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Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS. ittt | eeresenei 992,857,990 | ..ovvevrreerinerreens0 [ e 992,857,990 | ...oovvvnee 888,551,379
2. Stocks:
2.1 Preferred SIOCKS.........ciiiiririi et | et 0 | e (O N (0 RN 0
2.2 COMMON SOCKS.......cveuerircrirneireeiseriseesiesss sttt essssssssenns | eesssssssns 33,631,115 | oo (U I 33,631,115 | oo 30,478,959
3. Mortgage loans on real estate:
31 FIISEIENS . coeeveceieee st | st 48,759,441 | oo (U I 48,759,441 | ....ccooonuvs 49,646,002
3.2 Other than firSt IENS........cvuurieriieiieiiieieieei ettt sestnns | eesnessness s nessnessensend (01 OO (01 RN (01 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)......oocvuivieeiiteeetetese sttt st sestenssnes | eresssssesaesas 35,801,662 | ..oovveverereiercrean [0 A 35,801,662 | ............... 36,015,472
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cocvuiveieictii ettt st st b s s ssentens | onsssssssssssessssessessesanes (0 U 0 | e (0 U 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvvvieiceireierseieie st ieisssenes | sevtesessssessesssessensesad (0 U 0 | e (0 U 0
5. Cash ($.....342,318), cash equivalents ($.....90,013,644)
and short-term investments (8.....53,590,423).........ccuevummrrermmermmeeeierissessssessssessssessss | seseseseenes 143,946,385 | .....oovvvvrrirrririinn (U I 143,946,385 | ............. 170,353,786
6. Contract loans (including §.......... 0 PreMIUM NOLES)......ueviverreiriierieieieissseeissseseesstessesessssensenss | seesessessees 405,616,718 | ooovveeeeeeseeieies (01 I 405,616,718 | ............. 406,036,886
T DEIVALVES.......ooiiiiiiii i | esbess s (O N (O N (O N 0
8. Other iNVESIEd @SSELS..........cvevririecrierereee s sess st esssennsns | soessseessaenes 3,302,388 | ..o (U 3,302,388 | ...covvrinnns 3,473,154
9. Receivables for SECUNEIES. ...........rurivririiriricrirrrr s nees | sosessasssinians 3,505,743 | oo (U 3,505,743 | ...ovvvis 5,215,625
10.  Securities lending reinvested collateral @SSetS............covivevieeieeierieieiieeeeee s | evveeerieias 103,025,431 | oo 0] e 103,025,431 | ...coovvnn 89,624,489
11, Aggregate Write-inS fOr iINVESLEA @SSELS.......cvrrrerrrrirrinrirririe st ssessenssnssns | sessssssssssssssesssssssssessns (O [0 {0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcueeercreerieeeeee e | ceveninne 1,770,446,873 | .o, 0] e 1,770,446,873 | .......... 1,679,395,752
13. Title plants less §......... 0 charged off (for Title INSUIErs ONlY).........corveerereereerineerrireerseeeneenees | evereeseeeiseesseeseeeeeees (0 [0 U (0 0
14.  Investment iNCOME dUE aNd @CCTUBT............ooveeeeeeeeeeeeeeeeeeeeeee ettt ettt en e s s e s enenenenens | ceereeseeeens 12,574,637 | oo [0 12,574,637 | .o 11,823,347
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cc.cccvuuue.
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccoevevivrivcneens | vovveereennenn. 2,458,572 | oo (01 2,458,572 | .o 3,052,392
15.3  Accrued retroSPeCtiVE PrEMIUMS........ccccveviviecteiieresee ettt be s sssesens | sesessesessssssessssesesesnans 0 [ oo 0 [ oo 0 [ oo 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTEIS............c.cucvevevcveeeie e sssses e sessenaens | oevesaessssanes 10,998,894 | .....coovviieeennd [0 10,998,894 | ........c.c.... 1,851,415
16.2 Funds held by or deposited with reinSured COMPANIES..........ocvueeerrurireeieerieieereineees | erveeeeeseeneseeeenesseseene (0 (0 TN (0 RN 0
16.3 Other amounts receivable under reinSUrance CONraCtS...........cccocvevvevevcveievcisirsieieisiees | eveeirsasseesissenens 19,531 | v [0 A 19,531 | oo 0
17. Amounts receivable relating to UNINSUTEd PIANS.........c.ccvveeereriereereneresceeeseeeesereeeensiees | seersseeeeseeeseeseeessenees 0 [ o0 | s 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccoccevevievees | ovveveieeeieceieeand 0 | e [0 U [0 1 A 1,338,972
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 197,811,843 | ..o 81,241,334 | ........... 116,570,509 | ............. 124,543,065
19.  Guaranty funds receivable or 0N AEPOSIL...........cccvucveviviieeierieecee et ssins | evesaessesesenans 756,218 | oo (01 756,218 | oo, 794,659
20. Electronic data processing equipment and SOtWAIE...........c.ocucvereiiiricierieeeseevsseseieis | veresesissesse s (0 U 0 | e (0 U 0
21.  Furniture and equipment, including health care delivery assets ($.......... 0)ereeerireereieeeseenenes | e (0 (0 (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........ccoueeeiveeviveeiies | ceveeieveeeeeee s 0 [ oo 0 [ oo 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates.............cccccoveeevieeieeicceeceeeceiece | e, 2,506,883 | ..covveeriireiind (01 AR 2,506,883 | ....cccovurene 2,066,803
24. Health care ($.......... 0) and other amounts receivable..............coucvcveveieiesieeeeeeeeeeseeeeienes | ceveerereienns 31,723,017 | o 31,723,017 | oo 0 [ e 0
25.  Aggregate write-ins for other than iNVested @SSEtS...........ccevieierceiceiese e | seresesneenes 89,332,793 | .o 256,766 | ............... 89,076,027 | .....cocv.. 80,184,716
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 2,118,638,720 | ...coccvoveee 113,221,790 | .......... 2,005,416,930 | .......... 1,905,059,854
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........covvievens | wovvrnnan 6,997,532,208 | ...coovvrrrvreeeines (1 I 6,997,532,208 | .......... 6,518,083,509
28.  Total (LINES 26 AN 27).......cvuurriririreriririieeeseemieesssessseesssessssssssessssessssesssesssesssesssssssssssses | sesessenns 9,116,170,928 | ............. 113,221,790 | .......... 9,002,949,138 | .......... 8,423,143,363
DETAILS OF WRITE-INS
T10T . Rt nnine | eessene et (U (U (U 0
T2, Rttt tenns | ebessesnetesentesenentensena (0 (0 (0 0
103, ARttt etenns | ebeesennetenenteneeantenaena (0 (0 (0 0
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. Company OWNed life INSUFANCE............c.eviuiieeieieieie ettt ssssssasnees | svssessesenas 74,018,101 | covoverveeeeeeeeeaes (01 I 74,018,101 | voevveree. 73,446,355
2502. Accounts receivable...........c..cuieineeireiineinenesesessenis 13,653,218 13,566,918 ...5,237,512
2503. Estimated premium tax offset on the provision for future GFA............ccoevivieieninieneseienen | e 809,492 | ..covvrvevrieieieinnennd0 | ...809,492 | ..o 809,492
2598. Summary of remaining write-ins for Line 25 from overflow page.........ccoevevieenisienennniens | coveveieieinsienns 851,982 | .oovrvrrerinn. 170,466 | ..oovvvvirrne 681,516 | .ovvveirrnen. 691,357
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN 25 @DOVE)........cccrmmuereeerernereeseresseresesesssnrenssees | oseresssienans 89,332,793 | ..o 256,766 | ......coccoenns 89,076,027 | .....cocoounu 80,184,716
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Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

LIABILITIES, SURPLUS AND OTHER FUN

DS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....1,714,157,521 less $.......... 0

included in Line 6.3 (including $.....233,004,833 MOACO RESEIVE)...........cuevueeeeeeereieeee s seee e ss s seesseas
Aggregate reserve for accident and health contracts (including $ .
Liability for deposit-type contracts (including $.......... 0 MOGACO RESEIVE)......couviviiiciii ettt st
Contract claims:

41
4.2 ACCIENT AN NEAIN........oeiiiiee bbb st en
Policyholders' dividends §.......... 0 and coupons §.......... (O TT= 1o VT 1 OO
Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1 Dividends apportioned for payment (including §.......... 0 MOGCO)....e vttt ettt es s e nsnee
6.2  Dividends not yet apportioned (including §..........
6.3 Coupons and similar benefits (including $

Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES............cuururerurrireeeeeseereiseeseessstse ettt s sttt et s sneen
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............cccovviericivieieiscecceens
9.3 Other amounts payable on reinsurance, including $.......... 0 assumed and $.....2,639,209 ceded
9.4 Interest MaiNtENANCE RESEIVE........c..ccvuiiiiiiieicieec ettt s
Commissions to agents due or accrued - life and annuity contracts $.....18,492, accident and health §
and deposit-type contract funds §.......... 0neeee s
Commissions and expense allowances payable on reinsurance assumed.
General EXPENSES AUE OF ACCIUE. .......uvivierrieireisesssiessess e bss s s st s s e n s bbb bbbt s etk s bttt
Transfers to Separate Accounts due or accrued (net) (including $.....(355,008,600) accrued for expense
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability..........c.ccovvvveverieriereerene, .
Unarned iNVESIMENT INCOME...........ccueiirciricicieiitce sttt b bbb bbb st s s st s b a sttt bbb s s s b naen
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including §.......... 0 agents' credit balances..
Remittances and items NOt AlIOCAIEA...............coviieiiccces et bbbt
Net adjustment in assets and liabilities due to foreign EXChange FaES..........cvierrrieirirres e
Liability for benefits for employees and agents if not included above

Borrowed money $.....25,911,157 and interest ther€on $.....72,917 ... ees s s ess s ss s eneen

Dividends to stockholders declared and UNPEIQ..............cccueviuiieiiiiieiiee et
Miscellaneous liabilities:

24,01 ASSEE VAIUALION MESEIVE........oucveieietiiie sttt bbb s sttt bbb s b st b st
24,02 Reinsurance in UNauthorized COMPANIES...........cceveviurireiseiiieieie sttt bbb bbbttt
24.03 Funds held under reinsurance treaties with unauthorized reinsurers..
24,04 Payable to parent, subsidiaries and affiliates...........ccccceieirririeiiec st
24,05 Drafts OUESTANAING........cevveveiiiieiieiiisec e s bbbttt
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIIVALIVES. ......coveieeiiieiseiseiesseess et ss ettt st s s s s 8 AR r s
24.09 Payable for securities
2410 Payable fOr SECUMHES IBNAING..........rveirrerieieieiiss ettt
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt sttt n et a et an st et neneens
Aggregate write-ins for liabilities

................... 1,714,157,521

e 12,429,947

.......................... 2,639,209
........................ 26,646,582

(355,008,600)
2,849,161

........................ 11,136,366
............................. 264,898

........................ 41,357,232

.......................... 1,182,447

...................... 103,025,431

509,334 |..

.37,985,449 | ..

7,319,485 | ..

..... 1,746,801,158
517,916
13,018,245

442,765
26,504,388

...106,379

....6,315,580

..................... (378,459,989)
.......................... 4,815,891

.......................... 8,838,178
264,898
..33,628,436

Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)..........vurierrerrirrirnrirririsesneiseessesessssess e sssssssese s ssssssessessesssenns

i 1,689,920,385 |..

From Separate ACCOUNES STALEMENL...........c.ririeeierirris it se ettt s bbbttt

................... 6,997,532,208

6,518,083,509

Total liabilities (Lines 26 and 27)

8,687,452,593 | ..

.8,147,945,340

COMMON CAPILAI STOCK. ... ettt ettt ettt ee bbb s8R s bbbttt
Preferred CaPItAl SLOCK............ciiveiieiiieieicieie ettt ettt s s bt bbbttt
Aggregate write-ins for other than special surplus funds.
Surplus notes
Gross paid in and CONLMDULEA SUMPIUS..........c.vuiueiriiriieiciseieie ettt s s n st
Aggregate write-ins for special surplus funds.. .
UN@SSIGNEA fUNGAS (SUIPIUS).....vuvveireiritiieiciiieie ettt ettt bbbttt
Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §.......... 0.ttt bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) ettt bbb
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement).............ccccecevvveeriieieiins

...................... 312,996,545

............ 2,500,000

....272,698,023

Totals of Lines 29, 30 and 37

...315,496,545 | ..

275,198,023

Totals of Lines 28 and 38 (Page 2, LiNE 28, COL. 3).......ceverieiieieieeieesetese ettt st s sas s ss et s st bnes

.8,423,143,363

DETAILS OF WRITE-INS

2501.

2502. .

2503.
2598.
2599.

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

3101.
3102.
3103.
3198.
3199.

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

3401.

3402. .

3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page....

Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)..........cccuiiueiiiietiicicieiiesteeseaesss st tes et s s s b ssebes s s bansssesensnns

Qo3




Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health CONtracts...........cccoeverveerereisreereieiesissseseisnens | ceeennnn 120,544,237 | .. 111,732,845 | ............ 479,669,678
2. Considerations for supplementary contracts with life CONtINGENCIES..........c.overirereerinrirrinisrisrresiesssseeessssssssesssssssssnssnsns | consesnnnnnnned01,125 i, 965,305 | .ooveeriinnne 929,177
3. NEtINVESIMENEINCOME......oiiiiiicici ettt s bbbt b b s bbb st s st st e ....14,965,956 | .............. 80,031,434
4. Amortization of Interest Maintenance Reserve (IMR) 1,325,917
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reiNSUrANCE CEABM.............cvcuiueieiieieeiciereieeetese et sessesnss | esesseseesnsan 2,221,589 | ...cooovvrernn 292,859 |.....ccc.... (41,716,042)
7. Reserve adjustments 0N reiNSUFANCE CEARM. ........ouiuririiiiiieieirieee sttt ss st sesnetes | senesssseeneens (8,518,568) | ............. (12,474,611 | ..oovenvnn. (31,044,498)
8. Miscellaneous Income:

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

rOM SEPATAE ACCOUNLS. ........oeveivieeiiciitei ettt bbbttt bt ns st ntens | sbensessesanes 76,904,737 ...19,249614 | ............ 312,161,423

8.2 Charges and fees for deposit-tyPe COMIACES............cuevciiiieieicieis ettt snans | eotesessnsessessssssessesand 0 | oeeereeeieiesniereeend0 e 0

8.3 Aggregate write-ins for MISCEIIANEOUS INCOME..........civeiriiiieieiciis ettt ssbens | sbsssssenseead 4,120,710 | .o 5,002,879 |....cccoouu. 20,019,069
9. Totals (Lines 110 8.3).....ccccvvererrererercrrisireirernnnns ...211,929,026 |.. ..200,028,382 | .. ..821,376,158
10, DEAH DENEIS.......uctiteictitic bbb bbbt bbbttt
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits

13. Disability benefits and benefits under accident and health contracts

14. Coupons, guaranteed annual pure endowments and similar BENEFits.............cccveicveciceieccceee e

15. Surrender benefits and withdrawals for life contracts ..614,466,490
16, GIOUD CONMVEISIONS....ourvuvrrreresresreseisessssssesssssessssssssessessessssssessessasssssssssessssnssessessasssnssnssassassnssnssessssssnssessessenssnssessessanssnssessanss | susessmssssssessessessnnssnsseQ | sonnsnessessensnsssnssessossssQ | onssessssssnssessessnssnennd 0
17. Interest and adjustments on contract or deposit-type CONract fuNdS..........cvvverrrrniininrnrnrininrneseessssseseessesessssssessessens | seneeressessnnennes 1 TA18 | i 229,238 | i 797,706
18. Payments on supplementary contracts with life contingencies . . . ..1,333,270
19. Increase in aggregate reserves for life and accident and health CONraCtS.............cccvierrrreininenreese e [ rnesseeeans (32,652,220) | .......c00ee(5,750,696) | ..oovvrvennes 85,582,954
20. Totals (LINES 1010 19)......vuivieieeieecteiciete ettt sttt bbbt bbbt b b s s e b s ss st stesnsntes | suessesnsas 158,565,463 |............189,573,820 | ............ 794,032,080
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 40,453,457 | .. ..138,136,489
22. Commissions and expense allowances on reiNSUraNCe @SSUMEM...........cwurererurrieneereuseessesseeseesessesssssssssessessesssssessessessnes | sesssssssssesssssessssnessens 0

23, GENETal INSUTANCE EXPENSES.......couevuivreerscteisesscsesse e sssss s ssss st et s bbb bbb s s bbbt bbb bbb s s b s s s st ns st ente s bnnas | sbessessesanes 19,579,180 ....21,858,435

24. Insurance taxes, licenses and fees, excluding federal income taxes.. ...3,593,263 | .. .4,841,605 |..

25.
26.
271.
28.
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)............cc........
30.
31.
. Federal and foreign income taxes incurred (excluding tax on capital gains)...........c.cceeieeiriereeiieesseeees s
33.

34.

35.

36.
37.
38.
. Change in net unrealized foreign exchange capital gain (I0SS)...........ccceueiieiiiieieieeseee e
40.
41.
42.
43,
44,
45,
46.
47.
48.
49,
50.

51.

52.
53.
54.
55.

Increase in loading on deferred and uncollected premiums
Net transfers to or (from) Separate Accounts net of reinsurance....
Aggregate write-ins for deductions

B 103,050
N (85,159,853)
3,593,774 |..

............. (84,230,847)

2,948,844 | ..

........... (258,667,339)
....39,366,107

Totals (Lines 20 to 27)

............ 166,222,824

Dividends t0 POIICYNOIAETS. .......c.vuiieireicieiecises sttt

....33,805,558

Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...........

................ 7,210,752

....33,800,566

Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105Ses) (LiNE 31 MINUS LINE 32).......ccevevcieieieiiesieieisie ettt ettt st s et es s ne s
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(179,638) (excluding taxes of $.....253,037 transferred to the IMR)..........c.cccoerverreirriieiee e

.............. 62,745,910

............... (3,527,171)

.............. 26,589,814

.................. (892,413)

................... 484,637

............. (12,431,038)

.............. 59,218,739

.............. 25,697,401

............. (11,946 401)

CAPITAL AND SURPLUS ACCOUNT
Capital and surplus, December 31, prior year
Netincome (LiNe 35).......ccovurerivereieieirsieiee e
Change in net unrealized capital gains (losses) less capital gains tax of $.....(146,195).......ccccvvvrrriersressereriss e

Change in net deferred income tax
Change iN NONAAMILEEA @SSELS.........cuuerreririreirerierisrie ettt s st s st
Change in liability for reinsurance in UNaUthorized COMPANIES...........c.ereririrrirriririre st esres
Change in reserve on account of change in valuation basis, (increase) or decrease.

Change in aSSEt VAIURLION MESEIVE. ... iiesise ettt ss sttt

ChaNnGe iN rEASUNY STOCK. .......vurererrereiecereiseise ettt sttt
Surplus (contributed to) withdrawn from Separate Accounts during period
Other changes in surplus in Separate ACCOUNtS STAIEMENT..........c..vuiuririeiireireeeee ettt
ChaNGE N SUMPIUS NOTES. .....uveeeacercerrisiteeseise s ees sttt ee e s st E bbbttt
Cumulative effect of changes in accounting principles
Capital changes:

50,1 PRI UMttt
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITEA 10 SUIPIUS......cvuivrieireiiieie ettt sttt s s snn
Surplus adjustment:

B0 PAIA UMttt
51.2 Transferred to capital (StOCK DIVIABNG)...........c.vivevieiieiriire et
51.3  Transferred from CAPILAL..........ccccveeveie ettt bbbttt n st en et aen
51.4 Change in surplus as a result of reinsurance
Dividends 10 SEOCKNOIAETS..........ccvueviiiecieiicc et bbbt b bbb se bbb es s
Aggregate write-ins for gains and losses in surplus

............ 275,198,023

................ 2,880,651

59,218,739 | ..

14,773 ,447)| ..
................ 4,982,268

............ 511,264,493
25,697,401
3,526,333

................ 6,777,432
..12,736

(7,363,665 | ..

1,265,929)

............. (27,615,648)
.................. (104,262)

..41,629,207
250,000,000)
............... (3,023,786)

Net change in capital and surplus (Lines 37 through 53)....

40,298,522 | ..

.(236,066,470)

Capital and surplus as of statement date (LINES 36 + 54)..........cc.vrrrurrerieinrriereieceeseiseese et esessssessesssnsnens | seseesseenns 315,496,545

............ 275,198,023

08.301.
08.302.
08.303.
08.398.
08.399.

Summary of remaining write-ins for Line 8.3 from overflow page

Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 @DOVE)........cccuiveriirireiieriieiceiesiessisissesssssssessessssessesssssesees | eerensessesnnas 4,120,710

5,002,879

0

.............. 17,739,643
................ 2,279,426

.............. 20,019,069

2701.
2702.
2703.
2798.
2799.

Investment interest expense on funds withheld
Consideration On rEINSUTANCE MECAPIUE. .........cvurvrrerrerrereirereseseiseessssssesee s esssssssssee st ens s essssssssss e ssessassssssessessnsane
FINES NG PENAIIES. ..ottt
Summary of remaining write-ins for Line 27 from overflow page..

Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)......r.ruirurrererressersussesssssseseessessssssssssssesssssssssssssssnssssssssesssnssns | cessssessessesas 3,593,774

...3,593,776 | ..

48,844

2,948,844 | ..

0.

....10,065,593

5301.
5302.
5303.
5398.
5399.

Change in admitted deferred tax assets persuant to SSAP NO. 10R........cooiruriierierrninereneeeesinseseesessesssesssssesss | oessessssessssessssensseean 0

Summary of remaining write-ins for Ling 53 from oVErfloW PAgE..........ccuieiieiiirieceeie et | cressessssesses e 0
Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE).......ciieriuiiieieiiiisieiiisisesseisssesseesssessesssssssesssssesssssssesssssnsesns | avsesisssssessesssssssassesans 0

2,9

............... (3,023,786)
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Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............ccuuurmmreiirieierirsies st sst s esstsssseens | seesseenees 121,540,328 | ............. 112,999,426 | ............. 480,755,850
2. NEtiNVESIMENTINCOME.......c.ivieiieiicieiceete ettt ettt sttt s st es s bessesassnsssasssnsns | seesnsessnsees 16,498,924 | ............... 15,850,145 | ............... 85,360,724
3. MISCEllANEOUS INCOME.........vuuieuiiiiiiiienii st s | arniessiinies 65,626,358 | ............... 65,449,571 | ............. 271,567,345
4. Total (LINES 1 hIOUGN 3).....eeerereiereceieieeeieeseeisecs st seess sttt ess s ssss st sesssensssssssssesssssssnessnns | soneessaseeen 203,665,610 | ..ocvvevnvee 194,299,142 | ............ 837,683,919
5. Benefit and [0SS related PAYMENES..........cccvvviieeiciicteiecteee ettt st ss st es s sesss s ssnsesssssnans | eesesessssans 201,238,601 | ............. 190,030,609 | ............. 698,716,947
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccviverevcerieriereseieieens [ e (108,653,875)| ............ (110,449,581)| ............ (371,179,851)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............coveveveerieeiercteeeceeeese s | cereniesieiens 74,320,596 | ...ccevucee. 63,843,658 | ............. 250,590,880
8.  Dividends paid t0 POIICYNOIAETS.........c.cueieeieiiieictesie ettt b s s snsensesntns | sesessessessssessesnsa 4,681 [ oo 4992 [ oo 23,797
9.  Federal and foreign income taxes paid (recovered) net of $.....73,399 tax on capital gains (losses) (2,829,777)] ... ...715412,455 | ... ....88,126,257
10, Total (LINS 5 HroUGN 9)......cuvvumiiriiiriiiirieeric ittt st | eresseeianns 164,080,226 | ............. 218,842,133 | ..ccccouuun 666,278,030
11.  Net cash from operations (Line 4 MiNUS LINE 10)........ceuiviuiiiieieirieieiseiese ettt bes s ssessssssnes | evsessssesenas 39,585,384 |.............. (24,542,991 ..coevnve 171,405,889
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
7200 T = o PPN
12.2 Stocks....
12.3 MOMGAGE I0BNS........ceueeiecieieie ettt as sttt
12,4 REAIESIAE. ...t | sttt (U 0
12.5  Other INVESIEA SSELS......cuvuiveieiciecii ettt bbbt sssesssssntensenans | srsessesissessesissesses e sanes (0] I 10,666,184
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS.............ccveveveveeeecceeeceeesieeees | e (01 IR 410
12.7 Miscellaneous proceeds 9,096,381 2,993,490
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cuviuereiireeeeeesee sttt ssssessessssessesssessnns | veveesessenes 100,013,968 | ............... 52,371,458 | ............. 373,797,975
13.  Cost of investments acquired (long-term only):
131 BONGS.couvereerceseeseees ettt ettt nnntn | sesieneiines 194,635,546 | ......ccoove.. 58,318,988 | ............. 212,793,651
132 SHOCKS . vveuvetsertrei sttt | et (U R LU [P 597,295
13,3 MOMGAGE 0BNS........ceoieeictiecictc ettt bbbttt bbb st n s s st s e snsenaes | srsessesissesses s b st s banes (0] I 16,425,845 | ............... 43,693,671
13.4 (66,413)
13.5  Other iNVESEA @SSELS........ouurevurrirceiiirieeesi sttt esesisenes | eeesssesinnesenesens 59,080 | ..oovviirrinnne 214,257 | oo 845,509
13.6  MiSCEllaNEOUS APPIICALIONS. .......c.vveeevecicreieicteteeteees ettt sae s b s besse s ssnssssenans | sesssesessenns 16,807,275 [ .o 954,663 | ............... 18,574,722
13.7 Total investments acquired (LINES 13.110 13.6).......ccviiieierieceisesee st ssssss s ssessssssessessessaees |ssssesssssans 211,526,995 | .o 75,913,753 | ..o 276,438,435
14.  Netincrease (decrease) in contract [0ans and Premium NOES..........c.cvivricvieieieieie e sb e | eveesesaesssenens (420,168)| .....cocvvvvend 6,356,762 | ......ceou.... 14,526,194
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14).......ccc.ccovrerrrreierneireiesessessiessssssessssessssssssenes | svvsssnsinns (111,092,859) | ......cvvne. (29,899,057) | ....vvvvveveas 82,833,346
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPIHAI NOES........cvvieciciecicsctc ettt bbb bbb en st ssesans | ebsessessassessessensnsansan (01 (01 0
16.2 Capital and paid in SUIPIUS, 1€SS trEASUNY STOCK..........orururrerrierrirrireiseeiseiss st ssesssssssese st st ssssssssssssness | sesessesssnssssessesssssnssn (01 U (01 U 0
16.3 BOMOWED fUNGS......oooiverriircrirciericies sttt | crisesstensens 20,682,252 | ..o (U [P 5,228,905
16.4 Net deposits on deposit-type contracts and other insurance iabilities............coovervrierrirrinireneiencseeeeeneiees [ e (523,443)| ..o (32,802) | ceovrereenns (2,510,053)
16.5 Dividends t0 SOCKNOIAETS..........c.uvrmrreirririiceiresises st esss s esssssssnnenes | eessessisesesssessesesssessens (U T (U [ 250,000,000
16.6  Other cash provided (APPHEA).........cccuevumrerereierieiirieesienieesis st ssssssesssessenes | enssssessssens 24,941,264 | ............... 22,235,787 |.....ccc.... (78,742,802)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).........c. | cocoersinnen. 45,100,073 | .o 22,202,985 |........... (326,023,950)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccocvvvvvrevecnne | corrrvnveneene (26,407,402)( .............. (32,239,083) | ...cvvvnenee (71,784,715)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......veuuririticriisieisesi it es st bbbttt | cevinessiees 170,353,788 | ............ 242,138,502 | ..occvvnnee 242,138,502
19.2 End of period (Line 18 plus Line 19.1)............... 143,946,386 209,899,439 170,353,788
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001 | N N 0]
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Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
1o INAUSHIAL TR ... | ettt 0 [ oo 0 [ e 0
2. Ordinary life INSUMANCE. .........cuevvverieesieeieesie ettt st snsenes | evssssssssesnsssaesnnas 160,846,937 | ..cooovvvvrierie 147,180,446 | ....cooovevverere, 611,706,315
3. Ordinary individUal BNNUIIES............ucvuurirrieicriiriiereiesiersees e esssessies | cesessseessesssnesseseons 5,798,879 | oo 6,299,760 | .oooveverrrrirrrieninne 28,028,796
4. Credit life (group and iNAIVIAUAL)...........cevrireieiiiicicee sttt sss st sebns | svsessssessessssssse et sstes s sensesaees 0 | oo 0 | e 0
5. Group lifE INSUTANCE. .......crvveveeicteeeieteee ettt st ssten s sents | oebessesssesssssssssssssnsaes 3,346,396 | ...oooorvieeriee 1,323,724 | oo, 10,009,200
8. GOUDP ANNUILIES......ovovereeeenrieeiiceisieceisess ittt esnies | oessseestensseeneenesaes 1,155,566 | ..oocvvrcercrirerricninne 1,803,572 | oo 5,731,229
7o ABH = GIOUP .ottt sttt | Sesent st 3,510,988 | oo 3,153,999 | oo 13,880,579
8. A&H - credit (group and iINAIVIAUAL).........c.eveereriririerirniesiesiss st ssessssssessesssssssssssses | sssessssssssessssssssssssessessssssssessn [0 RN [0 R 0
0. ABH = OtNBI et | ettt 0 [ oo 0 [ o 0
10.  Aggregate of all Other lINES Of DUSINESS.........c.reiirrerrieieieeineire s ssssesesseses | sssesssssssssessssssssssssssssssnesssssssad 0 | i [0 PN 0
11, SUBLOAL. ...ttt | e 174,658,766 | .....coooervrrrrirnnnne 159,761,501 | ..o 669,356,120
12, DEPOSIt-tyPE COMIACES. ......cviviecrieiecei ettt | etessessessssess s st st essessntenas (1,560) | v 81,180 | oo 506,197
13, TOMAl. vttt ettt nnnes | erssenessenee et enenns 174,657,206 | ...ovvovererererenn. 159,842,681 | ....ovvvvvrerrrerrnenn. 669,862,317

1098. Summary of remaining write-ins for Line 10 from overflow page

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A

Accounting Practices

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

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

March 31, 2012 December 31, 2011

Net Income (Loss), State of Ohio Basis $ 59,218,739 $(11,946,401)
State Prescribed Practices 0 0
State Permitted Practices 0 0
Net Income (Loss), NAIC SAP $ 59,218,739 $(11,946,401)
Statutory Surplus, State of Ohio Basis $315,496,545 $275,198,023
State Prescribed Practices 0 0
State Permitted Practices 0 0
Statutory Surplus, NAIC SAP $315,496,545 $275,198,023

Note 2 - Accounting Changes and Corrections of Errors

Effective January 1, 2012, the Company adopted revisions to SSAP No. 100, Fair Value Measurements. These
revisions require new disclosures of fair value hierarchy and the method used to obtain the fair value
measurement, a new footnote that summarizes hierarchy levels by type of financial instrument, and gross
presentation of purchases, sales, issues and settlements within the reconciliation for fair value measurements
categorized within Level 3 of the hierarchy.

Effective January 1, 2012, the Company began computing current and deferred income taxes in accordance with
SSAP No. 101, Income Taxes, A Replacement of SSAP No. 10R and SSAP No. 10. This statement establishes
statutory accounting principles for current and deferred federal and foreign income taxes and current state
income taxes. The effect of this statement was not material to the financial statements.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D.

Loan-Backed Securities

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

impairment:
1 2 3 4
Bookiadj Carrying Recognized Amortized Cost
Value Amertized Other-Than- |After Other-Than-
CoztBefore Current| Temporary Temporary
Period OTTI Impairment Impairment Fair Value
12t Qir Prezent Walusof Cazh
Flows Expected to be Lezs than
the Amortized Cost Basis 5 1,581,521 |5 9983 (5 1,571,538 |5 925 007
2nd Qtr PrezentValue of Cazh
Flows Expected to be Lezz than
the Amortized Cost Bazis - - - -
3rd Qtr PrezentValueofCaszh
Flows Expected to be Less than
the Amortized Cozt Basis - - - -
4th Qtr Prezent Walus of Cazh
Flows Expected to be Less than
the Amortized Cost Bazis - - - -
Aggregate Total g 1,581,521 |5 9983 (5 1,571,538 |§ 925 007
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Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

NOTES TO FINANCIAL STATEMENTS

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

1 Z 3 < 5 6 7
Date of
BookiAdj Carrying Recognized Amortized Cost Financial
Value Amortized |Prezent Walue of| Other-Than- | After Other-Than- Statement
Cost Before Projected Cazh Temporary Temporary Fair value at Where

CUSIP Current Period OTTI Flows Impairment Impairment Time of OTTI Reported
IST2OPPCE |5 8,534 455 S 4251814 £ 41825685 g 4 351,814 c 144 565 30 2008
T4925FAAL1 315,521 301,376 14,145 301,376 275 467 102010
C25220ANE 1,408 285 1,248 215 51,071 1,248 215 551,072 202010
GLLIGPALS 102,658 096,878 5,820 096,878 28 211 202010
SGoS35PALS 56,5930 SZ2.431 2425 SZ2.431 29 214 302010
TEGT00AHS 2,000,000 1,815 600 180,400 1,815,600 1,080,760 30 2010
SZ25220AN4 1,233,685 1,221,805 11,77 1,221,805 G40, 855 A0 2010
TagZoFAAl 262,340 252,407 9,933 202,407 247 555 200 2010
12668WACH G 05 4978 108 23,886 4976 108 520 517 10 2011
12688WACT 61,823 G941 722 20,101 G941 722 470,608 202011
GoSIEPALE 39,619 36,905 914 38,905 201 2002011
TEET700AHS 1,731,135 1,671,850 55 245 1,671,850 1 328 202011
12688WACT G927 437 822 500 4 537 822 500 L D&T 302011
GoSIEPALE 37 986 36,995 G55 36,995 eSS 202011
TEOT00AHS 1,638,803 1,619,400 19,4538 1,619,400 R=:T 30 2011
12888WACT 908,615 858,800 19,815 393, 552 20 2011
C25220ANE 1,069 6280 1,000,742 58,0935 794 228 20 2011
LA 36,306 355138 387 4 848 40 2011
217 525 210,247 7,281 58 40 2011
1,588,385 1,577,000 11,385 68 200 2011
35,536 34 538 5ha 69 102012
1,545,985 1,536,600 9,385 36 10202

H W I 4717 254 5

(4)  The unrealized losses of loan-backed securities where fair value is less than cost or amortized cost for
which an other-than-temporary impairment has not been recognized in earnings at March 31, 2012 are

as follows:
a. Aggregate amount of unrealized lozzes:
1. Lez=than12Monthz £ 545 313
2. 12 Monthz orLonger S 15,101,874
b. Aggregate related fair value of zecuritier with unrealized loszes:
1. Lezsthan12Monthe 5 33,415 875
2. 12 Month2 orLonger S 52,900,716

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

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

No significant change.

Note 11 - Debt

No significant change.
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Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

NOTES TO FINANCIAL STATEMENTS

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

No significant change.

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

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases
No significant change.

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

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

C. Wash Sales - None

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

No significant change.

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

No significant change.

Note 20 - Fair Value

A. (1) Fair Value Measurements at Reporting Date
(1) () 3) (4} 5)
De=cription Lewel 1) Lewel 2} (Lewvel 3) Total
4. Asz=c= at far valus
Bondz
hdustrial and Mizc 2 - 2 1,785,382 3 255950 3 232432
Total Bond= 5 - 3 1,785,362 3 Se3950 3 Ll
Short Temn (a)
hdustrial and Mizc 2 - 2 G992 558 3 - 2 85,992 555
Mutual Funds - o3, 500,423 - 53,350 423
Sweep Accounts - 2,626 - 20626
Total Short Term 2 - 2 143603615 S - 2 143603515
Separate account azsatz 5 6,097 532207 3 - 5 - 5 6,997 532 207
Total azzet at far value 2 6997532207 5 145385877 8 S 0950 3 7143480124
b Liabities at far valus
Denvative labiitiez 5 - 3 (1,182,447} & - 3 (1,182 247
Total liabilties at fair valus & - Z (1182447} & - 2 (1,182 447

(a) Short-dermimwestments are camied at amortEed cost; which approxirmates fair vaue
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Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

NOTES TO FINANCIAL STATEMENTS

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
(1] (2] (3) (4] (5)
Total Gainz and | Tetal Gainz and
(Loszes) {Lozses)
Balance at ranzfers in Tranzfers out Included in Net Included in
017012012 (Level 3 (Level 3] Income Surplus
Bonds 3 3 3 3 3
QOther 559,354 - - 7414 (5277
Total g 559 354 (5 - g - 5 7.414 |8 (5277
8] (6] (6] (6] (7
lzzuances Acg | Purchaze Acg Settliements Dep Balance at
Coz Co=t Sales Dzp Cost Co=zt 0373112012
Bonds 2 2 2 g 2 -
QOther - - - 2,541 558 950
Total 3 - 3 - 3 - 3 2,541 [E oot 95
(3) The Company’s policy is to recognize transfers in and out of Level 3 as of the beginning of the reporting
period.
(4) Bonds classified in Level 2 are valued using inputs from third party pricing services or corroborated broker

quotes. Level 3 measurements for bonds are primarily those valued using non-corroborated broker quotes

or internal modeling.

Short-term investments are classified as Level 2 as they are carried at amortized cost, which
approximates fair value.

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

Fair Value of Financial Instruments by Type of Financial Instrument

Type of Financial Ingtrument

Bond=

Idortgage Loans

Short Term

Separate Account Azests

Dertvative Liabiites

L

i

—_
LY

hot

Practicabls
Aggregate Fair Admitted (Camying
Valbe Azzats (Lewel 1] Lewvel 2] Lewel 3 alus)

§ 1035869770 S OO BEF 990 S 73503755 5 085407074 % 553,950 S -
4595088 42,755 441 - - 45,565, 084 -
143,545532 143,545 385 - 143,545 522 - -

6,597,532 207 6,597,532 207 6,597,532 207 - - -
(1,182 447 (1,182 447 - (1,182,447 - -
T 822013455 5 81819357 5 TOT1,435963 B 11081705559 & 50528024 5 -

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

As of May 10, 2012, the Company is not aware of any Type | Recognized or Type Il Non-recognized events
subsequent to March 31, 2012, which would have a material adverse effect upon the financial condition of the

Company.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.
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Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

NOTES TO FINANCIAL STATEMENTS

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Reserves on accident and health products for incurred losses and loss adjustment expenses attributable to
insured events of prior years have been adjusted during the year as a result of re-estimation of unpaid losses
and loss adjustment expenses. This change is the result of ongoing analysis of recent loss development trends.
Original estimates are increased or decreased as additional information becomes known regarding individual
claims. As of March 31, 2012, the reserves were sufficient to cover the sum of the claims and claim reserves
incurred on prior years' claims by $21,289. Some of the Company's A&H contracts are subject to experience
refunds. The accruals for these liabilities reflect the result of any prior year effects in estimating the provision for
losses and loss adjustment expenses.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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9.11

9.2
9.21

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act?

If yes, has the report been filed with the domiciliary state?
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity?
If yes, date of change:

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

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

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

Yes[ ] No[X]

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

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

12/31/2009

12/31/2009

6/14/2011

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

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

N/AT ]

Yes[X] No[

Yes[X] Nol

Yes [

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Yes|[

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

Yes [

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0OCC FDIC SEC

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

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

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

) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

) Compliance with applicable governmental laws, rules and regulations;

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

) Accountability for adherence to the code.

(b
(c
(d
(e

If the response to 9.1 is No, please explain:

Yes[X]

Has the code of ethics for senior managers been amended?

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

Yes [

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

Qo8

Yes [

]

]

]

]

]

]
]

N/AT ]

NAT ]

No [X]

No[X]

No[X]

No[ ]

No[X]

No [X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

PART 1 - FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X] No[ 1]

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: e 0

PART 1 - INVESTMENT

1.

o

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

11.2 If yes, give full and complete information relating thereto:
There are assets subject to Dollar Repurchase Agreements & Pledged as Collateral.

12.  Amount of real estate and mortgages held in other invested assets in Schedule BA: S 3,302,388
13. Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21

14.22 Preferred Stock
14.23  Common Stock
14.24  Short-Term Investments............
14.25 Mortgage Loans on Real Estate....
14.26 All Other

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 aboVe...........cccoccvvevverrecrverrererennnn.

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

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

16. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, IIl - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
Citibank New York, NY

16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ | No[X]

16.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
114537 AEGON USA Investment Management, LLC Cedar Rapids, IA
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

17.2 If no, list exceptions:
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Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)

PART 2 - LIFE & HEALTH
Report the statement value of mortgage loans at the end of this reporting period for the following categories: 2
Long-term mortgages in good standing Amount
14T FaIM MOMGAQES. .....oeoveeeveeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbbt G 0
1,12 RESIABNHAI MOMGAGES. ... vvervvervriisiesiisiissetse ittt sttt s s bbb bbb 888888888888ttt e 0
113 COMMETCIAI MOMGAGES. ... vervveeveieieeiseiseie ettt esse bbbt s s s s st o8 s £ s s A At bbb s ettt B 48,759,441
1,14 Total MOrtgages iN GOOA STANAING..........ccciuiiuriciriteieicteie ittt ettt bbb bbb bt s s bbbttt bbb bbbt na et B 48,759,441
Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUNEA tEIMS...........cvueiiiiieicceie ettt B 0
Long-term mortgage loans upon which interest is overdue more than three months
1,31 FaIM MOMGAQES. .....ooevieirecieesies et s et s bbb bbb bbb bbb B 0
1,32 RESIABNHAI MOMGAGES. ... ovvervveieirisiirieseissetse ettt ettt bbb bbbk 8 8888888t e 0
1.33  Commercial mortgages G 0
1.34  Total mortgages with interest overdue more than three months... e 0
Long-term mortgage loans in process of foreclosure
141 FaIM MOMGAGES. .....oeeiveeereeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbb bbb sen et enes B 0
I T 10 =N T (0PTSRS G 0
143 COMMETCIAI MOMGAGES. ...vervieeeereiieiseeseieeseese et tesse s ss ettt s s e s s s et s s 8 ee s £ e e e e R8RSRt s sttt 3OO 0
144 Total MOrtgages in PrOCESS OF fOMBCIOSUE...........crururrurrieieeieie e et sese sttt ee st st s st s e E e 8 eEeeEebseEsesEeb st ent s e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..covviieiciieeeceteeee ettt LY 48,759,441

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

L3 I o U 0100 To T 3OO SRR
162 RESIHENHAI MOMGAGES. ... uevrivrieiiieiieieteieie ettt bbbt s b8 bR 3R s sttt sk n bt ns
1,63 COMMEICIAI MOMJAGES. . vevrvrererrereeseieeeseeeeseeseseeesetsessesssssssesesse st ess e s ssees s s e e s s sEess s ee s e s E eS8 e84 R £ R s e s s ee st st

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH L0SS PEICENL......vurveirieresriseisesiesess it ssssssesse st s s s ssee s s st ss s s ssees s s es s s £ ee s s s s 8 e e 8 e S seE eS80 8488 SE eSS R R e R s e R R e R s e st ens EenEieEiesiestestntsesiestent st sententaneas 74.0

2.2 A&H COSt CONTAINMENE PEICENL..........ivitiiiiiiei ettt ettt a bbb s st s bbb bbb s a8 s b b8 bbbt s s s s s st s bbb s s s e bs fasbssesetantes et et essenssesns sttt anta 0.0

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?....... Yes[ | No[X]
If yes, please provide the amount of custodial funds held as of the reporting date B 0
Do you act as an administrator for health SAVINGS @CCOUNES?...........c..cciiiiiiieiiesi et et a et s s st s Yes[ | No[X]
If yes, please provide the balance of the funds administered as of the reporting date.. e 0
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Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7
NAIC Federal Type of Is Insurer
Company ID Effective Reinsurance Authorized?

Code Number Date Name of Reinsurer Domiciliary Jurisdiction Ceded (YES or NO)

NONE

Q10




Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories
1

Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
T XF: Y- 11 Yy Y IO Levecvees [ e00reeen 952,638 | oorrennid8,024 {0 | 3,912 |
2. Alaska..... LAK L Lo | oo 178,686 | i 750 [0 | eceiicnnl0 |
3. Arizona.... WAZ Lo | 002,287,813 | 031,346 |0 | 0 |
4. Arkansas. AR Lo | o0 186,106 | 2,125 |0 | eceiicnnl0 | s
5. California. .CA ... Lo | 20...59,424,587 | ........1,410,688 |........ccc0........... 518,305 | ............ 72,144 | ...
6. Colorado..... .CO|...... Lovoreee [ 00000i2,667,735 | 11 119,710 |0 | 0 | 2,787,445
7. Connecticut. LCTH. Livoeoie | 001,968,210 | i 90437 |0 | iiieenl0 | s 1,977,647
8. DEIAWAE........ovivieeieeiese et DE|...... L
9. District of Columbia...........cccevurieerrirrireieiieieie e DC|..... L
10. Florida................. LFL L
11.  Georgia... LGA|.... L
12.  Hawaii. LGHH L
13. lIdaho... ..D]...... L
14.  lllingis.. OO | L
15.  Indiana LaIN L
16. lowa........ LA L
17. Kansas KS|...... L
18.  Kentucky. LWKY L
19. Louisiana WA L
20. Maine...... ME|...... L
21, Maryland.......c.ooeeerecree s MD|...... L
22, MasSaChUSELES.........cccoviveriiieeeresee et MA|...... L
23.  Michigan...... M L
24.  Minnesota WMN|...... L
25, MISSISSIPDI. euereeeeeeeereiseeseeereeeeeeseseseesesssesess s eesessesssesessessesens MS|...... L
26, MISSOU.....cvvecvecrieericiieeieeiete sttt MO|...... L
27. Montana.. MT L
28. Nebraska. .NE]..... L
29. Nevada........ NV L
30. New Hampshire... .NH]..... L
31.  New Jersey..... SN L
32. ICOLuvuevierreiieiesesisssessesessesssssessesssssesssssessessssseeseene s NM s L
33, NEW YOrK.....oooeverererreierienesesseesssssssssssessssessssssesssssssennnens NY | i N
34, North Carolina........c..cccoveuverernerreierierssseriessssessesesiesssseenn NG | i L
35, North Dakota.........ccouevveverereriseseieresssseesesesesssessesesssenenedND | i L
36, ONI0....ceieiererseieiesssessiesssisssessesessesssssesessessssssessessens s OH | i [ ..3,625,655
37. .OK]...... [ .324,550
38, OFBUON....cveeevctce ettt OR|...... Lo [ e 3,907,811
39, Pennsylvania...........ccooceueiieeiiiiereieiees e PA|...... Lo | e 3,022,132
40. Rhode Island... LRI I .150,170
41.  South Carolina. SCl...... [ .1,156,757
42.  South Dakota... SD|...... | IS .216,832
43. Tennessee.. TN|...... | IS .801,437
44, Texas...... JIX | I ,801,741
45.  Utah..... LUTH [ .4,513,668
46.  Vermont.. WVT | IS ..41,922
A7, VINGINIA. oottt VA|..... Leveeeee [ e 3,975,824
48, WaShiNGtON..........ccvvevriiiiereiceee et WA[...... Luvorroes [ e 2,671,992
49.  West Virginia... WV ... [ ...68,022
50. Wisconsin.... LWL I ..2,035,522
51, WYOMING..teiiiieicicieeee et WY |...... L
52, AMENICAN SAMOA......cccviurireireeriierieieissiese st ssssssennas AS|..... N
53. Guam.............. .GU...... L
54.  Puerto Rico...... .PR|...... L
55.  US Virgin Islands........ LV, N
56. Northern Mariana Islands.............ccccoeviereneeienenieseisnrenenes MP | i N
57.  Canada........ccooereeveiernrseeeesesseesssssssssseessessssssessens e ON | v N
58. XXX
59. (@)
90. Reporting entity contributions for employee benefit plans.............. XXX
91. Dividends or refunds applied to purchase paid-up
additions and annUItIES...........cccceveeeeeeerice e e XXX | s 0 [ e [ vieieercieeiieeend0 | 0 |
92. Dividends or refunds applied to shorten endowment or
Premium Paying PEHOG. ........cu.rvuwerurerrereeeneereieeseesseeseeseeseeseeeseenees e XXX | e 0 | oeveeeeeeeieeennd e 0 e
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS...........eveeecurrerneenseneereeseeesseseieesenessenns XXX s [ 29,573 |0 0 0 |
94.  Aggregate other amounts not allocable by State XXX JROTSTRSRTROoos 0 I [FUUROOUURUROORTROOR o I OUOOROOUSRUROUTRRORURTRORUR 0 I [PUUROURURRURSORURROROR | I [PUUORORRRROON
95.  Totals (Direct BUSINESS).........cccerreverrererericrrans o [ XXX
96. Plus Reinsurance Assumed [0, GO [FOOOOORRTRovron | [FUPTOROROROROYRURRON I FOURTRORORRORORROROURURROROR | I [PUUTRORURORORUROON I [PPOORTRORROROR
97. Totals (All Business)........ XXX ....174,658,766
98. Less Reinsurance Ceded.... XXX vy 187, .. ..3,143,833 | o0 | 53,619,564
99. Totals (All Business) less Reinsurance Ceded...........c.ccoeverernnnnn XXX ....116,505,071 ....121,039,202
DETAILS OF WRITE-INS
5801. ANTIGUA AND BARBUDA..........ccoosvvrrirerireieriesissse e sesanes ...149
5802. ARGENTINA
5803. AUSTRALIA. ...ttt
5898. Summary of remaining write-ins for line 58 from overflow page.... | ....
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................
9498. Summary of remaining write-ins for line 94 from overflow page.... | ....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

&

ez e \WESTERN RESERVE LIFE ASRY

PART 1 — ORGANIZATIONAL CHART

VERENIGING AEGON, NETHERLANDS MEMBERSHIP ASSOCIATION

AEGON N.V.

- AEGON NEDERLAND N.V.
- AEGON NEVAK HOLDING B.V.
- AEGON DERIVATIVES N.V.
- AEGON INTERNATIONAL B.V.
T.:m AEGON TRUST
L TRANSAMERICA CORPORATION
- AEGON U.S. HOLDING CORPORATION
- AEGON MANAGEMENT COMPANY

L RIVER RIDGE INSURANCE COMPANY

> SHORT HILLS MANAGEMENT COMPANY
FAEGON USA, LLC

- AEGON FUNDING COMPANY LLC
- AUSA HOLDING COMPANY
L AUSA PROPERTIES, INC.
- AEGON USA ASSET MANAGEMENT HOLDING, LLC
L AEGON USA INVESTMENT MANAGEMENT, LLC
- PRISMA HOLDINGS, INC. |
- PRISMA HOLDINGS, INC. It
- TRANSAMERICA INVESTMENT MANAGEMENT, LLC
L AEGON USA REALTY ADVISORS, LLC
ﬁ>x> EQUITABLE AGRIFINANCE, LLC
AEGON USA REAL ESTATE SERVICES, INC.
- AEGON USA REALTY ADVISORS OF CALIFORNIA, INC.
- YARRA RAPIDS MANAGEMENT, LLC
- AEGON ASSET MANAGEMENT SERVICES, INC.
L WORLD FINANCIAL GROUP, INC.
L INNERGY LENDING, LLC
- WFG CHINA HOLDINGS, INC.
L BEIJING DAFU INSURANCE AGENCY CO. LTD.
-WFG PROPERTIES HOLDINGS, LLC
L WFG REINSURANCE LIMITED
- TRANSAMERICA REALTY SERVICES, LLC
AEGON-CMF GP, LLC
REALTY INFORMATION SYSTEMS, INC.
TRANSAMERICA AFFORDABLE HOUSING, INC.
TRANSAMERICA MINERALS COMPANY
- AUSACAN LP
-CREDITOR RESOURCES, INC.
CRI CANADA INC.
CRI SOLUTIONS, INC.
- DIVERSIFIED RETIREMENT CORPORATION
DIVERSIFIED INVESTMENT ADVISORS, INC.
DIVERSIFIED INVESTORS SECURITIES CORP.
DIVERSIFIED ACTUARIAL SERVICES, INC.
CLARK, LLC
L CLARK CONSULTING, LLC
CBC INSURANCE REVENUE SECURITIZATION, LLC
CLARK/BARDES (BERMUDA)} LTD.
CLARK INVESTMENT STRATEGIES, INC.
CLARK SECURITIES, INC.
CRG INSURANCE AGENCY, INC.
- nVISION FINANCIAL, INC
-INVESTORS WARRANTY OF AMERICA, INC.
IWA COMMERCIAL VENTURE, LLC
INTERSTATE NORTH OFFICE PARK OWNER, LLC
PSL ACQUISITIONS, LLC
PSL ACQUISITIONS OPERATING, LLC
THH ACQUISITIONS, LLC
- TRANSAMERICA AGENCY NETWORK, INC.
L ONCOR INSURANCE SERVICES, LLC
- MASSACHUSETTS FIDELITY TRUST COMPANY
- MONEY SERVICES, INC.
LTRANSAMERICA USA TRAVEL AND CONFERENCE SERVICES, LLC
- AEGON DIRECT MARKETING SERVICES INTERNATIONAL, INC.
- MONUMENTAL GENERAL ADMINISTRATORS, INC.
L TRANSAMERICA RESOURCES, INC.
- TRANSAMERICA RETIREMENT SERVICES CORPORATION
- TRANSAMERICA CAPITAL, INC.
- TRANSAMERICA FINANCIAL ADVISORS, INC.
- TRANSAMERICA FUND SERVICES, INC.
- UNIVERSAL BENEFITS, LLC
- ZAHORIK COMPANY, INC.
- GLOBAL PREFERRED RE LIMITED

@r

FEDERAL NAIC CO.
IDNUMBER CODE

Foreign
Foreign
Foreign
Forelgn
Foreign
51-6513848
42-1484983
13-3350744
35-1113520
20-0877184
42-1338496
42-1310237
42-1489646
52-1549874
27-1275705
52-1549874
42-1310237
20-1063558
20-1063571
06-1564377
42-1205796
32-0342677
61-1098396
20-5023693
42-1205796
39-1884868
42-1518386
20-1250486
20-2541057
Foreign
20-2133638
Forelgn
94-3026780
94-3026780
42-1418160
94-3252196
95-3945408
Foreign
42-1079584
Foreign
652-1363611
13-3689044
13-3689044
13-3696753
04-2770684
52-2103926
50-2103928
73-1652928
Foreign
38-3768457
95-4295824
95-4123166
35-2283987
42-1154276

42-1154276

42-1154276
61-1513662
26-2311888
42-0947998
42-1079580
42-1079580
52-1291367
52-1243288
52-1525601
31-1281022
95-3141953
59-2476008
59-3403587
42-1334744
95-2775959
98-0164807

DOMICILE ~ FQOTNOTE

Netherlands 1
Netherlands
Netherlands
Netherlands
Netherlands

DE

DE

DE

IN

vT

NJ

1A

DE

DE
China 4
GA
Bermuda 5
DE
DE
1A
CA
CA
Canada 6
Mi
Canada
MD
DE
DE
DE
MA
DE
DE
DE
Bermuda
DE
CA
CA
1A
1A

Bermuda
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 — ORGANIZATIONAL CHART

@f21

= AEGON INTERNATIONAL B.V. Foreign Netherlands
- THE AEGON TRUST 51-6513848 DE
L TRANSAMERICA CORPORATION 42-1484983 DE
*AEGON U.S. HOLDING CORPORATION 13-3350744 DE
L AEGON USA, LLC 42-1310237 1A
T.I>zm>z_mm_0> ADVISORS LIFE INSURANCE COMPANY 91-1325756 79022 AR
= TRANSAMERICA ADVISORS LIFE INSURANCE COMPANY OF NEW YORK 16-1020455 82848 NY
"RCC NORTH AMERICA LLC 13-3256226 DE
F SOUTHWEST EQUITY LIFE INSURANCE COMPANY 86-0455577 98426 AZ
- STONEBRIDGE CASUALTY INSURANCE COMPANY 31-4423946 10952 OH
* TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY 36-6071399 70688 NY
F TRANSAMERICA INTERNATIONAL HOLDINGS, INC. 94-2873401 DE
ﬁ.:x_ CANADA HOLDING, LLC IA
TIHI MEXICO, S. DE R.L. DE C.V. Forelgn Mexico
> TRANSAMERICA ANNUITY SERVICE CORPORATION 85-0325648 NM
- TRANSAMERICA LIFE INSURANCE COMPANY 39-0989781 86231 1A
L TLIC RIVERWOOD REINSURANGCE INC. 45-3193055 14146 1A
- REAL ESTATE ALTERNATIVES PORTFOLIO 3A, INC 20-1627078 DE
FD TLIC, LIMITED LIABILITY COMPANY 01-0969916 NY
LFD TLICLTD United Kingdom
= MALIBU LOAN FUND, LTD DE
=ASIA INVESTMENTS HOLDINGS, LIMITED Foreign Hong Kong
L ASIA BUSINESS CONSULTING COMPANY Foreign China
> TRANSAMERICA CONSULTORA Y SERVICIOS LIMITADA Foreign Chile
F TRANSAMERICA LIFE (BERMUDA) LTD. 98-0481010 Bermuda
»ZERO BETA FUND, LLC 26-1298094 DE
FAEGON FINANCIAL SERVICES GROUP, INC. 41-1479568 MN
AEGON ASSIGNMENT CORPORATION 42-1477359 L
AEGON ASSIGNMENT CORPORATION OF KENTUCKY 61-1314968 KY
TRANSAMERICA RETIREMENT MANAGEMENT, INC. 42-1527720 MN
l"AEGON MANAGED ENHANCED CASH, LLC 30-0445264 DE
- AMERICAN BOND SERVICES, LLC 39-0989781 1A
- PRIMUS GUARANTY, LTD. Foreign Bermuda
" REAL ESTATE ALTERNATIVES PORTFOLIO 1, LLC 75-2980951 DE
- REAL ESTATE ALTERNATIVES PORTFOLIO 2, LLC 02-0685017 DE
" REAL ESTATE ALTERNATIVES PORTFOLIO 3, LLC 20-1378364 DE
- REAL ESTATE ALTERNATIVES PORTFOLIO 4 HR, LLC 20-3878375 DE
=REAL ESTATE ALTERNATIVES PORTFOLIO 4 MR, LLC 20-3878417 DE
=BAY AREA COMMUNITY INVESTMENTS I LP 94-3392750 CA
- LIFE INVESTORS ALLIANCE LLC 42-1483973 DE
-LIICA HOLDINGS, LLC 42-0191090 DE
LLiCARE I,INC 20-5984601 vT
=LICA RE ll, INC 20-5927773 vT
=CHICAGO COMMUNITY HOUSING FUND |, LLC 39-0989781 DE
> CUPPLES STATE LIHTC INVESTORS, LLC 20-4498171 DE
> TRANSAMERICA OAKMONT CORPORATION 94-2993381 CA
=WORLD FINANCIAL GROUP HOLDING COMPANY OF CANADA INC. Foreign Canada
WFG SECURITIES OF CANADA INC. Foreign Canada
WORLD FINANCIAL GROUP SUBHOLDING COMPANY OF CANADA INC. Foreign Canada
L WORLD FINANCIAL GROUP INSURANCE AGENCY OF CANADA INC Foreign Canada
- TRANSAMERICA INTERNATIONAL RE (BERMUDA) LTD. 98-0199561 Bermuda
L TRANSAMERICA INT'L RE ESCRITORIO DE REPRESENTACAQO NO BRASIL LTD Foreign Brazil
UNITED FINANCIAL SERVICES, INC. 52-1263786 MD
FWESTERN RESERVE LIFE ASSURANCE CO. OF OHIO 43-1162657 91413 OH
l* TRANSAMERICA ASSET MANAGEMENT, INC. 59-3403585 FL
- WORLD FINANCIAL GROUP INSURANCE AGENCY, INC. 95-3809372 CA
WFG INSURANCE AGENCY OF PUERTO RICO, INC. 66-0621281 PR
WORLD FINANCIAL GROUP INSURANCE AGENCY OF HAWALL, INC. 99-0277127 HI
WORLD FINANCIAL GROUP INSURANCE AGENCY OF MASSACHUSETTS, INC. 04-3182849 MA
WORLD FINANCIAL GROUP INSURANCE AGENCY OF WYOMING, INC 42-1519076 wYy
WFG PROPERTY & CASUALTY INSURANCE AGENCY, INC. 68-2270942 GA
L WFG PROPERTY & CASUALTY INSURANCE AGENCY OF NEVADA, INC. 88-0422325 NV
=|INTERSECURITIES INSURANCE AGENCY, INC 42-1517005 CA
=COMMONWEALTH GENERAL CORPORATION 51-0108922 DE
- TRANSAMERICA PACIFIC INSURANCE COMPANY, LTD 94-3304740 HI
- TRANSAMERICA STABLE VALUE SOLUTIONS INC. 27-0648897 DE
=AEGON INSTITUTIONAL MARKETS, INC. 61-1085329 DE
LNEW MARKETS COMMUNITY INVESTMENT FUND, LLC 20-3318246 1A
- AEGON STRUCTURED SETTLEMENTS, INC. 61-1068209 KY
FAFSG SECURITIES CORPORATION 23-2421076 PA
= FINANCIAL PLANNING SERVICES, INC. 23-2130174 Dc
= GARNET ASSURANCE CORPORATION II 14-1893533 1A
> AEGON ALLIANCES, INC. 56-1358257 VA
FMONUMENTAL LIFE INSURANCE COMPANY 52-0419790 66281 1A
= AEGON DIRECT MARKETING SERVICES, INC. 42-1470697 MD
TRANSAMERICA AFFINITY SERVICES, INC. 42-1523438 MD
TRANSAMERICA INTERNATIONAL DIRECT MARKETING CONSULTANTS, LLC SMLLC MD
L AEGON DIRECT & AFFINITY MARKETING SERVICES (THAILAND}), LTD. Foreign Thailand
- AMTAX HOLDINGS 609, LLC DE
"BAY STATE COMMUNITY INVESTMENTS |, LLC 52-0419790 DE
BAY STATE COMMUNITY INVESTMENTS If, LLC 52-0419790 DE
MCDONALD CORPORATE TAX CREDIT FUND IV LIMITED PARTNERSHIP DE
FTAHP FUND 1, LLC 52-0419790 DE
 TRANSAMERICA PYRAMID PROPERTIES, LLC 52-0419790 1A
= TRANSAMERICA REALTY INVESTMENT PROPERTIES, LLC 52-0419790 DE
- STONEBRIDGE BENEFIT SERVICES, INC. 75-2548428 DE
FSTONEBRIDGE GROUP, INC. 75-2664959 DE
=STONEBRIDGE LIFE INSURANCE COMPANY 03-0164230 65021 vT
MLIC RE |, INC. 01-0930908 vT
PEOPLES BENEFIT SERVICES, LLC 23-1705984 PA
PINE FALLS RE, INC. 26-1552330 vT
STONEBRIDGE REINSURANCE COMPANY 61-1497252 vT
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AEGON N.V.
L AEGON INTERNATIONAL B.V.

- THE AEGON TRUST
L TRANSAMERICA CORPORATION
ARC REINSURANCE CORPORATION
PYRAMID INSURANCE COMPANY, LTD.
TRANSAMERICA CORPORATION (OREGON)
TRANSAMERICA FINANCE CORPORATION
TRANSAMERICA LEASING HOLDINGS, INC.
TRANSAMERICA COMMERCIAL FINANCE CORPORATION, |
TCFC AIR HOLDINGS, INC.
L TRANSAMERICA AVIATION, LLC
TCFC ASSET HOLDINGS, INC.
TCF ASSET MANAGEMENT CORPORATION
TRANSAMERICA ACCOUNTS HOLDING CORPORATION
TRANSAMERICA CONSUMER FINANCE HOLDING COMPANY
L TRANSAMERICA HOME LOAN
TRANSAMERICA DISTRIBUTION FINANCE OVERSEAS, INC.
TRANSAMERICA SMALL BUSINESS CAPITAL, INC.
TRANSAMERICA VENDOR FINANCIAL SERVICES CORPORATION
- AEGON DMS HOLDING B.V.
|- AEGON DIRECT & AFFINITY MARKETING SERVICES LIMITED
L AEGON DIRECT MARKETING SERVICES INSURANCE BROKER (HK) LIMITED
- CANADIAN PREMIER HOLDINGS LTD
CANADIAN PREMIER LIFE INSURANCE COMPANY
CONSUMER MEMBERSHIP SERVICES CANADA INC.
LEGACY GENERAL INSURANCE COMPANY
SELIENT INC.
- CORNERSTONE INTERNATIONAL HOLDINGS LTD
AEGON DIRECT MARKETING SERVICES EUROPE LTD
ERFAHRUNGSSCHATZ GMBH
STONEBRIDGE INTERNATIONAL INSURANCE LTD
- AEGON DIRECT MARKETING SERVICES KOREA CO., LTD.
- TRANSAMERICA DIRECT MARKETING ASIA PACIFIC PTY LTD
TRANSAMERICA INSURANCE MARKETING ASIA PACIFIC PTY LTD
AEGON DIRECT MARKETING SERVICES AUSTRALIA PTY LTD
- AEGON DIRECT MARKETING SERVICES MEXICO S.A. DE C.V.
- AEGON DIRECT MARKETING SERVICES MEXICO SERVICIOS S.A. DE C.V.
- AEGON DIRECT MARKETING SERVICES JAPAN K.K.
- AEGON DIRECT MARKETING SERVICES, INC
L AEGON LIFE INSURANCE AGENCY, INC.
- TRANSAMERICA AFFINITY MARKETING CORRECTORA DE SEGUROS LTDA
- TRANSAMERICA DIRECT MARKETING CONSULTANTS PRIVATE LIMITED
- TRANSAMERICA HOLDING B.V.
- AEGON IRELAND HOLDING B.V.
L AEGON SERVICES (DUBLIN) LIMITED
LTRANSAMERICA LIFE INTERNATIONAL (BERMUDA) LTD.
- AEGON ASSET MANAGEMENT (CANADA) B.V.
AEGON CAPITAL MANAGEMENT INC.
AEGON FUND MANAGEMENT INC
L AEGON CANADA HOLDING B.V.
L AEGON CANADA ULC
L TRANSAMERICA LIFE CANADA

Q22

Foreign
Foreign
51-6513848
42-1484983
99-0300081
98-0087891
98-6021219
95-1077235
13-3452993
94-3054228
32-0092333

32-0092334
84-0642550
36-4162154
95-4631538
95-4390993
36-4254366
36-4251204
36-4134790
Forelgn
Foreign
Foreign
3040155
140478595
Forelgn
140478637
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
08-2507515
08-2524730
08-2524785
Foreign
Foreign
Foreign
42-1470697
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Forelgn
Foreign
Foreign
Foreign
Foreign
Foreign

Netherlands
Netherlands
DE
DE
Hl
HI
OR
DE
DE
DE
DE
DE
DE
DE
DE
DE
CA
DE
DE
DE
Netherands
Hong Kong
Hong Kong
Canada
Canada
Canada
Canada
Canada
United Kingdom
United Kingdom
Germany
United Kingdom
Korea
Australia
Australia
Australia
Mexico
Mexico
Japan
Taiwan
Taiwan
Brazil
Indla
Netherlands
Netherlands
Ireland
Bermuda
Netherlands
Canada
Canada
Netherlands
Canada
Canada
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Organizational Chart Footnotes:

Ownership is 100% unless otherwise noted. Inclusion of an entity does not necessarily signify control.
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Vereniging AEGON holds voting power in the Common, Preferred A and Preferred B stock of AEGON N.V. totaling 22.126%.
Members: AEGON USA Realty Advisors, LLC (50%); non-affiliate of AEGON (50%)

Members are: World Financial Group, Inc. (50%); non-affiliate of AEGON, (50%)

WFG China Holdings, Inc. owns 10%; the remaining 90% is owned by a non-AEGON associated individual

51% owned by World Financial Group, Inc.; remaining 49% is annually offered to independent contractors associated with
WFG Reinsurance Limited

General Partner - AUSA Holding Company (1%}; Limited Partner - AEGON USA, LLC. (99%)
Members are: Investors Warranty of America, Inc. (99.9%); non-affiliate of AEGON (0.1%)

AUSA Holding Company owns 51.60%; AEGON Asset Management Services, Inc. owns 37.62%; Transamerica
International Holdings, Inc. owns 10.78%

AUSA Holding Company owns 56%; Westem Reserve Life Assurance Co. of Ohio owns 44%

RCC Group: FGH USA, LLC; ALH Properties Eight, LLC; ALH Properties Eleven, LLC; ALH Properties Four, LLC;

ALH Properties Nine, LLC; ALH Properties Seven, LLC; ALH Properties Seventeen, LLC; ALH Properties Sixteen, LLC;
ALH Properties Ten, LLC; ALH Properties Twelve, LLC; ALH Properties Two, LLC; FGH Realty Credit, LLC;

FGP West Street Two, LLC; FGP 90 West Street, LLC; FGP West Mezzanine, LLC; FGP Waest Street, LLC; Fifth FGP,
LLC; First FGP, LLC; Fourth FGP, LLC; Second FGP,LLC; Seventh FGP, LLC; The RCC Group, Inc.

100% of the voting common stock owned by AEGON USA, LLC is allocated 75% of total cumulative vote. Participating
common stock (100% owned by non-AEGON shareholders) is allocated 25% of the total cumulative vote.

14,391 shares of Common Stock and 38,609 shares of Preferred Stock owned by AEGON USA, LLC; 2,075 shares of
Common Stock and 5,566 shares of Preferred Stock owned by Transamerica Life Insurance Company

95% owned by Transamerica International Holdings, Inc.; 5% owned by Transamerica Life Insurance Company

676,190 shares Common Stock owned by Transamerica Intemational Holdings, Inc.; 86,590 shares of Preferred Stock
owned by Transamerica Corporation; 30,564 shares of Preferred Stock owned by AEGON USA, LLC.

Gamet Subsidiaries: Gamet Assurance Corporation, Gamet Assurance Corporation lll, Gamet Community Investments |ll,
LLC, Gamet Community Investments XVIIl, LLC, Gamet Community Investments XX, LLC, Gamet Community Investments
XXIV, LLC, Gamet Community Investments XXV, LLC, Garnet Community Investments XXVI, LLC, Gamet Community
Investments XXVII, LLC, Gamet Community Investments XXVIII, LLC, Gamet Community Investments XXIX, LLC, Gamet
Community Investments XXX, LLC, Gamet Community Investments XXXI, LLC, Gamet Community Investments XXXII, LLC,
Gamet Community Investments XXXIll, LLC, Gamet Community Investments XXXIV, LLC

Members: Transamerica Life Insurance Company (52.6%); Monumental Life Insurance Company (37.0%);
Transamerica Financial Life Insurance Company (9.4%); Stonebridge Life Insurance Company (1%)

This is a Fund that Transamerica Life Insurance Company and Monumental Life Insurance Company are investors in.

Chilean LLC: Partners are Transamerica Life Insurance Company (95%); Transamerica International
Holdings, Inc. (5%)

Members: Transamerica Life Insurance Company (82.35%); Monumental Life Insurance Company (16.16%);
Transamerica Financial Life Insurance Company (1.49%). Manager: AEGON USA Investment Management LLC.

Members: Transamerica Life Insurance Company (91.1%); Monumental Life Insurance Company (8.9%)

Partners are: Transamerica Life Insurance Company (13.1%) and non-affiliates of AEGON (58.8%). The remaining
28.1% of stock is publicly owned.

Members: Transamerica Life Insurance Company (90.96%); Monumental Life Insurance Company (6.30%);
Transamerica Financial Life Insurance Company (2.74%). Manager: AEGON USA Realty Advisors, LLC

Members: Transamerica Life Insurance Company (90.25%); Transamerica Financial Life Insurance Company (7.5%);
Stonebridge Life Insurance Company (2.25%). Manager: AEGON USA Realty Advisors, LLC

Members: Transamerica Life Insurance Company (73.4%); Monumental Life Insurance Company (25.6%);
Stonebridge Life Insurance Company (1%). Manager: AEGON USA Realty Advisors, LLC

Members: Transamerica Life Insurance Company (64%); Monumentat Life Insurance Company (32%);
Transamerica Financial Life Insurance Company (4%). Manager: AEGON USA Realty Advisors, LLC

Partners: Transamerica Life Insurance Company (70%); Monumental Life Insurance Company (30%)

50% owned by World Financial Group Holding Co. of Canada, Inc.; 50% owned by World Financial Group Subholding
Co. of Canada, Inc.

Quotaholders: Transamerica International Re (Bermuda) Ltd. (95%) and Transamerica International Holdings,
Inc. (5%)

United Financial Sercives, Inc. is doing business in the state of West Virginia as Monumental Financiat Services, Inc.
Westemn Reserve Life Assurance Co. of Ohio owns 77%; AUSA Holding Company owns 23%

26,000 shares of common stock owned by Commonwealth General Corporation; 1,000 shares of common stock owned by
Transamerica International Holdings, Inc.

Ownership: 50% AEGON Institutional Markets, Inc.; 50% AEGON USA Realty Advisors, LLC

Ownership: 87.72% Commonwealth Genera! Corporation (8,585.39 shares of Class A Common Stock; 3,232.78 shares
of Class B Common Stock); 12.28% AEGON USA, LLC (1,206.25 shares of Class A Common Stock; 454.21 shares of
Class B Common Stock)

Gamet Subsidiaries: Gamet Community Investments, LLC, Gamet Community Investments I, LLC, Gamet Community
Investments IV, LLC, Gamet Community Investments V, LLC, Gamet Community Investments VI, LLC, Garnet Community
Investments VI, LLC, Gamet Community Investments VIII, LLC, Gamet Community Investments IX, LLC, Gamet Community
Investments X, LLC, Gamet Community Investments XI, LLC, Gamet Community Investments XIl, LLC.

Monumental Life Insurance Company owns 103,324 shares; Commonwealth General Corporation owns 37,161 shares
Members: ADMS Representative (51%); AEGON Direct Marketing Services, Inc. (49%)

Members: Transamerica Intemational Direct Marketing Consultants, LLC (97%); various ADMS representatives (3%)
Monumental Life Insurance Company - 100% Member; TAH Pentagon Funds, LLC - non-owner manager.

Sole Member: Monumental Life Insurance Company; Manager: Transamerica Affordable Housing, Inc.
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38)
39)

40)

41)
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43)
44)

Partners: Monumental Life Insurance Company - 99.9% General Partner; TAH-McD IV, LLC - 0.10% General Partner

Members: Monumental Life Insurance Company (100%); Transamerica Affordable Housing, Inc. (non-owner special member);
TAH Pentagon Funds, LLC (non-owner manager)

1,250 shares of Redeemable Preference Stock owned by Transamerica Intemational Holdings, Inc.; 120,000 shares of
Common Stock owned by Transamerica Corporation

AEGON Mexico Holding B.V. owns 49,999 shares; AEGON DMS Holding B.V. owns 1 share

AEGON DMS Holding B.V. owns 749,000 quota shares; AEGON Intemational B.V. owns 1 quota share

AEGON DMS Holding B.V. owns 99.95%; ADMS representative owns .05%

AEGON Canada Holding B.V. owns 168,250,002 shares of Common Stock; 1,500 shares of Series !l Preferred Stock:

2 shares of Series |ll Preferred stock. TIHI Canada Holding, LLC owns 1,441,941.26 shares of Class B-Series | Preferred
Stock
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Statement as of March 31, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

€10

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
OWNERSHIP
0uoerriens | e 00000...... 56-1358257 | 0.....c.cvvvee. 0ueeereieiees [ AEGON ALLIANCES, INC........ccoovvererrreireirerniane VA......... NIA.....ccooee. COMMONWEALTH GENERAL CORPORATION|BOARD | ..... 100.00 |AEGON N.V...ooiiiieseee s [
OWNERSHIP
0uvvrrriens | e s 00000...... | coreerrererrrnns [0S 0uveereieiees [ e AEGON ASSET MANAGEMENT (CANADA) B.V... |NL............. NIA...cconen. AEGON INTERNATIONAL B.V.....covvvvrrierrne. BOARD | ... 100.00 |AEGON N.V..ooiiieiseessese s [ S
OWNERSHIP
0uveireieis | e s 00000...... 30-1884868 |0................. 0o e AEGON ASSET MANAGEMENT SERVICES, INC. | DE............ NIA....ccoove. AUSA HOLDING COMPANY.......coeverirrriirinnnns BOARD | ... 100.00 |AEGON N.V..oovoiicseeeese s [ S
AEGON ASSIGNMENT CORPORATION OF OWNERSHIP
0uvoveieis | e 00000...... 61-1314968 | 0................. 0uveeieiees e KENTUCKY [ S NIA......ccoo.... AEGON FINANCIAL SERVICES GROUP, INC.. [BOARD | ... 100.00 |AEGON NV [
OWNERSHIP
0uerriees | e s 00000...... 42-1477359 | 0....cvvvvvnne 0uverereiees e AEGON ASSIGNMENT CORPORATION............... [ NIA.....ccoove.. AEGON FINANCIAL SERVICES GROUP, INC.. [BOARD | ... 100.00 |AEGON N.V...oovoiiesee s [ S
OWNERSHIP
0uvoeveieis | e 00000...... | ccovrerererrrnas O 0uveeieees e AEGON CANADA HOLDING B.\V.......cccvvverriae. NL.oooreee NIA......cccoo.... AEGON INTERNATIONAL B.V......ccovvevrrerree. BOARD | ... 100.00 |AEGON NV [ R
OWNERSHIP
0uvteireiers | e s 00000...... | .coverrererrrrans O . |AEGON CANADA ULC.......ccoeverirrieiereiiiereiane CN..cvvvrve NIA....ccoone. AEGON CANADA HOLDING B.V..... BOARD | ... 100.00 |AEGON NV [
AEGON ASSET MANAGEMENT (CANADA) OWNERSHIP
0uereveis | e s 00000...... | covvererrrrnas 0o 0o e AEGON CAPITAL MANAGEMENT, INC................ CN...oevove NIA.....ccccoo.... B.V. BOARD | ... 100.00 |AEGON NV [
OWNERSHIP
0uvoveieis | e 00000...... | ccocvererrrrnas [0S 0uveeeieiees e AEGON DERIVATIVES N.V......oviiceiceeie [\ NIA........c...... AEGON N.V....ooiiieeee e BOARD | ... 100.00 |AEGON NV [ R
AEGON DIRECT & AFFINITY MARKETING OWNERSHIP
0uevrereis | e s 00000...... | ceorerrereeeriens | Oceeereieceees | Qe e SERVICES LIMITED NIA.....cccoo.... AEGON DMS HOLDING B.V.....c.ccveveiverercrn BOARD AEGON NV
AEGON DIRECT & AFFINITY MARKETING TRANSAMERICA INTERNATIONAL DIRECT | OWNERSHIP
0uvorvereis | e s 00000...... | covereererereens | Ocoeeeicceees | Qe e SERVICES (THAILAND), LTD. NIA........c...... MARKETING CONSULTANTS, LLC. BOARD AEGON NV
AEGON DIRECT MARKETING SERVICES TRANSAMERICA DIRECT MARKETING ASIA | OWNERSHIP
0uvevereis | e s 00000...... {08-2524785 | 0.......ccovcveee | Qo [ v AUSTRALIA PTY., LTD. NIA.....cccoo.... PACIFIC PTY, LTD. BOARD AEGON NV
AEGON DIRECT MARKETING SERVICES CORNERSTONE INTERNATIONAL OWNERSHIP
0neevvrreis | e s 00000...... | ceveereereeereens | Qe | Qs e EUROPE, LTD. NIA............... HOLDINGS, LTD. BOARD AEGON NV
AEGON DIRECT MARKETING SERCIVES AEGON DIRECT & AFFINITY MARKETING OWNERSHIP
0uveeees | e s 00000...... | covereereerereee | O | Qs e INSURANCE BROKER (HK), LTD. NIA.............. SERVICES LIMITED BOARD AEGON NV,
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0uvevrveis | e s 00000...... {52-1291367 | 0.....coccvevveee | Qe | v INTERNATIONAL, INC. NIA............. AUSA HOLDING COMPANY.......ccceoirirriririinns BOARD AEGON NV
AEGON DIRECT MARKETING SERCIVES OWNERSHIP
0ueoeeerees | e s 00000...... | ceveereererrereee | O | Qs e JAPAN K K. NIA.............. AEGON DMS HOLDING B.V.......cocveirercra BOARD AEGON NV,
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0uvevereis | e s 00000...... . |KOREA CO., LTD. NIA.............. AEGON DMS HOLDING B.V........ BOARD AEGON NV
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0ueevevees | e s 00000...... | ceovereererereee | O | Qe e MEXICO SERVICIOS, S.A. DE C.V. NIA.....cccc..... AEGON DMS HOLDING B.V......c.coovcverrerercra BOARD AEGON NV,
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0neeveveees | e s 00000...... | covereereerereee | O | Qs e MEXICO, S.A.DEC.V. NIA.......c...... AEGON DMS HOLDING B.V.......oovevevrerrcrna BOARD AEGON NV,
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Statement as of March 31, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
OWNERSHIP
................................................................... 00000......{42-1470697 |0.......c.ccceeoee | Ouervevevecreees | cvereveveereeiineee... | AEGON DIRECT MARKETING SERVICES, INC... |TW............|NIA............... |[AEGON DMS HOLDING B.V............c.ccc..c.......... | BOARD +....100.00 |AEGON N.V...coocviviercreeeeeseeeeeeeesereeennns | O,
OWNERSHIP
................................................................... 00000...... {42-1470697 |0.......c.ccceeoeo | Ourcveverecreces | coverevereeevieiennen.. | AEGON DIRECT MARKETING SERVICES, INC... |MD............|NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. [BOARD v 13.50 [AEGON N.V...oooviiirivinrnnrernensseiisnesnnisenns | Oueveneinns
OWNERSHIP
................................................................... 00000......{42-1470697 |0.........ccceece. | Ourrvevevcreees | coverevereeeeiineee... | AEGON DIRECT MARKETING SERVICES, INC... |MD............|NIA............... | COMMONWEALTH GENERAL CORPORARION BOARD 1erei26.50 [AEGON N.V....ooovvoviiinrnenerninineneireensnnineenns | Ouvvireinns
OWNERSHIP
................................................................... 00000...... [ ccoeereerrerereene | Oceeereerceenes | Qe [ eveeeeeieeeeeieieee. |AEGON DMS HOLDING B.V........coccveveveevevvieees |NLoooeeee . [NIAL.............. |[AEGON INTERNATIONAL B.V.......................... |BOARD +....100.00 |AEGON N.V.....ovvvievceeeeeseeveeseesevenennns | O,
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [41-1479568 |0..........cceoee | Ouvererrerevees [ cvverveeeireieneeee. |[AEGON FINANCIAL SERVICES GROUP, INC...... [MN............|NIA............... | COMPANY BOARD +..100.00 [AEGON N.V...oiiiiiesierseeiesneseisessnenennnes | Qi
AEGON ASSET MANAGEMENT (CANADA) OWNERSHIP
................................................................... 00000...... [ .coeereeeeiereene | Qe | Qe [ v, | AEGON FUND MANAGEMENT, INC.........c.cceeoeeee. |CNucceo [NIAL....... | BV BOARD +...100.00 |AEGON N.V...c.ovovvievereeeeeseereeeeesereneninns | O,
OWNERSHIP
................................................................... 00000......{42-1489646 |O.................| 0001160709 ..............c.c0ou.e... |AEGON FUNDING COMPANY, LLC..........cccecoeeer. | DE.eee [ NIA.............. JAEGON USA, LLC........cocoovvevrvrerenneirenennn. | BOARD +.0.100.00 |AEGON N.V..ooocvviviiinineresreeenessennennnnns | Qe
OWNERSHIP
................................................................... 00000......|61-1085329 |0................. . | AEGON INSTITUTIONAL MARKETS, INC............. | DE............ NIA............... | COMMONWEALTH GENERAL CORPORATION|BOARD +.100.00 [AEGON N.V...ooioiiriesinnnereiesnnieisssnnenennnes | Qv
OWNERSHIP
................................................................... 00000...... [ ccoveererreerres | Qoo | O [eveviiereecsiieeee. |AEGON INTERNATIONAL B.V....ovovivivvvieneieniees [NLiisriscees [UIP o . JAEGON NV | BOARD +.0.100.00 |AEGON N.V..oooovvivirninrnnenseeensssenensnnns | Qe
OWNERSHIP
................................................................... 00000...... [ ecoverrerrerees | Ocevrrreviiens | O [ e, | AEGON IRELAND HOLDING B.V.........ccocovvvcvecees [NLooeeeeeo. | NIAL.............. |[AEGON INTERNATIONAL B.V.............ccceene.... |BOARD +...100.00 |AEGON N.V..coooiiivieievinerenneeenessensennnnns | Qi
OWNERSHIP
................................................................... 00000...... [ ccoveereereeeres | Ocevreirerveiens | O [ evevviescseeiene. | AEGON LIFE INSURANCE AGENCY, INC........... | TW............|NIA............... |[AEGON DIRECT MARKETING SERVICES INC.|BOARD +.0.100.00 |AEGON N.V..cooovvivieirnrsnreneeeenessenrennnnns | Qe
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ 30-0445264 | 0.........ccccooee | Ourrrvvrerrerrens [ evevrerrereniener. | AEGON MANAGED ENHANCED CASH, LLC....... |DE............ [NIA............... [ COMPANY BOARD 10e91.10 [AEGON NuVoiieiccceieiesssneessisnenennnes | Qi
OWNERSHIP
................................................................... 00000...... [ 30-0445264 | 0.........ccccocee | Ourrvvrerrereves [ cvevieireseeiene. | AEGON MANAGED ENHANCED CASH, LLC....... |DE............ [NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. |BOARD veeeeeen8.90 [AEGON N.V.iiiieicevieieseseessienensnnes | O
OWNERSHIP
................................................................... 00000...... {35-1113520 | 0....cccceceeeerre | Ourrrvrerrcrrees [ evevierevenieneen. | AEGON MANAGEMENT COMPANY.........cccocovvevee | INceviieeee | NIAL............... |[AEGON U.S. HOLDING CORPORATION.......... [BOARD +.0.100.00 |AEGON N.V..coooviviiinieenesrenessssensennnnns | Qe
OWNERSHIP
................................................................... 00000...... [ coeereveirrrens | O | 0000769218 [NYSE........oveveee JAEGON N.V.oceeseeieesesseiessnnes | NLoiirsiies [UIP i [ eseseessisneeeenees | BOARD 2213 [ | Qe
OWNERSHIP
................................................................... 00000...... [ eeoveerrerrieres | Ocevrerreeeienns | O [ evevieveeesiieeees. |AEGON NEDERLAND NLV.....oovveivvivieieveniiees |NLoviiorvieos [NIAL oo, JAEGON NV | BOARD +..100.00 |AEGON N.V..ooooiviviiinnsenesreneneissensensnnns | Qe
OWNERSHIP
................................................................... 00000...... | ecoveererreerrens | Ocevrerveveienns | Qe [ eveeievenesieees. | AEGON NEVAK HOLDING BV......coocvvevcveiciveieeens [NLiicveees [NIAL . JAEGON NV | BOARD +.0.100.00 |AEGON N.V..oooviivieievieeresreieseesensensninns | Qi
OWNERSHIP
................................................................... 00000...... . |AEGON SERVICES (DUBLIN) LIMITED................ | [E.............. INIA............... |/AEGON IRELAND HOLDING B.V...................... | BOARD +..100.00 |AEGON N.V..oooviivieisieieresenesessensennenns | Qi
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Statement as of March 31, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
COMMONWEALTH GENERAL OWNERSHIP
................................................................... 00000......[61-1068209 [0.........coeeree [ Ourerirrecnes [ cererrereireinneneee. |AEGON STRUCTURED SETTLEMENTS, INC...... [KY........... [NIA............... | CORPORTATION BOARD +.100.00 [AEGON N.V...oioiiirnnnreereinrnnireesenneneennnes | Qe
OWNERSHIP
................................................................... 00000...... [ 13-3350744 [0......cccccocenee | Oureevrrererens [ cvvvnrvereiiennnne. |AEGON U.S. HOLDING CORPORATION.............. | DE............ |UIP............... [ TRANSAMERICA CORPORATION.................... |BOARD +....100.00 |AEGON N.V.....oovvvievereeieeeseeveeseeseerenennns | O,
AEGON USA ASSET MANAGEMENT HOLDING, OWNERSHIP
................................................................... 00000...... [52-1549874 | 0.......ccceceoeee | Orervrevereces [ eveereeeieieeserevenn | LLC. IA........... [NIA............... |AUSA HOLDING COMPANY............ccccc0.uee..... |BOARD +....100.00 |AEGON N.V....oovivievciieieieseeeeeeeeeeneeennns | O,
AEGON USA ASSET MANAGEMENT OWNERSHIP
................................................................... 00000......[42-1310237 |0................. |0001454937| ............c..co0eer.... |AEGON USA INVESTMENT MANAGEMENT, LLC|IA.............|NIA............... [HOLDING, LLC BOARD +....100.00 |AEGON N.V.....ovvvievceeeeeseeveeseesevenennns | O,
OWNERSHIP
................................................................... 00000......{61-1098396 [0.........ccoevee [ Oureevrrererens [ eeveirevereieneene. |AEGON USA REAL ESTATE SERVICES, INC...... [DE............ |NIA............... |AEGON USA REALTY ADVISORS, LLC............ |BOARD +..100.00 [AEGON N.V...oiiiiiesierseeiesneseisessnenennnes | Qi
AEGON USA REALTY ADVISORS OF OWNERSHIP
................................................................... 00000...... [ 205023693 [0.........ccevevee | Ouevervrrererens [ cvererireireiennnee. | CALIFORNIA, INC. IA.......c...... NIA............... | AEGON USA REALTY ADVISORS, LLC............| BOARD +.100.00 [AEGON N.V...ooiiirsienrereiessniseisnsninennnes | Qv
AEGON USA ASSET MANAGEMENT OWNERSHIP
................................................................... 00000...... [42-1205796 | 0........cceeeeere | Ovrvrrvrvrrereens [ cvevvvrrevesnnneer. | AEGON USA REALTY ADVISORS, LLC................| IA.............. |NIA............... [HOLDING, LLC. BOARD +.0.100.00 |AEGON N.V..ooocvviviiinineresreeenessennennnnns | Qe
OWNERSHIP
................................................................... 00000...... [42-1310237 [0.......cccoun.. . |AEGON USA, LLC.......coosvrrrrrinrrrrnrineseserinninnns [Auvisiiisiene |UDP............ |AEGON U.S. HOLDING CORPORATION.......... |BOARD +.100.00 [AEGON N.V...ooioiiriesinnnereiesnnieisssnnenennnes | Qv
OWNERSHIP
................................................................... 00000...... {94-3026780 | 0.....c..cccoeeere | Ourrrvrrerrerrens [ everrreresesireneens |[AEGON-CMF GP, LLC......c.ceoovievvvvvvrinrecvniniienes | DE | NIAL.............. | TRANSAMERICA REALTY SERVICES, LLC..... [BOARD +.0.100.00 |AEGON N.V..oooovvivirninrnnenseeensssenensnnns | Qe
COMMONWEALTH GENERAL OWNERSHIP
................................................................... 00000......{23-2421076 |0.................| 0000799183 ..............c..00o.... |AFSG SECURITIES CORPORATION...........ceoeoee. | PA....e.. [NIA.............. | CORPORTATION BOARD +...100.00 |AEGON N.V..coooiiivieievinerenneeenessensennnnns | Qi
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [39-0989781 | 0.......cccoeeevre | Ovrvrvvrererrens [ evereeirerresinneer. | AMERICAN BOND SERVICES, LLC.......ccovvevveeee. | JA-.oeeo | NIAL............. | COMPANY BOARD +.0.100.00 |AEGON N.V..cooovvivieirnrsnreneeeenessenrennnnns | Qe
OWNERSHIP
................................................................... 00000...... [ ccoveererrierrens | Ocevrereieiens | Qe [ eveveeveseisiieeeee. |AMTAX HOLDINGS 609, LLC.........cocovoevevvvviivnens | DE. | NIAL.............. [MONUMENTAL LIFE INSURANCE COMPANY. |BOARD +.0.100.00 |AEGON N.V..oooviviiiniseresnseesessensennnnns | Qe
OWNERSHIP
................................................................... 00000......{99-0300081 | 0......ccecveeerre | Ourrvvrrerrcrrees [ eveveerreineniener. | ARC REINSURANCE CORPORATION........cooocovere |Hlovievee | IA.....oo..... | TRANSAMERICA CORPORATION.................... [BOARD +...100.00 |AEGON N.V..oooiiiviiiesisienenneeenessennennnnns | Qi
OWNERSHIP
................................................................... 00000...... [ ceoveerrerrrieres | Ocevreireveiens | Qe [ evevieveeesienen. | ASIA BUSINESS CONSULTING COMPANY......... |CA............ [NIA............... |ASIA INVESTMENTS HOLDINGS, LTD............. [BOARD +.0.100.00 |AEGON N.V..coooviviiinieenesrenessssensennnnns | Qe
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ eeoreererrerrens | Qoo | Qe [ eveeeeveeesienen. | ASIA INVESTMENTS HOLDINGS, LTD................. |HK............ [NIA............... | COMPANY BOARD +..100.00 |AEGON N.V..oooviivieiesieieresenesessensennenns | Qe
OWNERSHIP
................................................................... 00000...... [52-1549874 | 0.......cccoeeere | Ourrrvrerrcreees [ evevirereveniieeen. | AUSA HOLDING COMPANY.........ovvvvviiereniienes |MDoeee | NIAL.......oooo... JAEGON USA, LLC......c.ovcvvvevvveveeseiennenn. | BOARD +..100.00 |AEGON N.V..ooooiviviiinnsenesreneneissensensnnns | Qe
OWNERSHIP
................................................................... 00000......{27-1275705 | 0.......cccoeeerre | Ourrverercreees [ evevieresesiieeen. |AUSA PROPERTIES, INC......ooovvvvveivevceverieeeens | MAvciiee [ NIAL............. |[AUSA HOLDING COMPANY.........cccccceecevvenene. | BOARD +.0.100.00 |AEGON N.V..oooviivieievieeresreieseesensensninns | Qi
OWNERSHIP
................................................................... 00000...... . |AUSACAN, LP AUSA HOLDING COMPANY BOARD +..100.00 |AEGON N.V..ooocviivieisneieresenesessensennnnns | Qi
OWNERSHIP
................................................................... 00000...... | ceoveererrierrens | Qoo | Qe [ eveeieeeseisiieieeens JAUSACAN, LP..ciiecvecieveseeiesessienieseens. | CNucieees [NIAL..i . JAEGON USA, LLC......coovcvevevveieveieseiennenn. | BOARD +0.100.00 |AEGON N.V...ooooviivieisnereresreieseeseniensninns | Qi
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
OWNERSHIP
................................................................... 00000...... [ 32-0342677 [0......ccccevvevee | Ourerrererernes [ ereererereiienneene. |AXA EQUITABLE AGRIFINANCE, LLC.................. | DE............ |NIA............... |[AEGON USA REALTY ADVISORS, LLC...........|BOARD +.100.00 [AEGON N.V...oioiiirnnnreereinrnnireesenneneennnes | Qe
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000......[94-3392750 [0.......cccerveree [ Ourerrrvrerens [ crvvrvrreirnienneene. |BAY AREA COMMUNITY INVESTMENTS |, LP.... [CA............ [NIA............... | COMPANY BOARD 1veeee10.00 [AEGON NLV...ooovvvviriernrnnrnninsseinsesnnisenins | Oueveneinns
OWNERSHIP
................................................................... 00000...... {94-3392750 [0......cccevvevee | Ourerrirerevnns [ eorvirerereiienennee. | BAY AREA COMMUNITY INVESTMENTS |, LP.... [CA............ |NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. |BOARD 1e0ee30.00 [AEGON N.V....ooovviniirinrnenernrneneneirnenennineenns | Ouevireinns
OWNERSHIP
................................................................... 00000...... {52-0419790 [0......cccceevenee [ Ourerrrrererens [ cvvinrrereiieninnnnens |BAY STATE COMMUNITY INVESTMENTS |, LLC. | DE............. |NIA...............[MONUMENTAL LIFE INSURANCE COMPANY. |BOARD +..100.00 [AEGON N.V...ooiiiirsinnrereiensniseissnsninennnes | Qv
BAY STATE COMMUNITY INVESTMENTS I, OWNERSHIP
................................................................... 00000...... {52-0419790 [O0......cecevreeee [ Ourrereeieiens [ evrierenveireieenns | LLC. DE........... [NIA............... IMONUMENTAL LIFE INSURANCE COMPANY. |BOARD +..100.00 [AEGON N.V...oiiiiiesierseeiesneseisessnenennnes | Qi
OWNERSHIP
................................................................... 00000...... | +eorrrererrerrane [ Ourervreiennns [ O [ eveieeeeseiienieenn. | BEWJING DAFU INSURANCE AGENCY CO., LTD. [CA............ |NIA............... |WFG CHINA HOLDINGS, INC.............c..ce0cou..... | BOARD 110,00 [AEGON N.V...oooiiiieieinrinnresensneiesesnnisenins | Ouevineins
OWNERSHIP
................................................................... 00000...... | ceerererrererrane [ Ouvveeirereines [ O [ e, | CANADIAN PREMIER HOLDINGS, LTD........ccoeoe. |CNccocceeee [ NIAL.............. [AEGON DMS HOLDING B.V..........cccccoeveevnecer. | BOARD +..100.00 [AEGON N.V...ooviiiririrnincrerernereennsnenens | Qi
CANADIAN PREMIER LIFE INSURANCE OWNERSHIP
................................................................... 00000...... | «eorerrerernrnne [ O . | COMPANY CN....cc.o. | IA................ | CANADIAN PREMIER HOLDINGS, LTD............ |BOARD +.100.00 [AEGON N.V...ooioiiriesinnnereiesnnieisssnnenennnes | Qv
CBC INSURANCE REVENUE SECURITIZATION, OWNERSHIP
................................................................... 00000...... [ 73-1652928 |0........cceevee [ Ouvevercrcrnns [ eorererrcnereisnnn [ LLC. DE........... |NIA............... | CLARK CONSULTING, LLC...........cc.coccrerrrveno. | BOARD +..100.00 [AEGON N.V..ooiiiiririrnincrerninereennnnenenes | Qv
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ 39-0989781 [0......c.ccevuerer [ Ouervvvrvines [ v, | CHICAGO COMMUNITY HOUSING FUND I, LLC. |DE............ [NIA............... | COMPANY BOARD +..100.00 [AEGON N.V..ooiiiiiirirnircrernineneennnnenenes | Qe
OWNERSHIP
................................................................... 00000...... {50-2103928 [3578760..... [0.....ccoccovveves [ covvrrrrrvrerinrnenens. | CLARK CONSULTING, LLC......ovvvvvvvrercirerernnes | DB [NIAcioi [ CLARK LLC.coccvvvcrcrecseincieiseieenen. | BOARD +..100.00 [AEGON N.V...oviiiririrnircrerecnereennnnenens | Qi
OWNERSHIP
................................................................... 00000...... [ 38-3768457 |0........ccoener | Ouererrcrvines [ v | CLARK INVESTMENT STRATEGIES, INC............ [DE............ [NIA............... [CLARK CONSULTING, LLC..........c..coeorvurvveneenen. | BOARD +.100.00 [AEGON N.V..ooiviiiririrnincrcreenereennnnenenes | Qs
OWNERSHIP
................................................................... 00000...... [ 95-4295824 (0........ccoconee | Ouervrrcrvrnes [ evvvrviccircrnnnene. [ CLARK'SECURITIES, INC.....coovvvvcvvvvincrerienens | CAvcees [ NIAL............. | CLARK CONSULTING, LLC........coevcvevvvriveneenn. | BOARD +..100.00 [AEGON N.V..ooviiiivirirnircrernineneennnnenenes | Qi
OWNERSHIP
................................................................... 00000...... {52-2103926 [0........ccvuevee | Ouveerirvrnes [ evrvrveirererninenens [CLARK LLCiiccvvcvcieineseneisnseneniennes | DB | NIALL............. | DIVERSIFIED RETIREMENT CORPORATION.. | BOARD +..100.00 [AEGON N.V..ooviiiiiirirnirerereeneesnnnnenenes | Qi
OWNERSHIP
................................................................... 00000...... | ceeeererrereerene [ Oueeveirernines [ O [ e, | CLARK/BARDES (BERMUDA), LTD......covvvevevvveee |BMuceccieos [NIAL.............. | CLARK CONSULTING, LLC........cccoconevrvvriveneen. | BOARD +..100.00 [AEGON N.V..ooviiiiirirnincrennineieneesnnenenes | Qi
OWNERSHIP
................................................................... 00000......{51-0108922 [0........cevvever [ Ouvrerrirvines [ e, [ COMMONWEALTH GENERAL CORPORATION... [DE........... [NIA............... [AEGON USA, LLC........c.cccoeonvrvvrinerrerernirneenen. | BOARD +..100.00 [AEGON N.V..ooioiiiirnincrereeneresnnnnenenes | Qe
CONSUMER MEMBERSHIP SERVICES OWNERSHIP
................................................................... 00000...... | ceeveererrermernes [ Ouevvirvininen | O [ e | CANADA, INC. CN....cccoe.. NIA............... | CANADIAN PREMIER HOLDINGS, LTD............ |BOARD +.100.00 [AEGON N.V..ooiiiiiiirirninenerneneiseinenssnenens | Qi
CORNERSTONE INTERNATIONAL HOLDINGS, OWNERSHIP
................................................................... 00000...... . [LTD. GB........... |NIA..............|AEGON DMS HOLDING B.V........ BOARD +.100.00 [AEGON N.V..ooviiiiririrnircrcrncneeennnnenenes | Qi
OWNERSHIP
................................................................... 00000...... [42-1079584 |0........ccoconee | Oueeverrcrvines [ covviveivereininene. [CREDITOR RESOURCES, INC.......ocvovvecvcivcnens [Mceces | NIAL............. |[AUSA HOLDING COMPANY.........cccccovvvrevneenne. | BOARD +.100.00 [AEGON N.V..ooiiiiiirrnincnerneneseeeessnenenes | Qi
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
OWNERSHIP
................................................................... 00000......{95-4123166 |0.........cccoee. | Oercvvercreces [ coverevereeieeieieene. | CRG INSURANCE AGENCY, INC..........ccveveeee. |CA.e. [ NIAL.............. | CLARK CONSULTING, LLC..............ccceuue.e.... | BOARD +....100.00 |AEGON N.V...coocviviercreeeeeseeeeeeeesereeennns | O,
OWNERSHIP
................................................................... 00000...... | ccoeereereeiereene | Oceeeereerccenes | Qe [ eveeeeieeeeeieieee. | CRICANADA, INC....cvvvveeveieeseeveeecevieieeees | N | NIAL.............. | CREDITOR RESOURCES, INC......................... |BOARD +....100.00 |AEGON N.V.....oovvvievereeieeeseeveeseeseerenennns | O,
OWNERSHIP
................................................................... 00000......{52-1363611 | 0.......cccoeeevee | Qe [ covereeeveeieeeieieee. | CRISOLUTIONS, INC.....cooveevcvevveevecveveieneens |MD.. | NIAL.............. | CREDITOR RESOURCES, INC......................... |BOARD +....100.00 |AEGON N.V....oovivievciieieieseeeeeeeeeeneeennns | O,
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... {20-4498171 | 0.......ccceeeevee | Overevrevereees [ evvereeeveeievisieennne. | CUPPLES STATE LIHTC INVESTORS, LLC......... | DE............ [NIA............... [ COMPANY BOARD +....100.00 |AEGON N.V.....ovvvievceeeeeseeveeseesevenennns | O,
OWNERSHIP
................................................................... 00000......{04-2770684 | 0..........ccceoe. | Ovevveverecreees | coveeeereeeeievenee.. | DIVERSIFIED ACTUARIAL SERVICES, INC........ IMA............ |NIA............... | DIVERSIFIED RETIREMENT CORPORATION.. | BOARD +....100.00 |AEGON N.V.....ooivieveeeeeeseeeeeeeeeeereneninns | O,
OWNERSHIP
................................................................... 00000......[13-3689044 |0..........cccooe. | Ourcveverecreves | cverevereerevieveee.. | DIVERSIFIED INVESTMENT ADVISORS, INC...... |DE............ |NIA............... | DIVERSIFIED RETIREMENT CORPORATION.. | BOARD +...100.00 |AEGON N.V...c.ovovvievereeeeeseereeeeesereneninns | O,
OWNERSHIP
................................................................... 00000......{13-3696753 | 0.......cccoeeere | Ourrrvvrerrerrens [ cveveeireseiviennen. | DIVERSIFIED INVESTORS SECURITIES CORP.. |DE............ |NIA............... | DIVERSIFIED RETIREMENT CORPORATION.. [ BOARD +.0.100.00 |AEGON N.V..ooocvviviiinineresreeenessennennnnns | Qe
OWNERSHIP
................................................................... 00000......[13-3689044 |0................. . | DIVERSIFIED RETIREMENT CORPORATION...... |DE............ [NIA............... | AUSA HOLDING COMPANY BOARD +...100.00 |AEGON N.V...c.ovivievceeieeeseeveeseesesenennns | Qv
CORNERSTONE INTERNATIONAL OWNERSHIP
................................................................... 00000...... [ veovevererrnrrens | Ocevrvirerceenes | O [ eveevevevesienen. | ERFAHRUNGSSCHATZ GMBH..........ocvvvveeveveeeee | DEceeo [ NIAL............. [HOLDINGS, LTD. BOARD +.0.100.00 |AEGON N.V..oooovvivirninrnnenseeensssenensnnns | Qe
OWNERSHIP
................................................................... 00000...... [ ceoverrerrrerres | Qoo | Qe [evevereveseisiieneens |FD TLIC, LTD.vviceieivceeeiecesssieseissenienes | GBuiees | NIAL.............. |FD TLIC, LIMITED LIABILITY COMPANY.......... [BOARD +...100.00 |AEGON N.V..coooiiivieievinerenneeenessensennnnns | Qi
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000......{01-0969916 |O0................. | 0001494550 ..................eu.o... |FD TLIC, LIMITED LIABILITY COMPANY.............. NY............ [NIA............... [ COMPANY BOARD +.0.100.00 |AEGON N.V..cooovvivieirnrsnreneeeenessenrennnnns | Qe
OWNERSHIP
................................................................... 00000......{23-2130174 | 0.......ccoeeeere | Ourrrvvervcreees [ evevverenenene. | FINANCIAL PLANNING SERVICES, INC..............|DC............ |NIA............... | COMMONWEALTH GENERAL CORPORATION|BOARD +.0.100.00 |AEGON N.V..oooviviiiniseresnseesessensennnnns | Qe
OWNERSHIP
................................................................... 00000......{14-1893533 | 0....c.cccceeeerre | Oerrvvrercrvees [ eveivieiresenienne.. | GARNET ASSURANCE CORPORATION Il........... | IA..............|NIA............... | COMMONWEALTH GENERAL CORPORATION|BOARD +...100.00 |AEGON N.V..oooiiiviiiesisienenneeenessennennnnns | Qi
OWNERSHIP
................................................................... 00000......{98-0164807 |0.......ccceeeere | Ourrrvrerrerrees [ evevieiresenienenn. | GLOBAL PREFERRED RE LIMITED.........coovcveeee | BMusiciccis [ [Aceeo. JAEGON USA, LLC......coovvvvvvvvvieveeieienenn. | BOARD +.0.100.00 |AEGON N.V..coooviviiinieenesrenessssensennnnns | Qe
OWNERSHIP
................................................................... 00000...... {20-1250486 | 0.........cccceee | Ourvverrerrcreves [ eveeiiereseisiieeeen | INNERGY LENDING, LLC.......ococvevevievcevieienenns | DE.eeo | NIAL.............. [WORLD FINANCIAL GROUP, INC.................... |BOARD 10eD0.00 [AEGON N.V..oooiiiieieicvieiesssiesessienesennnes | Qe
WESTERN RESERVE LIFE ASSURANCE CO. | OWNERSHIP
................................................................... 00000...... {42-1517005 | 0.......ccceeeevee | Ovrvrevrerrerrens [ evevvsirerennene. | INTERSECURITIES INSURANCE AGENCY, INC. |CA............ |DS................|OF OHIO BOARD +..100.00 |AEGON N.V..ooooiviviiinnsenesreneneissensensnnns | Qe
INTERSTATE NORTH OFFICE PARK OWNER, OWNERSHIP
................................................................... 00000...... [42-1154276 | 0.......cccoeeeee | Ourrrererverenes [ evrereveeieseenns |LLC DE........... |[NIA............... | INVESTORS WARRANTY OF AMERICA, INC.. | BOARD +.0.100.00 |AEGON N.V..oooviivieievieeresreieseesensensninns | Qi
OWNERSHIP
................................................................... 00000...... |42-1154276 . |INVESTORS WARRANTY OF AMERICA, INC...... |IA.............. NIA............... |AUSA HOLDING COMPANY, BOARD +..100.00 |AEGON N.V..oooviivieisieieresenesessensennenns | Qi
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
OWNERSHIP
[0 OSSN 00000...... | «eoverrereenrnne [ O (ST ST IWA COMMERCIAL VENTURE, LLC........c.cccocnvenee GA...... NIA...coonns INVESTORS WARRANTY OF AMERICA, INC.. [BOARD | ....... 99.90 |AEGON N.V......ooovrvrirrnerernernerneneennnnneeneenns | Oueveveins
OWNERSHIP
[0 TP TTN 00000...... | «eorerrerernrnne [ O (ST ST LEGACY GENERAL INSURANCE COMPANY...... (0] TR A CANADIAN PREMIER HOLDINGS, LTD............ BOARD ... 100.00 |AEGON N.V......cooovvvrrvrnrnnrnrnrnnsnisssssssnsensns | Oueveneins
TRANSAMERICA LIFE INSURANCE OWNERSHIP
[0 SO 00000...... [42-1483973 (0.........ocu..... (T ST LIFE INVESTORS ALLIANCE, LLC.......cc.cevvverrrnnes DE............ NIA. ..o COMPANY BOARD ... 100.00 |AEGON N.V......cocovvnrrrinenrrnerneneneeresnsnennnenns | Oueveneis
TRANSAMERICA LIFE INSURANCE OWNERSHIP
[0 ORI 00000......[42-0191090 [0.......ccccunnn. (ST ISP LICAHOLDINGS, LLC......vvererieierreieierinnireinns DE............ NIA. ..o COMPANY BOARD ... 100.00 |AEGON N.V......cooovvrrrminrnnrnrnrnnsnisesnsnsiseesns | Ouveeins
OWNERSHIP
Oureiieries | et 00000...... 20-5984601 [0..........ce..... (ST ST LICARE I, INC...ooooceeessee s VT A LICAHOLDINGS, LLC.....cooovverrririerireireienenns BOARD ... 100.00 |AEGON N.V......coooovvriivrnenrrnrnrieeseeiessnsnnsenins | Ouevereinns
TRANSAMERICA LIFE INSURANCE OWNERSHIP
[0 PSRN 00000...... 20-5927773 [0...covvvreenne (ST ST LICARE I, INC....oriereeersee s VT A COMPANY BOARD ... 100.00 |AEGON N.V......cooovvrirrnrnnrnrnrnnssisssnssnsensns | Oueveneins
OWNERSHIP
[0 OSSP OT RO 00000......[42-0947998 |0................. (LSOO SRR MASSACHUSETTS FIDELITY TRUST COMPANY |IA.............. NIA. .o AUSA HOLDING COMPANY........corvvirriirrerinen. BOARD ... 100.00 |AEGON N.V....c.coooniririmnrnerernenencriernnneninnns | Qe
MCDONALD CORPORATE TAX CREDIT FUND OWNERSHIP
[0 PSRN 00000...... | «eorerrerernrnne [ O . | IV LIMITED PARTNERSHIP DE.....cc..... NIA. ..o MONUMENTAL LIFE INSURANCE COMPANY. [BOARD | ....... 99.90 |AEGON N.V......oovvrvrirrnrirrrnirnennssiresssnsssnenns | Ouevereinns
MCDONALD CORPORATE TAX CREDIT FUND OWNERSHIP
0uirirris [ et 00000...... | «eerereererenrnes [ O (ORI SRR IV LIMITED PARTNERSHIP DE.....c.... NIA. .o TAH-MCd IV, LLC.....coovvrirerrrirerrirerinercierieene BOARD | ... 0.10 [AEGON N.V..ooviirrnincrerernereiennnsenenes | Qi
OWNERSHIP
[0 OO RO 00000...... 01-0930908 (0.........occvnee (LSO SRR MLIC RE I, INC....vriiniceecrceesinenni VT A STONEBRIDGE LIFE INSURANCE COMPANY |[BOARD | ..... 100.00 |AEGON N.V......cooovirirvinrnirernrnencriernnnenennns | Ouevrcis
OWNERSHIP
0uirirrins [ e 00000...... [42-1079580 [0..........rvene. 0 [ e MONEY SERVICES, INC......c.cocovvrermrrirerininiiens DE.....c.... NIA. .o AUSA HOLDING COMPANY........corvvimiiirrerinen. BOARD ... 100.00 |AEGON N.V....c.cooniririnnrnerenenencriennnneninnns | Qe
MONUMENTAL GENERAL ADMINISTRATORS, OWNERSHIP
[0 OO ORI 00000...... 52-1243288 (0........cooene. 0 [ e INC. MD............ NIA. .o AUSA HOLDING COMPANY........corvverieerrereenn. BOARD ... 100.00 |AEGON N.V......coooniririvninererneneneriernsnenienns | Oueeincins
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 66281...... 52-0419790 [0.....ocovvvenee (ORI SRR MONUMENTAL LIFE INSURANCE COMPANY..... [IA.............. A AEGON USA, LLC....coovvriirriircrcreincirerninns BOARD  |.. 12.28 |AEGON N.V...oooviiiirnincrcreinencsennesnenes | Qi
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 66281...... 52-0419790 [0.....ocvvvrenee (LSRN ISP MONUMENTAL LIFE INSURANCE COMPANY..... [IA.............. A COMMONWEALTH GENERAL CORPORATION|BOARD | ...... 87.72 |AEGON N.V....c.ooovinrvrrircrsrnencnennnncninnns | Qe
NEW MARKETS COMMUNITY INVESTMENT OWNERSHIP
[0 OO ORI 00000...... 20-3318246 (0........coouce. (RN SO FUND, LLC. A NIA. .o AEGON INSTITUTIONAL MARKETS, INC......... BOARD .. 50.00 |AEGON N.V.....oocovimrivnrirerneneneniernsnenienes | Ouviincis
NEW MARKETS COMMUNITY INVESTMENT OWNERSHIP
[0 OO OT RO 00000...... 20-3318246 (0........coonce. (LT SO FUND, LLC. A NIA. .o AEGON USA REALTY ADVISORS, LLC........... BOARD .. 50.00 |AEGON N.V....cooovinirivnrenernrnencnennnneninnns | Qe
OWNERSHIP
[0 OO OOT ORI 00000...... 35-2283987 [0.....ccvvvnvnee (RN ISP nVISION FINANCIAL, INC.......ccocooviniirerriiineinnns A NIA. .o AUSA HOLDING COMPANY........corvvuniererrerienne BOARD ... 100.00 |AEGON N.V......coooviririnninerernenenernerneneninnns | Qe
OWNERSHIP
[0 OO ORURION 00000...... 26-2311888 . | ONCOR INSURANCE SERVICES, LLC................. A NIA. .o TRANSAMERICA AGENCY NETWORK, INC.... [BOARD | ... 100.00 [AEGON N.V......oocviririvnrinenerneneneriernsnenienes | Qe
OWNERSHIP
[0 PSRRI 00000...... 23-1705984 |0........cooenee (LSRRI ISP PEOPLES BENEFIT SERVICES, LLC................... PA..ccoen. NIA. s STONEBRIDGE LIFE INSURANCE COMPANY|BOARD | ... 100.00 |AEGON N.V......oooninirivninererneneneriennenenieenns | e
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
2 3 4 7 8 9 10 11 12 13 14
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Company ID (U.S.or Parent, Subsidiaries to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Name Code Number International) or Affiliates Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s)
OWNERSHIP
....................................................... 00000...... | 26-1552330 revereerervenisseeseeinnes | PINE FALLS RE, INC...ovovce e IA............. | STONEBRIDGE LIFE INSURANCE COMPANY|BOARD +0.100.00 [AEGON NV
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... | cocererrrrrnns revereererienissenneeinnes | PRIMUS GUARANTY, LD NIA...............| COMPANY BOARD e 1310 [AEGON NV
AEGON USA ASSET MANAGEMENT OWNERSHIP
....................................................... 00000...... | 20-1063558 reveveererverisseeenienss | PRISMA HOLDINGS, INC. ..o NIA...............|HOLDING, LLC. BOARD +0.100.00 [AEGON NV
AEGON USA ASSET MANAGEMENT OWNERSHIP
....................................................... 00000...... [ 20-1063571 revereerenvenisseeeninnss | PRISMA HOLDINGS, INC. ..o NIA...............|HOLDING, LLC. BOARD +0.100.00 [AEGON N.V....ovoiceeeeeeeee e
OWNERSHIP
....................................................... 00000...... | .cocererrrrrnns reverennineienenennes | PSLACQUISITIONS OPERATING, LLC............... NIA............... | INVESTORS WARRANTY OF AMERICA, INC.. | BOARD +0.100.00 |[AEGON NV
OWNERSHIP
....................................................... 00000...... | .cocrrrerrrrrnns revereererienisseneninnes | PSLACQUISITIONS, LLC....ooececeeae NIA............... | INVESTORS WARRANTY OF AMERICA, INC.. | BOARD +0.100.00 |[AEGON N.V..o.oioiceeeeeeee e
OWNERSHIP
....................................................... 00000...... | 98-0087891 reverrerneneinnneeens | PYRAMID INSURANCE COMPANY, LTD.............. IA................. | TRANSAMERICA CORPORATION.................... |BOARD +0.100.00 |AEGON N.V..oooiiiiirseeeseeee s
OWNERSHIP
....................................................... 00000...... | 13-3256226 . |RCC NORTH AMERICA, LLC.......coeverereerrrrerrnee NIA...............|AEGON USA, LLC BOARD +0.100.00 |[AEGON N.V..o.oioiceceeeeee e
REAL ESTATE ALTERNATIVES PORTFOLIO 1, TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... | 75-2980951 IS | A KO NIA...............| COMPANY BOARD 1009096 [AEGON NLV.ooiiiiieicseeseeee s
REAL ESTATE ALTERNATIVES PORTFOLIO 1, OWNERSHIP
....................................................... 00000...... | 75-2980951 RS | A KO NIA...............[MONUMENTAL LIFE INSURANCE COMPANY. | BOARD reeeeee8.30 [AEGON NV
REAL ESTATE ALTERNATIVES PORTFOLIO 1, TRANSAMERICA FINANCIAL LIFE OWNERSHIP
....................................................... 00000...... | 75-2980951 RS | A K0 NIA............... | INSURANCE COMPANY BOARD veveeeen2 T4 TAEGON NV
REAL ESTATE ALTERNATIVES PORTFOLIO 2, TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... | 02-0685017 RS | A KO NIA...............| COMPANY BOARD 1009025 [AEGON N.V.ooiiiicieesee s
REAL ESTATE ALTERNATIVES PORTFOLIO 2, TRANSAMERICA FINANCIAL LIFE OWNERSHIP
....................................................... 00000...... | 02-0685017 RS | A KO NIA............... | INSURANCE COMPANY BOARD veveeeen 150 [AEGON NV
REAL ESTATE ALTERNATIVES PORTFOLIO 2, OWNERSHIP
....................................................... 00000...... | 02-0685017 RS | A KO NIA...............| STONEBRIDGE LIFE INSURANCE COMPANY |BOARD 1002250 [AEGON NLV.oooiiiicieesee s
REAL ESTATE ALTERNATIVES PORTFOLIO 3, TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... | 20-1378364 FEUSST | B K O NIA...............| COMPANY BOARD w7340 [AEGON NV
REAL ESTATE ALTERNATIVES PORTFOLIO 3, OWNERSHIP
....................................................... 00000...... | 20-1378364 RS | A KO NIA...............[MONUMENTAL LIFE INSURANCE COMPANY. | BOARD 1002560 [AEGON NLV.ooiiicieciseessenese s
REAL ESTATE ALTERNATIVES PORTFOLIO 3, OWNERSHIP
....................................................... 00000...... | 20-1378364 reverrerseseinsieniennns | LLC. NIA...............| STONEBRIDGE LIFE INSURANCE COMPANY |BOARD vevereenn 1,00 [AEGON NV
REAL ESTATE ALTERNATIVES PORTFOLIO 3A, TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... | 20-1627078 . |INC. NIA...............| COMPANY BOARD 1005260 [AEGON N.V.oooiiiceese s
REAL ESTATE ALTERNATIVES PORTFOLIO 3A, OWNERSHIP
....................................................... 00000...... | 20-1627078 RSN | (03 NIA............... MONUMENTAL LIFE INSURANCE COMPANY. | BOARD 10 37.00 [AEGON NV
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
REAL ESTATE ALTERNATIVES PORTFOLIO 3A, TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0neoveveis | e s 00000...... 20-1627078 [ 0...coovevevreee | Qe e INC. DE............ NIA.....ccc..... INSURANCE COMPANY BOARD ... 9.40 [AEGON N.V....oovveveiereiercereceeeeeeeseeneesinens | Qe
REAL ESTATE ALTERNATIVES PORTFOLIO 3A, OWNERSHIP
0nverveveis | e 00000...... 20-1627078 [ 0...oovevevreee | Qe e INC. DE............ NIA.....cccoo.... STONEBRIDGE LIFE INSURANCE COMPANY |BOARD | ......... 1.00 [AEGON N.V....oocovvevrecceseereeeeessresensnns | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0nevevees | e s 00000...... 20-3878375 | 0. | Qe e 4HR, LLC. DE........... NIA............. COMPANY BOARD .. 64.00 |AEGON N.V.....oooviverieerereceeeeeeesereseenenenien | O,
REAL ESTATE ALTERNATIVES PORTFOLIO OWNERSHIP
0nveeverees | e s 00000...... 20-3878375 | 0. | Qe e 4HR, LLC. DE............ NIA.....ccco..... MONUMENTAL LIFE INSURANCE COMPANY. |BOARD | ... 32.00 [AEGON N.V.....ocooevevereeieeeseereereereseeressensnens | Qv
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0nveveevees | e s 00000...... 20-3878375 [ 0. | Qe e 4HR, LLC. DE............ NIA....cco..... INSURANCE COMPANY BOARD .. 4.00 [AEGON N.V.....ocovovereveereeeseereereeenesneseninnns | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0nverveveees | e 00000...... 20-3878417 [ 0. | Qe e 4MR, LLC. DE.....c..... NIA....cccoo.... COMPANY BOARD ... 64.00 |AEGON N.V....ooooovevereeererecseseeeeseeveesenenien | Qe
REAL ESTATE ALTERNATIVES PORTFOLIO OWNERSHIP
0uerrirrirees | e 00000...... 20-3878417 | 0. | Qs [ 4MR, LLC. DE....cccoo... NIA..coone. MONUMENTAL LIFE INSURANCE COMPANY. |BOARD | ... 32.00 [AEGON N.V...oooivieiivisienenenesessenssnnennes | Qe
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0nrervevees | et s 00000...... 20-3878417 |0................. . |4MR, LLC. DE.......... NIA.....cccc..... INSURANCE COMPANY BOARD .. 4.00 [AEGON N.V....ooooverreeieiieseeseereeesssesensnns | Qv
OWNERSHIP
0ueorrrieees | e 00000...... 42-1418160 | 0. | O [ REALTY INFORMATION SYSTEMS, INC.............. A NIA..coone. TRANSAMERICA REALTY SERVICES, LLC..... BOARD | ... 100.00 |AEGON N.V...coovvvivierrinnnennneneissensennenns | Qi
OWNERSHIP
0neireirees | e 00000...... 20-0877184 | 0. | Qe [ RIVER RIDGE INSURANCE COMPANY............... VT A AEGON MANAGEMENT COMPANY.................. BOARD | ... 100.00 |AEGON N.V...cocvoiivirrvinereneeensissensenenns | Qi
OWNERSHIP
0uerrirrirees | e 00000...... [ corerrerrerrren | Ocerrrreirenees | Qs [ SELIENT INC....ooireiecreeeseeese e [0\ NIA..coon. CANADIAN PREMIER HOLDINGS, LTD............ BOARD | ... 100.00 |AEGON N.V...c.ovvvivierrinnrenenrensissensennenns | Qe
OWNERSHIP
0nrrerrieees | e 00000...... 42-1338496 | 0.....ooovevvven | O [ SHORT HILLS MANAGEMENT COMPANY........... N NIA...on. AEGON U.S. HOLDING CORPORATION.......... BOARD | ... 100.00 |AEGON N.V...coovvvivierviserennenessssensenenns | Qe
SOUTHWEST EQUITY LIFE INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 98426...... 86-0455577 [ 0...coovvevvree | Qs [ COMPANY AL A AEGON USA, LLC......covvrirrereeereiesieeieens BOARD | ... 100.00 |AEGON N.V...coovviivinrnisereneeensissensenenns | Qi
OWNERSHIP
0nrreirrieees | e s 00000...... 75-2548428 | 0.....cocvvvvree | Qs [ STONEBRIDGE BENEFIT SERVICES, INC.......... DE......cc.... NIA...oon. COMMONWEALTH GENERAL CORPORATION|BOARD | ..... 100.00 |AEGON N.V...cocvoviviervinerennsnessssensennenns | Qe
STONEBRIDGE CASUALTY INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 10952...... 314423946 [ 0....oovvevveeee | Qs [ COMPANY OH...cooeeoee A AEGON USA, LLC......oovieiireieiereieseieieis BOARD | ... 100.00 |AEGON N.V...coovviivieevieiereneniesessiensenenns | Qi
OWNERSHIP
0urterrieees | e s 00000...... 75-2664959 [ 0.....cvvevvrvree | Qo [ STONEBRIDGE GROUP, INC........ccccovrerriririrrnnnes DE.....cc.... NIA...coe. COMMONWEALTH GENERAL CORPORATION|BOARD | ..... 100.00 |AEGON N.V...coovviviervisereneenessissensennenns | Qe
STONEBRIDGE INTERNATIONAL INSURANCE, CORNERSTONE INTERNATIONAL OWNERSHIP
0uvoerrrens | e s 00000...... | ceoreerrerreerren | Qe | Qs e LTD. GB........... NIA...ccnee. HOLDINGS, LTD. BOARD | ... 100.00 |AEGON N.V...cocvoivieeviciereseeneseesensennenns | Qi
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 65021...... 03-0164230 . | STONEBRIDGE LIFE INSURANCE COMPANY.... [VT............. A, COMMONWEALTH GENERAL CORPORATION|BOARD | ..... 100.00 |AEGON N.V...coovoiivieeviiereneeiesessensenenns | Qi
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OWNERSHIP
[0 OSSN 00000...... 61-1497252 (0.......covennnee (ST ST STONEBRIDGE REINSURANCE COMPANY........ VT A e STONEBRIDGE LIFE INSURANCE COMPANY |[BOARD | ..... 100.00 |AEGON N.V.....ooiriirinenrieerrineinseseeesssseseieenns [
OWNERSHIP
[0 TP TTN 00000...... 52-0419790 [0.......covvvvnee (ST ST TAHP FUND 1, LLC....ovevireerereeess e DE........... NIA. ..o MONUMENTAL LIFE INSURANCE COMPANY. [BOARD | ... 100.00 |AEGON N.V.....oovioriririnrieieiesississeessesesssennns [
OWNERSHIP
[0 SO 00000...... 84-0642550 [0........cconnnne (T ST TCF ASSET MANAGEMENT CORPORATION...... DE............ NIA. ..o TCFC ASSET HOLDINGS, INC....c..overvrrrrrerrenns BOARD ... 100.00 |AEGON N.V.....ooiiriirircneeeireeneineeseeessseeseieenns [
TRANSAMERICA COMMERCIAL FINANCE OWNERSHIP
[0 ORI 00000...... 32-0092333 [0....coovvevnenee (ST ISP TCFC AIR HOLDINGS, INC.......vvevererrrirnrieirnrenns DE............ NIA. ..o CORPORATION, | BOARD ... 100.00 |AEGON N.V.....oovrririeinrisieieninsesseessssissssennns [
TRANSAMERICA COMMERCIAL FINANCE OWNERSHIP
Oureiieries | et 00000...... 320092334 [0.......cvvnnnee (ST ST TCFC ASSET HOLDINGS, INC.......coovvererrirerinnn. DE........... NIA. ..o CORPORATION, | BOARD ... 100.00 [AEGON N.V.....oovioiirieirrieieiesiessee s [
OWNERSHIP
[0 PSRN 00000...... 516513848 [0.......ccoounne. (ST ST THE AEGON TRUST.......ovtrrrrrrieinrinsiseieisneninns DE.....cc..... UIP..ovines AEGON INTERNATIONAL B.V.....ovvrvrrrrirrines BOARD ... 100.00 |AEGON N.V....ooovirriririnrerieiresisseseeessssesssennns [
OWNERSHIP
[0 OSSP OT RO 00000...... [42-1154276 (0..........ove... (LSOO SRR THH ACQUISITIONS, LLC.....coovvererrirneireririrriiines (A NIA. .o INVESTORS WARRANTY OF AMERICA, INC.. [BOARD | ... 100.00 |AEGON N.V....coiiiiireiniiiieisrineinenesissinenninns [
TRANSAMERICA INTERNATIONAL OWNERSHIP
....................................................... . | TIHI CANADA HOLDING, LLC......coovrrrerrirrirrenene NIA............... |HOLDINGS, INC. BOARD +.100.00 [AEGON N.V.ooiiie s
TRANSAMERICA INTERNATIONAL OWNERSHIP
................................................................................. TIHI MEXICO, S. DE R.L. DE C.V...c.oveirvririircnene NIA............... |HOLDINGS, INC. BOARD 10ee95.00 [AEGON NLV....comiiiiiriininicnneseresssisenninns
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................................. TIHI MEXICO, S. DE R.L. DE C.V...c.oevvvrvririirerene NIA............... | COMPANY BOARD vereereneD 00 [AEGON NVt
TRANSAMERICA LIFE INSURANCE OWNERSHIP
AEGON US HOLDING GRP........... [14146......[45-3193055 [ 0......cocrvruwe [ Ouroiercrrinns [ TLIC RIVERWOOD REINSURANCE, INC............. A e COMPANY BOARD ... 100.00 |AEGON N.V....cooiiiiirireinirieisnineireresssinenninns
TRANSAMERICA ACCOUNTS HOLDING OWNERSHIP
................................................................................. CORPORATION NIA............... | TCFC ASSET HOLDINGS, INC...........cc.ccrven..... | BOARD +.100.00 [AEGON N.V..ooiiiiiiicesseesees
TRANSAMERICA ADVISORS LIFE INSURANCE OWNERSHIP
AEGON US HOLDING GRP........... [82848......| 16-1020455 |O................. | 0000862923 ...........cocorrrrrrenee COMPANY OF NEW YORK A AEGON USA, LLC....coovvriirriircrcreincirerninns BOARD |... 100.00 |AEGON N.V....coiiiiiirniiiriieerineineresnsinennenns
TRANSAMERICA ADVISORS LIFE INSURANCE OWNERSHIP
AEGON US HOLDING GRP........... [79022......|91-1325756 |O................. | 0000845091 | ........c.ccrerrrrrrrnee COMPANY A AEGON USA, LLC....coovvriirriireircreincirereinns BOARD ... 100.00 |AEGON N.V....coviiiiirniniiiieininenenesssinenninns
TRANSAMERICA AFFINITY MARKETING OWNERSHIP
................................................................................. CORRETORA DE SEGUROS LTDA NIA............... | AEGON DMS HOLDING B.V.........cccccovuvrevrennee.. | BOARD +.100.00 [AEGON N.V.ooiiiiiccenscseeseees
AEGON DIRECT MARKETING SERVICES, OWNERSHIP
................................................................................. TRANSAMERICA AFFINITY SERVICES, INC....... NIA............... | INC. BOARD +.100.00 [AEGON N.V.ooiiiiiccneseeeees
OWNERSHIP
................................................................................. TRANSAMERICA AFFORDABLE HOUSING, INC. NIA............... | TRANSAMERICA REALTY SERVICES, LLC..... |BOARD +.100.00 [AEGON N.V.ooiiiiiicesseeseees
OWNERSHIP
....................................................... . | TRANSAMERICA AGENCY NETWORK,; INC........ NIA............... | AUSA HOLDING COMPANY BOARD ..1,000.00 [AEGON N.V...coooiiiiiiriniiniersseieeeesiseienies
TRANSAMERICA ANNUITY SERVICE TRANSAMERICA INTERNATIONAL OWNERSHIP
................................................................................. CORPORATION NIA............... |HOLDINGS, INC. BOARD +.100.00 [AEGON N.V.ooiiiiieiceesee s
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
WESTERN RESERVE LIFE ASSURANCE CO. |OWNERSHIP
[0 OSSN 00000...... 59-3403585 [0.......cccennnee 0001191808 ......ovvverrerrreenes TRANSAMERICA ASSET MANAGEMENT, INC.... |FL............. D OF OHIO BOARD ... 77.00 |AEGON N.V....ooooiiiiirireineireeseinsessiesssseseisennns [
OWNERSHIP
[0 TP TTN 00000...... 59-3403585 [0........cc0onee 0001191808 .......coveverrrrrrrenes TRANSAMERICA ASSET MANAGEMENT, INC.... |FL............. NIA. ..o AUSA HOLDING COMPANY........cccovvmrrrirrrrnen. BOARD .. 23.00 [AEGON N.V...oooiiirisinrinrieiesseeessesssseeseens [
OWNERSHIP
[0 SO 00000...... | «eeorererrennenns (O (T ST TRANSAMERICA AVIATION, LLC.......ccooverrrrrrneen. DE............ NIA. ..o TCFC AIR HOLDINGS, INC........ovvrrerrerrirrrenen. BOARD ... 100.00 |AEGON N.V.....ooiiriirircneeeireeneineeseeessseeseieenns [
OWNERSHIP
[0 ORI 00000...... 95-3141953 [0....ovvvvnnenee 0000316561 | ....vovvnrerrerrrenenns TRANSAMERICA CAPITAL, INC......co.covrrrrrrrrenns CA...ccoooe.. NIA. ..o AUSA HOLDING COMPANY........cccovvnrrrrirnrrnen. BOARD ... 100.00 |AEGON N.V.....oovrririeinrisieieninsesseessssissssennns [
TRANSAMERICA COMMERICAL FINANCE OWNERSHIP
Oureiieries | et 00000...... 94-3054228 (0..........cc..... (ST ST CORPORATION, I. DE........... NIA. ..o TRANSAMERICA FINANCE CORPORATION... [BOARD | ... 100.00 [AEGON N.V.....oovioiirieirrieieiesiessee s [
TRANSAMERICA CONSULTORA'Y SERVICIOUS TRANSAMERICA LIFE INSURANCE OWNERSHIP
[0 PSRN 00000...... | ccorererrerninne (O (ST ST LIMITADA [0} I NIA. ..o COMPANY BOARD ... 95.00 |AEGON N.V.....oovnririeinrinrieissississesessessnnssennns [
TRANSAMERICA CONSULTORA'Y SERVICIOUS TRANSAMERICA INTERNATIONAL OWNERSHIP
[0 OSSP OT RO 00000...... | ceererererrieinee (O (LSOO SRR LIMITADA (O] E NIA. .o HOLDINGS, INC. BOARD | ... 5.00 [AEGON N.V..ooiiiiinrcersenccenseieees [
TRANSAMERICA CONSUMER FINANCE OWNERSHIP
[0 PSRN 00000...... 95-4631538 [0.....ocvvvvnnee . |HOLDING COMPANY DE.....cc..... NIA. ..o TCFC ASSET HOLDINGS, INC BOARD ... 100.00 |AEGON N.V.....ooiioiirininrinieiesinsiseeessesesssennns [
OWNERSHIP
0uirirris [ et 00000...... 98-6021219 [0.....ovvvvrenee (ORI SRR TRANSAMERICA CORPORATION (OR).........c..... OR..coovvrne NIA. .o TRANSAMERICA CORPORATION.......c.ccovvnnee. BOARD ... 100.00 |AEGON N.V....coiiriirirniniiireisrineirenesssinenninns (-
OWNERSHIP
[0 OO RO 00000...... |42-1484983 (0................. 0000099189 .....covvrrvrerrirines TRANSAMERICA CORPORATION........ccocvrerrrnen. DE.....c.e. UIP..coiine THE AEGON TRUST......cooviviiiriniineirerieiineneinns BOARD |... 100.00 |AEGON N.V....coiiiiirireiniiiicirineireresissinennenns [
TRANSAMERICA DIRECT MARKETING ASIA OWNERSHIP
0uirirrins [ e 00000...... 08-2507515 [0.....ccvvvvvenee 0 [ e PACIFIC PTY, LTD. AU............ NIA. .o AEGON DMS HOLDING B.V......covvieirriienen. BOARD ... 100.00 |AEGON N.V....cooiiiiirireinirieisnineireresssinenninns [
TRANSAMERICA DIRECT MARKETING OWNERSHIP
[0 OO ORI 00000...... | ceererrrerririinee [ 0 [ e CONSULTANTS PRIVATE LIMITED NG NIA. .o AEGON DMS HOLDING B.V......covvieirriinens BOARD ... 100.00 |AEGON N.V....cooiiiiirniniiniieiineinenesinsinenninns [
TRANSAMERICA DISTRIBUTION FINANCE- OWNERSHIP
0uirirrie [ e 00000...... 36-4254366 |0................ (ORI SRR OVERSEAS, INC. DE.....c..e. NIA. .o TCFC ASSET HOLDINGS, INC....c..coevreriririnae BOARD |... 100.00 |AEGON N.V....coiiiiiirniiiriieerineineresnsinennenns [
OWNERSHIP
[0 OO OT PRI 00000...... 95-1077235 [0....coovvvnvnee 0000099193 | .....oovvnrvrrrrriiines TRANSAMERICA FINANCE CORPORATION....... DE.....c.... NIA. .o TRANSAMERICA CORPORATION.......c.ccvvvnnee. BOARD ... 100.00 |AEGON N.V....coviiiiirniniiiieininenenesssinenninns [ -
OWNERSHIP
[0 OO ORI 00000...... 59-2476008 |0................. (RN SO TRANSAMERICA FINANCIAL ADVISORS;, INC.... | DE............ NIA. .o AUSA HOLDING COMPANY........corvvenirirrerinenn. BOARD .. 51.60 |AEGON N.V....cooiiiiiriiieieeinenereesenennin [ -
AEGON ASSET MANAGEMENT SERVICES, |OWNERSHIP
[0 OO OT RO 00000...... 59-2476008 |0................. (LT SO TRANSAMERICA FINANCIAL ADVISORS;, INC.... | DE............ NIA. .o INC. BOARD .. 37.62 |AEGON N.V....cooiiiiririniineieieineneneeissineninins [V
TRANSAMERICA INTERNATIONAL OWNERSHIP
[0 OO OOT ORI 00000...... 59-2476008 |0................. (RN ISP TRANSAMERICA FINANCIAL ADVISORS;, INC.... | DE............ NIA. .o HOLDINGS, INC. BOARD ... 10.78 [AEGON N.V..ooiiiicrceeseeeieees [ -
TRANSAMERICA FINANCIAL LIFE INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 70688...... 36-6071399 . | COMPANY NY.ooine A e AEGON USA, LLC BOARD  |.. 87.40 |AEGON N.V....cooviiiiriiieicieineneisessinennin [V
TRANSAMERICA FINANCIAL LIFE INSURANCE TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 70688...... 36-6071399 [0.....covvvnenee (LSRRI ISP COMPANY NY.ooiiine A COMPANY BOARD ... 12.60 |AEGON N.V..ooiiiiiiereecreeeiees [ -
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
WESTERN RESERVE LIFE ASSURANCE CO. |OWNERSHIP
[0 OSSN 00000...... 59-3403587 [0.....o.ovvennenne 0001308973 ....voverereerrrrrenes TRANSAMERICA FUND SERVICES, INC............. ] D OF OHIO BOARD ... 44.00 [AEGON N.V..oooiiirieineescseieeseeseseeeines [
OWNERSHIP
[0 TP TTN 00000...... 59-3403587 [0.......covvnenee 0001308973 .....cvvvrerrerrrrrinns TRANSAMERICA FUND SERVICES, INC............. | NIA. ..o AUSA HOLDING COMPANY........cccovvmrrrirrrrnen. BOARD .. 56.00 |AEGON N.V......covoririeinrirrireinrississeessesennisennns [
OWNERSHIP
[0 SO 00000...... | «eeorererrennenns (O (T ST TRANSAMERICA HOLDING B.V......ccovverririranes NL..oorranee NIA. ..o AEGON INTERNATIONAL B.V......oovvrrrrrirrinns BOARD ... 100.00 |AEGON N.V.....ooiiriirircneeeireeneineeseeessseeseieenns [
TRANSAMERICA CONSUMER FINANCE OWNERSHIP
[0 ORI 00000...... 95-4390993 [0.......cvvunenee (ST ISP TRANSAMERICA HOME LOAN........cocovvvnrenrirrinns CA...ccoooe.. NIA. ..o HOLDING COMPANY BOARD ... 100.00 |AEGON N.V.....oovrririeinrisieieninsesseessssissssennns [
TRANSAMERICA INSURANCE MARKETING TRANSAMERICA DIRECT MARKETING ASIA | OWNERSHIP
Oureiieries | et 00000...... 08-2524730 [0.....c.vvvnveee (ST ST ASIA PACIFIC PTY, LTD. AU............ NIA. ..o PACIFIC PTY, LTD. BOARD ... 100.00 [AEGON N.V.....oovioiirieirrieieiesiessee s [
TRANSAMERICA INTERNATIONAL DIRECT AEGON DIRECT MARKETING SERVICES, OWNERSHIP
[0 PSRN 00000...... | ccorererrerninne (O (ST ST MARKETING CONSULTANTS, LLC. MD............ NIA. ..o INC. BOARD .. 49.00 [AEGON N.V...oooiiririiirineeessieesssesesseeseens [
TRANSAMERICA INTERNATIONAL HOLDINGS, OWNERSHIP
[0 OSSP OT RO 00000...... 94-2873401 [0.....ovovvvrnee (LSOO SRR INC. DE....cccoe. NIA. .o AEGON USA, LLC....coovvriireiirercreineirerininns BOARD ... 100.00 |AEGON N.V....coiiiiireiniiiieisrineinenesissinenninns [
TRANSAMERICA INTERNATIONAL RE OWNERSHIP
[0 PSRN 00000...... 98-0199561 [0.....ocvvvvvnee . | (BERMUDA), LTD. BM............ NIA. ..o AEGON USA, LLC BOARD ... 100.00 |AEGON N.V.....ooiioiirininrinieiesinsiseeessesesssennns [
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO TRANSAMERICA INTERNATIONAL OWNERSHIP
0uerirrins [ e 00000...... | ccererererrireinee (O 0 [ e BRASIL, LTD. BR...covvvenne NIA. .o RE(BERMUDA), LTD. BOARD ... 95.00 |AEGON N.V....coiiiiiiriniiieiseiseinereeissinennins [
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO TRANSAMERICA INTERNATIONAL OWNERSHIP
0urrirrins [ e 00000...... | ccererererririnnes (O 0 [ e BRASIL, LTD. BR...covvvene NIA. .o HOLDINGS, INC. BOARD | ... 5.00 [AEGON N.V..ooiiiiiinircenseneceseneees [
TRANSAMERICA INVESTMENT MANAGEMENT, AEGON USA ASSET MANAGEMENT OWNERSHIP
0uerirrins [ e 00000...... 06-1564377 [0.......cvvenee 0000099201 | .....coverrvrerrirines LLC. DE.....c.e. NIA. .o HOLDING, LLC. BOARD  |... 100.00 |AEGON N.V....coiiiiirirniniieicerineenenesnsinennenns [
OWNERSHIP
[0 PSP OT RO 00000...... 13-3452993 | 0......ccovenee. 0 [ e TRANSAMERICA LEASING HOLDINGS, INC....... DE.....c... NIA. .o TRANSAMERICA FINANCE CORPORATION... [BOARD | ... 100.00 |AEGON N.V....coviiiiiriniiireieineinenesinsinenninns [ -
TRANSAMERICA LIFE INSURANCE OWNERSHIP
[0 OO RO 00000...... 98-0481010 [0....vvvvervnee (LR SRR TRANSAMERICA LIFE (BERMUDA), LTD............. BM....coooue. A COMPANY BOARD |... 100.00 |AEGON N.V....coiiiiirireiniiiiciiineineresssineninenns [
OWNERSHIP
[0 OO O RO 00000...... | ceeerrrerrereinee [ (TN SOOI TRANSAMERICA LIFE CANADA........ccccovveniirins CN.vire A AEGON CANADA ULC......ccoovvirriririercrerieene BOARD ... 100.00 |AEGON N.V....cooviiiiirniniiniieisinesenesssinenninns [
TRANSAMERICA INTERNATIONAL OWNERSHIP
0468...... AEGON US HOLDING GRP........... 86231...... 39-0989781 [0.....ccvvvuenee (OO ISP TRANSAMERICA LIFE INSURANCE COMPANY.. | IA.............. A HOLDINGS, INC. BOARD ... 100.00 |AEGON N.V....coviiiiirininiiiieenineinenesissinenninns [ -
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 86231...... 39-0989781 [0.....ccvvvuenee (RN ISP TRANSAMERICA LIFE INSURANCE COMPANY.. | IA.............. A TRANSAMERICA CORPORATION.........ccovvnnee. BOARD ... 74.00 |AEGON N.V....ooiiiiiiriniineieeinenereeissinennins [ -
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 86231...... 39-0989781 [0.....ccovvvnvnee (ORI ISP TRANSAMERICA LIFE INSURANCE COMPANY.. | IA.............. A AEGON USA, LLC....covviirirriireireieineineieinns BOARD .. 26.00 [AEGON N.V..oooiiiiiiiniineerniseeesssiseienies [/
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
TRANSAMERICA LIFE INTERNATIONAL OWNERSHIP
0neoveveis | e s 00000...... [ .coceereererereene | O 0uveeeereeees e (BERMUDA), LTD. BM............ A AEGON SERVICES (DUBLIN) LIMITED............ BOARD | ... 100.00 |AEGON N.V......coiviereiceeeeeeeeerenesenesenenn | Qi
OWNERSHIP
[0 TP TTN 00000...... 95-3945408 (0..........cec.n. (ST ST TRANSAMERICA MINERALS COMPANY.............. CA...ccooone. NIA. ..o TRANSAMERICA REALTY SERVICES, LLC..... [BOARD | ... 100.00 |AEGON N.V......coovvvercreeereeseeneeeeeserenenens | Qe
TRANSAMERICA INTERNATIONAL OWNERSHIP
[0 SO 00000...... 94-2993381 [0....vvvvvennenee (T ST TRANSAMERICA OAKMONT CORPORATION..... [CA............ NIA. ..o HOLDINGS, INC. BOARD ... 100.00 |AEGON N.V......cocovvnrrrinenrrnerneneneeresnsnennnenns | Oueveneis
TRANSAMERICA PACIFIC INSURANCE OWNERSHIP
[0 ORI 00000...... 94-3304740 [0.....o.vvvnnnne (ST ISP COMPANY, LTD. Hlrene A COMMONWEALTH GENERAL CORPORATION|BOARD | ... 96.30 [AEGON N.V......ooevevireiseeseeneeeeveseeresensnns | O
TRANSAMERICA PACIFIC INSURANCE TRANSAMERICA INTERNATIONAL OWNERSHIP
Oureiieries | et 00000...... 94-3304740 |0................. 0uveeeereeees e COMPANY, LTD. [ A HOLDINGS, INC. BOARD .. 3.70 [AEGON N.V....ooovvveverecercereceeeveeeesesneeenenes | Qe
OWNERSHIP
[0 PSRN 00000...... 52-0419790 [0.....o.covvnnnee (ST ST TRANSAMERICA PYRAMID PROPERTIES, LLC.. | IA.............. NIA....cccoo.... MONUMENTAL LIFE INSURANCE COMPANY. |BOARD | ... 100.00 |AEGON N.V......covvvereeerereeseeneeeneserenenens | Qe
TRANSAMERICA REALTY INVESTMENT OWNERSHIP
0uerrirrirees | e 00000...... 52-0419790 | 0.....cccvvvee. (ST OR PROPERTIES, LLC. DE....cccoo... NIA..coone. MONUMENTAL LIFE INSURANCE COMPANY. |BOARD | ... 100.00 |AEGON N.V...coovvvivierrinnrenenenessensennenes | Qi
OWNERSHIP
[0 PSRN 00000...... 94-3026780 [0.......covvnnnee . | TRANSAMERICA REALTY SERVICES, LLC......... DE.....cc..... NIA. ..o AUSA HOLDING COMPANY BOARD ... 100.00 |AEGON N.V......coovvvrrrrinrnrrnrnrnnsnisesssssssensns | Oueveneins
MONUMENTAL GENERAL OWNERSHIP
0ueorrrieees | e 00000...... 52-1525601 | 0.....c.cvvvee. (ST ORR TRANSAMERICA RESOURCES, INC.................. MD............ NIA..coone. ADMINISTRATORS, INC. BOARD | ... 100.00 |AEGON N.V...coovvvivierrinnnennneneissensennenns | Qi
TRANSAMERICA RETIREMENT MANAGEMENT, OWNERSHIP
0neireirees | e 00000...... 42-1527720 | 0....covvvvnvee 0ueereieees [ INC. MN......c..... NIA...oon. AEGON FINANCIAL SERVICES GROUP, INC.. [BOARD | ... 100.00 |AEGON N.V...cocvoiivirrvinereneeensissensenenns | Qi
TRANSAMERICA RETIREMENT SERVICES OWNERSHIP
0uerrirrirees | e 00000...... 31-1281022 | 0.....cccvvvvee. (ST ORRN CORP OH...cooevne NIA..coon. AUSA HOLDING COMPANY.......ccovrirririrnrirenns BOARD | ... 100.00 |AEGON N.V...c.ovvvivierrinnrenenrensissensennenns | Qe
TRANSAMERICA SMALL BUSINESS CAPITAL, OWNERSHIP
0nrrerrieees | e 00000...... 36-4251204 | 0................. (SN O INC. DE.....ccc.... NIA...on. TCFC ASSET HOLDINGS, INC......coevvvrrrerrrnes BOARD | ... 100.00 |AEGON N.V...coovvvivierviserennenessssensenenns | Qe
TRANSAMERICA STABLE VALUE SOLUTIONS, OWNERSHIP
0nrireieees | e s 00000...... 27-0648897 |0................. (ST O INC. DE.....ccc.... NIA ... COMMONWEALTH GENERAL CORPORATION|BOARD | ..... 100.00 |AEGON N.V...coovviivinrnisereneeensissensenenns | Qi
TRANSAMERICA TRAVEL AND CONFERENCE OWNERSHIP
0nrreirrieees | e s 00000...... 42-1079580 | 0.......ccovvnvee (TN PO SERVICES, INC. A NIA...oon. MONEY SERVICES, INC........cccevvrrrrrrerennns BOARD | ... 100.00 |AEGON N.V...cocvoviviervinerennsnessssensennenns | Qe
TRANSAMERICA VENDOR FINANCIAL OWNERSHIP
0nvoeireieis | e 00000...... 36-4134790 | 0.....coocvvvvee. 0ueeereieiees [ SERVICES CORPORATION DE............ NIA...cone. TCFC ASSET HOLDINGS, INC......c.ccvvverrerrnne. BOARD | ... 100.00 |AEGON N.V...coovviivieevieiereneniesessiensenenns | Qi
OWNERSHIP
0urterrieees | e s 00000...... 52-1263786 |0........c........ (SN O UNITED FINANCIAL SERVICES, INC.........ccoeun.. MD............ NIA...coe. AEGON USA, LLC......coovvirririreeeireissieieieis BOARD | ... 100.00 |AEGON N.V...coovviviervisereneenessissensennenns | Qe
OWNERSHIP
0uvoerrrens | e s 00000...... 42-1334744 |0......oooeveeee 0uveerereiees [ e UNIVERSAL BENEFITS, LLC......cooovvierrririercnnne A NIA...ccnee. AUSA HOLDING COMPANY.......covririrrirarininns BOARD | ... 100.00 |AEGON N.V...cocvoivieeviciereseeneseesensennenns | Qi
VERENIGING AEGON NETHERLANDS OWNERSHIP
0nverrieis | e 00000...... . | MEMBERSHIP ASSOCIATION [\ BOARD | ... 100.00 |AEGON N.V...coovoivieevieierenenieneesiensenenns | Qi
WESTERN RESERVE LIFE ASSURANCE CO. OWNERSHIP
0468...... AEGON US HOLDING GRP........... 91413...... 43-1162657 | 0....covevvveeee (SRR ORI OF OHIO OH.ovee e AEGON USA, LLC.......oovireireeeseeeeeieis BOARD | ... 100.00 |AEGON N.V...cocvoivieiesieiereseeieseesenssnnenns | Qi
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
OWNERSHIP
................................................................... 00000...... {20-2541057 | 0.......ccceeeeree | Ourrvverecreees [ cveveeereeeecieneene. | WFG CHINA HOLDINGS. INC..........oocooeveevviveve. | DE..oo [ NIA............... [WORLD FINANCIAL GROUP, INC.................... |BOARD +....100.00 |AEGON N.V...coocviviercreeeeeseeeeeeeesereeennns | O,
WFG INSURANCE AGENCY OF PUERTO RICO, WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
................................................................... 00000...... [66-0621281 | 0.......c.cccoeeee | Orerevrrrrereeres [ evereevieieivereennn | INCL PR............ | DS................ |AGENCY, INC. BOARD +....100.00 |AEGON N.V.....oovvvievereeieeeseeveeseeseerenennns | O,
OWNERSHIP
................................................................... 00000......{20-2133638 | 0.......c.cccoeee | Qe | covereeereeeeeieene. | WFG PROPERTIES HOLDINGS, LLC.................. |GA............ |NIA............... |WORLD FINANCIAL GROUP, INC.................... |BOARD +....100.00 |AEGON N.V....oovivievciieieieseeeeeeeeeeneeennns | O,
WFG PROPERTY & CASUALTY INSURANCE WFG PROPERTY & CASUALTY INSURANCE | OWNERSHIP
................................................................... 00000...... [88-0422325 | 0.........cccceeee | Orervrervreces [ ereerereieieeirennen.. | AGENCY OF NEVADA, INC. NV............ | DS................ |[AGENCY, INC. BOARD +....100.00 |AEGON N.V.....ovvvievceeeeeseeveeseesevenennns | O,
WFG PROPERTY & CASUALTY INSURANCE WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
................................................................... 00000......{58-2270942 | 0.......c.ccceeceo | Oerrvevereereees [ eveeierveevenenene. | AGENCY, INC. GA.....|DS.....|AGENCY, INC. BOARD +....100.00 |AEGON N.V.....ooivieveeeeeeseeeeeeeeeeereneninns | O,
OWNERSHIP
................................................................... 00000...... | ccoveereererereene | Oceeercerceenes | Qe [ v | WFG REINSURANCE LIMITED.........oocvccvevvvveveen. | BMuce | NIAL.............. [WORLD FINANCIAL GROUP, INC.................... |BOARD 151,00 [AEGON NLV..ooooviiieicicveeeeeeeseeeseeneenenenes | Qe
WORLD FINANCIAL GROUP HOLDING OWNERSHIP
................................................................... 00000...... [ ceoveereerrnrres | Ocevrvirereienes | O [ eveveeiecesiene. | WFG SECURITIES OF CANADA, INC...........cceeee.. | CNL..o [ NIA............. [ COMPANY OF CANADA, INC. BOARD +.0.100.00 |AEGON N.V..ooocvviviiinineresreeenessennennnnns | Qe
WORLD FINANCIAL GROUP HOLDING TRANSAMERICA INTERNATIONAL OWNERSHIP
................................................................... 00000...... [ .coceereerrrerene | O . | COMPANY OF CANADA, INC. CN............ INIA............... | HOLDINGS, INC. BOARD +...100.00 |AEGON N.V...c.ovivievceeieeeseeveeseesesenennns | Qv
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP HOLDING OWNERSHIP
................................................................... 00000...... [ ceoreerrerrrerrens | Ocevrrireiiennes | Qv [evvevevierennnnne. | AGENCY OF CANADA, INC. CN............ INIA...............| COMPANY OF CANADA, INC. BOARD 10enD0.00 [AEGON N.V.ooiiiieicicvisenssnsessisnenennes | Ouvieiins
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP SUBHOLDING | OWNERSHIP
................................................................... 00000...... | ceoveererrerres | Ocevreieiceries | Qe [ eveveeieiieneene. | AGENCY OF CANADA, INC. CN............ INIA...............| COMPANY OF CANADA, INC. BOARD 10eD0.00 [AEGON N.V.ooiiiieicicvieesnseenessesiensnnnes | Qe
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
................................................................... 00000......{99-0277127 | 0....cccoevvcvere | Qv [ eveverereiennnnen. | AGENCY OF HAWAI, INC. Hl.....cccoeeee | DS, JAGENCY, INC. BOARD +.0.100.00 |AEGON N.V..cooovvivieirnrsnreneeeenessenrennnnns | Qe
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
................................................................... 00000...... {04-3182849 | 0........ccoeeeee | Ourrrevrerrcrvees [ evrviereeieieneer. | AGENCY OF MASSACHUSETTS, INC. MA............ | DS................ |[AGENCY, INC. BOARD +.0.100.00 |AEGON N.V..oooviviiiniseresnseesessensennnnns | Qe
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
................................................................... 00000...... {42-1519076 | 0.......cccoeevvee | Qe [evevieirereninne. | AGENCY OF WYOMING, INC. WY........... |DS............... |[AGENCY, INC. BOARD +...100.00 |AEGON N.V..oooiiiviiiesisienenneeenessennennnnns | Qi
WORLD FINANCIAL GROUP INSURANCE WESTERN RESERVE LIFE ASSURANCE CO. | OWNERSHIP
................................................................... 00000......{95-3809372 | 0.......ccooeeerre | Ourrrvrerrereees [ eveviereieseneneee. |AGENCY, INC. CA....... |DS.......|OF OHIO BOARD +.0.100.00 |AEGON N.V..coooviviiinieenesrenessssensennnnns | Qe
WORLD FINANCIAL GROUP SUBHOLDING WORLD FINANCIAL GROUP HOLDING OWNERSHIP
................................................................... 00000...... | .coveererrierens | Ocevreireiveienes | Qe [evevieiieienieene.. | COMPANY OF CANADA, INC. CN............ INIA...............| COMPANY OF CANADA, INC. BOARD +..100.00 |AEGON N.V..oooviivieiesieieresenesessensennenns | Qe
AEGON ASSET MANAGEMENT SERVICES, |OWNERSHIP
................................................................... 00000...... [42-1518386 | 0.......cccoeevvee | Orrvrvvrererrens [ evervevieirereenen. | WORLD FINANCIAL GROUP, INC........cceovvvviveees | DE.eei [NIAL............. [ INC. BOARD +..100.00 |AEGON N.V..ooooiviviiinnsenesreneneissensensnnns | Qe
OWNERSHIP
................................................................... 00000......{95-2775959 | 0.................| 0000109152 .............ccce0evnne. |ZAHORIK COMPANY, INC.......cooevvvvercevisrienees | CAvrienn | NIAL............... |[AUSA HOLDING COMPANY.........ccccccevevrenene. | BOARD +.0.100.00 |AEGON N.V..oooviivieievieeresreieseesensensninns | Qi
OWNERSHIP
................................................................... 00000...... |42-1205796 . | YARRA RAPIDS MANAGEMENT, LLC.................. | DE............ [NIA............... |AEGON USA REALTY ADVISORS, LLC............| BOARD +..100.00 |AEGON N.V..oooviivieisieieresenesessensennenns | Qi
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1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ 26-1298094 [0.......ccceoeevee [ Ourevrrrrernns [ ceivrrrrersinnnenne [ZERO BETAFUND, LLC.....ovevevevvvvereisvneirennns | DB [ NIAL.............. | COMPANY BOARD 1erei82.35 |AEGON N.V....ooovviviierirenrrnrnineneirsessnnineenns | Ouevreinns
OWNERSHIP
................................................................... 00000...... {26-1298094 [0........cccoenee | Ourevrrerernns [ evvrnrrereiinninnnes [ZERO BETA FUND, LLC......covevvvvvievvvssiisnsnnens | DEns | NIALL.............. [MONUMENTAL LIFE INSURANCE COMPANY. |BOARD v 16,16 [AEGON NLV...oooviiiceisrnrresinsseienessnisennns | Oueveneinns
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
................................................................... 00000...... [ 26-1298094 (0..........ccceooe | Ouververrrrereans [ evvnrevrnienenne. [ZERO BETAFUND, LLC......cccovvevevvvvvvrvievnnnen | DE.ee | NIAL............. [ INSURANCE COMPANY BOARD vreee 149 JAEGON NLV.....ooovencerieeenereiennnnnnne | O
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Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Wil the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

* 91413201249 0000O0O0 1T =
* 914132012 36250000 1 * * 914132 0124428000 O0 1 =
* 914132 0124450000 1 = * 91413201244 900001 =
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Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
Overflow Page for Write-Ins

Additional Write-ins for Assets:
Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. State transferable taX Credits.........ooviieeeicces e nnns | sessssssesesnnee 676,078 | ..ooveveveeieirieeennd0 [ e 876,078 | e 676,078
2505. Investment Receivable | .170,847 . ....15,279
2506. Other assets NON-AAMITEEA. ..........cueveuirieiireesee e ssesnns | stessessssessessessnsans 5,057
2597. Summary of remaining Write-=ins for LINE 25............ccucuiiiiieriiccsicieeseceeecveieseseieeneienenesiens | severesesisesanns 851,982
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
2704, EXPENENCE TEIUNGS.......cvviieiiiiiciiisie sttt ettt ssentesssssssessesssessessessnsens | ersnsensessessnsessessssensns(2) | errerserenersersnensereerss0 | coevesvssesessesesse s 0
2797.  Summary of remaining WIite-iNS fOr LINE 27.......ccoiiieriiiieiieissiesierssiessesssssssssessssssesssssssesesssssssessessssassesssssssessassnsessesss | ennsansesssssnsessessnsessas( @) | errersersnersersnrensarsersns0 | wsrersssessessnsessessasnes 0
Additional Write-Ins for Schedule T:
1 Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts

5804

5805.
5806.
5807.

5808
5809

5810.
5811.
5812.
5813.

. NETHERLANDS..
_ PARAGUAY...
.~ PHILIPPINES..

. SAUDI ARABIA...
. SINGAPORE.......
. SOUTH KOREA..
. SWITZERLAND...

. VENEZUELA
~ VIETNAM

BERMUDA..
. CAMBODIA.....
. CAMEROON...

_ HONG KONG..
~ HUNGARY..

Q15




Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o
- o

Book/adjusted carrying value, DECEMBET 31 Of PrIOr YEAI..........ccvieeieieeeie sttt sanee
Cost of acquired:

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

....................... 36,015,473

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

958,717

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total NONAAMItEEd AMOUNES........veveiiecieieices ettt bbb nan

36,015,473

Statement value at end of current period (Line 9 MinUS LiNE 10).......cuiiieiiiiierieiisiesersissssssesssisssesssssseessessssessesssssssasssssnsns

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

. Deduct current year's other than temporary impairment recognized
1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior Year..........ovvvereneeneenerneensereeseeneeneens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
ACCIUAL O BISCOUNL.......eovveirii ittt ettt
Unrealized valuation iNCrEASE (ABCTEASE)........c.euiuireireriieiseiseissie ettt bbbt s bbb sse s st enas
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest

....................... 49,646,001

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

236,734
....6,267,234
439,561

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total VAlUGLON GIIOWANCE...........cveveiitiieiciei ettt sttt bbb sttt

SUDLOLAl (LINE 11 PIUS LINE 12).....uviieieciiecieeiteite ettt ettt bbb ettt sees

Deduct total NONAAMItEE @MOUNLS.........c.cceiieiiieieiciei ettt bbb st

Statement value at end of current period (Line 13 mMiINUS LINE 14)........vriinriirenierssessesssssessesessssssssssssssssssnsssssssssssesssnesses

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

. Deduct current year's other than temporary impairment reCoOgNIZEd............ccoveveiceiices e
11.
12.
13.

Book/adjusted carrying value, DeCemBET 31 Of PrIOr YEAI.......c.vviueireirririieieeseie ettt
Cost of acquired:

2.1 Actual cost at time of acquisition................
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.
Accrual of discount............cccveviereiriiennes
Unrealized valuation increase (decrease).
Total gain (loss) on disposals..................
Deduct amounts reCeivVed ON dISPOSAS..........c.rurirriririeiiireieeeirsieee sttt
Deduct amortization of premium and depreCiation.............c.c.cveieieiiiieiee et
Total foreign exchange change in book/adjusted Carrying ValUE.............c.euriureeiurerieneinereieeese et snsesene

......................... 3,473,163

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

86,420
...159,089

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

Statement value at end of current period (Line 11 MiNUS LINE 12)......cvuiieiiiiieieiicieseieississie st sssens s essnans

...... 3,302,386

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© © N>R WD =

—_
—

-
N

0. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).
. Deduct total nonadmitted @amOUNts.............cccoierrieeiiesseesee s
. Statement value at end of current period (Line 10 minus Line 11)

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost 0f DONAS ANA SLOCKS ACUITEH. ... ettt sttt
Accrual of discount
Unrealized valuation iNCrEaSE (ABCTEASE)..........vuwuururrurrerrereeeeeiseeseeise et sse st esa sttt ss st en e essessnen
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of...
Deduct amortization of premium....
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other than temporary impairment recognized.....

919,030,326
194,635,544
243,990
3,311,634
526,968
90,193,439
..1,055,945

974,425,732
213,390,946
730,646
(4,236,126)
1,199,931

,026,489,093
.0

...1,026,489,093
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Statement as of March 31, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O
SCHEDULE D - PART 1B

During

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

Class

1
Book/Adjusted Carrying
Value Beginning
of Current Quarter

3
Dispositions
During
Current Quarter

4
Non-Trading Activity
During
Current Quarter

5
Book/Adjusted Carrying
Value End of
First Quarter

6
Book/Adjusted Carrying
Value End of
Second Quarter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

........................ 747,913,463

........................ 271,307,901

.......................... 16,220,112

.......................... 15,065,366

............................ 6,124,515

............................ 1,996,864

........................ 470,691,856

.......................... 10,892,297

............................... 771,163

.............................. (195,998)

............................ 2,068,603

........................... (2,751,703)

.................................. (3,603)

............................ 1,559,098

........................... (1,270,373)

........................ 797,085,804

........................ 305,102,216

.......................... 12,697,246

.......................... 14,696,248

............................ 6,135,968

............................... 723,950

........................ 747,913,463

........................ 271,307,901

.......................... 16,220,112

.......................... 15,065,366

............................ 6,124,515

............................ 1,996,864

..................... 1,058,628,221

.............................. (593,976)

..................... 1,136,441,432

..................... 1,058,628,221

10.

1.

12.

13.

14.

15.

PREFERRED STOCK

CIASS Tttt sttt

CLASS 2.ttt bbbt

CLASS 3.ttt

CLASS 4.ttt

ClASS Bttt bbb

CLASS Bttt bbbt

Total Preferred SOCK. ..ottt

Total Bonds and Preferred StOCK...........ocvieiircniiieeseeiesesee e

..................... 1,058,628,221

2
Acquisitions
During
Current Quarter
........................ 520,060,195
.......................... 42,618,009
.......................................... 0
............................ 1,224,652
.......................................... 0
.......................................... 0
........................ 563,902,856
.......................................... 0
.......................................... 0
.......................................... 0
.......................................... 0
.......................................... 0
.......................................... 0
.......................................... 0
........................ 563,902,856

........................ 485,495,669

..................... 1,136,441,432

..................... 1,058,628,221

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

NAIC1§........... 0; NAIC2§.... 0; NAIC3S...... 0; NAIC4S....

0; NAIC5S..... 0;

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




Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest éollected Paid for Accfr)ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS........cvvrerererercrirerrirenns | eerrreceirensneeeienenns 53,590,423 |.......cc...... )80 S U 53,590,423 | .....oooorirrirrincrrirenens 4,269 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI.........cvivieiieiciieieieie ettt sstesens | sbessesssssssesssssnsensesnses 70,095,286 | ..oovovvrreieieieieieies 68,545,707
2. Cost of short-term iNVEStMENtS ACUINEM...........ccvuvueiieiieicieie ettt bbbt st s s snaes | svsessssissessessssessesnsas 179,324,312 | oo, 1,066,519,998
3. ACCTUAL OF BISCOUNL.......ooiiii bbb | resb sttt (O 18,595
4. Unrealized valuation INCrEASE (ECIEASE).......c.cvuiviuiieiriiiieiieietesie sttt sttt s bbb bbb sttt essesnbensenas | stessesssessesssessesssssssessessnsensesnsan 0 | e 0
5. Total gain (I0SS) ON QISPOSAIS........evuverrerrerrireiireeeeeeseseesess e ssesss st st ees et et s st sttt s e s st s s st nssnssants | esessessessssssssessasssssnssnssensnsnnssns 0 | e 0
6. Deduct consideration reCeivEd 0N QISPOSAIS...........ccccviueviiieiieiiieieisicte ettt et s s be s s nssesenns | svessssesesessesesssssaetanas 195,829,175 | woooveveiiiereinns 1,064,988,996
7. Deduct amOrtiZation Of PrEMIUML.........c.. et seeeese et st es et es s s bbb se bbb s e e s bbb bs s enbanbas | Hieesestestasssessess st s bansent st s snensend 0 | e 17
8. Total foreign exchange change in book/adjusted CaITYiNG VAIUE.............cccoeuviivciriiieiiiee e ssteses | ebissssessssesessssssesessseses s s sssesens 0 [ oo 0
9. Deduct current year's other than temporary impairment rECOGNIZEM...........ceveviirieiiirieieeee et sesseses | erersssssesessssess st sstessebsnsessenanes 0 | ot 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccouerrrrirererrireeeeeeece et | cvveveesessesesesseseseesnes 53,590,423 | ..oovoieeeeeerein 70,095,286
11. Deduct total Nonadmitted @MOUNES............c..iiiiiiiiiiii bbb | eietbi bbb s 0 |t 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuieieiiiieiiiicieieieciseeictsssierstsstesessstesessssessesssssssnsenas | svsessessssassesssssssesssanes 53,590,423 | ..oovvvveeereeernia 70,095,286

QsSl03




Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (Line 9, prior year) (510,768)
2. Cost paid/(consideration reCeiVEd) ON AAAIIONS...........c..cviuiiuiiriiiisie ettt bbb sttt bbb bbbt bbb bbb st 0
3. Unrealized valuation INCIEASE (AECTEASE)........ . rererrererresreseeseeeeseesesseessseseesessassssesessessesssessessessassssssessassassssssessessasssessessssassssssessessssssssessassasssssessesssssnssessassnsssssnssaes (671,679)
4. Total gain (I0sS) 0N terMINALON FECOGNIZEM...........c.iviviieiicicicte ettt bbbt b bbbt s st b e bbb bbbt s st b et b et bbb s st et st b nanteaas (1,513,232)
5. Considerations received (Paid) ON tEIMINGLONS. .........c..iiuiuuririereireire et ee et ss ettt e s s £ E 8 s E bbb been (1,513,232)
8. AMOTZALON. ... 0
7. Adjustment to the book/adjusted carrying value Of REAGE IHEM..........c.cvu it b bbbttt 0
8. Total foreign exchange change in bOOK/adiUSLEA CAMTYING VAIUE.........cvuiiririieiieiinsieieis ittt ettt 0
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 6+ 7 4 8)..oeieieiiiisieiesieieese st (1,182,447)
10, DedUCE NONAAMIIEA @SSELS.........couiveuieciiciieiiiie e 0
11. Statement value at end of current period (Line 9 MINUS LINE 10)........ceeiieuiiiriieiiee sttt bbb bbb b s bbb bbb s bt et s s aeee (1,182,447)
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts
1. Book/adjusted carrying valug, DECEMDET 31, PHOT YEAI..........c.evururrirerrrrerieisesieseseiesssssssssssse s ssess s sses st sss st st s £t s s st 0
2. Net cash deposits (Section 1, Broker Name/Net Cash Deposits FOOINOE)...........cvriiuiiieieiiiieesie ettt 0
3.1 Change in variation margin 0N OPEN CONMTACES. ........c..evurerurrerieeeireieeseesseesessee sttt s st s sttt nbsnsnas 246,848
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus.........c..cccccoeveevevvnnen 0
3.22 Section 1, Column 17, PriOr YEaT........cvverrereieiereisisieieissieseessiesenne 0 0
Change in amount recognized:
3.23 Section 1, Column 16, current year to date minus.........c..cccccoeveevevrnrnens (199,380)
3.24 Section 1, Column 16, prior year (446,228) 246,848 246,848
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....uueuurireiriierirsiseiseessstseeisessessssess e ssess s ss s sssssses st ess s st s sassses s st ees e s st e s s s e s s esses s e s s en b E e an s s n bbb s s s nen 0
4.1 Variation margin on terminated contracts during the YEar...........cccceeieiecsieicesee s (1,693,719)
42 Less:
4.21 Amount used to adjust basis of hedged item...........cccccvvveveeiveeiriennnnns 0
422 AMOUNE TECOGNIZEM. ...evvveveerarereereeeseesseeeseess st (1,693,719) (1,693,719)
4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2)......coreeeieeiereisieieeseessstseesessessessssssessessessssssessessessssssessessassssssessessessasssnssessosssssessessessosssessessasssssnssessessassssssessessasssnssessessassssssnssessassnsns 0
5. Dispositions gains (losses) on contracts terminated in prior year:
LS B =T To 1o OO OO 0
5.2 Used to adjust Dasis Of NEAGEA IIBMS..........ciiviiierice ettt s bbb bbb bbb b s bbb e bt s bbb s bbbt bbb st s st baes 0
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 =4.3 =51 =5.2)....cuiiiiiecscece ettt en 0
7. DedUCt NONAAMILEA @SSELS......... vttt 0
8. Statement value at end of current period (LINE 6 MINUS LINE 7).........cueiiueieieiiieiie ettt sttt bbb s bbbttt s st nts 0

QSl104



Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DB - VERIFICATION

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

1. Part A, SECHON 1, COIUMN 4. ...ttt bbbt bbb s bbbt bbb bbb ens s (1,182,447)
2. Part B, SECHON 1, COIUMN T4........ooiieiecee ettt sttt bbbttt bttt sa s b 0
3. TOAl (LINE 1 PIUS LINE 2)....eevovereeirerisceierisisiseseesis s sesessse sttt 48R (1,182,447)
4. Pt D, COMUMN ...ttt e ettt a ettt ae b s e et et s e et R At s At R et et bRt et s ae b st et ee e et et et et neee 0
5. PAIED, COIUMN B......oovireieiiieiie st (1,182,447)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vuiiiiiiieieiceie ittt bbbt bbb 2 s 48t b bbb s bbb bbbttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16........cuuiuiiiireieiisieieisie ettt bbb s bR bRttt nes (1,182,447)
8. Part B, SECHON 1, COIUMN 13 ..ottt ettt st ettt et bttt se b e s st et st b s et et et snaebesans et et s et b s snt et s eee 0
9. TOAl (LINE 7 PIUS LINE 8).....voveeviicieticteiete ettt ettt bbbt a b s s a4 s bt st s s A2 s s b b s b s b bbb s b s b b s b b st bbbt b st b s e st bann (1,182,447)
10, PAMED, COIUMN 8. 0
11, Pt D, COIUMN O..ooiee ettt s8££t (1,182,447)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....viveiieiiteiieieieisieieisste sttt tssse sttt s £ s 8ttt s b s n bbb en et 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 21.....ooiiiiriiiieiiei iR 21
14, Part B, SECHON 1, COIUMN 9.ttt bbb 1,075,663
15, Pt D, COIUMN T ettt et 1,075,684
16.  Total (LINe 13 PIUS LINE 14 MINUS LINE 15).....cuiueiiiiieiieisiieiieiieiiessseie sttt sse st s s8R s s bbbt s et 0

Qslo7



Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Accrual of dISCOUNL..........covveveeiiieieierece e

. Unrealized valuation increase (decrease)...........ccovuevervrvererennn.

. Total gain (10S) 0N diSPOSAIS.........cevveveverrereirisieieiseie e

. Deduct consideration received on disposals................ccccoeerirernnes

. Deduct total nonadmitted amounts............c.cccvvererrerieiresisiennns

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 Of PHOr YEA..........ccouuevcvcveeeiees ettt

. Cost 0f cash eqUIVAIENES ACAUINET. .........rurureireecirrieiieeireise ettt s st nen

. Deduct amortization Of PrEMIUM..........cc.vrrierirrirriris sttt nes

. Total foreign exchange change in book/ adjusted carrying ValUe..............cccvevecveuieeveiiereeee e

. Deduct current year's other than temporary impairment reCognIzed...........cocvvevrerierirneneereseeeeseeeeseeeenas

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccovvrvevrerrerirerererennn.

........................................ 100,033,978 | ....ovvvviiieireinennn 173,613,930
........................................ 195,529,302 | ....cccovvvvriiniicieineenn....893,455,394
................................................. 68,463 | ... 212,228
.......................................................... O OO |
.......................................................... 0 [ 9,313
........................................ 205,618,100 | .....covvvvverrrnrrieririniinen.n. 967,312,886
.......................................................... O OO |
.......................................................... O OO OPOPROON |
.......................................................... 0 [ covrsrsrsssrsssessssnnsneenn:0
.......................................... 90,013,644 | ......cccoovvvriinriieniinnnennn. 100,033,978
.......................................................... 0 [ cvrinriniisiinissssssssssnienn0
.......................................... 90,013,644 | ......ccoovvvvriinniiinninincinnn... 100,033,978

QSI08
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Statement as of March 31, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 4 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
FL-ST. PETERSBURG 570 CARILLON ST PETERSBURG FLoiiiii [ 1Q 2012 | VARIOUS. 0 25,094
0199999. Totals 0 25,094
0399999. Totals 0 25094
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/A.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./AC.V. on Disposal During Year | on Disposal | onDisposal | on Disposal |Encumbrances Incurred

NONE
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Statement as of March 31, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings

NONE

SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Accrued Interest (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

Mortgages With Partial Repayments

Calabasa [0 NS O 03/01/2011 . [ oo [ e 14,450,963 0].. (97,317) 0 0 [ oo 97,317 [0 | 0 507,233 | 0 0 | s
Mankato.............cooeevverveerrrenrinnrnns MN.ri | e 09/01/2011.... 5,069,471 0. 2,593 0 0
Jacksonville O IS 09/01/2011 . [ oo [ e 5,747,997 0. (13,670) 0 0 [ correrrrerrneene(13,670) [ o0 | 0 75,950 | 0 0 | s
Fort Lauderdale FLoviiiiiias | e 11212004 [ oo [ e 6,003,047 0] 942 .0 0
Ellenton. 0N L = IR PR 09/0172011 . [ oo [ s 10,148,216 0].. (46,580) 0 0 | coerreenreeenea(46,580) | ovveeveeeeeceens0 | e [ eiieieeeenn49,920 | 0 e | s
Westminster..........cccoeovieeiiienins CO.vveeeene [ e 08/17/2005.... | coovvevervrreres | ceverririieiienns 2,402,691 0. 0 .0 0
Northvale. |V SO [ 09/01/2011... | covenevnnrinnnene [ e 5,823,618 0].. (8,380) 0 0 | eoveeverieeneenn(8,380) | o0 | e | i 23747 | 0 | 0 | )
0299999. Total - Mortgages With Partial Repayments. ..(162,412) 0 0].. ...(162,412)] ...
0599999. Total Mortgage: s ...(162,412) 0 0. 16212 | o0 | eiiiiniiniien0 il T2A148 | 0 |0 |
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Statement as of March 31, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CusIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0|BSP Farms, LLC. | Richmond

1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

State Low Income Housing Tax Credit - Unaffiliated

.. | Fritz R. Kundrun 12/29/2011.... 0 0 8,080 0 0 0.0
0 8,080 0 0 ]..XXX

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

000000 00 0] The Tower at Dorsey Manor, L.P Atlanta. GA....... e 01/01/2012.... 0 51,000 0 0 340,798
3399999. Total - State Low Income Housing Tax Credit - Unaffiliated 51,000 0 0 340,798
3999999. Subtotal - Unaffiliated 51,000 8,080 0 340,798
4199999. Totals. 51,000 8,080 0 340,798 |....
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest BJ/A.CV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0|BSP Farms, LLC. | Richmond |VA.... | Sale 12/29/2011 | 03/26/2012 (8,081) 94,501 0 0 0 94,501 0 94,500 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated (8,081) 94,501 0 0 0 94,501 0 94,500 0 0
3999999. Subtotal - Unaffiliated (8,081) 94,501 0 0 0 94,501 0 94,500 0 0
4199999. Totals (8,081) 94,501 0 0 0 94,501 0 94,500 0 0
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Statement as of March 31, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

SCHEDULE D - PART 3

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

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

Bonds - U.S. Government

36176F 72 7|GNMAREV MTG 765161 4.658% 09/01/B1.........ouerrevrmmerreisereiisessssisessssssssssssssssssssssesssssssessssssessessennes | sessessans ...03/01/2012 | Interest Capitalization 33,967 33,967 0|1
36176F ZU 5| GNMAREV MTG 765155 4.660% 08/01/B1...........cvveeemucrreeemereeisseresissesessssssssssssessssssesssssssesssssssessssssnes | sesssssnnn ....03/01/2012 | Interest Capitalization 171,600 171,600 0|1
36230R NF 9 [GNMAREV MTG 756690 4.662% 10/01/B1........ccovouuirieriieriiiiieeniiessisesiiesssiessisssisssssssssssessssssssessens | sevssesees ...03/01/2012 | Interest Capitalization 23,526 23,526 0 (1
36230R NM 4 | GNMA REV MTG 756696 4.698% 12/01/B1.......coouumervememrmmesssessesssssssssssssssssssssssssssssssssssessssssssssssssssessssses | osenseees ....03/01/2012 | Interest Capitalization 19,935 19,935 0|1
0599999. Total - Bonds - U.S. Government 249,028 249,028 0 XXX,
Bonds - All Other Government
50065W AC 0| KOREA NATIONAL OIL CORP 3.125% 04/03/17 I | | ...03/26/2012 | BARCLAYS 3,315,225 3,325,000 0 |1FE
1099999. Total - Bonds - All Other Government 3,315,225 3,325,000 0] R, S
Bonds - U.S. Special Revenue and Special A t
01F032 63 3|FNMATBA3.5% 3.500% 03/01/41 ....03/06/2012 | J.P. MORGAN SECURITIES INC 25,912,109 25,000,000 0|1
3138AE NN 9| FNMA Al1296 4.500% 06/01/41 ...03/08/2012 | J.P. MORGAN SECURITIES INC 906,793 898,911 1,236 |1
3138AV D7 7|FNMAAJ3725 4.000% 10/0T/AT.......ovvveeuerreermerreisssesesssssesesssssesesssssssssssssssssssssssssssssessssssssssssssssessssssnsenss | sessessnns ....03/08/2012 | CITIGROUP. 332,474 334,033 408 (1
31416Y U9 7| FNMA AB3307 4.000% O7/01/41.....cooiieieiiiiiiieciisesiiseisisessise st sssesssese s ssssesssssesssesssssesssesssssessssssssins. | cosssssees ....02/09/2012 | Various 4,976,769 4,999,999 6,111 (1
31419A 4N 4| FNMA AE0828 3.500% 02/01/41......coooermrrvrerreeerisrnessisssesssssessessssssssssssesssssssesssssssesssssssesssssssesssssssessssnes | sesseeeres ....03/08/2012 | Various 25,912,133 25,000,024 26,736 |1
31419A GZ 4| FNMA AE0215 4.000% 12/01/39.....c0uuuruimreesssersessissesssssssssessssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssnes | sessasenes ....03/08/2012 | Various. 21,899,517 22,002,196 26,892 |1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 79,939,795 78,235,163 61,382 XXX
Bonds - Industrial and Miscell IS
002824 AT 7 |ABBOTT LABORATORIES 5.875% 05/15/16........cvvvermerriorrierismessissmseesessssessesssssssssssessssssnssssssssssssssnnes | sesseseres ....12/31/2011 | TLIC-LPGO-LIFE PROTECTION 3,527,016 3,000,000 22,521 | 1FE
0258M0 DD 8 | AMERICAN EXPRESS CR CO 2.375% 03/24/17 ......oouerverreereermsesseisssessssisssssssssssssesssssssssssessesssssessessnss | sessneenes ...03/21/2012 | ROYAL BANK OF SCOTLAND 4,138,754 4,150,000 0 | 1FE
026874 CS 4| AMERICAN INTL GRP INC 3.800% 03/22/17.......covvuuuerveemerreeeeereeisssesssissesessssssesssssssessssssssssssssesssssssesss | sesseneees ...03/19/2012 | J.P. MORGAN SECURITIES INC 4,740,358 4,750,000 0 | 2FE
02687Q DG 0|AMERICAN INTL GRP INC 5.850% 01/16/18. ...03/08/2012 | MORGAN STANLEY & CO. INC 2,719,525 2,500,000 23,156 | 2FE
040447 AE 6 |ARISTOTLE HOLDING INC 1 4.750% 11/15/21 ...03/12/2012 | CITIGROUP. 1,868,038 1,750,000 26,323 | 2FE
06051G EM 7| BANK OF AMERICA CORP 5.700% 01/24/22.........cccovvierverviiieseeriiesssssiisssssssssssssssissssssssssesesssssesssssssesssssssss. | avsssninns ...03/06/2012 | MORGAN STANLEY & CO. INC 258,703 250,000 1,781 | 1FE
06406H BY 4 [BANK OF NEW YORK MELLON 3.550% 09/23/21.........evvvermerreiimeereisssessessenesssssssesssssssessssssssssssssssessssns. | conseseenes ...12/31/2011 | TLIC-LPGO-LIFE PROTECTION 4,057,939 4,000,000 38,656 | 1FE
084423 AS 1| WR BERKLEY CORP 4.625% 03/15/22.........cevvvuurmserresmssreessessessssesssssssssssssssssssssessssssssssssssssssssssssessssssnes. | sesssneses ...03/13/2012 | BANK OF AMERICA 1,743,350 1,750,000 0 | 2FE
156700 AS 5|CENTURYLINK INC 5.800% 03/15/22 .| ....03/05/2012 | J.P. MORGAN SECURITIES INC 1,597,472 1,600,000 0 | 2FE
17121E AB 3 |CHRYSLER GROUP LLC/CG 8.000% 06/15/19, ..02/01/2012 | Tax Free Exchange 609,652 700,000 0 |4FE
18451Q AF 5|CLEAR CHANNEL WORLDWIDE 7.625% 03/15/20. .| ....02/29/2012 | GOLDMAN SACHS & CO 615,000 615,000 0 |4FE
25459H BD 6 |DIRECTV HOLDINGS 3.800% 03/15/22..........ccmmmrversmeseirsssessssmssssssssesssssssssesssssssssssssssssssssssssssssssssssssssssss | cosnessenes ....03/05/2012 | BANK OF AMERICA 3,998,320 4,000,000 0 | 2FE
38141G GQ 1| GOLDMAN SACHS GROUP INC 5.250% 07/27/21.....ccooumrevreirerrviriesresssessessseessssssessesssnessesssnessssssesseses | sessessnes ...03/23/2012 | GOLDMAN SACHS & CO 490,255 500,000 4,448 | 1FE
38141G GS 7| GOLDMAN SACHS GROUP INC 5.750% 01/24/22..........ccovvveeeririisscrriisssssiisessiesisessessisessesssssssssssssssnes | soveesinns ....03/12/2012 | Various 766,668 750,000 5,870 [1FE
402524 AB 8 |GULF SOUTH PIPELINE CO 5.750% 08/15/12 ....12/31/2011 | TLIC-LPGO-LIFE PROTECTION 1,430,828 1,400,000 30,411 | 2FE
40430H FL 7|HSIASSET SEC CORP 0.422% 02/25/36 ..02/29/2012 | CREDIT SUISSE/FIRST BOSTON 3,673,974 4,391,751 362 | 1FM
42217K AV 8 |HEALTH CARE REIT 3.625% 03/15/16 ...12/31/2011 | TLIC-LPGO-LIFE PROTECTION 4,910,896 5,000,000 53,368 | 2FE
42805R AV 1|HERTZ VEHICLE FING LLC 5.290% 03/25/16..........evvrurerermereseesmeresmesisssesssenssessssessssssssssessssssssssesssssesssns. | sesessesens ....12/31/2011 | TLIC-LPGO-LIFE PROTECTION 6,495,660 6,000,000 5,290 [1FE
46625H HQ 6| JPMORGAN CHASE & CO 4.950% 03/25/20..........ccovruummcrrieriersissesssessesessesssesssssssesssssssssssssessssssnssssssnns. | sossessnee ...12/31/2011 | TLIC-LPGO-LIFE PROTECTION 6,300,046 6,000,000 79,200 | 1FE
501044 CM 1|KROGER CO. 3.900% 10/01/15 ....12/31/2011 | TLIC-LPGO-LIFE PROTECTION 5,371,584 5,000,000 48,750 | 2FE
61747W AF 6 | MORGAN STANLEY 5.750% 01/25/21 ..03/15/2012 | CREDIT SUISSE/FIRST BOSTON 988,000 1,000,000 8,785 [1FE
61747W AL 3 |MORGAN STANLEY 5.500% 07/28/21 ....03/06/2012 | Various. 4,478,040 4,500,000 16,729 |1FE




1'¥030

Statement as of March 31, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
651639 AN 6 | NEWMONT MINING CORP 3.500% 03/15/22..........ccvvevemmereereerreeiaenmssisnsssisssnessisssssssssssessesssssssssssesssses. | wevsenneees ....03/05/2012 | CITIGROUP. 1,984,780 2,000,000 0 | 2FE
685049 AA 6| ORANGE LAKE TMSHARE TR 3.450% 03/10/27 ......cvvvvrmrerriererieissessesssessssssesssssssesssssssessssssssssssssssssss. | sessenseses ...02/29/2012 | BB&T CAPITAL MARKETS 2,999,828 3,000,000 0 | 1FE
718172 AB 5| PHILIP MORRIS INTL INC 4.875% 05/16/13.........oooeuerreerrreeemereesssessssssmseessssesssssssessssssssssssssessssssseeses | sesseneees ....12/31/2011 | TLIC-LPGO-LIFE PROTECTION 4,445,677 4,200,000 25,594 | 1FE
718546  AA 2| PHILLIPS 66 144A 4.300% 04/01/22.........cmmeervemreeinrioiessissnsessissssssssssssssesssssssssssesssssssesssssssessssssesssssssnses | sessenseses ...03/07/2012 | J.P. MORGAN SECURITIES INC 498,815 500,000 0 | 2FE
845467 AF 6 |SOUTHWESTERN ENERGY CO 4.100% 03/15/22 ...02/29/2012 | J.P. MORGAN SECURITIES INC 2,746,618 2,750,000 0 | 2FE
949746 FJ 5|WELLS FARGO & CO 4.950% 10/16/13 ..12/31/2011 | TLIC-LPGO-LIFE PROTECTION 5,263,020 5,000,000 51,563 | 1FE
94974B FC 9| WELLS FARGO & CO 3.500% 03/08/22 ...03/01/2012 | WELLS FARGO BANK 1,995,640 2,000,000 0 | 1FE
976656 CB 2| WISCONSIN ELECTRIC POWE 6.250% 12/01/15........cvvvevrmcrrermmsresssnessessaessessessesssssssssssssssssssssssssssnnes | sersnsenes ...12/31/2011 | TLIC-LPGO-LIFE PROTECTION 2,632,614 2,250,000 11,719 [1FE
23329P AA 8| DEN NORSKE BANK 144A 3.200% 04/03/17 |- ....03/26/2012 | GOLDMAN SACHS & CO 999,130 1,000,000 0 |1FE
25243Y AM 1|DIAGEO CAP PLC 5.750% 10/23/17 | S~ ...12/31/2011 | TLIC-LPGO-LIFE PROTECTION 7,123,554 6,000,000 65,167 | 1FE
404280 AN 9 [HSBC HOLDINGS PLC 4.000% 03/30/22 ...03/27/2012 | HSBC SECURITIES INC 2,150,884 2,165,000 0 |1FE
539473 AQ 1|LLOYDS TSBBK PLC 4.200% 03/28/17 ...03/21/2012 | BANK OF AMERICA 748,860 750,000 0 | 1FE
65557F AB 2| NORDEA BANK AB 144A 3.125% 03/20/17 |- ....03/14/2012 | GOLDMAN SACHS & CO 749,445 750,000 0 | 1FE
71645W AU 5|PETROBRAS INTL FINCO L 3.500% 02/06/17 |- ...02/01/2012 | CITIGROUP. 3,007,425 3,025,000 0 |2FE
86960B AB 8| SVENSKA HANDELSBANKEN A 2.875% 04/04/17 |-~ ...03/30/2012 | J.P. MORGAN SECURITIES INC 3,005,130 3,000,000 0 | 1FE
G5480@ AA 7|LIBERTY LIVING PROPERTY 4.600% 02/28/22 | ...01/23/2012 | HSBC SECURITIES INC 6,000,000 6,000,000 0 [2Z
3899999. Total - Bonds - Industrial & Miscellaneous 111,131,498 107,996,751 ..519,693
8399997. Total - Bonds - Part 3 194,635,546 ...189,805,942 ..581,075
8399999. Total - Bonds. 194,635,546 connerrernneenneens 189,805,942 | i 581,075
9999999, Total - Bonds, Preferred and Common Stocks. 194,635,546 XXX 581,075

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




Statement as of March 31, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

SCHEDULE D - PART 4

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

6030

1 2 3 4 5 7 8 9 10 Change in Book/Adjusted Carrying Value 16 18 19 20 22
F 13 14 15 NAIC
o Current Bond Desig-
r Prior Year Year's Total Book/ Realized Total Interest/ nation
e Book/ Other Than Total Foreign Adjusted Gain Gain Stock or
i Adjusted Temporary Change in Exchange Carrying (Loss) (Loss) Dividends Market
CusIpP g | Disposal Carrying Impairment B./A.CV. Change in Value At on on Received Indicator
Identification Description n Date Name of Purchaser Consideration Par Value Actual Cost Value Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal | During Year (a)
Bonds - U.S. Government
83162C PS SBA 2005-20H 1 5.110% 08/01/25........coorevererrrrenne 02/01/2012| Redemption  102.0441.......coc. | covvemevrmernerireeernes | vevrreirneninns 2,573 | oo, 2,522 | e 2,522 | oo 2,522 | oo 0 0 (1 I 2,522 | ceiren0 | s 52 | oo 52 | oo 64 T
83162C  PS SBA 2005-20H 1 5.110% 08/01/25.......ccorvvericvnininns 02/01/2012] PaYAOWN. .....cvvviveriiiirinirisninnins | orrisnessensenesnenes | sevessesssseens 8,053 | .o 8,053 | .o 8,053 | i 8,053 | oo 0 0 0 | oo 8,053 | .0 [ e 0 | e [ I 206 T
0599999. Total - BoNdS = U.S. GOVEIMIMENL..........c..overieeieieiresiieesieeseeeiesseseies s esseese e sesess s esses e sassssessessssessssssassessnses | enviesseesees 10,626 | .covovrrenee 10,575 | oo 10,575 | oo 10,575 | oo 0 0 [ I 10,575 | o0 | i L7 52 | s 270 XXX
Bonds - U.S. Special Revenue and Special A t
01F032 63 3|FNMATBA3.5% 3.500% 03/01/41......ccooevererrrrinns 03/08/2012| J.P. MORGAN SECURITIES INC 25,912,109 | ....... 25,000,000 | ....... 25,912,109 0 0 0 0] .n25,912,109 | covoveveern0 | e (V1 IO (0 I 0 T
31402R RN 1 |FNMA 735893 5.000% 10/01/35.........ovververririrnrrinns 03/01/2012| PaydOWN.......covvereererenrrrenienens | covvenrrnerirerineenne | vevvereenn 119,437 | 119,437 | ... 120,636 | ... 120,682 | o0 | e (1,145) | s (V18 I (1,145) | oo 0 | v 119,437 | 0 | (V1 IO 0 et 1,004 -
31407Y RS 0|FNMA 844797 4.500% 10/01/35.......ccccomvrverernrrrnnens 03/08/2012| Various, 0 (0) 0 | oo 18,455 | 0 | (V1 IO (1 IO 93 T
31407Y RS  0|FNMA 844797 4.500% 10/01/35.. 02/01/2012| Paydown. 0 ) 0 1.
31412T NX  7|FNMA 934306 5.500% 06/01/3 .103/01/2012| Paydown. 0 ) 0 1.
31414X U8  3|FNMA 979507 5.500% 04/01/3i .103/01/2012| Paydown. .13,509 0 ) 0 12,633 1.
31416P VF  1|FNMA AA6013 4.500% 05/01/39.. 03/08/2012| Various, 822,236 815,104 822,236 821,993 0 (0) 0 822,235 1.
31416P  VF 1| FNMA AA6013 4.500% 05/01/39........cverrveurreerirns 02/01/2012| PaYAOWN........corvvrrerrarienerienins | cevereeissienerieniene | cererinneenns 75,555 | oo 75,555 | coovvvennns 76,216 | oo 76,193 | 0 | ieena(639) | i (V18 I ((GR1%) ) I 0 -
31416W  RJ 3| FNMA AB1388 4.500% 08/01/40...........cosvverrerrrennns 03/08/2012| VAMOUS........covvrrerrirreieirerinnes | ceverseeississrineniene | cerneeineenns 28,977 | oo 28,725 | oo 28,977 | oovrerern28,969 | oo 0 (0) 0 T
31416W RJ 3| FNMA AB1388 4.500% 08/01/40..........covvverrireerinnns 02/01/2012| PAYAOWN........covrervrrenerienirenins | cveeesersnenserieeenes | veveseesnenins 1,746 | oo, 1,746 | oo 1761 | e LT6T [ 0 (15) 0 -
31416Y U9 7 |FNMA AB3307 4.000% 07/01/41.......vvenvrrrrririrrinnns 03/08/2012| Various, 4,876,475 | ......... 4,899,237 | ......... 4,876,475 0 (0) 0 | I
31416Y U9 7 |FNMA AB3307 4.000% 07/01/41.......vvenvvrierrerins 02/01/2012| Paydown..........ccceveereenereerercens 100,762 | voovvverees 100,762 | ..oovvveveee 100,294 | oovvvvevrerrnennn0 | 0 [ i 468 | (V1 IO 468 | ..o 0 I
31417M NG 4 |FNMA AC3090 4.500% 09/01/39........covverrerreinris 03/01/2012| PAYAOWN........coueirirreneiierienins | eeerseieensesiseneses | ceviseessesend 4,925 | oo 4,925 | oo 4,955 0 (29) 0 T
31418V WQ 1|FNMA AD7854 4.500% 06/01/40. 03/08/2012| Various, .37,302 0 0 0
31418V WQ  1|FNMA AD7854 4.500% 06/01/40. .102/01/2012| Paydown. ..3,174 ...3,204 0 (28) 0
31419A GZ 4 |FNMA AE0215 4.000% 12/01/39.. .103/08/2012| Various, 22,330,066 ..22,330,066 0 (0) 0
31419A GZ 4 |FNMA AE0215 4.000% 12/01/39.. 03/01/2012] Paydown.......c.ooreenienrirnninarinnins 721,446 | ........... 721,446 | ............ 718,075 | .ocovnes 718,097 | .o | 003,349 | (L] 3,349 | ... (V] 721,446
3199999. Total - Bonds - U.S. Special Revenue & Assessment 55,149,297 | ...... 54,356,763 | ...... 55,154,013 | ....... 24,265,157 | o0 | o (4,480) | i (V] (4,480) | .ovvvvernns 0 55,149,296 | ..oovoovnenn0 | i 0
Bonds - Industrial and Miscellaneous
000759 DE AMERICAN BUS FIN SERV 4.280% 08/01/33......... 03/01/2012| PaYAOWN........corvrrrererrerrrnerienins | coverseeisersnerienieee | cereninneenns 18,507 | ovvverrrne 18,507 | oo 18,385 | covoverirs 18,492 (V1 I 14| s 0 | o 18,507 | iiiinl0 | e (V1 IO (U I 132 1FM.....
0258M0 CY AMERICAN EXPRESS CR CO 7.300% 08/20/13.... 12/31/2011| TFLIC-ESPS-SHORT DURATIO. 3,249,675 | ......... 3,000,000 2,995,050 2,997,788 0 0 02,997,788 | oo | 251,886 |..... 251,886 | ...... 79,692 1FE......
05947U 4C BANC OF A COMM MTGE 200 5.193% 09/01/47.... 03/01/2012| PaYdOWN.......covvvrrrerenerierienins | vereeernnensenenensans | cvenerenneni7,268 | i 47,265 | o 47,427 0 (1) 0 | voorrerrennd7,265 | o0 | e (V1 IR (U I 429 1FM.....
05950E  AD BANC OF A COMM MTGE 200 5.713% 05/01/45.... 03/01/2012| Paydown..........ccovverenrennrnnrennnnns [ ovrnrreninninnirnnnens | vvvvrinneenn 3,250 [ i 9,250 | i, 9,052 | e 9,142 | L0 | 108 | 0 [ v 108 | o 0] irerenn9,250 | o0 | {1 I {0 [ I 94 1FM.....
05950X AD BANC OF A COMM MTGE 200 5.379% 09/01/47.... 03/01/2012| PaYdOWN........ouevvrrererinernnerienins | reeesneisersnenineenee | eovnernnenn 155,995 | 00 155,995 | e 156,781 0 (60) 0 1FM.....
07383F 7V BEAR STEARNS COMM 2005- 4.581% 06/01/41.... 03/01/2012| Paydown. 149,155 | 1 149,702 | 0 | 86 | 0 [ s 486 | ..o 0 1FM.....
07387B  EA BEAR STEARNS COMM 2005- 5.382% 12/01/40.... | ..... | 03/01/2012| Paydown. .98,908 0 (26) 0 1FM.....
07387B FR BEAR STEARNS COMM 2006- 5.541% 04/01/38.... 03/01/2012| Paydown. 0 2 0 1FM.....
07388N  AD BEAR STEARNS COMM 5.533% 10/01/41.............. 03/01/2012| Paydown 0 7 0 1FM.....
097751 AV BOMBARDIER INC 144A 7.750% 03/15/20.............. . |02/29/2012| BANK OF AMERICA. 756,438 | ............ 650,000 650,000 0 0 0 3FE......
12513X  AD CITIGROUP/DEUTSCHE 2006 5.354% 01/01/46..... 03/01/2012| PaYAOWN........oourvvrrereirerirnnirenins | ceeerseeiseinesieninee | cerenineenns 53,262 | oo 53,262 | c.covrirnnn 53,526 0 0 0 1FM.....
126380 AA CREDIT SUISSE MTGE CAP 5.000% 11/01/36....... 03/01/2012] PaYAOWN.......couvvrrirrierinnrienins | voverreisnieneiieniene | cereninnnenns 15,102 | oo 15,102 | oo 14,324 | oo TAATE | 0| 827 | (V1 O 627 | oo 0 | 15,102 | ciiieinl0 | 0 | e [V I 126 3FM.....
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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[ Current Foreign Bond Desig-
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Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
126673 DP 4| COUNTRYWIDE ABS CERTS 4.711% 12/01/34...... | ..... 03/01/2012| Paydown.........ccceverrerrvenrinenine | veves 815,614 815,614 815,575 815,575 0. 39 (V1 I 39 0 815,614 0 (V1 IO 0| et 5,061 | 12/01/2034| 1FM.....
126673 ZU 9| COUNTRYWIDE ABS CERTS 5.219% 08/01/35...... | ..... 03/01/2012| PaYdOWN........ouvvrrirerenrirerienins | eeresnrneenseninennans | ceevneriennenn 18,226 | 18,226 | oo 18,225 | oo 18,225 | .ovevvereennd (1 [T 1 0 1 (1 I 18,226 | .oooovvvrneen. (V1 I (V1 IO (U I 150 |08/01/2035| 1FM.....
12668W AC 1| COUNTRYWIDE ABS CERTS 5.714% 09/01/37...... | ..... 03/26/2012| Capital Distribution.............cccoveees | covvvrerverirenernennns | vvvvereeenns 14,285 | 0 | s 14,285 | ..o 14,285 | .o [V I 0 0 0 (U I 14,285 | oo, (V1 IR (V1 IO (U I 0 |{09/01/2037| 1FM.....
12670B AF 6| COUNTRYWIDE ABS CERTS 5.779% 05/01/37...... | ..... 03/01/2012| PaYdOWN........ovvvrrererenrirerienins | ceerenerseenienineesans | ceevneriennenn 16,303 | 16,303 | oo 16,302 | oo 16,302 | .ovvvrcreenad (1 [T 1 0 1 (1 I 16,303 05/01/2037| 5FM......
13973X AE 3 |CAPITAL AUTO ASSET TR 5.380% 11/15/12.......... | ..... 12/31/2011| TFLIC-ESPS-SHORT DURATIO. | . 971,328 997,213 | covvvviveieend0 [ e (169) | o (V18 I (169) 0 997,044 11/15/2012| 1FE......
161546 FW  1|CHASE FNDG MTGE LN ABS 4.429% 10/01/14...... | ..... 03/01/2012| Paydown.... ..190,473 ..190,473 0 6 0 ...190,478 10/01/2014| 1FM.....
17121E  AA  5|CHRYSLER GROUP LLC 144A 8.000% 06/15/19.... | E.. |02/01/2012| Tax Free Exchange........cccccoewe | v . ..700, 607,250 609,052 | ..cocovercrens0 | ciiierren800 | o (VN I 600 0 609,652 06/15/2019| 4FE......
172973  5J 4 |CITICORP RES MTGE 2006- 5.000% 02/01/36....... |..... 03/01/2012| PaydOwn.........cconcerereneeeerienins | ceernnrisnrieriseeens | eevvnnenneenn 1200 | 9,120 [ 8,627 | 8,627 | 0 | 892 |, (V1 IO 492 | o 0 02/01/2036| 1FM.....
225418 2R 8|CSFBMTG SEC CORP 2004- 4.587% 11/01/37...... | ..... 03/01/2012| PaydOWN.......covereererenrrierienens | corvenrrnerirerincenne | cevvereenrnn219,468 | . 219,468 | ...........215,293 | ...........218,383 | o0 | 1,085 | i, (V1N I 1,085 0 11/01/2037| 1FM.....
225470 NJ  8|CSFB MTG SEC CORP 2005- 5.230% 12/01/40...... | ..... 03/01/2012| PaydOWN.........orvvrrvreererinrireenins | v (V1 I 40 | o 0 12/01/2040[ 1FM.....
22944B CX  4|CREDIT SUISSE MTG 2007- 7.000% 08/01/37........ | ..... 03/01/2012| Paydown..........ccceveervenerierireens . 100,408 | ..oovovvrieens0 | v (2,452) | o (V1N I (2,452) | ..voovernen 0 08/01/2037| 3FM......
25156P AK 9| DEUTSCHE TELEKOM INTL F 5.875% 08/20/13..... | F... | 12/31/2011| TFLIC-ESPS-SHORT DURATIO. |. 2,127,535 1,998,671 | oovvvvereennc0 | e 0 0 0 0 1,998,671 08/20/2013| 2FE......
291701 CR  9|EMPIRE FNDG 1998-2 M1 7.490% 06/01/24.......... | ..... 03/01/2012| PaYAOWN........correrernrienirierirenens | coveenernenienireeenes | veveseesneninns 9411 | v 9,411 | e 9,408 | coovvririnen 9,408 | ..o (U [T 3 0 3 (1 I 9,411 06/01/2024| 1FM......
29273R  AD 1 |ENERGY TRANSFER PARTNER 5.650% 08/01/12. | ..... 01/19/2012| TENDER OFFER.........coccomvrirneres | venes 2,571,000 | ......... 2,500,000 | ......... 2,652,331 | ......... 2,533,423 | oo 0| (2,802) [ oo (V1 I (2,802) | .vevernes 0| e 2,530,621 08/01/2012| 2FE......
30212P AC 9| EXPEDIAINC 8.500% 07/01/16......ccovvreerermeerreririee [ v 01/19/2012| Call ~ 104.2500..........cormrermeers | cveerrreeserirerienenee | overnns 3,127,500 | ......... 3,000,000 | ......... 3,300,000 | ........ 3,165,889 | ..ooovvrverennnd 0 | e (4,059) [ oo (V1N I (4,059) | .vorernen 0| e 3,161,830 07/01/2012| 2FE......
34528W AJ  0|FORD CREDIT AUTO OWNR 5.690% 11/15/12...... | ..... 02/15/2012| PaYAOWN.........ouririrrierriierirenins | ervieeisesieeisniins | crvieriennd 693,512 | cocvvvnven. 693,512 693,380 693,382 (0 I 130 | oo (V1 IO 130 | v 0 11115/2012[ 1...........
35729P PC 8 |FREMONT HOME LN TR 2006 0.562% 04/25/36..... | ..... 03/26/2012| Capital Distribution... 0 0 0 04/25/2036| 1FM......
36228C VR 1|GS MTG SEC CORP 11 2005 4.680% 07/01/39.........] ..... 03/01/2012| Paydown..........ccccoeverivnrircrinnns 0 (48) 0 07/01/2039| 1FM.....
36228C ZS 5|GS MTG SEC CORP 112007 1.103% 03/06/20......... | ..... 02/06/2012| Paydown..........cccvvveerverierereens (V1 I 90 | cooerereennd 0 03/06/2020| 1FM.....
36828Q QD 1|GE CAPITAL COMM MTG 200 5.273% 11/01/45..... | ..... 03/01/2012| PAYAOWN.........ouriririireeiirerirenins | orvireeisesiesisesnins | cvveerienns 155,811 | cvvrvenees 155,811 | voovvrennee 156,589 | ...ccovonee 155,862 | covoovvvvniinnn 0 | oo (51) 0 (51) (1 I 155,811 11/01/2045| 1FM.....
38011M AN 8| GMX RESOURCES INC 11.000% 12/15/17......cccouves | vever 03/23/2012| JEFFERIES & CO INC....ccccovvvvrs | voverrrrnerrerirerirnee | v 1,335,350 | ..oooue. 1,571,000 | ......... 1,530,554 | ......... 1,272,510 | ...... 258,061 | ..oovvverees T | s (V1N I 258,832 | ..o 0| e 1,531,342 12/15/2017| 5FE......
396789 BF 5| GREENWICH CAP COM FN 4.948% 01/01/35........ | ..... 03/01/2012| Paydown.... 1,455,950 | oo (V1 I 0 0 0 0 1,455,950 01/01/2035| 1FM.....
396789 JR 1| GREENWICH CAP COM FN 4.305% 08/01/42........ |..... 03/01/2012| Paydown 0. 37 0 . . 0. .28,075 08/01/2042| 1FM.....
40430H FL  7|HSIASSET SEC CORP 0.422% 02/25/36. e 03/26/2012| Paydown.... 71,326 | e 59,669 0 0 e 11,657 | oo 0 02/25/2036| 1FM......
428040 BZ 1|HERTZ CORP 8.875% 01/01/14........cconvvevvrrerrnns | oeees 03/15/2012| VaIOUS. .....ooueverrerrererienirserineees | veves 949,500 949,500 955,490 949,500 (U [T 0 0 0 0 949,500 01/01/2012| 4FE......
46625Y XQ 1|JPMORGAN CHASE COMM 5.195% 12/01/44........ | ..... 03/01/2012| PaydOWN........ccovvvriveerreierinrineerens | eeererinsisnienierinnns | ceeeeensees 52,674 | ..o 52,674 | oo 52,934 | oo 52,674 | oo (0 I I 0 0 0 {0 [ I 52,674 12/01/2044| 1FM.....
50179M AE 1 |LBUBS COMM MTGE TR 2006 5.372% 09/11/39.... | ..... 12/31/2011| TFLIC-ESPS-SHORT DURATIO. | ...ccooeermrveireiins | cereens 2,660,042 | ........ 2,400,000 | ......... 2,378,719 | ......... 2,387,972 | oo (U [ (364) | ovvvrrvnnad (V1 I (364) | covonerrnnnnd 0| e 2,387,608 09/11/2039| 1FM.....
52522Q AM  4|LEHMAN MTGE TR 2007-10 6.000% 12/01/37....... | ..... 03/26/2012| Capital Distribution.............cccocves [ s ..23,183 0 0 0 12/01/2037| 1FM.....
52522Q AM 4 |LEHMAN MTGE TR 2007-10 6.000% 12/01/37....... | ..... 03/01/2012| Redemption ~ 63.5511 7,946 0 0 0 12/01/2037| 1FM.....
57164R AS  1|MARRIOTT VAC CLUB TR 20 4.506% 04/01/27...... | ..... 03/01/2012| Paydown 212,200 212,200 212,198 212,198 0 1 0 212,200 04/01/2027| 1FE......
59022H LF 7 |MERRILLLYNCH MTG TR 5.220% 11/01/37......c.c.. | .. 03/01/2012| PAYAOWN........couvvermvearererierirenens | oerererieniesessenins | cvveriinees 183,120 | vovvvers 183,120 | coovvreneee 183,559 | coovvrene 183,120 | oo (U [T 0 0 0 (1 183,120 11/01/2037| 1FM.....
59022H NB 4 |MERRILL LYNCH MTG TR 5.282% 01/01/44........... | ..... 03/01/2012| PaydOWN........coovvvrverrrrierieninerens | overersnsiseseninerinnss | eeeveesenenes 28,747 | oo 28,747 | oo 28,904 | oo 28,747 | oo (01 IO 0 0 0 {0 [ I 28,747 01/01/2044| 1FM.....
617451 BP 3| MORGAN STNLY CAP 12005 5.178% 11/01/42...... |..... 03/01/2012| PaYAOWN........coueerrrrenerieriseeens | oerissersesiesesnenins | evverinees 183,846 | ..ccoovee. 183,846 | ..oovcveneee 184,849 | ..coovonee 183,846 | .ooovvvrrennn (1 [T 0 0 0 (1 183,846 11/01/2042| 1FM.....
61751IN  AE 2| MORGAN STNLY CAP | 5.444% 02/01/44............... | ..... 03/01/2012| PaydoWn..........ovvrevrrerernriernnnes [ e | v 1,155 | e 1,155 | e 1,161 | o 1,156 | v 0 0 (1) 0 ..1,155 02/01/2044| 1FM.....
65536P AA 8| NOMURA ASSET ACC CORP 0.342% 05/25/36...... | ..... 03/26/2012| Capital Distribution... 286 0 ..286 286 0 0 0 0 05/25/2036| 3FM.....
65536P AA 8| NOMURA ASSET ACC CORP 0.342% 05/25/36...... | ..... 03/01/2012| Redemption ~ 28.4644.............]| ... 9 | ... 338 96 | ... 96 0 0 0 0 05/25/2036| 3FM.....
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718172 AB  5|PHILIP MORRIS INTL INC 4.875% 05/16/13........... | ..... 03/21/2012| CITIGROUP.........ccovvvmrrireriririns | cerernreinirinerireninee | v 4,353,973 | ........ 4,150,000 | ......... 4,392,752 0 0. (41,550) | ..oovvrnernnne (V18 IO (41,550) | ..voovernvn (V1 I 4,351,202 | oo (V1N I 2,770 | .o 2,770 | ... 73,057 | 05/16/2013| 1FE......
73316P CF  5|POPULAR ABS MTGE PT TR 5.000% 04/01/35...... |..... 03/01/2012| PaYAOWN.........ourvvrrereirerinerrenins | ceeerneeissinsssieninee | cernenineenns 89,559 | oo 89,559 | .ovrernns 89,559 | .ovvrrrenns 89,559 | ..oovrerirns (1 [T 0 0 0 0| crrrennn89,559 | v, (V1 I (V1 IO 0 | v 819 [04/01/2035| 1FM.....
74925F AA  1|RESIDENTIALACLNINC 1.642% 08/25/36............ | ..... 03/26/2012| Capital DIStriDUtION. ...........cvveeees | corverrrrerirerireeines | v 2,243 | i (V1 I 2,243 | o 2,243 | v [V I 0 0 0 0 | oo 2,243 | s (V1 IR (V1 IO (U I 0 |08/25/2036( 3FM.....
74925F AA  1|RESIDENTIALAC LN INC 1.642% 08/25/36............ | ..... 03/01/2012| Redemption  81.7535.......cccces | covvvnernerrerineines | cevvreirnenis 5482 | oo, 6,705 | oo 5481 | v 5,481 | oo [V IO 0 0 0 0 | oo 5,481 | e, (V1 I (V1 IO (1 I 0 |08/25/2036( 3FM.....
75970Q AH  3|RENAISSANCE HELT 2007-2 6.203% 06/01/37....... | ..... | 03/26/2012| Capital Distribution...............cccce. | vever 0 0 0 06/01/2037| 4FM......
759950 FG 8| RENAISSANCE HELT 2005-1 4.970% 05/01/3! .103/01/2012| Paydown.... 0 1 0 05/01/2035| 1FM......
77340R AK 3 |ROCKIES EXPRESS PIPELIN 5.625% 04/15/20...... | ..... 02/09/2012| J.P. MORGAN SECURITIES INC| ....ccocouvrrverirerirnee | verines 2,673,750 . . (V1 I AT | 0. 04/15/2020| 2FE......
826501 AA  6|SIERRAREC FNDG 2006-1A 5.840% 05/20/18....... | ..... 03/20/2012| Paydown..........c.veveeernereneenennns | veves 220,553 220,553 226,019 225,582 0| (5,029) [ oo (V1 I (5,029) 0 220,553 05/20/2018| 1FE......
82650W AB  6|SIERRAREC FNDG 2008-1 4.242% 02/20/20........ |..... 03/20/2012| PAYAOWN.......couvvermvenrinerierirenens | covrrreerieniesessenins | cveerenens 172,468 | ..ocvoneee. 172,468 | ............ 175,972 | oo 175,640 | oo 0| v (3A72) [ oo (V1N I (3A72) | v (1 I 172,468 02/20/2020| 1FE......
92977Q AC 2| WACHOVIA BANK COM MTG 5.727% 07/01/45...... | ..... 03/01/2012| PAYAOWN........couerivivaeiierirenens | evreeeiseesiesissenins | evverienes 149,377 | v 149,377 | oo 150,122 | v 149,377 | oo (0 I 0 0 0 (1 I 149,377 07/01/2045| 1FM......
931422 AE 9| WALGREEN CO 5.250% 01/15/19.....ccvverermrerririraes [ v 03/30/2012| SUNTRUST GLOBAL MARKETS | ......covvvuerierernee | woverines 3,471,180 | ......... 3,000,000 | ......... 3,265,020 | ......... 3,212,445 | oo 0| v (6,916) [ ..o (V1N I (6,916) | ..vvrerneen 0| e 3,205,529 01/15/2019| 1FE......
933632 AB 7| WASHINGTON MUTUAL 2007- 5.317% 12/01/49.... | ..... 03/01/2012| Paydown.........cccvvvereernereneenennns | veves 203,572 203,572 203,571 203,571 (1 I 1 0 1 0 203,572 12/01/2049| 2AM......
G4302*  AA  8|HARBOUR/MAINSAIL 0.312% 10/01/50.......ccccocinee | cevee 03/05/2012] PaYdOWN. .....cvoiverriririnirnninnins | ovrssnnssnsenesseses | senessesssneens 2,541 | ... 2,541 .508 | .. 404 160 | oo 1,977 | s 0 [ s 2,137 | o (0 2,541 | s (V)] I (V)] () I 1110/01/2050(6...........
3899999. Total - Bonds - Industrial & MiSCEIIANEOUS.............ccouiiiiiiiiiiiiiii s . e 35,033,516 | ....... 33,979,134 | ...... 34,849,095 | ....... 29,844,471 | ... 258,221 | ....... (48491 | oo, (V) 209,730 | oo 0| . 34,506,623 | ..o 0 [.... 526,891 |..... 526,891 |..... 845,883 |...... XXX... |.XXX....
8399997. TOtal = BONAS = PAM 4.t | nnnea 90,193,439 | ....... 88,346,472 | ....... 90,013,683 | ....... 54,120,203 | ...... 258,221 | ....... (52,971) | oo 0 [ e 205,250 | .o 0] . 89,666,494 | ..ol 0 [... 526,943 |..... 526,943 |..... 981,572 | ...... XXX... [.XXX....
8399999. TOHAL = BOMAS. ... | i 90,193,439 | ....... 88,346,472 | ....... 90,013,683 | ....... 54,120,203 | ...... 258221 | ....... [CYAI4D] P 0. e 205,250 | .cooovvierncs 0. 89,666,494 | ....cccco.nu. 0. 526,943 |..... 526,943 |..... 981,572 |...... XXX... [.XXX....
9999999. Total - Bonds, Preferred and Common Stocks.......... FSSSTRPRTTRURRIRN ISR 90,193,439 |........... ) 0.0, G 90,013,683 | ....... 54,120,203 | ...... 258,221 | ....... (YA TAD ] [— (V1N I 205,250 | ..cooerernes 0 . 89,666,494 | ............... 0. 526,943 |..... 526,943 |..... 981,572 |...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:...
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase 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.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
Swaps - Hedging Other - Total Return
EQUITY/IN |BARCLAYS
4476, SWAP USDO/USDO.............. VA = SP 500.......ccrrineiierireens Exhibit 5. | DEX EQUITY .02/03/2012(.06/19/2012] ................. L [ 1,152 [0.00/0.00..... | = oo | = e | 7 e | e (301,954) | cooooes | v (301,954) | ....... (301,954) | = oo | 7 e | e 0 | o3 [ 105 .o
EQUITY/IN
4555, SWAP USDO/USDO.............. VA =8P 500......coiiiniinniiniinens Exhibit 5. | DEX SOCGEN.............. .03/16/2012[.09/25/2012] ............c.... 1] s 5,297 10.00/0.00...... [ = oo | = e | 7 s [, [GIIORK) ) I (880,493)| ....... (880,493)
0949999. Total-Swaps-Hedging Other-TOtAl REIUM...... ... ittt es sttt €88t 0 0 0 [ (1,182,447) | XXX ....(1,182,447) | ....(1,182,447)
0969999, Total-SWapS-HEAGING OHhT..... ...tk oe4E kbbbt 0 0 0 [ (1,182,447) [ XXX ....(1,182,447) | ....(1,182,447) | ...
1189999, TOtal-SWAPS-TOMAI REIUM. ...ttt fE 18 E LRt 0 0 0 [ (1,182,447) [ XXX ....(1,182,447) | ....(1,182,447) | ...
1209999, TOI-SWADS. 11111t teeteseeetete ettt ettt 1 8888888418488 E e84 E 4R E 10 4eEEeEE oL E LA E LRt 0 0 0 [ (1,182,447) [ XXX | ....(1,182,447) | ....(1,182,447)
1409999, TOtAI-HEAGING OtNET. ...ttt R0 SEEE LR 0 0 0 [ (1,182,447) | XXX ....(1,182,447) | ....(1,182,447)
1449999, TOTAL ..ottt E e84 E 1488448488414 E 8oL Lo LEeLE1eeE 110 feLE1ee L8 oL b oL Lo E DLttt 0 0 0 [ (1,182,447) | XXX | ....(1,182,447) | ....(1,182,447)
(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
105 105: Hedges Interest Rate Risk on Minimum Rate Guarantee Liabilities
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Statement as of March 31, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O
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 Quarter-end (a)
Long Futures
Hedging Other
HI2. [ i 25 | ... 1,250 | HSIHFEQ412, FULUTE......covvvvrecerirrcniieeriines Equity Index Hedge Exhibit 5........ | Equity/Index.. [ .04/27/2012... | HKG............. .03/26/2012... | ....... 2,662.4729 | ....... 2,640.3200 (27,691) 0 (27,691) | cccvvvvernne (102,810) | - - 210,099
|V P — 184 | ... 1,840 | SXSEDTB0612, FULUME......cvvevvesrreenesiisessiinenas Equity Index Hedge Exhibit 5........ | Equity/Index.. | .06/15/2012... | EUX.......ccc... .03/112/2012... | ....... 3,188.1606 | ....... 3,211.6800 43,276 0 43,276 43,276 | - - 428,064
12829999. Total-Long Futures-Hedging Other. 15,585 0 15,585 (59,534) 0 0 638,163
1329999. Total-Long Futures. 15,585 0 15,585 (59,534) 0 0 638,163
Short Futures
Hedging Other
SPM2....... | ............. (25) | ...... (6,250) | SPXCME0612, Future VAGLB Hedge Exhibit 5........ | Equity/Index.. [ .06/14/2012... | CME.............. .03/30/2012... ] ...... 1,380.8246 | ...... 1,403.2000 o )| - -
13429999. Total-Short Futures-Hedging Other. .(139,846) 0 0
1389999. Total-Short Futures. ( ) 0 0
1409999. Total-Hedging Other. o ) 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

NONE
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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
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Statement as of March 31, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O
SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 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, EXChaNG® Traded....c.ooesessessssssesssesessessessesees | s XKoo | creXOH e T - 0] e P 0 [ 0 1,075,663 | ocoresessrss 1,075,663
NAIC 1 Designation
BARCLAYS EQUITY ...couiiiireieiineiseisesiesisessssisessssssssssessssssssssssssssnnss. | con A (ST Yoo | vernnrneiennsesnssennnn0. | e[ (301,954) | o0 | 0 [ (301,954) | cooovereiiinne (VI OO 3 .0
SOCGEN. ...ttt et | e | (R Yoo [0 | 0| s (880,493) | ..ovvvvvrirnrnirnrinniernnen0 | 0 [ (880,493) | covovvieriinirens 0
0299999. Total NAIC 1 DESIGNALION. .....vvureesereserisieisssisssis i senssees st sssssnessensenssssnssssssnssnsssens | ossssssessssssnssssssnnnssensssnssnnssnsd | soneossrseenssnsssssssesensenssnnseensd | oorisssesssissssssssnnnes (1,182,447) | .... 0 0 [ (1,182,447) | oo 0 .0
0899999, TOaIS......vouverieieirisiii e | v | e | ., (1,182,447) | ..o O TR PORROTOIN | I IO (1,182,447) | oo 0 1,075,684 | ..o, 1,075,663




Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CUsIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
83613G AA 7 | SOUNDVIEW HM EQ LN 2008-1  .....ccovviiiviccicciicciens 4 836,360 [ ..o 956,145 | 02/25/2038....

3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMIES. ........c. v et ..836,360 | .o 956,145 | ..... XXX

Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
03064R AA 5| AMERICREDIT AUTO REC 2011-4 .....ccvvvuuririrriieinriesressiesiesisesseieniens 1 2354121 [ 354,095 |10/09/2012....
03064U AA 8| AMERICREDIT AUTO REC TR 2012-T....couiirireirierieniesiseesensssssesse s 1 1,356,490 1,355,474 |02/08/2013....
06424H BN 6| BANC OF A LARGE LN 2005-MIBT ......ovmiiiriiiriireiiiiseerseeisssesesssssse st ss st sssssssessesssssssssenes 1 379,356 | v 380,790 |03/15/2022....
06052G AC 2 [BANK OF AMERICA AUT TR 2009-3A........cuumermrimermerseriseeseesssssssssessesssssssssssssssssssenssaeses 1 1,655,230 1,655,260 | 12/15/2013....
36159 BM 2| GE CAP CC MASTER NOTE 2009-2 1 ..529,998 |.. 529,925 |07/15/2015....
46629R AB 0 [JPMORGAN CHASE COMM 2006-FL2A ......... 1 ..781,152 ....799,725 | 11/15/2018....
52524N  AA 5| LEHMAN FLOATING RATE 2007-LLFA........coiiiiriiiriiniiieiiesisecssssissise s ssseees 1 ..586,040 [ ..o 602,331 | 06/15/2022....
55264T CX 7 |BANK OF AMERICACR CARD TR .....cccovierrecrinrrierienns 1 2,999,970 2,999,990 | 10/15/2014....
61756L AA 9| MORGAN STNLY CAP | 2007-XLF9 1 2278220 ..o 285,501 | 12/15/2020....
74112V AA 9 |PRESTIGE AUTO REC TR 2012-1A 1 3,000,000 3,000,000 | 04/15/2013....
80282T AA 5[SANTNR DRIVE AUTO REC 2011-3 1 429,663 [ ..o 429,677 |09/15/2012....
80282V AA 0|SANTANDER DR AUTO REC 2012-2 .....cccvvvvvvivinninnes 1 1,500,977 1,500,000 | 03/15/2013....

3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. .. ... ettt sttt snsantenaes 13,851,216 13,892,768

3899999. Total - Industrial & Miscellaneous (Unaffiliated).........ccouvrririiinniierisinsisssisnies 14,687,576 14,848,913

6299999. Total - Residential Mortgage-Backed Securities. ..836,360 ....956,145

6399999. Total - Commercial Mortgage-Backed Securities 13,851,216 13,892,768

6599999.  Subtotal - BONAS.......couivuuiieiiicrieri s 14,687,576 14,848,913

Short-Term Invested Assets (Schedule DA Type)
000000 00 0|JPMORGAN PRIME MONEY MRKT FUND 21,252,397 21,252,397 | 04/01/2012....
000000 00 0|MORGAN STANLEY PRIME MONEY MAR........ 7,932,769 7,932,769 | 04/01/2012....
8342E2 DA 3|SOLITAIRE FUNDING LLC 3,999,479 3,999,479 | 04/10/2012....
85324T FN 1 [STANDARD CHARTERED PLC  ..cooiviireiereeirecereeissienis 1,997,356 1,997,356 |06/22/2012....
9612C4 CE 9| WESTPAC BANKING CORP 1,000,000 1,000,000 |05/14/2012....

8999999 Total - Short-Term Invested Assets (Schedule DA Type) 36,182,002 36,182,002 | ..... XXX

Cash Equivalents (Schedle E Part 2 Type)
000000 00 O|ALPINE SECURITIZATION 2,999,880 2,999,880 | 04/10/2012....
000000 00 O|BANKOF AMERICACORP oo 2,000,000 2,000,000 | 05/21/2012....
000000 00 0O|BANK OF NOVA SCOTIA 1,000,000 1,000,000 |05/10/2012....
000000 00 O|CHESHAM FINANCELLC........... 4,999,958 4,999,958 |04/02/2012....
000000 00 0O|CONCORD MINUTEMEN CAPITAL CO L....oovvvvuriirrirririniineiiseiseniienes 1,999,867 1,999,867 |04/09/2012....
000000 00 O|EBURY FINANCELLC 2,999,975 2,999,975 | 04/02/2012....
000000 00 O|GEMINISECURITIZATION CORP ...c.cevvvmiiriiniiseiciieniens 2,999,432 2,999,432 | 05/02/2012....
000000 00 O|GOTHAMFUNDING CORP oottt 2,999,717 2,999,717 | 04/18/2012....
000000 00 O|KELLSFUNDING . 2,998,221 2,998,221 | 06/01/2012....
000000 00 O|MARKET STREET FNDG LLC 1,999,877 1,999,877 |04/18/2012....
000000 00 0O|MONT BLANC CAPITAL CORP 2,999,740 2,999,740 | 04/09/2012....
000000 00 0O|MORGAN STANLEY 4,000,000 4,000,000 |05/09/2012....
000000 00 O|NIEUWAMSTERDAMREC .. 2,999,865 2,999,865 | 04/10/2012....
000000 00 O|REGENCY MARKETSNO 1LLC 2,999,683 2,999,683 | 04/20/2012....
000000 00 0|SALISBURY REC COLLC 2,999,375 2,999,375 | 05/01/2012....
000000 00 O[STANDARD CHARTERED PLC ..o 1,999,527 1,999,527 | 04/18/2012....
000000 00 O|STRAIGHT AFUNDING LLC 3,999,400 3,999,400 | 05/01/2012....
000000 00 O|TRIPARTY REPO GOLDMAN SACHS ... 3,000,000 3,000,000 | 04/26/2012....

9199999. Total - Cash Equivalents (Schedule E Part 2 Type) 51,994,516 51,994,516

9999999. TOHAIS. ..o 102,864,094 | ......cccovvrnrrnnnee 103,025,431

General Interrogatories:

1. The activity for the year to date:  Fair Value $.....13,441,406  Book/Adjusted Carrying Value $.....13,400,942

2. Average balance for the year to date:  Fair Value $.....89,119,376  Book/Adjusted Carrying Value $.....89,291,285

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QEO09




Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5
NAIC
Designation|
CusIP IMarket Fair
Identification Description Code Indicator Value

Book/Adjusted
Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value $.....102,864,094  Book/Adjusted Carrying Value $.....103,025,431

QE10




Statement as of March 31, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories

Alffirst Baltimore, Maryland 0 0 22,276 (35,804) (32,146) | XXX..
Bank of America Clearwater, Florida 0 0 25,056 25,068 31,650 | XXX..
Bank of America Dallas, Texas 0 0]- - (4,569) | XXX..
Bank of America Little Rock, Arkansas. 0 0 25,000 39,686 25,000 | XXX..
Bank of New York New York, New York 0 (U I (4,644,742) | ........... (3,458,084) | .......... (4,132,624) | XXX..
Bank One. Phoenix, Arizona 0 0 4,295 2,042 7,302 | XXX..
Chase Manhatten Bank New York, New York 0 (V0 I 1,941,437 | v 1,990,842 | ..o 2,697,424 | XXX..
Citibank. New York, New York 0 0 0 0 (15,692) [ XXX..
First Union National Bank of Florida.............ccc.ceeuerierinns Jacksonville, Florida 0 0 668,963 870,917 646,250 | XXX..
HSBC Bank USA New York, New York 0 0 603,780 841,121 181,450 | XXX..
Investors Bank & Trust Co........cc.overireirnrirneirnniisiiesins Boston, Massachusetts. 0 0 77,057 158,381 92,138 | XXX..
M&T Bank Baltimore, Maryland 0 0 95,826 (261,011) 181,469 | XXX..
U.S. Bank Cedar Rapids, lowa 0 0 20,000 20,000 20,000 | XXX..
U.S. Bank St. Paul, Minnesota 0 (VI I 1,158,401 | oo 502,542 | ..o 588,811 | XXX..
Wachovia Bank Charlotte, North Carolina............cccccoevvees | covrrerreeiceieeies | e 0.000 0 0 747,494 21,974 52,677 | XXX..
Wells Fargo Bank Minneapolis, MinNesota.........ccoocwrvevvinnes | onereennericnenes | covvinnnnd 0.000 0 0 1,103 1,789 827 | XXX..
0199999. Total Open Depositorie: 0 0 745,946 719,463 339,967 | XXX..
0399999. Total Cash on Deposit 0 0 745,946 719,463 339,967 | XXX..
0499999. Cash in Company's OffiCe........c.rrmrmmrmmisnimmissnermesissssssssssmssssensssssesssssssensssssessessens | eoeXk&urernees | coner XK esrrnee [ oneennees DS S R XXX 2,350 2,350 2,350 | XXX..
0599999. Total Cash 0 0 748,296 721,813 342,317 | XXX..

QE11
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Statement as of March 31, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
ALPINE SECURITIZATION CP 44A.........ooiiutieueeeierieeiseesssissesssessse st et ss 1881888888188 8888 R bbb .102/29/2012 | ... 04/05/2012 29,999,400 | .cvvvucermrrerierieniee i 0 4,800
FAIRWAY FINANCE CP 144A 02/14/2012 04/19/2012 19,998,500 0 3,916
SALISBURY REC CO LLC CP T44A.......c. oottt st ss st s8££ 4888 ... |03/08/2012 |.... 05/01/2012 14,996,874 | ..o 0 2,499
STRAIGHT A FUNDING LLC CP 144A.........ouiiiiiiiiiiiitiie ittt .| 02/14/2012 | ... 04/13/2012 4,999,783 | ..o e 0 [ ot 849
VICTORY RECEIVABLES CORP CP 144A 02/29/2012 04/11/2012 9,999,500 0 1,600
VICTORY RECEIVABLES CORP CP T44A.... ..ottt .103/22/2012 | ... 04/23/2012 9,998,961 [ ..o s 0 | o 472
3299999. Industrial and Miscellaneous (Unaffiliated) - ISSUET OBGALIONS.............c.ovieriiierieeiei ettt ettt ettt ensesnseneas 89,993,018 | ..o () 14,136
3899999. Total - Industrial and MiSCEllaNEOUS (UNGMfIIBIEA). .......vu ettt 89,993,018 | ... (V) 14,136
Total Bonds
7799999, SUDLOLAIS = ISSUET OBIIGALIONS. .. ...ttt ettt 89,993,018 | .. (] 14,136
8309999, SUDHOLAIS = BONMS......reurserteeessees st is s seees s ee 8288848 E £ 848 E £ E 8 £EE £ E 8oL E 4L EE Rkt 89,993,018 0 14,136
Sweep Accounts
CITIBANK IMONEY IMARKET ...ttt ttettstess ettt t1s s8££ 818 £ £ 18448848 1£EE £ £ 84 £EE L £LE A8 8 kbbbt nninnns | cesnninens | 03/02/2012 | ...cveovrinnc 0.405 |04/01/2012 20,626 | .o | o
8499999, TOtAl = SWEED ACCOUNES...... ettt ettt ee sttt eh 1884828428ttt en 20,626 1 .
8699999, TOAl = CASN EQUIVAIBNES. ......vvvereeeirieiee ettt eise st s 8888884188818 88888 E 884 E R E 8L E bbbt E R eeE H2E8eEE LA bR R E b s bbbttt | Shaeebienb et 90,013,644 | .cooooeoreieieee i 1 14,137
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