. INC..... [ ccocvererererireirirnins | v 1,649,316 | .......1,610,000 | ........ 1,722,700 . 0 | e (15,444) | o0 | (15,444) | ..o 0. ..1,634,387 | .. 20| e 14,929 | 69,811 |08/15/2011.
907818 CY 2|UNION PACIFIC CORP 5.450% 01/31/13........ccco..u. ... | 06/23/2011. | Taxable Exchange............cccovevures 811,541 658,000 | .......... 700,807 685,932 0 . (6,255) 0 (6,255) 0 679,678 01 ... 131,863 | ....... 131,863 | ........ 32,175 | 01/31/2013.
929766 BJ 1|WACHOVIA BANK COM MTG 2002-C2 A2 ... | 09/01/2011. | Paydown... 302,491 302,491 302,482 302,482 0 10 0 10 0 302,491 0 0 0 | s 7,317 | 02/01/2012.
92977Q AC 2| WACHOVIA BANK COM MTG 2006-C27.... .| 12/01/2011. | Paydown... 200,949 200,949 201,952 201,060 0 (111) 0 (111) 0 200,949 0 0 0. 10,273 | 09/01/2014.
MONLIC-NMS-NON MATCHED
931142 CS 0|WAL-MART STORES INC 5.625% 04/01/40.. .| 03/31/2011. | SURPLUS . | 2,044,982 | ........2,000,000 | ........ 1,983,100 ..1,983,069 0 254 0 254 0. 1,983,323 | .. 0| 81,659 04/01/2040.
933632 AB 7| WASHINGTON MUTUAL 2007-SL2 A1 144A. L[ 1210172011, | Paydown.......ccovvvverrrieieisricieiias 256,737 256,737 256,737 256,737 0 1 0 1 0 256,737 0 0 0 11/01/2016.
MONLIC-NMS-NON MATCHED
959802 AB 5| WESTERN UNION 5.930% 10/01/16.........cccorvvvenec .| 03/31/2011. | SURPLUS [ | v 6,636,482 | ........ 6,000,000 6,649,140 6,580,421 0 (22,140) (V1 I (22,140) | .cvoovveennd (VI IR 6,558,281 | .....ccccvunun 0| ooverene 78,201 | ......... 78,201 | ...... 177,900 | 10/01/2016.
MONLIC-NMS-NON MATCHED
984121 CA 9| XEROX CORP 5.625% 12/15/19. .| 03/31/2011. | SURPLUS [ | v 1,072,515 | ... 1,000,000 | ........ 1,033,760 | ........... 1,031,683 0 (761) 0 (761) (V1 IR 1,030,923 | ....ccovnnd 0 | v 41592 | ... 41592 | ... 16,563 | 12/15/2019.
G4302* AA 8| HARBOUR/MAINSAIL 0.292% 10/01/50 ... | 12/05/2011. | PaydOWN. .....cvveiveeiiiniseiserisnis 16,222 16,222 3,244 ..2,581 9 | s 12,730 | oo 0 [ 13,641 0 ....16,222 0 0 0 34 | 10/01/2050.
3899999. Total - Bonds - Industrial and Miscellaneous OO PO OO OO PO PO PP PP PP PPPPOPOPOPPPPPRTOPPPPUPPPOR BYTORY 214,033,552 |..... 207,520,174 |..... 213,695431 | ...... 213,030,003 | ....ccooeeee. 911 | ... (153,692) | <.ooovvivvnnnens 0 i (152,781) | oo 0 e 212,877,228 | ..o 0 ... 1,156,320 |..... 1,156,320 | ..5,784,941 |..... XXX.....

Bonds - Hybrid Securities

90264A AA 7|UBS PREFERRED FNDG TRV 6.243% 05/15/49.... |E.|06/08/2011. BNP PARIBAS cervnrenens | s | e 493125 | .......... 500,000 | ........... 487,315 487,615 0 ‘ 49 | 0 ‘ 49 ‘ 0 487,664 (U I 5461 | .......... 5461 | ....... 18,035 | 05/15/2049.
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4899999, Total - BONAS = HYDIIA SECUMIES. ... ...vvuiiieieiiiisisiiisisi ettt ssisnes arbisssss s ess st nsnsanes | srsnsonendd 493,125 | .......c... 500,000 | ........... 487,315 487,615 0 49 0 487,664 |.....c......0 | . 5,461 | L 5461 | 18,035 | ... XXX......
8399997. TOtAl = BONAS = PAM 4.tttk f4 kbbb | ceia 245,388,609 |..... 239,037,479 |.... 245,008,767 | ....... 244,335,544 | .........c.... 911 | (175,549) | 0 e (174,638) | .. 244,160,915 ...6,865,527 |..... XXX.ono
8399998. Total - Bonds - Summary fem from Part 5. s snsssssssnsenes | srene 17,714,831 | .....17,581,036 | ......17,815,626 0 0 .(72,945) ] .. 17,742,681 | .0 | o (27,851) | ... (27,851) | ... 384,959 |..... XXX.....
8399999. TOHAl = BONAS.......cveoveeivecteesie st sseses | esssessisssssssasssses s sssssssessssesesssesssessssssssnssssiensesnennns | arres 263,103,440 |..... 256,618,515 |..... 262,824,393 | ...... 244,335,544 | ........cc.... 911 (247,583) 0 261,903,596 ...7,250,486 |..... XXX

Common Stocks - Parent, Subsidiaries and Affiliates

46069@ 10 9| INTER SECURITIES INS AG...

Svi3a

.. | 09/30/2011. | Capital Distribution... .120,000 120,000 0 0 0 0 0 120,000 0 0 0 0 ... XXX.ooo
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 120,000 0 0 0 0 0 120,000 0 0 0 0 ... XXX......
9799997. Total - Common Stocks - Part 4 . 120,000 0 0 0 0 0 120,000 0 0 0 0. XXX......
9799999. Total - Common Stocks. .120,000 120,000 0 0 0 0 0 120,000 0 0 0 0. XXX......
9899999. Total - Preferred and Common StOCKS.........cvivienriisinnenenes . . .120,000 120,000 0 0 0 0 0 120,000 0 0 0 0. XXX....o.
9999999. Total - Bonds, Preferred and COMMON SEOCKS..............cvvereerneriiciiniiniiss avvvvnisernesiiessssesssesssssnesssesssssesesssssssesssessesssssessssones | 10000 208,22 3,840 | covrees XXX [ v 262,944,393 | ...... 244455544 | ........... 911 | ....... (248,494) 0 (247,583) 0 262,023,596 0. 1,199,840 |..... 1,199,840 | ...7,250,486 |..... XXX......




Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 5§

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Sl

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received | Interest
CusIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Change in | (Loss) on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized | (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
000000 00 O|GNMAREV MTG 4.709% 10/01/51 08/24/2011 | PERFORMANCE TRUST........... 12/21/2011 | PERFORMANCE TRUST............ 2,154,313 | ........ 2,154,313 2,154,313 0 0 0 0 0 0 0 0
912828 QK 9|US TREASURY NOTE 0.625% 02/28/13... 04/08/2011 | J.P. MORGAN SECURITIES INC| 12/21/2011 | TLIC-NMS-DISTRESSED DEBT. 97,713 98,511 ...97,820 0 107 0 107 0 0 690 690
0599999. Total - Bonds - U.S. Government. 2,252,026 2,252,824 2,252,133 0 107 0 107 0 0 690 690
Bonds - U.S. Special Revenue and Special A t
31419A GZ 4 |FNMA AE0215 4.000% 12/01/39... l 11/09/2011 | Various.. 12/08/2011 | Various.... 483,340 483,340 0 2,258 0 0 0 0 0 18,278
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment .483,340 483,340 0 2,258 0 0 0 0 0 [ 18,278
Bonds - Industrial and Miscellaneous
CREDIT SUISSE/FIRST
319963 BA 1|FIRST DATA CORP 144A EXCHGD..........c.ccooee... ...| 10/11/2011| BOSTON 12/29/2011 | Tax Free Exchange........c..cocees | wovvvercens 650,000 | ......ou.. 490,750 | .oovernces 492,515 492,515 (V1 I 1,765 | v 0 [ 1,765 0 0 0 0 0 ... 20,288
CREDIT SUISSE/FIRST
38011M AK 4| GMX RESOURCES INC 144A 11.375% 02/15/19. | ... | 02/04/2011 |BOSTON 12/14/2011 | Tax Free Exchange.......ccccovueve | rvvvne 1,000,000 968,330 970,135 970,135 0 [ e 1,805 | o (0[N 1,805 0 0 0 0 [ 58,771 | o 0
38011M AN 8| GMX RESOURCES INC 11.000% 12/15/17.......... v | 1211472011 | DIRECT ..oovvrvrreireierieriseiienes 12/14/2011 | Capital Distribution.. 0 | s 15,117 15,117 .15,117 0 0 0 0 0 0 0 0 0 0
38011M AN 8| GMX RESOURCES INC 11.000% 12/15/17... 12/14/2011 | Tax Free Exchange. ... | 12114/2011 | Capital Distribution.. 0 | oo 24,464 24,464 ...24,464 0 0 0 0 0 0 0 0 0 0
543218 AA  9|LONGVIEW FIBRE 144A 8.000% 06/01/16.......... | ... | 05/17/2011 | BANK OF AMERICA.... ... | 05/20/2011 | BANK OF AMERICA.. 230,000 228,827 235,175 228,827 0 0 0 0 0 (V1N IO 6,348 | ........... 6,348 | ..ovvern. 51 | o 0
56585A AB 8 | MARATHON PETROLEUM.........cocoovveriirriiniinnns ...| 01/27/2011 | MORGAN STANLEY & CO. INC. | 11/14/2011 | Tax Free Exchange........cccccevee | cevvirens 1,500,000 | ......... 1,499,205 | ......... 1,499,223 | ........... 1,499,223 0 18 0 18 0 0 0 0 [ 44844 | ............ 0
CREDIT SUISSE/FIRST MONLIC-NMS-NON MATCHED
651639 AM 8| NEWMONT MNG CORP 6.250% 10/01/39........... ...| 01/06/2011| BOSTON 03/31/2011|SURPLUS | .. 1,000,000 | ......... 1,075,250 | ......... 1,053,799 | .ooovvvene 1,075,124 | ..o (V1 I (126) 0 ..(126) 0 0 e (21,325) | ....... (21,325) | ....... 31,250
652482 BZ 2|NEWS AMERICA INC EXCHGD 144A................. ...| 02/09/2011 | J.P. MORGAN SECURITIES INC| 08/19/2011 | Tax Free Exchange.................... 3,000,000 2,981,400 2,982,136 2,982,136 0 736 0 736 0 0 0 (1 I 67,125
69512E BV 6 |PACIFICORP MTN SER-C 9.150% 08/09/11........ ... | 05/31/2011| SLIC-LPGO-GEN..........cocrevvrnece. 08/09/2011 | Maturity 3,500,000 3,553,200 3,500,000 3,500,000 0 . [(I220]0) ) I (VN I (53,200) 0 0 0 0. 140,554
826501 AA 6|SIERRA REC FNDG 2006-1A CL A1 144A............ ...| 05/31/2011| SLIC-LPGO-GEN............coevurnecn. 1212012011 | PaydOWN. ... | v 474,466 | ............ 486,224 | ............ 474,466 474,466 0| e (11,758) | oo 0 | (11,758) 0 0 0 0 8,965
82650W AB 6| SIERRA REC FNDG 2008-1 1A A2 NOTES.......... ... | 05/31/2011| SLIC-LPGO-GEN..........ccruvvrnecn. 12/20/2011 | Paydown.........cevereeereeeireeireenns 569,480 581,049 569,480 569,480 (V1 I (11,569) | .oovevrrrrernnnd (V1 I (11,569) 0 0 0 (V18 I 7,645
MONLIC-NMS-NON MATCHED
867914 BD 4|SUNTRUST BANKS INC 3.600% 04/15/16.......... ...| 03/21/2011| SUNTRUST GLOBAL MARKETS| 03/31/2011 |[SURPLUS | ... 2,500,000 | ......... 2,499,025 | ......... 2,485,584 2,499,013 0 (12) (V1 I (12) | v (V1 I (V] I (13,429)| ........ (13,429) | ......... 1,750 | oo 0
907818 DH 8|UNION PACIFIC CORP 144A EXCHGD. 06/23/2011 | Taxable Exchange.... 10/28/2011 | Tax Free Exchange.................... 575,000 678,792 675,823 675,823 (U1 (2,969) 0 (2,969) 0 0 0 0 0 0
907818 DH 8| UNION PACIFIC CORP 144A EXCHGD. ....| ... | 06/23/2011 | Taxable Exchange.... ... | 06/23/2011 | DIRECT............. 750 885 750 885 0 0 0 0 0 (V)] [P [(ED)] (135) [ covvrvrrneenad () 0
3899999. Total - Bonds - INAUSHIAl ANA MISCEIANEOUS...............co.oveeveeciveeivciiies eveeeeeessieseseeeeeesesseessiesseesseenesesessssssssessesenesssesessssssesnssenssenssssssnssnsssnnssennsnenene | coveees 14,999,696 | ....... 15,082,518 | ....... 14,978,667 | ......... 15,007,208 | ...cccvvinnnns 0] (75,310) [ ovvvvrinnennd 0 [ (75,310) 0 0 (28,541)| ........ (28,541)| ... 360,955 |...119,289
8399998. Total - Bonds 17,581,036 | ....... 17,815,626 | ....... 17,714,831 | ......... 17,742,681 ...(72,945) 0 0 (27,851) | ..ooce (27,851) [ ..... 384,959 |...125,289
9999999. Total - Bonds, Preferred @and COMMON SIOCKS..............cueiiiiiriiiiiiiins cerirerisieisteissiesesi ettt bbbttt sienienin | criens 17,815,626 | ....... 17,714,831 | ......... 17,742,681 ...(72,945) 0 0 (27,851) | ........ (27,851) | ..... 384,959 |...125,289




Annual Statement for the year 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on St 1t Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CusIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding

Common Stocks - Other Affiliates

46069@ 10 9|INTERSECURITIES INS AGENCY INC........ccoovvvimriiiinriinns [ o NA 2ciB3 ..NO. NA...oovi 0
89346@ 10 4| TRANSAMERICA ASSET MANAGEMENT INC........cccovvenns [ rnrirnenns NA 2ciB3 ..NO. NA...ccooes 30,478,957
89360@ 10 5| TRANSAMERICA FUND SERVICES INC 2ciB3 ..NO. 0
98146# 10 5| WORLD FIN GRP INSURANCE AGENCY INC. 2ciB3 ...NO. 0

1799999. Total - CommMON StOCKS = OthEr AffIIAIES............cv.cveeviveieeicrecieice sttt essssnsensessess | eressessessssesesnseseesessad (U I 30,478,957
1899999. Total - Common Stocks
1999999, Total - Preferred and Common Stock...........

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....389,560,363.

2. Total amount of intangible assets nonadmitted $.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Stat 1t Date
Name of Company Listed in Intangible Assets 5 6
CUSIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding
Common Stocks
000000 00 O|WFG Insurance Agency of Puerto Rico, INC.........ccoovvurenireerincrnnnnes World Financial Group Insurance Agency, INC.........ccccovvrvereeneeninenns 0 100.000 100.0
000000 00 0|World Financial Group Insurance Agency of Hawaii, Inc. . | World Financial Group Insurance Agency, Inc.. 0 100.000 100.0
000000 00 O |World Financial Group Insurance Agency of Massachusetts, In: . | World Financial Group Insurance Agency, Inc.. 0 100.000 100.0
000000 00 O |World Financial Group Insurance Agency of Wyoming, InC................. World Financial Group Insurance Agency, Inc. 0 100.000 100.0
000000 00 O|WFG Property & Casualty Insurance Agency, Inc. .| World Financial Group Insurance Agency, Inc.. 0 1,000.000 | .o 100.0
000000 00 O[WFG Property & Casualty Insurance Agency of Nevada, Inc. .. | World Financial Group Insurance Agency, Inc.. . 0 500.000 100.0
0299999. Total - COMMON SEOCK. ...t . [ 2,0, SRR ISR XXXovoreerines
0399999. Total - Preferred and COMMON STOCK.............vuueurieuiieririieirissise s bbbttt | ebsenteesess s bbb [V DO, R P XXX

E16




Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

13

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rateof | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
WELLS FARGO ADVANTAGE TR PL MM STATE
94975H 29 6|DEPOSITS . . [ 1171512011, | DIRECT ....cvoiiicissiisniesiissnissiseisssninns | avnens XXX..... 3,375 0 0 0 0 .3,375 3,375 0 0 ... 0.150 | ...... 0.150 [MON.. 0 0
8899999. Total - Exempt Money Market Mutual Funds. 3,375 0 0 0 0 XXX.... 3,375 0 0 [..XXX.... XXX.. 0 0
Class One Money Market Mutual Funds
23337T 20 1{DWS MONEY MARKET SERIES - INST.......ccconuvurnens | cervennne o | 12/30/2011. [ VAFIOUS. ....eoreeeverevreeeceeieeeenesseesienssneeees | eveee XXX..... 100,033 0 0 0 (0 T 100,033 100,033 0 0. 0.160 | ...... 0.160 |MON.. 24 0
FIDELITY INV INS PRIME MON MAR
31607A 20 8|INSTITUTIONALC | o+ [ 12/30/2011. | DIRECT ....ovorrereerrisernerieriesesseessnines | aeeees XXX..... 38,113,460 0 0 0 0 38,113,460 38,113,460 0 0. 0.326 | ...... 0.326 |MON.. | ...cocornee 23,993 | oo 0
FIRST AMERICAN TREAS OBLIG FD NC AND AZ
31846V 41 9|STATEDEPOSITS | o [ 1171512011 | DIRECT ...oorirrireerriseierieriesissesssninns | aeeees XXX..... 8,800 0 0 0 0 ..8,800 8,800 0 0. 0.180 MON.. 0 0
36085P 30 4|FFISELECT INSTITUTIONAL FUND o [ 12/30/2011. | DIRECT......ovrrerierrinnrrerirerieserseeinninns | vreeee XXX..... 20,289 0 0 0 0 20,289 20,289 0 0. 0.176 MON.. 1 0
4812A0 36 7|JPMORGAN PRIME MONEY MRKT FUND .. | 12/30/2011. | Various ..14,303,510 0 0 0 0 .14,303,510 | .........14,303,510 0 0 .0.256 MON.. 912 0
60934N 20 3 |FEDERATED PRIME OBLIGATIONS FD.... . | 12/30/2011. | Various 3,659,234 0 0 0 0 3,659,234 3,659,234 0 0. 0.378 MON.. 990 0
MORGAN STANLEY PRIME MONEY MAR MUTUAL
61747C 71 5|FUNDS |l o+ [ 12/130/2011. | DIRECT.....ovorrercerrierierirerieresseesseinns | veeees XXX oo | s 13,876,560 0 0 0 (/I T 13,876,560 | ......... 13,876,560 0 0 ... 0.221 | ...... 0.221 |MON..
94984B 79 3 |WELLS FARGO ADV HER MMKT = SEL......coccinsriineins [ onnennns .. [ 12/30/2011. | DIRECT.....covuiiiieiriniiniissrisensssisensssninne | seeees XXX..... 10,022 0 0 0 0 10,022 | oo 10,022 0 0 ... 0.150 | ...... 0.150 [MON..
8999999. Total - Class One Money Market Mutual Funds ..70,091,908 0 0 0 0 XXX.... 0 0 [..XXX.... XXX
9199999. Total - Short-Term Investment ..70,095,283 0 0 0 0 XXX.... 0 0 |..XXX.... XXX
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Annual Statement for the year 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 December 31 of Current Year

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

Swaps - Hedging Other - Interest Rate

EQUITY/IN | BARCLAYS
4460, SWAP USDO/USDO.............. VA-SP500......coiiiniiniicnis Exhibit 5. | DEX EQUITY .12/16/2011].03/21/2012

................. 1] 2,140 10.00/0.00.0c0 | = oo | = v | = s | cenneennnnn(510,768) | i | ....(510,768) | .......(510,768) - 0 5 105 s
0919999. Total-Swaps-Hedging Other-Interest Rate.......... 0 0 0 (510,768) | XXX | cvevu (510,768) | ....... (510,768) 0 0 0 5 [ XXX eowoee [ s XXX.oioene
0969999. Total-SWapS-HEAGING OtEN. ...ttt 0 0 0 (510,768) | XXX [ ..ooou (510,768) | ....... (510,768) 0 0 0 5 [ XXX [ s XXX
1159999. Total-Swaps-Interest Rate........c.ccovvrsiriviinnas 0 0 0 (510,768) | XXX | cvovu (510,768) | ....... (510,768) 0 0 0 5 [ XXXeooiee [ s XXX
1209999, TOAI-SWADS. ...ttt ittt 0 0 0 (510,768) | XXX [ ....... (510,768) | ....... (510,768) 0 0 0 5 | XXX [ s XXX.ooone
1409999, TOHAI-HEAGING OfNET. ...ttt tersers et stttk 888888808810 E £ €488 4L E L8 E LR bt 0 0 0 (510,768) | XXX [ cvovu (510,768) | ....... (510,768) 0 0 0 5 [ XXX eooiee [ s XXX
1449999, TOTAL ...ttt b et s b ee s st bt s ettt b et s b s e st e e s s et et b st ee e bseeh s eesee b et ees e b sesseess | f4ebtiebaessoes e b eee s e s e b s e L et et b e e A oAb A A e b At b bt s bttt 0 0 0 (510,768) | XXX | ....... (510,768)| ....... (510,768) 0 0 0 5 | XXX | s XXX...oo..

(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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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Indicate Strike Prior Year | Current Year Total Adjustment Hedge
Exercise, Price, Rate | Initial Cost Initial Cost | Consideration Book/ Unrealized Foreign Current Gain (Loss) | to Carrying | Gain (Loss) | Effectiveness
Description Schedule Date of Expiration, of Indexed | of Premium | of Premium Received Current Adjusted Valuation Exchange Year's on Value of on at Inception
of Hedged [Exhibit | Type(s) Exchange or Trade | Maturity or |Termination| Maturity or | Number of Notional Received (Received) (Received) (Paid) on Year Carrying Increase Change in |(Amortization)| Termination Hedged Termination and at
Description Item(s) Identifier | of Risk Counterparty Date Expiration Date or Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) | B.A.C.V. Accretion | Recognized Item Deferred  [Termination (a)
Swaps - Hedging Other - Interest Rate
EQUITY/IN
4221, SWAP USDO/USDO..... | VA - SP 500..........cccccrnnvn. Exhibit 5 | DEX BARCLAYS EQUITY [.10/15/2010{.01/26/2011/.01/26/2011| Maturity...... | .cccooevvevrenne L 1,300 {0.00/0.00.... | = oovvvvrrcvmns | = e R IS (594,101) | = oo e | e 550,564 0 0] 105 ..
EQUITY/IN
4243, SWAP USDO/USDO..... | VA - SP 500..........cceccrnvvn. Exhibit 5 | DEX BARCLAYS EQUITY [.11/19/2010{.03/23/2011/.03/23/2011| Maturity...... | .ccccovvrrrenne L 1,500 {0.00/0.00.... | = oovvrevrcmnrns | = e SR I (575,673) | = cooovvvrerrerires [ v | v 366,460 0 0] 105 ..
EQUITY/IN
4277, SWAP USDO/USDO..... VA -SP 500.......ccccmrmurns Exhibit 5 | DEX MORGAN_EQ......... .12/17/2010|.06/22/2011|.06/22/2011| Maturity...... | «covrvererrne T 1,400 [0.00/0.00....| = coovrvervvrvees | = e S | (528,044) | - oo v | i 54,348 0 01105 e
EQUITY/IN
4289, SWAP USDO/USDO..... VA -SP 500.......ccccrmrmurns Exhibit 5 | DEX MORGAN_EQ......... .01/21/2011/.09/21/2011{.09/21/2011| Maturity...... | «covvrvererrnee L 3,275 [0.00/0.00.... [ = woorvvrverivree | = e S | (102,108) | = evovevererirenns [ v 0 0] 105 ..
EQUITY/IN
4309, SWAP USDO/USDO..... | VA - SP 500.........ccccconnn. Exhibit 5 | DEX CREDSUIS_SEC..... |.03/18/2011|.04/19/2011(.04/19/2011| Maturity...... | ...coovrerernee L I 300 [0.00/0.00.... | = oovrvrrirees [ = e R I (143,909) | = oovvvevrirriees | v 0 0] 105.........
EQUITY/IN
4315, SWAP USDO/USDO..... | VA - SP 500...........oecconuen. Exhibit 5 | DEX BARCLAYS EQUITY |.04/15/2011|.07/20/2011/.07/20/2011| Maturity...... | ..cccovvverrnnne T 1,200 {0.00/0.00.... | = ovverrrvvnes | = e R I (234,271) | = v | e 0 0] 105.......
EQUITY/IN
4343, SWAP USDO/USDO..... Exhibit 5 | DEX MORGAN_EQ......... .06/17/2011|.12/20/2011|.12/20/2011| Maturity...... 0.00/0.00.... | - - 858,174 | = oo | v 0 0
EQUITY/IN
4345, SWAP USDO/USDO..... | VA= SP 500........cccovereee Exhibit 5 | DEX BARCLAYS .. 1.07/15/2011].12/21/2011].12/21/2011| Maturity...... 0.00/0.00... | = coovvrvnrinnes | * i TR IO 803,825 0 0105 ..
0919999. Total-Swaps-Hedging Other-Interest Rate 0 0 0. (516,108) | ..ovovvrvrernn 0 [ XXX oo 971,372 0 0 0 0 0 | XXX......
0969999. Total-Swaps-Hedging Other..........ccocvvveneenas 0 0 0] (516,106) | ...ocoovvviennn .0 [ XXX oo 971,372 0 0 0 0 0 [ XXX
1159999. Total-Swaps-Interest Rate 0 0 0] (516,106) | ...oooovevvenenn .0 [ XXX oo 971,372 0 0 0 0 0 [ XXX......
1209999, TOAI-SWEPS . +.-vers et eeseesssess e es k8888888188888 EE£EE £ 4EE 84 E R £EE £ EEE AR £LE R 0 0 0] (516,106) | ...oovovvriennn.0 [ XXX oo 971,372 0 0 0 0 0 [ XXX.ooo
1409999. Total-Hedging Other............ 0 0 0 [ . (516,108) | ..ovovvevrernn 0 [ XXX oo 971,372 0 0 0 0 0 [ XXX......
1449999. TOTAL 0 0 0] (516,106) | ..cocoovevvcree .0 [ XXX .o 971,372 0 0 0 0 0 | XXX......
(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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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

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 | Numberof | 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 Year-end (a)
Long Futures
Hedging Other
HIF2.c [ s 25 | e 1,250 | HSIHFEQ112, FURUTE.......vvvvvvvrveeriiseiiines Equity Index Hedge Exhibit 5........ Equity/Index.. | .01/30/2012... | HKG.............. 12/28/2011... | ....... 2,394.0984 | ....... 2,376.3300 (22,210 0 (22,210 (22,432) | - - 254,455
VGH2....... [ oo 189 | .o 1,890 | SXSEDTB0312, FULUIE.......rvvvvercreiieeriiissesriiinas Equity Index Hedge Exhibit 5........ Equity/Index.. | .03/16/2012... | EUX.....ccoocone. 120272011, oo 2,957.5425 2,991.1700 63,556 0 63,556 63,556 | - - 420,814
12829999. Total-Long Futures-Hedging Other 41,345 0 41,345 41,124 0 0 675,269
1329999. Total-Long Futures 41,345 0 41,345 41,124 0 0 675,269
Short Futures
Hedging Other
SPH2....... I ........... (124) | ....(31,000) | SPXCMEQ312, FUUE. ...covvvvrrrvesserrerssssnienennes VAGLB Hedge Exhibit 5........ Equity/Index.. | .03/15/2012... | CME.............. 12/3012011... | oo 1,236.8790 | ....... 1,252.6000 - -
13429999. Total-Short Futures-Hedging Other. 0 0
1389999. Total-Short Futures 0 0
1409999. Total-Hedging Other. 0 0
1449999. TOTAL 0 0
(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 Liabilities with Futures
Broker Name Net Cash Deposits

Brokers

NONE



Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 Change in Variation Margin 19
Indicate Book/ 16 17 18 Hedge
Exercise, Adjusted Gain (Loss) Gain (Loss) Used Effectiveness
Description Schedule/ Date of Expiration, Carrying Recognized to Adjusted Basis at Inception
Ticker Number of Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction | Termination Termination Maturity Value at in Current of Hedged Item and at
Symbol Contracts Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Date Price or Sale Termination Year in Current Year Deferred Termination (a)
Long Futures
Hedging Other
.......... 1,694,204 | HSIHFE0111, Future Equity Index Hedge Exhibit 5.......... | Equity/Index.... {.01/28/2011 | HKG.................| .01/25/2011 .01/25/2011 3,080.3700 | Sale 63,839 | - - 100
..1,618,006 |HSIHFE0211, Future Equity Index Hedge Exhibit 5.......... | Equity/Index.... |.02/25/2011 .02/24/2011 .02/24/2011 Sale (76,476) | - - 100
..1,622,892 | HSIHFE0311, Future Equity Index Hedge Exhibit5.......... | Equity/Index.... |.03/30/2011 .03/24/2011 .03/24/2011 Sale 9,698 | - - 100.
..2,004,919 | HSIHFE0411, Future Equity Index Hedge Exhibit 5.......... | Equity/Index.... |.04/28/2011 .04/26/12011 .04/26/2011 Sale 87,975 | - - 100.
..1,899,718 | HSIHFE0511, Future Equity Index Hedge Exhibit 5.......... | Equity/Index.... |.05/30/2011 .05/24/2011 .05/24/2011 2,922.6400 | Sale (99,294) | - - 100
v 1,825,317 | HSIHFE0611, Future Equity Index Hedge Exhibit 5.......... | Equity/Index.... |.06/29/2011 .06/24/2011 .06/24/2011 | .......... 2,808.1800 | Sale (53,484) | - - 100.
.......... 1,866,158 | HSIHFE0711, Future. Equity Index Hedge Exhibit 5.......... | Equity/Index.... |.07/28/2011 .07/26/12011 .07/26/2011] .........2,871.0100 | Sale 40,142 | - - 100.
..2,148,006 | HSIHFE0811, Future. Equity Index Hedge Exhibit 5.......... | Equity/Index.... |.08/30/2011 .08/24/12011 .08/24/2011 Sale (290,712) | - - 100.
.1,722,859 | HSIHFE0911, Future. Equity Index Hedge Exhibit 5.......... | Equity/Index.... |.09/29/2011 .09/27/2011 .09/27/2011 Sale (171,183) | - - 100.
..2,421,910 | HSIHFE1011, Future Equity Index Hedge Exhibit 5.......... | Equity/Index.... |.10/28/2011 .10/25/2011 .10/25/2011 Sale 107,608 | - - 100
..2,670,886 | HSIHFE1111, Future Equity Index Hedge Exhibit 5.......... | Equity/Index.... |.11/29/2011 1112812011 .11/28/2011 Sale (133,447) | - - 100
2,993,267 |HSIHFE1211, Future Equity Index Hedge Exhibit 5.......... Equity/Index.... |.12/29/2011 1212812011 1212812011 | ........... 2,394.6134 | Sale 79,565 | - - 100
.......... 4,544,358 | SPXCME0311, Future. Equity Index Hedge Exhibit 5.......... | Equity/Index.... |.03/17/2011 .03/16/2011 1,721.7073 |.03/16/2011 865.5921 | Sale (2,880,980) | - - 100
........ 26,796,723 | SPXCME0312, Future. Equity Index Hedge Exhibit 5.......... | Equity/Index.... |.03/15/2012 .12/30/2011 1,261.3523 |.12/30/2011 | ..........1,218.0329 | Sale (953,028) | - - 100
........ 62,837,802 | SPXCME1211, Future Equity Index Hedge Exhibit 5.......... | Equity/Index.... |.12/15/2011 .12/08/2011 1,315.1535 |.12/08/2011 1,112.1735 | Sale v (11,468,373) | - - 100
.......... 2,757,255 | SXSEDTB0311, Future.... . | Equity Index Hedge Exhibit 5.......... | Equity/Index.... |.03/18/2011 . .03/16/2011 3,688.5363 |.03/16/2011 3,580.8504 | Sale (47,603) | - - 100
T VGH2..... | o5 | e 142,430 [ SXS5EDTB0312, FULUTE........oovervverrerriirrerriieerienns Equity Index Hedge Exhibit 5.......... Equity/Index.... |.03/16/2012 | EUX................. 1211972011 ........ 2,957.4740 |.12/19/2011 | .......... 2,848.6099 | Sale (13,018) | - - 100
B ..3,115,793 | SXSEDTB0611, Future.... Equity Index Hedge Exhibit 5.......... | Equity/Index.... |.06/17/2011 .06/10/2011 .06/10/2011 Sale 39,587 | - - 100
roeennen3,160,609 | SXSEDTB0911, Future.... Equity Index Hedge Exhibit 5.......... | Equity/Index.... |.09/16/2011 . .09/12/2011 .09/12/2011 2,655.9741 | S@lE ..o | = s [ e (1,077,703) | - - 100
.......... 5,889,158 | SXSEDTB1211, FUtUFE......ooivsvvvviisscriiisnsnnnnnennnee | EQUitY Index Hedge Exhibit 5.......... | Equity/Index.... |.12/16/2011 1211212011 12112/2011] ..........2,959.3756 | Sale 393,646 | - - 100
12829999. Total-Long Futures-Hedging Other 0| s (16,443,241) 0 0| XXX
1329999. Total-Long Futures 0 s (16,443,241) 0 0 [ XXX
Short Futures
Hedging Other
SPM1....... PN (<1) ) (19,185,430) | SPXCME0611, Future. VAGLB Hedge Exhibit 5.......... | Equity/Index.... |.06/16/2011 | CME.... .06/16/2011 1,425.4184 |.06/16/2011 Sl .o | T s | s 4,333,974 | - -
SPU1....... . .(259) ] ....... (77,468,559) | SPXCME0911, Future. VAGLB Hedge Exhibit 5.......... | Equity/Index.... [.09/15/2011 | CME.... .09/14/2011 1,186.4128 |.09/14/2011 Sale (648,328) | - -
13429999. Total-Short Futures-Hedging Other. 0 3,685,646 0 0
1389999. Total-Short Futures 0 3,685,646 0 0
1409999. Total-Hedging Other. 0 [ (12,757,595) 0 0
1449999. TOTAL 0 [ (12,757,595) 0 0

(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 Liabilities with Futures

Broker Name

Net Cash Deposits

Brokers




Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

¢

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 With Fair With Fair Exposure Net Potential Sheet
Traded (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

Exchange Traded Derivatives

0199999. Exchange Traded, | ..... XXX l ..... XXXeoreonee XXX 0 | 0 | 3,155,269 | ..voviiieriieriisiininas 3,155,269
NAIC 1 Designation

BARCLAYS EQUITY [ Yo [ 0 (510,768) (510,768) 5 0
0299999. Total NAIC 1 Designation 0 (510,768) (510,768) 5 0
0899999. Totals. 0 (510,768) (510,768) 3,155,274 | .o 3,155,269




Annual Statement for the year 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation,
CUSsIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
073902 PP 7|JPMORGAN CHASE & CO ettt SN D 1,003,420 | ..oovvveirierierirs 1,004,105 |02/01/2012....
36962G XS 8|GENERALELECTRIC CO it 1 754,545 754,975 | 02/15/2012....
3299999. Industrial & Miscellaneous (Unaffiliated) - 1SSUET OBIGALIONS.........cururrei ittt sttt ees e s snsse et antenssnsntes | essessssessessesnsansenas 1,757,965 | .o, 1,759,080 | ..... XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
83613G AA 7 | SOUNDVIEW HM EQ LN 2008-1 ..o 4 873,394 999,557 |02/25/2038
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 873,394 999,557 |..... XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
03064R AA 5| AMERICREDIT AUTO REC 20114 ...oovoiieiieieienisiriesisisissssesssssessesssssssssssssssssssssessssssessessssssssessssssnsses | sonnnensnsonss | Tovvverisenens | oevesssssesesssnennns 1,689,038 | ..coovvivieririenaes 1,688,499 | 10/09/2012....
06424H BN 6|BANC OF A LARGE LN 2005-MIB1 373,749 381,623 |03/15/2022....
14041N BY 6|CAP ONE MULTI-AST EXE TRUST .......... .7,999,531 | 01/15/2015....
46629R AB 0 [JPMORGAN CHASE COMM 2006-FL2A ........cccovvveurrvrerrerirnrereenns . .1,075,563 | 11/15/2018....
52524N AA 5|LEHMAN FLOATING RATE 2007-LLFA 738,331 757,571 | 06/15/2022....
61756L AA 9| MORGAN STNLY CAP | 2007-XLFO ......cooireriereiirmerieeieneseessessssssessesssesessenas 409,426 423,295 | 12/15/2020....
80282T AA  5[SANTNR DRIVE AUTO REC 20711-3 ...oooiiiiiiiiisiissisisisessisssssssssissssssensessssssssssssssssssssnssssssssssssssssssesssssssseses | arvnnnnsnsonnes | Tevseevssneians | seesssssssesssssssssnnens 2,111,048 | oo, 2,111,602 | 09/15/2012....
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 14,363,161 14,437,684 | ..... XXX.........
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 16,994,520 17,196,321 |..... XXX
6199999, TOtal = ISSUBT ODIIGALIONS. ... resorestrserseeesees s8££ E £ttt | dbsnnnssent st 1,757,965 | oo 1,759,080 |..... XXX
6299999. Total - Residential Mortgage-Backed Securities............... 873,394 999,657 |..... XXX
6399999. Total - Commercial Mortgage-Backed Securities 14,363,161 14,437,684 |..... XXX
6599999.  SUDLOtAl - BONGS. ...t 16,994,520 17,196,321 |..... XXX
Short-Term | ted Assets (Schedule DA Type)
000000 00 O[FFISELECT INSTITUTIONAL FUND ....ccoviiiiiniiiniinierneseeerssisesesss s ssssesssssssessssssssesssssssssssssessans. | svnessssssnsies | avvmssssesensons | svesssmssesessassnessones 6,239,702 | ...ooovvririiiiennd 6,239,702 |01/01/2012....
000000 00 0|JPMORGAN PRIME MONEY MRKT FUND........cccccovuvmeririeririeirerinens 693,138 693,138 |01/01/2012....
86958F AJ 6| SVENSKA HANDELSBANKEN AB ...ttt ettt sssssessssssesssnsnsnnss | svesssssessenins | sossessesissanse | svssssssessesssssssnsssssas 4,999,161 | .o 4,999,161 | 01/18/2012....
9612C4 CE 9| WESTPAC BANKING CORP ittt sttt | snnssssnsssnses | oosnsssnsensnns | oenssssesssnssssssnsssnes 1,000,000 | ..o 1,000,000 |05/14/2012....
8999999 Total - Short-Term Invested Assets (Schedule DA Type) 12,932,001 12,932,001 |..... XXX
Cash Equivalents (Schedle E Part 2 Type)
000000 00 0|BANK OF NOVA SCOTIA .1,999,853 | 03/28/2012....
000000 00 0|BANK OF NOVA SCOTIA 05/10/2012....
000000 00 O|BARCLAYSPLC e 01/06/2012....
000000 00 0O|CANCARA ASSET SECUR LLC 01/03/2012....
000000 00 O|CHESHAMFINANCIAL o 01/03/2012....
000000 00 0|CONCORD MINUTEMEN CAPITAL CO L.. 01/03/2012....
000000 00 O|EBURY FINANCELLC e 01/03/2012....
000000 00 O|GOTHAMFUNDING CORP ..o 01/23/2012....
000000 00 O[GRAMPIAN FUNDINGLLC oo 01/12/2012....
000000 00 O|KELLSFUNDING et 01/18/2012....
000000 00 0O|MONT BLANC CAPITAL CORP 01/04/2012....
000000 00 O|REGENCY MARKETSNO TLLC oottt ensnes 01/18/2012....
000000 00 0|SOLITAIRE FUNDING LLC 01/09/2012....
000000 00 O|SWEDBANK 01/24/2012....
000000 00 O|MITSUBISHI UFJ FINANCIAL GROUP, 01/09/2012....
000000 00 O|TRIPARTY REPO GOLDMAN SACHS 01/27/2012....
000000 00 O|BANKOF AMERICA CORP ..o . 5 02/08/2012....
000000 00 O[MORGAN STANLEY ittt sninne | annenssensnnes | cvrnensnssssnns | seessensssssssssssenssnees 5,000,000 | .o 5,000,000 | 03/15/2012....
9199999. Total - Cash Equivalents (Schedule E Part 2 Type). 59,496,166 59,496,166 |..... XXX
9999999. TOHAIS. ... 89,422,687 89,624,489 |..... XXX...o.....
General Interrogatories:
1. The activity for the year:  Fair Value $.....(104,260,168)  Book/Adjusted Carrying Value $.....(104,301,705)
2. Average balance for the year: Fair Value $.....146,886,626  Book/Adjusted Carrying Value $.....147,083,992
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Annual Statement for the year 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

CUSIP
Identification

2

Description

3

Code

4
NAIC
Designation,
IMarket
Indicator

Fair
Value

Book/Adjusted
Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year:  Fair Value §........
2. Average balance for the year: Fair Value $
3. Grand Total Schedule DL Part 1 and Part 2:

NONE
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Annual Statement for the year 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *

Open Depositories

Allfirst . Baltimore, Maryland.. 0.000 0 (5,848) | XXX
Bank of America Clearwater, Florida... 0.000 0 25,134 | XXX
Bank of America Dallas, TEXES.......cccvucuireiireiereecieeeisee et es e esessssaesanns | ereninaens 0.000 {0 RN (| 8,383 | XXX
Bank of America Little Rock, Arkansa 0.000 0 50,861 | XXX
Bank of New York New York, New York... 0.000 0 (3,278,428) | XXX
Bank One PhOENIX, AMIZONA........coiveierieciieeiieeeeierceeseeeiesesessssessssesesssenseens | ceveninens 0.000 {0 RN () R 495 | XXX
Chase Manhatten Bank New York, New York... 0.000 0 844,037 | XXX
First Union National Bank of Florida Jacksonville, Florida 0.000 0 664,391 | XXX
HSBC Bank USA INEW YOrk, NEW YOrK.......covuevmeirieneinrieeienieiseiseieneseseeenisnis | vereenine 0.000 0 251,228 | XXX
Investors Bank & Trust Co Boston, Massachusetts. . 0.000 0 126,268 | XXX
M&T Bank Baltimore, Maryland..............ccoeueerirrniereiessceeeeseeseeeeees . 0.000 0 271,826 | XXX
U.S. Bank Cedar Rapids, I0Wa...........cuiviereiieeriiesieesiseeesssssseenes. | vernnis 0.000 {0 0 20,000 | XXX
U.S. Bank . St. Paul, Minnesota 0.000 0 ] 678,605 | XXX
Wachovia Bank. . Charlotte, North Carolina.. 0.000 0 .0 563,490 | XXX
Wells Fargo Bank . Minneapolis, MiNNESOLA...........ecrvrreeereiririerieieiseieeieieeeeeiseenes | eereenena 0.000 0 0 [ 1,730 | XXX
0199999. Total - Open Depositorie: 0 0 222,172 | XXX..
0399999. Total CaSN ON DEPOSIL. ... ceeeerererieisieetsee et eseessesesse et e se et sesees e eeses et ee et aesees e esses et eeee et ees et et ses et es et anten st snsensssntas 0 ceverenen0 222,172 | XXX..
0499999. Cash in Company's Office. XXX 0,3, S [T 2,350 | XXX..
0599999. Total Cash 0 224,522 | XXX..

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 550,055 | 4. April (4,931,609) | 7. July. (2,297,993) | 10. October. 1,550,691
2. February. 3,033,438 | 5. May 4,177,440 | 8. August 1,731,889 | 11. November. 1,793,181
3. March (466,731) | 6. June 1,071,121 | 9. September. 2,711,573 | 12. December. 224,521
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Annual Statement for the year 2011 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Maturity Carrying Value Due & Accrued During Year
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
ALPINE SECURITIZATION CP 144A.........otiutiiuieineeteeiseesssssse s s ses s8££ 888884t ennns | arbeseiias 12/20/2011 01/23/2012 39,994,133 0 3,200
BRYANT PARK FUNDING LLC CP 144A ... [ 12/20/2011 01/18/2012 9,999,197 0 [ oot 567
MONT BLANC CAPITAL CORP CP 144A.........oviiiiiiiieiieeineeississ e . [12/07/2011 01/10/2012 24,998,250 0 4,861
SALISBURY REC GO LLC CP T44A. ...ttt ettt | eressenies 12/09/2011 02/09/2012 24,989,977 0 5,907
3299999. Industrial and Miscellaneous (Unaffiliated) = ISSUET OBGALIONS..............v.eiueieieiieieie ettt sttt ettt st seessess e et sssessessessssesses et asseesessessessesensetassessessessessnsessessns | ebstssssessessessssossessessesessassesssssesessessessesentessesansessessesnsnes 99,981,557 0 | o 14,535
3899999. Total - Industrial and MiSCEIANEOUS (UNGFIIAEEA). ... ... vivrrerisireieieieesiiessessssesssssssessssssssessssesesssssessassessess s st et ees b ee s e s s ee 8 e ee et s et es s enteesessans | e4tsebseesaesesseesaesees e s et eeE b s et s st es st an et en s 99,981,557 0 | s 14,535
Total Bonds
7799999, SUDLOAIS = ISSUBT OBIIGAHONS. ...t eeeeieteteeeeeis ettt et ses st sesee et eesesee et seseeseeseeeemeeseeseeseseeseeseEeeEee8 e e eEseE 428 oE e e 4EEHe8eE8 421 £E e e 408 S 08 £E e e eeA4E1eE 1o E4E 0o EAeE e e e eseeeeseEaeteesnese | feE1eEeteeseeseeseteeseeseeaeEaeEeesee et eeseetee et eetensee et sesantenseenres 99,981,557 0 | s 14,535
8399999, SUDLOAIS = BONGS..........cvoieieeveiisiteiteisetcieiseteistess ettt ss et sessessessebeseessesssesssessessesensessesseesasessessesansesssssessessesensessessessssessessesansessessesessessessesensessesesessessesnsessessesnsesss  sessessssssesssssnsessessessssassessessesessassesset st esses et ntentessesntens 99,981,557 0 [ e 14,535
Sweep Accounts
CITIBANK MONEY MARKET AMARILLO..... et ttttttesetsttsss sttt | ........... | 12/30/2011 | oo 0.041 101/01/2012 52,422 2 2
8499999, TOAl = SWEED ACCOUNES. ...ttt teees et et etees et et eeseseeseeseeseseeseeeesessesee et eeeeteeseEseEoe8ee1eEeEeeEee8eEeEoeEeE8eE e EaEEoE8 e e eE 428428 oA AL E L8 oe8 e 28 eE 1ot eeEee1eEeEseEeeseeseEeeEeeteeeEseteeiees | oeseEsetessessessnsassesseesetsesae et et aeteeseE et setenten et et ensen et sntanes 52,422 2 2
8699999, TOtal - CASN EQUIVAIBNES...........vvurieiieiieiiiiiisa et £ h bbbt biee HLEL e R e LR 100,033,979 2 | s 14,537




Annual Statement for the year 2011 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama. 0 [ o 0 0
2. Alaska (0 0 0
3. Arizona 0 [ o 0 0
4. Arkansas State deposit 0 109,485 113,656
5. California... 0 [ o 0 0
6.  Colorado.... (0 RN 0 0
7. Connecticut . (0 N 0 0
8. Delaware......ccooeoververnerercnenenn. DE | i (0 RN 0 0
9. District of Columbia (U I 0 0
10.  Florida. . (1 IR 0 0
11.  Georgia GA B.... | State deposit 0 163,134 177,936
12, Hawaii (U IR 0 0
13. [V I 0 0
14. (1 I 0 0
15. (00 I 0 0
16. (1 IR 0 0
17, KaNSaS.....ovvevvireerererirerenininns (6] - (01 I 0 0
18, Kentucky......cooevnvererereireiicrinnnd KY .. (1 IR 0 0
19.  Louisiana LA|.. (U I 0 0
20, MaiNB...cvereecerceeierieeii ME | .o (1 IR 0 0
21, Maryland MD | ..ot (0 N 0 0
22.  Massachusetts MA B.... | State deposit 0 217,512 237,248
23.  Michigan............... M (00 IR 0 0
24, Minnesota.........cocrevrrnrirerininnns 0 | e 0 0
25. M ppi (00 IR 0 0
26, MisSOUri......ocvvvvvenrrerrrenreeeee MO [ o (O RN 0 0
27, Montana.........ccoveeiererniineeenins (0 0 0
28. Nebraska 0 | oo 0 0
29, Nevada.....ooovervvrnererinrcneene NV [ (0 0 0
30.  New Hampshire. [0 R 0 0
31, New Jersey. . (U I 0 0
32.  New Mexico NM B.... | State deposit 0 108,756 118,624
33, New YOrK....ooverervercisrirerenines NY [ (0 N 0 0
34.  North Carolina NC B.... | State deposit 0 437,941 454,626
35.  North Dakota...........cooeersveerrcee e ND [ i, [0 IR 0 0
36. B.... | State deposit 1,779,360 | oo 0 0
37, Oklahoma........cocovverervrneeree . OK | o (0 0 0
38.  Oregon. 0 0
39.  Pennsylvania. 0 . 0
40.  Rhode Island.. (O RN 0 0
41.  South Carolina... 0 0
42.  South Dakota. 0 . 0
43.  Tennessee (U I 0 0
44, Texas 0 0
45.  Utah... 0 N 0
46.  Vermont. (O N 0 0
47. State deposit 0 81,567 88,968
48. 0 .0 0
49. (00 IR 0 0
50.  Wisconsin.. 0 0
51.  Wyoming 0 . 0
52.  American Samo: - . (0 RN 0 0
53.  Guam GU B.... | State deposit 0 54,378 59,312
54. Puerto Rico PR B State deposit 0 801,233 858,938
55.  US Virgin Islands............ccccco....... AV/ - (0 IR 0 0
56.  Northern Mariana Islands, MP|.. (O N 0 0
57.  Canada......cccmmrerniinereineinnd CNJ.. . (O 0 0
58.  Aggregate Alien and Other.......... OT|..XXX... XXX e ssesnennees | eeeeeesneeeenenns 0 [0 R 0 0
59. Total XXX XXX 1,631,343 1,779,360 |....ocvvrvenee 1,974,006 |.....cococourne 2,109,308
DETAILS OF WRITE-INS

BBOT. oottt | i | ettt | sereresnninnnis 0 (U IR 0 0
BB02. ittt ensees | enetieetie | eestieeh bRkt | et 0 (U I 0 0
BB03. oottt | ererienrie | seet ettt | e 0 (1 IR 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page. XXX XXX ettt sessnnnees | evesensseneenens 0 [0 TN 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above) XXX... D0 SO ORRO [ESTOTRRRRN 0 [ 0 0
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