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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ...t | seseniaes 1,046,393,715 | .ooovverreerrereiieninne 0] s 1,046,393,715 | ... 888,551,379
2. Stocks:
2.1 Preferred SIOCKS. ...ttt snnsenes | sesssesstssss s (U (U (0 0
2.2 COMMON SIOCKS........cveurvrerirresresieeesesi s sess s ses st esesssessssenssesssnnns | eesssnesssaens 35,732,487 | oo (U A 35,732,487 | oo 30,478,959
3. Mortgage loans on real estate:
31 FIISEIENS oottt | seerienstaeeed 47,845,366 | ...oovorerirrerienenne (U I 47,845,366 | ....cvvovnven: 49,646,002
3.2 Other than firSt IENS.........cuvveurririireieeiiee st enes | esssessssesesesssseessenss (U (U S (0 R 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES)......cvocverieviceese ettt b sttt s s ssss st s ssssessesnsenanns | evssssessesas 35,570,280 | ..oovvverereeeeeiceieind [0 35,570,280 | ...ccveveeeee 36,015,472
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES)...oorvveririsreseeseessssessssese s essssssse s ss st es s s st ess s s st enssssssssessessenssnssessns | stesssssssssessassensnssnssons (0 (0 {1 [ U 0
4.3 Properties held for sale (less §.......... 0 €NCUMDBIANCES).....ovvurirerrireeiseeesinsissesssesssssneses | evsessssssssssssssssssnssnnes (0 [0 {1 [ U 0
5. Cash ($....481,675), cash equivalents ($.....85,100,119)
and short-term iNVeStMeNts (3.....77,724,578)........ccuuvrurreemmrerinrseesnnsssssssssssssssssssssssssssssnns | sessssssssnns 163,306,372 | covooeerrerrrirerenenns (1 163,306,372 | .ooovvveene. 170,353,786
6. Contract loans (including $.......... 0 PrEMIUM NOLES).....vuvvverrcreriercieeese e sssesesaenees | ervesaesaenas 409,315,428 | ...coovevvieereiienn 0] e 409,315,428 | ............. 406,036,886
T DEIVALIVES......ooviiiii s | e (O N L0 N 0 | s 0
8. OtheriNVESIEA @SSELS.........cvucvieieeieciete ettt ssssenaes | evessssssaenes 363,547 | oo (0 3,163,547 | .cooveverne 3,473,154
9. ReCEIVADIES fOr SECUMHES.........c.cveeverecveieicteie ettt st sssnaes | stesesssssessenas 3,068,873 | ..o (0 3,068,873 | ...oocvereee 5,215,625
10.  Securities lending reinvested collateral @SSEtS............cvvviieveirieieeieeee e etesens | eveeessreseenns 87,056,530 | .ooovvverereeieeiieeind [0 87,056,530 | ....cocoevveee 89,624,489
11, Aggregate Write-ins fOr iINVESEA @SSELS........vrururerrrrrrerririsiierrsisiseesssesseseese s ssssssesssssssssessens | sressssssssssssssssssssssssns (O {0 { R 0
12.  Subtotals, cash and invested assets (LINES 110 11).......ccvevevcveereieeesereeeeseesee e seins | eveeiinins 1,831,452,598 | ..o [ 1,831,452,598 | .......... 1,679,395,752
13. Title plants less §.......... 0 charged off (for Title INSUTErS ONIY)........ccveveeverinrirreeierinsiseiessninnenns | eveseesseessesssssssssesenes (0 [0 (1 [ U 0
14.  Investment income due and aCCTUE............ouerevenrrerreneenirnrerersrnerenesnssnenenseeensessnensenennns | seseenensenenns 19,160,938 | o0 | e 13,166,938 | ....ccevenve. 11,823,347
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cccccveveees | covereerrerrieieeinnad 6,167 | oo, 673 | oo 549 | oo 8,733
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled premiums).........cccceeveveeveerveees | cerveerreveenns 2,862,484 | ..o (0 2,862,484 | .......cocon... 3,052,392
15.3  Accrued retroSpective PrEMIUMS.........ceueieireurinireirereieeseeseesssessesssssssesssesssesseessssssessssns | sesessesssssssessesssssssesnes (0 0 | e 0 | e 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS...........c.uvuivieriiriirierierinerisersesie e
16.2 Funds held by or deposited with reinsured COMPANIES............cccvevvereeeerireereieeesieeenes
16.3  Other amounts receivable under reinsurance contracts
17. Amounts receivable relating to UNINSUrEd PIaNS...........ceurvrireinirerereeseeeseesssssesssesees | cevereeeesssssseeseensseseend (0 (0 U {0 R 0
18.1 Current federal and foreign income tax recoverable and interest thereon..............cocceveevvcvveveees | ceveevvesieennes 3,594,709 | oo (0 3,594,709 | ...ooocvernee 1,338,972
18.2 Net deferred taX @SSEL..........ccovivivieeiecieeeceecsee ettt | ervenaesaenas 206,714,104 | ..o 90,256,274 | ............. 116,457,830 | ..o 124,543,065
19.  Guaranty funds receivable or 0N AEPOSIL...........c.ccevveveruriecieeieeeesee et sssaeseens | cversaesesnsenes 778,529 | oo (1 778,529 | oo 794,659
20. Electronic data processing equipment and SOtWAIE. .........c.vurerrerrerierinrirsieissnseseessssesessnnes | sesssssssssesssessssssssessnd (0 0 | o 0 | e 0
21, Furniture and equipment, including health care delivery assets ($.......... (1) OO ST (01 (0 {1 [ U 0
22.  Net adjustment in assets and liabilities due to foreign exchange rates...........cocovmrnrnnirriinrinnes | ceneereereesesrnsnseseiennnd (0 [0 U {1 [ U 0
23. Receivables from parent, subsidiaries and affiliates..............cceoevereieicereeciesee e | e 4,338,602 | ..o (01 4,338,602 | ..oooervrrene 2,066,803
24. Health care (§.......... 0) and other amounts receivable..............ccocueeeevcveeeeereesieeeseeeeeeee | e, 32,817,506 | ...cooonee. 32,817,506 | .oovvvevercrerererne {1 [ U 0
25. Aggregate write-ins for other than iNVested @SSELS............cveviveicicieee e ees | evesiesissaens 83,495,322 | .o 282,860 | ............... 83,212,462 | ............... 80,184,716
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............ccuureeeireiirieciriecssessssesesssesssessssesssesssenss | oveessees 2,184,095,133 | ......c...... 123,574,045 | .......... 2,060,521,088 | .......... 1,905,059,854
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCOunts...........ccoevvevves | vevevnns 6,554,124,642 | ..ooovvvevereeereeis (0] - 6,554,124,642 | .......... 6,518,083,509
28.  Total (LINES 26 NG 27)........cvuurviririrerineriecisesiseesiesssesssessssesssssssesssssssssssesssssessssssssesssens | nesesnees 8,738,219,775 | ..cvvvveneee 123,574,045 | .......... 8,614,645,730 | .......... 8,423,143,363
DETAILS OF WRITE-INS
............................... 0
............................... 0
............................... 0

2503. Estimated premium tax offset on the provision for future GFA..........cccccoeoviveriviinieseeeeis

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

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

............... 74,594,333
................. 7,460,119
.................... 809,492
.................... 631,378
............... 83,495,322

.................... 195,895
.................... 282,860

............... 74,594,333
................. 7,373,154
.................... 809,492
.................... 435,483
............... 83,212,462

............... 73,446,355
................. 5,237,512
.................... 809,492
.................... 691,357
............... 80,184,716
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....1,755,070,521 less §.......... 0
included in Line 6.3 (including $
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including §.......... 0 Modco Reserve)
4. Contract claims:
T 1O P PP OTSPTTPTOPRTRO
4.2 ACCIENT AN NEAIN........ieieieec bR
5. Policyholders' dividends §.......... 0 and coupons §......... 0 due and unpaid
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including §.......... 0 MOACO). ..ottt entenes | eessntsnssnssessessens s essensnens 0 | o 0
6.2  Dividends not yet apportioned (inClUdNg $..........0 MOGCO)........ovuruerereirciieis et ssssssssssss s sssss s ssssssssssssnssnes | svsessesssssssssssssssssnsssssessesens
6.3  Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.......... 0 accident and health PrEMIUMS.........ccccvcveiierice e essnnns | esessesessssesessssesesssseaas 65,043 | .o 39,385
9.  Contract liabilities not included elsewhere:
9.1 Surrender ValUES 0N CANCEIEA COMTACES........c.evurerirrirerieririsrisssessss e ess s sttt s st sns st en s s st s s sensntes | sessssnssnssessessansanssnssessessnens [0 0
9.2 Provision for experience rating refunds, including the liability of $
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SEIVICE ACL...........ccocveveieieerieeieieeeiceiiees | cveeesereseessesese e ssssssenens [0 U 0
9.3 Other amounts payable on reinsurance, including $ e ..2,423,792 ..442,765
9.4 Interest MaNtENANCE RESEIVE. ........c.cviuiiiiecteeece sttt b b s bt b et s s st sae b s sse s s s sesebensntes | sntesessnsesssinsesenan 26,476,658 26,504,388
10. Commissions to agents due or accrued - life and annuity contracts $.....29,816, accident and health $
and deposit-type contract funds §$.......... ettt bbbt e bRt s sttt aaen
11.  Commissions and expense allowances payable on reinsurance assumed.
12.  General expenses dUg OF @CCIUEM............ocveveevevereererieeeseisssese e
13.  Transfers to Separate Accounts due or accrued (net) (including $.....(329,191,605) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (329,191,605) ..(378,459,989)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 4,282,318 4,815,891
15.1 Current federal and foreign income taxes, including $
15.2  Net deferred tax liability...........cccovveervvereverierernnn.
16.  Unearned investment income.
17.  Amounts withheld or retained by company as agent or trustee
18.  Amounts held for agents' account, including §$.......... 0 agents' credit balances..
19.  Remittances and itemS NOL AlIOCAIEA. ...........c.cvuiueiieciecesee ettt b bbbt b st s
20. Net adjustment in assets and liabilities due to foreign eXchange rates..........covririrrrrirnnrnr s
21.  Liability for benefits for employees and agents if not included above
22.  Borrowed money $.....48,532,081 and interest thereon $.....143,131
23. Dividends to stockholders declared and UNPEIG............c.oveeeeurirrireiieireirrieeeeisee s sss s eene
24, Miscellaneous liabilities:
24.01 ASSEE VAIUGLION TESEIVE. .......cuiviieeeteieicte sttt sttt bbb s e s st bbb s ettt s s s b s et st e st st bt s et b ssesesessnsetessnsene | sntesessssesssinsesenns 13,698,761 | oo 8,838,178
24.02 Reinsurance in UNAUhOMZEA COMPANIES...........cceiuiueiriireriiciersisie et ss et b e s et s s s eae b st s s s b ssebesssnsesns | ssbesessssesassnsesensnsnaas 264,898 264,898
24.03 Funds held under reinsurance treaties with unauthorized reinsurers.. 44,345,262 ..33,628,436
24.04 Payable to parent, subsidiaries and affiliateS............cccvueviiiriieiiciee ettt ens | sreeseesnsesaesessnean 25,827,495 26,731,492
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIIVALIVES........oviviiecveiiicte sttt bbbt s et s ettt s ae b s s bt s s b s b s e s b b s R et ae bbbt bbb s s s s st b s ae s st | sresessnsesenntetennaens 1,364,593
24.09 Payable for securities 113,449,160
2410 Payable fOr SECUMLES IENTING....... ..ottt s sttt s st ssessns | sesnssnssnsssnsnsnnens 87,056,530
2411 Capital notes §.......... 0 and interest thereon §......... O
25.  Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25).......ccvueieiiviieeieicieece ettt sesae s ssssssessnes | ovssssessnssssenans 1,753,108,511 .1,629,861,831
27.  From Separate ACCOUNES SEAIEIMENT.............c.ocveieeiciieciecsec ettt sttt s bes s tessesansnas | snssssessssssassn 6,554,124,642 6,518,083,509
28. Total liabilities (Lines 26 and 27) 8,307,233,153 .8,147 945,340
29, COMMON CAPIEAI STOCK........vuiveieeieicieie ettt ettt bbbt ss et st s st b s b s n st sessssnsensesnns | oesessesessstessesnsnes 2,500,000
30. Preferred capital stock
31.  Aggregate write-ins for other than special surplus funds.
32.  Surplus notes
33.  Gross paid in and contributed surplus
34.  Aggregate write-ins for special surplus funds..
35.  Unassigned funds (surplus)
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0) ettt ettt st | estensen st sttt nes 0
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) ettt ettt et | estens st et nt ettt nes 0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $ 304,912,577 ....272,698,023
38. Totals of Lines 29, 30 and 37 o ...307,412,577 275,198,023
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COl. 3).........coiuevevcrrieeicieisie et es s sessssse s sssssesssssssessesssesssssssssssssesssssnns | svsssesssssssesens 8,614,645,730 .8,423,143,363
2501.
2502.
2503.
2598. Summary of remaining write-ins for Ling 25 from OVEIfIOW PAGE..........evurerereiiriirrie sttt ensnens
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)
3101. Increase in admitted deferred tax assets persuant to SSAP No. 10R.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @DOVE). .....uruurerireresieieisesasesseseessssenessesssssnsssesss e ssss st ss s esssnsessenssnssssssssane
3401.
3402. .
3403.
3498. Summary of remaining write-ins for Ling 34 from OVEIfIOW PAGE..........evrereririirrieie et sssssssssessessenssnens
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE). ... ruururiurereiriieisesssesseseessmsenssesssssessssssss e sess st es s sns st snsessenssnssssssnsane
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts JUOS VSRR 241,729,501 | ..coevneee 224,714,615 | ............ 479,669,678
2. Considerations for supplementary contracts with life contingencies O IS (72,161) | ovveverrrne. 444250 | ..o 929,177
3. NEtINVESIMENTINCOME........cuueiuiicecie ettt bbb bbb f bbb bbbttt st enen | fenbsinerines 32,630,801 41,308,713 | o 80,031,434
4. Amortization of Interest Maintenance Reserve (IMR) 668,325 1,325,917
5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES..........cvevcuiveiereirireieeeieissseseisssesienas | ceressssesesssessesesesans 0
6. Commissions and expense allowances on reinsurance ceded (280,385) | ...cvvevnvee (36,886,914) | ............. (41,716,042)
7. Reserve adjustments On reINSUTANCE CEABM............cceviviieieiciiciccsee ettt bbbt enaes | senaessessssaes (9,334,329) | ....coconee. (19,355,170) | ............. (31,044,498)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
frOM SEPAIAtE ACCOUNES........cvuivieiiieiee ettt sttt bbbt st en st en s snbnsenes | evsssassnns 152,477,291 |............ 158,264,819 | ............ 312,161,423
8.2 Charges and fees for depoSit-typPe CONTACES...........cviviiveiciceie ettt snes | saebssssssessessstes s s senes (0 RN (01 RN 0
8.3 Aggregate write-ins for MiSCEIlANEOUS INCOME..........ccvviiiviiieieiieie ettt sttt ens | sestessesesanes 8,997,862 |.............. 10,440,559 |.............. 20,019,069
9. Totals (Lines 110 8.3)......cceunruniunrinrinrinrineinennn. . ...426,816,905 | .. ..379,598,717 ..821,376,158
10, DEALN DENEAIES. ... vttt | eebenebeneeas 34317412 | .. 34,203,522
11. Matured endowments (excluding guaranteed annual pure ENAOWMENLS)............c.eviviveieiereeieiieieie et essnaenes | evessssessesiesessenas 7,500 | .o 9,156
12. Annuity benefits 110,725,902 12,982,177
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts ..614,466,490
16, GIOUD CONVEISIONS.........cveiveieiisiieiseiissssesesestes st bss s ss s s st es bbb bbb s st st snte st sntessesntessesssssnsensessnsensessnssntes | svsessssessessnsesensesensens0 | eesnensesssessessssensersal | vevessessssessesssssssssessns 0
17. Interest and adjustments on contract or deposit-type contract funds.............cccvvveveeirieiciceie e 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............ccccueverieieiesieiesceecceesesesessenies | evieineneennn8,402,921 | i, (4,124,834) | .............. 85,582,954
20. Totals (LINES 100 19).....cuuiueieriereeiseeiseieseesiesiseessssssss st sssesbssss bttt sst st st st stsstssssstnsssstsstsssenssenssenssenssenses | onseneness: 303,013,803 | oiiriinncs 378,548,183 | ............ 794,032,080
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 65,235,874 ..138,136,489
22. Commissions and expense allowances on reinsurance assumed.. 0 [l 0
23. General iNSUranCce EXPENSES. .......c.cuevverevrererseisessessssssesssssssesenns .39,049,041 45,436,301 ..84,131,616
24, Insurance taxes, licenses and fees, excluding federal income taxes.. ..8,718,739 | .. ..8,056,907 |.. 14,478,324
25. Increase in loading on deferred and uncollected premiums.... ..(132,915) | .. n(145912) | e 11,427
26. Net transfers to or (from) Separate Accounts net of reinsurance ..(145,953,933) | .. .(166,318,804) | .. .(258,667,339)
27. Aggregate Wite-inS for dEAUCHIONS...........cceiriviiieieee ettt s st ssesnas | sstensessasanes 5,811,756 ....35,186,412 ....39,366,107
28, TOAIS (LINES 200 27).....cuuuieeiieeeiieiieseieseetie sttt sesee bbbt sb bbb bbbttt ettt enbtentes | s ...353,175,852 ..365,998,961 ..811,488,704
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28)...........cccccoevees | covverreinenne 73,641,053 13,599,756 ......9,887,454
30. Dividends t0 POIICYNOIAETS............cucvueicriieicicisieicsee ettt bbb a bbbt s b s ssessnsenns | ebsssssesssssnsanses 12,459 | .o, 13,008 | .o 23,797
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | ..... .73,628,594 13,586,748 9,863,657
32. Federal and foreign income taxes incurred (excluding tax on capital GaINS).........cc.ceevrieieririisnieieisseiesssesse e | crsssessesenns 9,079,724 ....12,551,687 | ..cvvvrennes 9,379,020
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (losses) (Line 31 minus Line 32) B 64,548,870 1,035,061 | o 484,637
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of §.....(394,529) (excluding taxes of $.....344,936 transferred t0 the IMR)............coververierierierieceeeeeeeesees e | eersssaaeeeas (4,486,649) ....(547475) | v (12,431,038)
35. Netincome (Line 33 plus Line 34) 60,062,221 (11,946,401)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year [ I 275,198,023
37. Netincome (LN 35).......cvvvveremernrenrereirensrnseseeeesessnsennes 60,062,221
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....118,057.........ovvrrvrrerreeeeeeeeeeeseereeereereienes | ceenssesseeneees 5,034,280
39. Change in net unrealized foreign exchange capital gain (I0SS).........vuwrrreirnrinrieinirsesisesesssressesessesssss s ssesssssssssessanes | sessessssssssssssessesssssnnes 0
40. Change in net deferred income tax . .(1,813,706) | .. ....18,336,654
41. Change iN NONAAMILEA @SSEES......vurururrirriririe ettt sttt nsr s 1,707,525) | ....ovenv.. (27,615,648)
42. Change in liability for reinsurance in UNAUthONZEA COMPANIES..........eurrirrrrerereirnsisieiseesessssessssessssssssssssssesssssssssessessesssssanes | sesessessssssessessessssnens 0 2,736 | (104,262)
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change in asset valuation reserve 1,401,086 | ..coovvvvrrernee 378,352
45, ChaNnge iN trEASUNY STOCK. ... rvuverencerereeiseeisise ettt ettt sttt FUO O 0
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNtS StAtEMENL..........c.ovuriverirrinierre st nsrenna
48, ChaNnge iN SUMPIUS NOES......cvueueererrerreseiseseseeese s e tssessessses st ess s ese st sss e sess s s s n st et ee e s en st st et ssessensnssnsnn
49. Cumulative effect of changes in acCOUNtNG PRINCIDIES...........veererurrirnirrireire ettt
50. Capital changes:

50.1 Paidin
50.2 Transferred from s

urplus (Stock Dividend

50.3 TranSTEITEA 10 SUIPIUS........creurerieereeeeesriseceesesese e esesess et ss s ss st ss sttt s st s st nsenna
51. Surplus adjustment:
51 PAI Nttt s sttt st stsstsntsntnstnstas | enssenssenssenssensnnsiensss0 | eesensieessenssenssenssensies0 | seressesssssssssssesea 0
51.2 Transferred to capital (STOCK DIVIAENG)..........uruririirireireireceseeiecssse et ssesss st ssessessssssssessessssssssssssnssns | sesessesssssssssesessesssnneld | eoerneenssneesssssnsnnsnesnnsd [ ornsuinesnssnssnsesnesseens 0
51.3 Transferred from Capital...........cccerrrrirrnininreessses s ssessesssssssssssessessssssessesssssssssessessessssssessesses | sesessessessssssessessenssnnsld | sressnsensssesssssenssnssessesd | orenesessessnssnssnenssens 0
51.4 Change in surplus as a result of reinsurance 50,829,884 ...41,629,207
52. Dividends t0 SOCKNOIAETS...........cvureurerrerriecineireieiiecissteee st esess sttt sttt ssses st enssssessessesssssnssesses | sessessessessasssnssnssnssenssQ | sessesenes (250,000,000) 250,000,000)
53. Aggregate write-ins for gains and 10SSES IN SUMPIUS.........vuurerrrrrerrerirnirnrissieisessssessesssessessssssessesssssssessssessessessesssessessesssnsnssens | sessessesssnssssssssesssnsenssQ | sessessessessseans 804,370 |..ccoovnnnnnn. (3,023,786)
54. Net change in capital and surplus (Lines 37 through 53).... 32,214,554 |.. .(204,570,345) | .. .(236,066,470)
55. Capital and surplus as of statement date (LINES 36 + 54)..........coeueeerriieeierieieeescesee et s e sssaes s sessssssnes | coevsesiesas 307,412,577 | ... 306,694,148 | ............ 275,198,023
DETAILS OF WRITE-INS
08.301.  MISCEIANOUS INCOME.......ouveuierirnieniecieeiie s ie ettt | reee 7,823,948 ...9,320,543 ..17,739,643
08.302. Income earned on company OWNEd life INSUFANCE..........ccvuriueriiiieieieiese sttt snsenss | saees 1,173,914 .1,120,016 2,279,426
08.303. ettt | ettt ettt 0 el [ 0
08.398.  Summary of remaining write-ins for Line 8.3 from oVErflow PAGE.........ccceireieiiiriieieiiece et | sressessssessesssses e sssenes 0 0 [ 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 BDOVE)........ruuurrrrisrisisisisisisisssissssissssssesseessssssesssssssssssssssessnne | ones 8,997,862 10,440,559 20,019,069
2701.  Consideration 0N reiNSUFANCE FECAPIUE..........civiieireieieie ettt bbbttt es e bensebnss | snsessssessessssensessesnsns 0 29,300,000 29,300,000
2702.  Investment interest expense on funds withheld. 5,811,208 ..5,886,296 10,065,593
2703, FiNES ANA PENAILIES. ......covveieiicieieicieie ettt bbbttt s st s bbbt st antenne | ebsesensensesnntensesnean 561 |.. 16 |, 514
2798.  Summary of remaining write-ins for Line 27 from OVEMlOW PAGE..........ceevrieieiiieieieisiee et ssssnsens | sessssessessssessesesnes (13)]. 0 [ 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)........cuuuiueriurirriiiciisiisssssssssssssssssesssssssssssssssssssssssssssssssssns | ceoas 5,811,756 | .. 35,186,412 39,366,107
5301.  Change in admitted deferred tax assets persuant to SSAP NO. 10R.........cccoiriirieiinieeesseeesssessssesessssenss | eresssssssesssssssessssnens 0 804,370 |.. .(3,023,786)
72O OO OO OO OO PP OTRTRTUTE BOTUTPTRTRTRTPTRIN 0 el [ 0
G0 TP OO OO OO OTTOTRTRTUTE BOTUTRTOTRTRTPI 0 0 .0
5398.  Summary of remaining write-ins for Ling 53 from OVEMlOW PAGE........cccoeuvieieiiiiieicisiesssee st sssssseses | eresssssssessssnssesssnnens 0 0 [ 0
5399.  Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 BDOVE)......uuurreuriesrieuriesriissiississssssssesessenssesssssssnsssssssnsssssssssssssesssenes | sessssssssssssssssssssssssnens 0 804,370 |..ocoovvrinnns (3,023,786)
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

CASH FLOW

Curre;t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUTANCE...........cccvcveieeicieee ettt ss st ss st sssssntenes | eveesissenes 242,009,060 |............. 225,311,587 | .ccvvenn. 480,755,850
2. NetinvestMeNt iNCOME. ..ot | coeniinssienies 34,239,470 | ..covvrrvnne 44,699,554 | ............... 85,360,724
3. MiISCEIIANEOUS INCOME.........ooceiireieicicie ettt st s st st ssss s sessssenbesaesansesnsnsessesans | cssissanaans 135,656,501 | ............. 134,366,026 | ............. 271,567,345
4. Total (Lines 1 through 3).. 411,805,031 404,377,167 | ... 837,683,919
5. Benefit and [0SS related PAYMENES..........ccvciivieiciicccteee ettt s ss st s st sses e senans | sensessenens 361,424,239 | ............. 379,715,808 | ............. 698,716,947
6. Nettransfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........cc.cveeercvererseveeieiseienes | ceviin. (195,380,034)] ............ (220,714,807)] ............ (371,179,851)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........c.ccveveviverciiereee et | cesreereeens 137,747,976 | ............. 129,093,105 | ............. 250,590,880
8. Dividends paid t0 POIICYNOIAETS.........cevuiiiieiieieieiee ettt bbb ss bttt bssessennsanes | ebsssessessesnsessens 12,459 | oo 13,008 | .o 23,797
9.  Federal and foreign income taxes paid (recovered) net of $.....(49,593) tax on capital gains (I0SSES).........vververeereerreens | ovrerrrenees 11,366,448 | ............... 88,137,888 | ............... 88,126,257
10, Total (LINES 5 HrOUGN 9).....ouuvumirirciiricceicrirricei ittt essss e nsnnnen | crvnesiinens 315,171,088 | ............. 376,245,002 | ............. 666,278,030
11.  Net cash from operations (Line 4 MINUS LINE 10)........c.cviueieviriieeieiee ettt ssae s aes s snans | seesssaessesans 96,633,943 | ............... 28,132,165 | ............. 171,405,889
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
12.1
12.2
123 MOMGAGE 08NS.......coueiiiiieieieie ettt ensessssnsessssssessesssssnsessssnsensasessessnsensens | svessssensenseres HAT9,308 | ovvervviriininns 3,984,473 | oo 6,267,234
12,4 REAIESIALE......veeeeeieeeee ettt s entens | bressessentnsnssententantaees (01 (0 0
12,5 Other INVESEA @SSELS........ouurveuerirceerrieiticrisesi ettt eb st enntes | soneestssessssennsesseend 608 | ..o 55,651,015 [ oo 283
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS...........c.coerrrieinrnenrnrnreesnnennes | oeeeenseeeseeesesesneens (0] I 4,868 [ oo 5313
12.7  MISCEIANEOUS PrOCEEUS.......covvveeiriiiiciiieiieise ettt sb sttt s s s st ns s s ensessesensns | snssssssessenas 18,198,765 [ .o [V 104,301,705
12.8 Total investment proceeds (LINES 12.1 10 12.7).......vueveurieeeeiereee ettt saessssnsenes | svsesensinns 153,813,023 | ............. 261,571,463 | ............. 373,797,975
13.  Cost of investments acquired (long-term only):
131 BONGS..cuuerreeererseeiseeese e ees sttt et | neetneeen 292,260,872 | ..ovvvernenn. 83,191,483 | ........... 212,793,651
1312 SHOCKS . .veeuvereteceiesi ettt bRttt | sttt (VN (R (U I 597,295
13.3 MOMGAGE I0BNS........oueiitiieietceie ettt s bttt bbb b s s bt te s s s ssntenanns | sressesssessesnsnssessnsneen (0] I 16,425,845 | ............... 43,693,671
134 Realestate................ ..32,616 (66,413)] ... (66,413)
13.5  Other INVESIEA @SSELS........cvuivieieie ettt bbb st s s st es e bnans | suesssssssessnsintas 158,374 | ..o 544,783 | oo 845,509
13.6  MiSCEllAaNEOUS @PPIICALIONS. .......cvviieiiiieicisitesee ettt bbbttt ben s s snsennens | srsssessessssenes 4,524,870 [ ..o 1,079,499 | ..o 18,574,722
13.7 Total investments acquired (LINES 13.1 10 13.6).......coeviueieiiriciciescees ettt ses s ssenens | snsesessinees 296,976,732 | ............. 101,175,197 | ............. 276,438,435
14.  Netincrease (decrease) in contract [0ans and Premium NOLES..........cc.cveiricieeieieiesse et ssssessssesees | cressessessaeens 3,278,542 | ... 11,491,114 | ..o 14,526,194
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LIN€ 14)..........ccovevivieieirieieeeeee e eesssaeses | eveeinens (146,442,251)] ..covveve. 148,905,152 | ......cou.e.... 82,833,346
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOtES, CAPILAI NOES........cvivecveciectce ettt ss st ssenas | sressessesssssssessessnsaees (1 (0 0
16.2 Capital and paid in SUIPIUS, 18SS fTEASUNY STOCK...........currrrrerriririiecireieie st ss sttt essssssnsns | sressesssssssssssssessnssnnes (01 (0 U 0
16.3 BOMOWED fUNGS.......ouveeuririeicciierieceie sttt nnsesssenssns | eerieessnas 43,303,176 | ..o 0 [ 5,228,905
16.4 Net deposits on deposit-type contracts and other insurance iabilities. ..o | v 126,303 [ ..o (562,957) | ..eoverreen (2,510,053)
16.5  Dividends t0 SOCKNOIAETS...........cuvrirriiriririiirierierieer st sssessssensensssenens | oeesisessssnesssssssesssnens (U [ 250,000,000 | ............. 250,000,000
16.6 Other cash provided (applied) ...(47,463,369)] ... ...(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)............ [ cococovvvnnn.n 42,760,892 |............ (298,026,326)] ............ (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 Ling 17)........cccovvvervmreens [ cererrirrennns (7,047,416 ............ (120,989,009)] ........e..... (71,784,715)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......cvvuriirriiriierirei ettt ssnt s | neesssnens 170,353,788 | ............. 242,138,502 | ............. 242,138,502
19.2  End of period (LIN€ 18 PIUS LINE 19.1)......cccoiverieeeeceriieireceieeiiseceieciieeee et sseesssentsssesssenssseessenssesssssnenseees | coneeresseens 163,306,372 | ............. 121,149,493 | ............. 170,353,788
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20,0001 o [ [ N 0]
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Curre:t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INUSHIIAL TR vvevoveric st nnte | sebsesss st LU OO LU R 0
2. Ordinary life INSUMANCE. ......cvuuererurerriieceieesieesiesss st sest sttt ninns | eesssessssesssesesanees 319,111,442 | oo 291,709,396 | ..oovvvvrrcrirerrinens 611,706,315
3. Ordinary iINdiVIAUal ANNUIEIES...........c.vvieeveiiereieieteees ettt s et b s s ssssssesnss | seressessssessesssesssseess 13,833,870 | oo 14,525,219 | oo 28,028,796
4. Credit life (group and iNAIVIAUAL)............ceviveieiiiicieiee ettt sntens | sessssessesssesse s sssssssessssssesesad 0 | oo 0 [ o 0
5. Group life INSUIANCE........cecvveveeiceeietetes ettt s sssse s ssstenes | sosssessesissessesssssssass 6,514,065 | ..oocvovvreeereees 3,677,870 | ..o 10,009,200
B, GOUD BNNUIIES. .c.evvvereeerscirriseceiess sttt eb s es s en s senis | sesbsessssesssesssessssees 1,678,832 | oo 3,186,687 | cooovvercerriecrinens 5,731,229
T ABH = GIOUP....oevireeeeiece ettt | st 6,932,335 | .ovevieriennns 6,788,423 | .o 13,880,579
8. A&H - credit (Group and iNAIVIAUAI)............ceviveieiiieieicisie ettt sees | ebsessssessesssssse st es e snses e saes 0 | oo 0 [ o 0
0. ABH = OlNBI ... | e (O N LU R 0
10.  Aggregate of all Other lINES Of DUSINESS.........c.cccieiiiriieiiisiee ettt essens | ebsetssssssesssssssss st st s b st s naes [0 PR {0 OO 0
110 SUDLOAL ..ttt entns | senssestens et entnes 348,070,544 | ..o 319,887,595 | ..o 669,356,120
12, DEPOSIt-tyPE CONMIACES.......cvcieieiiiiicicsie ettt | sntesssssstessessstsnsessesnans 127,397 | oo, 174,821 | oo, 506,197
13, TOMAL ettt snens | eeseseenstesne et enreeas 348,197,941 | ..o 320,062,416 | ..o 669,862,317
DETAILS OF WRITE-INS
00T, ettt Rt | bbbttt O SN L0 RS 0
T002. et Rttt sesrenne | Saetetessesetenn st e st s s st esnena [0 RN [0 RN 0
1003, oottt Rt | bbbttt LU SN L0 O RR 0
1098. Summary of remaining write-ins for Line 10 from OVErflow Page.........cccvuerrriminrnrirniniinsieis | cerrvrieiseisssssessesssessesssssessenes (0 TR [0 TN 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNe 10 @DOVE).........reeuererimmeseresieresseessensssesesssesnnes | cerensssssssssssssssesssessssressessseess 0 | o 0 [ s 0
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Statement as of June 30, 2012 of the WESTERN RESERVE L”:E ASSURANCE CO OF OHlO

NOTES TO FINANCIAL STATEMENTS

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:

June 30, 2012

December 31, 2011

Net Income (Loss), State of Ohio Basis $ 60,062,221 $ (11,946,401)
State Prescribed Practices 0 0
State Permitted Practices 0 0

Net Income (Loss), NAIC SAP

$ 60,062,221

3 (iosaon

Statutory Surplus, State of Ohio Basis $ 307,412,577 $ 275,198,023
State Prescribed Practices 0 0
State Permitted Practices 0 0
Statutory Surplus, NAIC SAP $ 307,412,577 $ 275,198,023

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.

3. Business Combinations and Goodwill

No significant change.

4. Discontinued Operations

No significant change.

5. Investments

D.

Loan-Backed Securities

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

the current reporting period

1 2 3 4
Book/Adj Carrying Recognized Amortized Cost
Value Amortized Other-Than- After Other-Than-
Cost Before Current Temporary Temporary
Period OTTI Impairment Impairment Fair Value

1st Qtr Present Value of Cash
Flows Expected to be Less than
the Amortized Cost Basis $ 1,581,521 |$ 9,983 |$ 1,571,538 |$ 926,007
2nd Qtr Present Value of Cash
Flows Expected to be Less than
the Amortized Cost Basis 6,923,910 55,831 6,868,078 2,061,632
3rd Qtr Present Value of Cash
Flows Expected to be Less than
the Amortized Cost Basis - - - -
4th Qtr Present Value of Cash
Flows Expected to be Less than
the Amortized Cost Basis - - - -
Aggregate Total $ 8,505,431 | $ 65,815 | $ 8,439,616 |$ 2,987,639
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Statement as of June 30, 2012 of the WESTERN RESERVE L”:E ASSURANCE CO OF OHlO

NOTES TO FINANCIAL STATEMENTS

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

1 2 3 4 5 6 7
Date of
Book/Adj Carrying Amortized Cost Financial
Value Amortized | Present Value of |Recognized Other-| After Other-Than- Statement
Cost Before Current | Projected Cash | Than-Temporary Temporary Fair Value at Where
CUSIP Period OTTI Flows Impairment Impairment Time of OTTI Reported
35729PPC8 | $ 8,534,499 $ 4,351,814 $ 4,182,685 $ 4,351,814 $ 144,965 3Q 2009
74925FAAL 315,521 301,376 14,145 301,376 279,467 1Q 2010
52522QAM4 1,409,289 1,348,219 61,071 1,348,219 961,072 2Q 2010
65536PAA8 102,698 96,878 5,820 96,878 88,271 2Q 2010
65536PAA8 56,930 52,461 4,469 52,461 49,314 3Q 2010
75970QAH3 2,000,000 1,819,600 180,400 1,819,600 1,080,760 3Q 2010
52522QAM4 1,233,665 1,221,895 11,770 1,221,895 940,895 4Q 2010
74925FAAL 262,340 252,407 9,933 252,407 247,999 4Q 2010
12668WAC1L 999,995 976,108 23,886 976,108 529,517 1Q 2011
12668WAC1L 961,823 941,722 20,101 941,722 470,608 2Q 2011
65536PAA8 39,819 38,905 914 38,905 21,801 2Q 2011
75970QAH3 1,731,135 1,671,890 59,245 1,671,890 1,055,328 2Q 2011
12668WAC1L 927,437 922,900 4,537 922,900 418,087 3Q 2011
65536PAA8 37,986 36,998 989 36,998 18,145 3Q 2011
75970QAH3 1,638,898 1,619,400 19,498 1,619,400 940,594 3Q 2011
12668WAC1 908,615 888,800 19,815 888,800 393,592 4Q 2011
52522QAM4 1,069,680 1,000,742 68,938 1,000,742 794,226 4Q 2011
65536PAA8 36,306 35,918 387 35,918 14,848 4Q 2011
74925FAAL 217,529 210,247 7,281 210,247 201,859 4Q 2011
75970QAH3 1,588,385 1,577,000 11,385 1,577,000 902,768 4Q 2011
65536PAA8 35,536 34,938 598 34,938 16,469 1Q 2012
75970QAH3 1,545,985 1,536,600 9,385 1,536,600 909,538 1Q 2012
35729PPC8 4,247,205 4,217,188 30,017 4,217,188 180,989 2Q 2012
52522QAM4 940,424 927,393 13,031 927,393 789,020 2Q 2012
65536PAA8 34,545 32,168 2,377 32,168 15,613 2Q 2012
74925FAAL 193,860 192,798 1,062 192,798 191,670 2Q 2012
75970QAH3 1,507,878 1,498,532 9,346 1,498,532 884,340 2Q 2012
Total XXX XXX $ 4,773,086 XXX XXX

4) The unrealized losses of loan-backed securities where fair value is less than cost or amortized cost for which an other-than-temporary
impairment has not been recognized in earnings at June 30, 2012 are as follows:

a. Aggregate amount of unrealized losses:

1. Lessthan 12 Months  $ 1,314,185
2. 12 Months or Longer $ 14,297,977

b. Aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 43,519,010
2. 12 Months or Longer $ 45,015,814

E. Repurchase Agreements
For mortgage-backed securities dollar roll agreements, 100% of the fair market value of the securities is transferred by the
counterparty to the Company as collateral. Cash received as collateral will be invested as needed or used for general corporate
purposes of the Company. At June 30, 2012, securities with a book value of $46,878,155 and a fair value of $48,746,547 were subject
to dollar roll repurchase agreements. These securities have a maturity dates that range from December 1, 2039 to February 1, 2041.
6. Joint Ventures, Partnerships, and Limited Liability Companies
No significant change.
7. Investment Income
No significant change.
8. Derivative Instruments
No significant change.
9. Income Taxes
No significant change.
10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant change.

11. Debt

The Company has an outstanding liability for borrowed money in the amount of $48,675,212 due to participation in dollar repurchase
agreements which includes accrued interest.

12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and other Postretirement Benefit Plans
No significant change.
13. Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations

No significant change.
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Statement as of June 30, 2012 of the WESTERN RESERVE L”:E ASSURANCE CO OF OHlO

NOTES TO FINANCIAL STATEMENTS

14.

15.

16.

17.

18.

19.

20.

Contingencies

No significant change.

Leases

No significant change.

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

No significant change.

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

C. Wash Sales - None

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

No significant change.

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

No significant change.

Fair Value

A. (1) Fair Value Measurements at Reporting Date.

() &) ®) 4) ©)
Description (Level 1) (Level 2) (Level 3) Total
a. Assets at fair value
Bonds
Industrial and Misc $ - $ 1,104,340 $ 557,116 $ 1,661,456
Total Bonds $ - $ 1,104,340 $ 557,116 $ 1,661,456
Short Term
Government $ - $ 3375 % - $ 3,375
Industrial and Misc - 84,990,650 - 84,990,650
Mutual Funds - 52,721,204 - 52,721,204
Affiliated Notes Rec - 25,000,000 - 25,000,000
Sweep Accounts - 109,255 - 109,255
Total Short Term $ - $ 162,824,484 $ - $ 162,824,484
Separate accoun; assets $ 6,554,124,641 $ - $ - $ 6,554,124,641
Total assets at fair value $ 6554124641 $ 163928824 $ 557,116 $  6,718,610,581
b. Liabilities at fair value
Derivative liabilities $ - $ (1,364,593) $ - $ (1,364,593)
Total liabilities at fair value $ - $ (1,364,593) $ - $ (1,364,593)
2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
1 @ 3 4 ®)
Total Gains and | Total Gains and
Balance at Transfers in Transfers out | (Losses) Included|(Losses) Included
03/31/2012 (Level 3) (Level 3) in Net Income in Surplus
Bonds
Other $ 558,950 |$ - $ - $ 17,126 |$ (7,432)
Total $ 558,950 |$ - $ - $ 17,126 |$ (7,432)
(6) (6) (6) (6) )
Issuances Acq Purchase Acq Settlements Dsp Balance at
Cost Cost Sales Dsp Cost Cost 06/30/2012
Bonds
Other $ - |8 - |8 - |8 11,528 |$ 557,116
Total $ - $ - $ - $ 11,528 |$ 557,116
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
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NOTES TO FINANCIAL STATEMENTS

21.

22.

23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

C. Fair Value Hierarchy by Type of Financial Instrument

o @ @) ) ©) ®) 7

Not
Practicable
Aggregate Fair (Carrying

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value)
Bonds $ 1106,297,165 $ 1,046,393,726 $ 73178920 $ 1,032,561,129 $ 557,116 $ -
Mortgage Loans 49,986,084 47,845,366 - - 49,986,084

Short Term 163,306,159 163,306,372 - 163,306,159 - -
Separate Account Assets 6,554,124,641 6,554,124,641 6,554,124,641 - - -
Derivative Liabilities (1,364,593) (1,364,593) - (1,364,593) - -

$ 7872349456 $ 7,810,305512 $ 6,627,303561 $ 1,194502,695 $ 50,543,200 $

Other Items
No significant change.
Events Subsequent

As of August 9, 2012, the Company is not aware of any Type | Recognized or Type Il Non-recognized events subsequent to June 30, 2012,
which would have a material adverse effect upon the financial condition of the Company.

Reinsurance
No significant change.
Retrospectively Rated Contracts & Contracts Subject to Redetermination
No significant change.
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 June 30, 2012, the reserves were sufficient to cover the sum of the claims and claim reserves incurred on
prior years' claims by $21,289.
Intercompany Pooling Arrangements
No significant change.
Structured Settlements
No significant change.
Health Care Receivables
No significant change.
Participating Policies
No significant change.
Premium Deficiency Reserves
No significant change.
Reserves for Life Contracts and Annuity Contracts
No significant change.
Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics
No significant change.
Premiums and Annuity Considerations Deferred and Uncollected
No significant change.
Separate Accounts
No significant change.
Loss/Claim Adjustment Expenses

No significant change.
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2.1

22

4.1

42

6.1

6.2

6.3

6.4

6.5

6.6
71

7.2

8.1

8.2

8.3

8.4

9.1

9.1

9.2

9.21

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

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

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

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

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

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

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

Yes|[ ]

Yes[ ]

Yes|[ ]

No[X]

No [

]

No[X]

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:

No[X]

No [ X]

NIA [

Yes[X] No[ ] NAJ

Yes [X]

No[ ]

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/A[

]

]
]

No[X]

No[X]

No[X]

No [

]

No [ X]

No[X]



Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

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[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0
PART 1 - INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[X] No[ ]
11.2 If yes, give full and complete information relating thereto:
There are assets subject to Dollar Repurchase Agreements & Pledged as Collateral.
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: G 3,163,548
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 § ) 0 § ) 0
14.22 § s 0 G 0
14.23 $ s 30,478,957 $ o, 35,732,485
14.24 § ) 0 $ o, 25,000,000
14.25 Mortgage Loans 0N REal ESIAte...........c..cc..evueveeeeeeieeeeeseeeees e ees s innan L N 0 L SO 0
14.26 All Other $ ..
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE..........ccccoveveverereeninirerreenns S 0 LSO 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes [ X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
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, Ill - 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, 1A
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

17.2 If no, list exceptions:
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

3.1
3.2
33
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount

S BT T o (0P T=T: TP G 0
112 RESIABNHAI MOMGAGES. ......vecveecieecieciecie ettt sttt sttt s e s s st s s st st s s st st s s st st s st st s sttt s bbb sae s G 0
T T 00T =T o= Ty T =T SO TP B 47,845,365
1,14 Total Mortgages in GOOU STANAING. .........coviiviiiieieietete ettt bbb s bbb bbb s bbb s bbb bbb bbbt en S 47,845,365

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUTEA EIMS...........c.iveiiiiieiecee ettt B 0

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

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

Long-term mortgage loans in process of foreclosure

S T T o (0P TP G 0
142 RESIABNHAI MOMGAGES. .....c.vucveecveecieciecie ettt sttt sttt s e b s s st s s st st st st e st st st st sttt s st s s s s a s sane s TSSO 0
143 COMMETCIAI IMOMJAGES. ... vvervrerirresteeseisessesssessessessssssssssssessessesssess s s st sssss s e st e ses s e sse s s es s s R8s R a s8R s e e S s e a bbb en G 0
144 Total Mortgages in ProCESS Of FOMECIOSUIE. ..........ceveuiueiieieciiie ettt bbb s bbb s bbb st s bt s sttt B 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..ottt s G 47,845,365
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

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

2.0 AGH 10SS PEICENL......cvurveiseteiieiieticte ittt ettt bbbt s s s st s s st ee s b8 s s bRt s b8 s a8 8+ 44 n £ b s R s e A AR AR e S s e bbb s b e s bt n R s ebiebstesietstessesetestess et et ens et st 71.0
2.2 A&H COSt CONLAINMENE PEICENL..........oeeveiiieeiici ettt ettt st s b s s st e s st s st et s et b s b s b e s s s bbbt et s s bt n e s e b s s s b st et es et ebssbsstassessssssssssssstessesntentessntanes 0.0
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES..........uivuiviuiiieiieiriteiieiieies ettt s st ettt bbb s s e s s b s s s st es st es s s se b b ens febsebssessebnsessessessnsesset st ensesntas (1.0)
Do you act as a custodian for Nalth SAVINGS @CCOUNES?............vururiiriirirrieieiisissee ettt s e sttt nenna Yes|[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting AAtE...........ccceuevcieirieiiee e B 0
Do you act as an administrator for health SAVINGS @CCOUNES?...........eururiririrriieisiesiss sttt sttt n bt ess s ensensas Yes[ ] No[X]

If yes, please provide the balance of the funds administered as of the reporting date
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2
Federal
ID
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. AlADAMAL ..ottt AL| ol e 1,950,462 | ......... 144720 | o0 | 110,080 | e
2. Alaska..... LAK L Lo [ 00000000 350,397 | e 1,500 |0 | 0 |
3. Arizona.... LAZY L
4. Arkansas..... AR Lo [ 000000 355,494 | 125 |0 | 0 [
5. California. LCA|... L ...125, 709 315
6. Colorado..... .COJ...... Lo [ 00000.5,301,399 | ... 267,920 | .ooovevvercveeieviieeenn0 | 0 [ 5,569,319
7. Connecticut. LCT..... Lo [ 00000.2,599,166 | ............(48,530) | coovovrrrererrererreiieeene0 | 0 | e
8. DEIAWAIE.......oeieceeccteee s DE|...... Lo [ 0000 315,527 | 002,020 |0 | 0 [
9. District of Columbia...........cccccevevirriereieieeee e DC|...... Lo [ oo 461,929 | 1,649 |0 | 0 [
10, FlOMda. ... ecceeceeeeeeeeseeeeeeeeeseeseeeeeenesen L [ e L 1 475 535 |.......1,903,970 |.........ccc............150,034 | ........... 198,152 | ......
11, GEOMGIA. et sessesssesssesssessessesssssenssenss i OA | i L 217741 95,582 | B7,841 156,309 |
12, HaWaIi...ooooiccceccseseeseiseeseesenissseeesisssssessssssesssenseneH| | oo Lo | e 4,275,984 ,297,
13, 1dAN0 ... oottt IDf...... [T IO 1,271,263 | coooireenn 27,156 | o 73,549 | 0 | 1,371,968
14.  llinois. o [ o [ 13974245 | ........309,692 |........c......... 1,232,158 | ... 45,011 | 15,561,106
15.  Indiana INT [ 13,592,539 | ...e0r839,596 | ..o TAT59T | 0 | 5,179,726
16. lowa........ AT Lo | 001,197,391 | 189,211 {105,962 | 0 | 1,492,564
17.  Kansas.... KS|...... Lo | 001,048,539 | i 121,165 {541,632 | 4319 | 1,715,655
18.  Kentucky. LKY Lo [ 0000000 960,419 | o (414,543) | ooie0e23,539 | 0 |
19. Louisiana. LLA [
20. Maine...... WME|...... Lo [ 00 548,334 | 149,352 |0 | 0 [
21.  Maryland. .MD{...... [ .10, 194 016 | ....c.. 1,198,175 | o0 | 86,356 | ...
22. Massachusetts WMA|..... [ ....7,133,107
23.  Michigan...... LM Lo 003,095,216 | ..........313,652 | ..ccovivirrvennn 228,087 | ........... 74,030 | ... 3,710,985
24,  Minnesota... WMN ... Lo [ 0000.2,887,712 | ... (54,352) | cooen...82,688 | ...........65,189 | ....... 2,981,237
25, MISSISSIDPI...v.vvveeeeririciireiseietesie et MS]|...... L
26, MISSOUM.....oucvereerieriieiieicessse et MO|...... L
27, MONtANA........cciieieieiereeseseese e ssssssessessssensens M | i L
28, Nebraska..........cccooevrierverreeresesienessenesessessessessessssensens s NE | i L
29, Nevada.......oeveerieeeeeesesiesesseessessessssesssssssesseeenes NV | i L
30.  New Hampshire........ccooeeniiereneeessenessessnessssssssneeeen o NH i, L
31, NEW JEISEY ... sssssesssenes N i, L
32, NeW MEXICO.......ccoeverrrrerereieiereeseessssesssssiessesssesseeenes s NM i, L
33, NEW YOrK..ooocvceieceieesseesssseessesessessssssesssssesnsens s NY [, N
34.  North Carolina.........cccoccevevrererervereeeriesnssiesessesessensenneees NG i, L
35, North DaKota........ccceveveveirereieiseeieseeseieseseesssssensenneenea ND i L
36, ORI0....oieeiecieiesseseseissssissississsssssssssnsseensn OH [ i L
37.  Oklahoma LOK ... L
38, OrBQON.....iieieieteee et ssssessessssese s sesens s OR [ v L
39.  Pennsylvania.........c.cccoeeeererrireresesseseissesse s PA L, L
40. Rhode ISland.........ccovereeieieieiiseesieeeessesesssssenseese R s L
41, South Caroling..........cccovveveereereiieereceseesssesssseseenee s OG | i L
42, South Dakota........c.ccevviveieieieseee e OD [ s L
43, TENNESSEL....c.cvvirreriririeireissiessesssiessessssessessessssessessssessessssesserss IN | reias L
B4, TEXAS...coiieieeesesesees s ssissnens LK | s [ ....27,993,659
45, UtaN..eeeesessssissessesssssssseenee U T s [ ..8,455,804
46, VErmMONt.......cccoveieierieeseeeseesessesessissesessssssessssssesessV T | i [
47, VINgiNi....ccvereveeieeeseesseesssessesssessessssessessssessesesssssssenees VA | s [
48, Washington.........cccceeererrenieiesieeseeseseesessessessesesnee s WA [
49, WesSt Virginia......cccoceveverereriesesesessesessessesssensessssenseeen WV | i [
50, WISCONSIN.....cviiieiiiriieieiseienesesessesessssssesssssssesssssssessessnsensenes W i, [
51.  Wyoming..... WY [
52.  American Samoa. LAS N..
53. Guam............
54.  Puerto Rico.....
55, US\Virgin ISIands..........c.ccveveieierieiriieieseiesee s
56. Northern Mariana Islands
57. Canada......ccccoovrrnnee
58. Aggregate Other Alien.
59, SUBLOtL..co v
90. Reporting entity contributions for employee benefit plans..............
91. Dividends or refunds applied to purchase paid-up
additions and aNNUILIES...........coceverririeeseeeee s e XXX s [ e (O IO [0 (1] IO {1 I (O IO 0
92. Dividends or refunds applied to shorten endowment or
premium paying period.... e XXX [0 | e [0 | {1 IO (O IO 0
93. Premium or annuity considerations waived under disability
or other contract ProviSions..........c.cccueveieriesieiessese e
94.  Aggregate other amounts not allocable by State
95.  Totals (Direct BUSINESS).....c..cviurirerreiriisieieiseieseseiesse e seseens
96.  Plus Reinsurance ASSUMEd..........cccueuieerreiivnrieneissiene s
97. Totals (All Business)........... ....325,625,504 | ......13,840,470 |.....................6,932,334 | ........ 1,672,232 | ....348,070,540
98. Less Reinsurance Ceded.... XK [ e 91,383,377 | .......8,428437 | ..o 8,177,513 | o, 0 |...105,989,327
99. Totals (All Business) less Reinsurance Ceded............cooevvriunnee ..234242.127 | .......5412,033 | ..o 754,821 | 1,672,232 | ....242,081,213
5801, ALBANIA. ..ot
5802. ARGENTINA.......oooititirrer s
5803. AUSTRALIA. ...
5898. Summary of remaining write-ins for line 58 from overflow page.... | ....
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)

9499.

. Summary of remaining write-ins for line 94 from overflow page....

Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R) Registered - Non domlcned RRGs; (.Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(@

Insert the number of L responses except for Canada and Other Alien.
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Statement as of June 30, 2012 of the WESTERN RESERVE L”:E ASSURANCE CO OF OHlO

statement as of June 30, 201201te. WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

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

PART 1 - ORGANIZATIONAL CHART

NAME
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.
- THE AEGON TRUST
L. TRANSAMERICA CORPORATION
- AEGON U.S. HOLDING CORPORATION
L AEGON MANAGEMENT COMPANY
LRIVER RIDGE INSURANCE COMPANY
- SHORT HILLS MANAGEMENT COMPANY
- AEGON USA, LLC
L 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. II
L TRANSAMERICA INVESTMENT MANAGEMENT, LLC
L AEGON USA REALTY ADVISORS, LLC
L AXA EQUITABLE AGRIFINANCE, LLC
L AEGON USA REAL ESTATE SERVICES, INC.
L 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
EAEGON-CMF GP,LLC

REALTY INFORMATION SYSTEMS, INC.
TRANSAMERICA AFFORDABLE HOUSING, INC.
- 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.
FONG LCS ASSOCIATES, LLC
IWA COMMERCIAL VENTURE, LLC
INTERSTATE NORTH OFFICE PARK OWNER, LLC
LCS ASSOCIATES, LLC
PSL ACQUISITIONS, LLC
PSL ACQUISITIONS OPERATING, LLC
THH ACQUISITIONS, LLC
L TRANSAMERICA AGENCY NETWORK, INC.
L ONCOR INSURANCE SERVICES, LLC
- MASSACHUSETTS FIDELITY TRUST COMPANY
-MONEY SERVICES, INC.
L TRANSAMERICA USA TRAVEL AND CONFERENCE SERVICES, LLC
L AEGON DIRECT MARKETING SERVICES INTERNATIONAL, INC.
L MONUMENTAL GENERAL ADMINISTRATORS, INC.
L. TRANSAMERICA RESOURCES, INC.
- TRANSAMERICA RETIREMENT SERVICES CORPORATION
- TRANSAMERICA CAPITAL, INC.
L TRANSAMERICA FINANCIAL ADVISORS, INC.
- TRANSAMERICA FUND SERVICES, INC.
- UNIVERSAL BENEFITS, LLC
= ZAHORIK COMPANY, INC.
- GLOBAL PREFERRED RE LIMITED
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FEDERAL NAIC CO.

Foreign
Foreign
Foreign
Foreign
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
Foreign
94-3026780
94-3026780
42-1418160
94-3252196
Foreign
42-1079584
Forelgn
652-1363611
13-3689044
13-3689044
13-3696753
04-2770684
52-2103926
50-2103928
73-1652928
Foreign
38-3768457
95-4295824
954123166
35-2283987
42-11654276
20-8736609

42-1154276
20-8687142

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

DOMICLE  EQOTNOTE

Nethedands 1
Netherlands
Netherlands
Netherlands
Netherlands

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

PART 1 - ORGANIZATIONAL CHART

AEGON N.V.
TAEGON IN

TERNATIONAL B.V.

THE AEGON TRUST

L TRANSAMERICA CORPORATION

- AEGON U.S. HOLDING CORPORATION

LAEGON USA, LLC

- TRANSAMERICA ADVISORS LIFE INSURANCE COMPANY

- TRANSAMERICA ADVISORS LIFE INSURANCE COMPANY OF NEW YORK

RCC NORTH AMERICA LLC

- SOUTHWEST EQUITY LIFE INSURANCE COMPANY
= STONEBRIDGE CASUALTY INSURANCE COMPANY
- TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY
- TRANSAMERICA INTERNATIONAL HOLDINGS, INC.

L TIHI CANADA HOLDING, LLC
- TIHI MEXICO, S. DE R.L. DE C.V.
- TRANSAMERICA ANNUITY SERVICE CORPORATION
- TRANSAMERICA LIFE INSURANCE COMPANY
L TLIC RIVERWOOD REINSURANCE INC.
-REAL ESTATE ALTERNATIVES PORTFOLIO 3A, INC
- FD TLIC, LIMITED LIABILITY COMPANY
LFD TLICLTD
- MALIBU LOAN FUND, LTD
- ASIA INVESTMENTS HOLDINGS, LIMITED
L ASIA BUSINESS CONSULTING COMPANY
- TRANSAMERICA CONSULTORA Y SERVICIOS LIMITADA
- TRANSAMERICA LIFE (BERMUDA) LTD.
-ZERO BETA FUND, LLC
- AEGON FINANCIAL SERVICES GROUP, INC.
AEGON ASSIGNMENT CORPORATION
AEGON ASSIGNMENT CORPORATION OF KENTUCKY
TRANSAMERICA RETIREMENT MANAGEMENT, INC.
- AEGON MANAGED ENHANCED CASH, LLC
- AMERICAN BOND SERVICES, LLC
- PRIMUS GUARANTY, LTD.
- REAL ESTATE ALTERNATIVES PORTFOLIO 1, LLC
- REAL ESTATE ALTERNATIVES PORTFOLIO 2, LLC
- REAL ESTATE ALTERNATIVES PORTFOLIO 3, LLC
- REAL ESTATE ALTERNATIVES PORTFOLIO 4 HR, LLC
- REAL ESTATE ALTERNATIVES PORTFOLIO 4 MR, LLC
-BAY AREA COMMUNITY INVESTMENTS | LP
- LIFE INVESTORS ALLIANCE LLC
- LIICA HOLDINGS, LLC
LLICARE|, INC
=LIICA RE II, INC
- CUPPLES STATE LIHTC INVESTORS, LLC
- TRANSAMERICA OAKMONT CORPORATION

=WORLD FINANCIAL GROUP HOLDING COMPANY OF CANADA INC.

WFG SECURITIES OF CANADA INC.

WORLD FINANCIAL GROUP SUBHOLDING COMPANY OF CANADA INC.
L WORLD FINANCIAL GROUP INSURANCE AGENCY OF CANADA INC

- TRANSAMERICA INTERNATIONAL RE (BERMUDA) LTD.

LTRANSAMERICA INT'L RE ESCRITORIO DE REPRESENTACAO NO BRASIL LTD

- UNITED FINANCIAL SERVICES, INC.
FWESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

- TRANSAMERICA ASSET MANAGEMENT, INC.

- WORLD FINANCIAL GROUP INSURANCE AGENCY, INC.

WFG INSURANCE AGENCY OF PUERTO RICO, INC.

WORLD FINANCIAL GROUP INSURANCE AGENCY OF HAWAII, INC.

WORLD FINANCIAL GROUP INSURANCE AGENCY OF MASSACHUSETTS, INC.
WORLD FINANCIAL GROUP INSURANCE AGENCY OF WYOMING, INC

WFG PROPERTY & CASUALTY INSURANCE AGENCY, INC.

LWFG PROPERTY & CASUALTY INSURANCE AGENCY OF NEVADA, INC.

L INTERSECURITIES INSURANCE AGENCY, INC

COMMONWEALTH GENERAL CORPORATION

- TRANSAMERICA PACIFIC INSURANCE COMPANY, LTD
- TRANSAMERICA STABLE VALUE SOLUTIONS INC.
- AEGON INSTITUTIONAL MARKETS, INC.
L. NEW MARKETS COMMUNITY INVESTMENT FUND, LLC
AEGON STRUCTURED SETTLEMENTS, INC.
FAFSG SECURITIES CORPORATION
- FINANCIAL PLANNING SERVICES, INC.
- GARNET ASSURANCE CORPORATION Il
FAEGON ALLIANCES, INC.
- MONUMENTAL LIFE INSURANCE COMPANY
- AEGON DIRECT MARKETING SERVICES, INC.
TRANSAMERICA AFFINITY SERVICES, INC.
TRANSAMERICA INTERNATIONAL DIRECT MARKETING CONSULTANTS, LLC
L. AEGON DIRECT & AFFINITY MARKETING SERVICES (THAILAND), LTD.
> AMTAX HOLDINGS 609, LLC
-BAY STATE COMMUNITY INVESTMENTS |, LLC
" BAY STATE COMMUNITY INVESTMENTS II, LLC
- MCDONALD CORPORATE TAX CREDIT FUND IV LIMITED PARTNERSHIP
TAHP FUND 1, LLC
- TRANSAMERICA PYRAMID PROPERTIES, LLC
= TRANSAMERICA REALTY INVESTMENT PROPERTIES, LLC
STONEBRIDGE BENEFIT SERVICES, INC.
STONEBRIDGE GROUP, INC.

STONEBRIDGE LIFE INSURANCE COMPANY
>MLIC RE |, INC.

-PEOPLES BENEFIT SERVICES, LLC

-PINE FALLS RE, INC.

- STONEBRIDGE REINSURANCE COMPANY
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Foreign
Foreign
51-6513848
42-1484983
13-3350744
42-1310237
91-1325756
16-1020455
13-3256226
86-0455577
31-4423946
36-6071399
94-2873401

Faoreign
85-0325648
39-0989781
45-3193055
20-1627078
01-0969916

Foreign
Fareign
Foreign
98-0481010
26-1298094
41-1479568
42-1477359
61-1314968
42-1527720
30-0445264
39-0989781
Foreign
75-2980951
02-0685017
20-1378364
20-3878375
20-3878417
94-3392750
42-1483973
42-0191090
20-5984601
20-5927773
20-4498171
94-2993381
Foreign
Foreign
Foreign
Foreign
98-0199561
Foreign
52-1263786
43-1162657
59-3403585
95-3809372
66-0621281
99-0277127
04-3182849
42-1519076
58-2270942
88-0422325
42-1517005
51-0108922
94-3304740
27-0648897
61-1085329
20-3318246
61-1068209
23-2421076
23-2130174
14-1893533
56-1358257
52-0419790
42-1470697
42-1523438
SMLLC
Foreign

52-0419790
52-0419790

52-0419790
52-0419790
52-0419790
75-2548428
75-2664959
03-0164230
01-0930908
23-1705984
26-1552330
61-1497252

79022
82848

98426
10952
70688

86231
14146

91413

66281

65021

Netherands
Netherlands
DE
DE
DE
1A
AR
NY
DE
AZ
OH
NY
DE
1A
Mexico
NM
1A
1A
DE
NY
United Kingdom
DE
Hong Kong
China
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Bermuda
DE
MN
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KY
MN
DE
1A
Bermuda
DE
DE
DE
DE
DE
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DE
DE
vT
vT
DE
CA
Canada
Canada
Canada
Canada
Bermuda
Brazil
MD
OH
FL
CA
PR
Hi
MA
wYy
GA
NV
CA
DE
HI
DE
DE
1A
KY
PA
DC
1A
VA
1A
MD
MD
MD
Thailand
DE
DE
DE
DE
DE
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21
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PART 1 - ORGANIZATIONAL CHART

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
- 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 & AFFINITY 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 & AFFINITY MARKETING SERVICES CO., LTD
- AEGON DIRECT MARKETING SERVICES, INC
L AEGON LIFE INSURANCE AGENCY, INC.
- TRANSAMERICA AFFINITY MARKETING CORRECTORA DE SEGUROS LTDA
L. TRANSAMERICA DIRECT MARKETING CONSULTANTS PRIVATE LIMITED
- TRANSAMERICA HOLDING B.V.
- AEGON IRELAND HOLDING B.V.
L AEGON SERVICES (DUBLIN) LIMITED
L TRANSAMERICA 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
CONSUMER MEMBERSHIP SERVICES CANADA INC.
LEGACY GENERAL INSURANCE COMPANY
SELIENT INC.
TRANSAMERICA LIFE CANADA
L CANADIAN PREMIER LIFE INSURANCE COMPANY
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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
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
08-2507515
08-2524730
08-2524785
Foreign
Foreign
Foreign
42-1470697
Foreign
Foreign
Foreign
Foreign
Forelgn
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
140478637
Foreign
Foreign
140478595

Netherlands
Netherlands

Netherands
Hong Kong
Hong Kong
United Kingdom
United Kingdom
Germany
United Kingdom
Korea
Australia
Australia
Australia
Mexico
Mexico
Japan
Taiwan
Taiwan
Brazil
India
Nethertands
Netherdands
Ireland
Bermuda
Netherlands
Canada
Canada
Netherlands
Canada
Canada
Canada
Canada
Canada
Canada

41
41

42
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Organizational Chart Footnotes:

Ownershlip Is 100% unless otherwise noted. Incluslon of an entity does not necessarily signify control.
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Verenlging AEGON holds voting power In the Common, Preferred A and Preferred B stock of AEGON N.V. totaling 22.802%.
Members: AEGON USA Realty Advisors, LLC (50%); non-affillate of AEGON (50%)

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

WFG China HoldlIngs, 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 assoclated with
WFG Relnsurance Limited

General Partner - AUSA Holding Company (1%); Limited Partner - AEGON USA, LLC. (99%)
Members are: Investors Warranty of America, Inc. (99.9%); non-affillate 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%; Western Reserve Life Assurance Co. of Ohio owns 44%

RCC Group: FGH USA, LLC; ALH Properties Eight, LLC; ALH Properties Eieven, 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 West 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. Particlpating
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 Llfe Insurance Company

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

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

Garnet Subsldlaries: Gamet Assurance Corporation, Garnet Assurance Corporation Ill, Garnet Community investments iil,
LLC, Garnet Community Investments XVIlI, LLC, Garnet Community Investments XX, LLC, Garnet Community Investments
XXV, LLC, Garnet Community Investments XXV, LLC, Garet Community investments XXVi, LLC, Garnet Community
Investments XXVII, LLC, Garnet Communlty Investments XXVIll, LLC, Garnet Community Investments XXIX, LLC, Garmnet
Community Investments XXX, LLC, Garnet Community Investments XXXI, LLC, Garnet Community Investments XXXlI, LLC,
Garnet Community investments XXXIll, LLC, Garnet Community Investments XXXIV, LLC

Members: Transamerica Life insurance Company (52.6%); Monumental Life Insurance Company (37.0%);
Transamerica Financlal 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.

Chitean LLC: Partners are Transamerica Llfe Insurance Company (95%); Transamerica International
Holdings, Inc. (6%)

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 (88.81%); Monumental Life Insurance Company (11.19%)

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

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

Members: Transamerica Llife Insurance Company (90.25%); Transamerica Financlal 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%); Monumental Life Insurance Company (32%);
Transamerica Financlal 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 Financlal Group Holding Co. of Canada, Inc.; 50% owned by World Financlal Group Subholding
Co. of Canada, Inc.

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

United Financlal Sercives, Inc. Is doing business in the state of West Virginia as Monumental Financlal Services, Inc.
Western Reserve Life Assurance Co. of Ohlo 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.

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

Ownershlp: 87.72% Commonwealth General 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)

Garnet Subsldlarles: Garnet Community Investments, LLC, Garnet Community Investments Il, LLC, Gamet Community
Investments IV, LLC, Garnet Community Investments V, LLC, Garnet Community Investments Vi, LLC, Gamet Community
Investments VI, LLC, Garnet Community investments VIlI, LLC, Garmnet Community Investments IX, LLC, Garnet Community
Investments X, LLC, Garnet Community Investments XI, LLC, Garnet 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 International Direct Marketing Consultants, LLC (97%}); various ADMS representatives (3%)

Monumental Life Insurance Company - 100% Member; TAH Pentagon Funds, LLC - non-owner manager.
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37) Sole Member: Monumental Life Insurance Company; Manager: Transamerica Affordable Housing, Inc.
38) Partners: Monumental Life Insurance Company - 99.9% General Partner; TAH-McD IV, LLC - 0.10% General Partner

39) Members: Monumental Life insurance Company (100%); Transamerica Affordable Houslng, Inc. (non-owner speclal member);
TAH Pentagon Funds, LLC (non-owner manager)

40) 1,250 shares of Redeemable Preference Stock owned by Transamerica International Holdings, Inc.; 120,000 shares of
Common Stock owned by Transamerica Corporation

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

42) AEGON DMS Holding B.V. owns 749,000 quota shares; AEGON International B.V. owns 1 quota share

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

44) AEGON Canada HoldIng B.V. owns 168,250,002 shares of Common Stock; 1,500 shares of Series Il Preferred Stock;

2 shares of Series lll Preferred stock. TiHI Canada Holding, LLC owns 1,441,941.26 shares of Class B-Series | Preferred
Stock

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

Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO. OF 0"“0
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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
[0 OO OTOTORROPION 00000...... 56-1358257 [ 0...oocercvreerens | O | v AEGON ALLIANCES, INC.......ccoevvririirererineineieins VAo NIA. ..o COMMONWEALTH GENERAL CORPORATION| BOARD ...100.000 [AEGON N.V....oioiiiininirrrerneneneresninenenenes | Qi
OWNERSHIP
[0 OO PORROTRRRON 00000...... [ ceeeerreererreerene [ Qe | O | e AEGON ASSET MANAGEMENT (CANADA) B.V... [NL............. NIA. ..o AEGON INTERNATIONAL B.V.....ccvvrirririenes BOARD ...100.000 [AEGON N.V....ooooiirinininereeninenereisenenenenes | Qi
OWNERSHIP
[0 OSSR 00000...... 39-1884868 [ 0.....cevveeeeee | O | e AEGON ASSET MANAGEMENT SERVICES, INC. | DE............ NIA. ..o AUSA HOLDING COMPANY........ccosvomrurernrineenns BOARD ...100.000 [AEGON N.V....oovoiiirniinrineneeeeneneieeseinnneeneees | Qi
AEGON ASSIGNMENT CORPORATION OF OWNERSHIP
[OOSR 00000...... 61-1314968 [ 0....vvovvvereee | O | e KENTUCKY [ AR NIA. ..o AEGON FINANCIAL SERVICES GROUP, INC.. |BOARD ..100.000 [AEGON N.V....oovoiiririnrrereincneneieeseennineennees | Qe
OWNERSHIP
[OOSR 00000...... 42-1477359 | 0. | Qs | e AEGON ASSIGNMENT CORPORATION............... | NIA....ccoenn. AEGON FINANCIAL SERVICES GROUP, INC.. |BOARD ..100.000 [AEGON N.V....ooviriririnrerernincneneenesnenneneennees | Qe
OWNERSHIP
[0 OO RTTRRN 00000...... [ «eorererrerrrrnne [ Ouererrrrireirnns | O [ e AEGON CANADA HOLDING B.V......ccvverrieirrrennn. NL..ooroorenes NIA....ccoinns AEGON INTERNATIONAL B.V.....oovvrrierrrinns BOARD ...100.000 [AEGON N.V....oviririninrrrreinrnsneiesnnennesesnnes | Qi
OWNERSHIP
[OOSR 00000...... AEGON CANADA ULC......ovrrereeierineieiseeniens CNuvrne NIA.....cccooene. AEGON CANADA HOLDING B.V......cccovurrrenes BOARD ..100.000 [AEGON N.V....ovvririninrrrrnieeneneieisnennnennees | Qe
AEGON ASSET MANAGEMENT (CANADA) OWNERSHIP
[0 PSSR 00000...... | «eereererrererrane [ Ouererrrireiren | O | e AEGON CAPITAL MANAGEMENT, INC................ CNuovrrne NIA.....cconenn. B.V. BOARD ..100.000 [AEGON N.V....oovviiininrrereinsneseienssnnisesnnes | Qi
OWNERSHIP
[OOSR RORRORION 00000...... [ cveererrerereerene [ Qe | O [ e AEGON DERIVATIVES N.V...oovirnercrinineins NL..oooriines NIA. ..o AEGON N.V.cooiicicenessesenisine BOARD ...100.000 [AEGON N.V....oovoirvinrnirrerernerenesnnenenenes | Qi
AEGON DIRECT & AFFINITY MARKETING OWNERSHIP
[0 OO RORRORION 00000...... [ cveeeereerereerine [ Qe | O [ SERVICES LIMITED HK. oo NIA. ..o AEGON DMS HOLDING B.V.....coovveiveiniiircenae BOARD ...100.000 [AEGON N.V....oovoirviviniirrcrenneneresnnenenenes | Qi
AEGON DIRECT & AFFINITY MARKETING TRANSAMERICA INTERNATIONAL DIRECT | OWNERSHIP
[0 OO O T OTORRORION 00000...... [ «eeeerreerereernne [ Qe | O [ SERVICES (THAILAND), LTD. TH..oovenee NIA. ..o MARKETING CONSULTANTS, LLC. BOARD ...100.000 [AEGON N.V....oioiieininrrrereenenernsninenenenes | Qi
AEGON DIRECT & AFFINITY MARKETING TRANSAMERICA DIRECT MARKETING ASIA | OWNERSHIP
[0 OO ORROTRRRON 00000...... 08-2524785 [ 0....oconcvevereee | O | e SERVICES AUSTRALIA PTY., LTD. AU........... NIA. ..o PACIFIC PTY, LTD. BOARD ...100.000 [AEGON N.V....ocooiirinininerernincnereisenenenenes | Qi
AEGON DIRECT MARKETING SERVICES CORNERSTONE INTERNATIONAL OWNERSHIP
[0 OSSO 00000...... [ «eeeeerrererrerrene [ O | O | e EUROPE, LTD. GB.......c.... NIA. ..o HOLDINGS, LTD. BOARD ...100.000 [AEGON N.V....oovoiieininrnersineeneneireeneinnneeneees | Qi
AEGON DIRECT MARKETING SERCIVES AEGON DIRECT & AFFINITY MARKETING OWNERSHIP
[0 OSSO 00000...... [ «eeeeerrereererrene [ Qe | O | e INSURANCE BROKER (HK), LTD. HK..ooooene NIA. ..o SERVICES LIMITED BOARD ...100.000 [AEGON N.V....oovoiiiininrreneineeneneieesnennneenenes | Qi
AEGON DIRECT MARKETING SERVICES OWNERSHIP
[0 OSSR 00000...... 521291367 [ 0.voveveeereen | O | e INTERNATIONAL, INC. MD............ NIA. ..o AUSA HOLDING COMPANY........cccovrrurrrrrennenns BOARD ..100.000 [AEGON N.V....oovoiirininrnrnrinencneereeseneneeneees | Qe
AEGON DIRECT & AFFINITY MARKETING OWNERSHIP
[OOSR 00000...... SERCIVES CO., LTD. P NIA. ..o AEGON DMS HOLDING B.V.....coooveeerircirieenns BOARD ...100.000 [AEGON N.V....ovoirinnenrneiecneneieeseeneeneennees | Qe
AEGON DIRECT MARKETING SERVICES OWNERSHIP
[0 USRI 00000...... [ +eoererrerrerrernne [ O | O | e KOREA CO., LTD. [ S— NIA....cconenn. AEGON DMS HOLDING B.V.....coooveririreirrieenne BOARD ...100.000 [AEGON N.V....oovvririninrrrrninrneeneieennennneennees | Qi
AEGON DIRECT MARKETING SERVICES OWNERSHIP
[0 USRS 00000...... [ +eeererrerrerrernne [ Oueverrrrireirnns | O [ e MEXICO SERVICIOS, S.A. DE C.V. MX.oioinee NIA....cconinns AEGON DMS HOLDING B.V.....covveririrrirrieinns BOARD ..100.000 [AEGON N.V....ovvrieinrnrrrreenrnnseiensnnnsesnnes | Qv
AEGON DIRECT MARKETING SERVICES OWNERSHIP
[OOSR ROROTROPION 00000...... | cveererrerereerene | O | O | e MEXICO, S.A.DEC.V. MX.ooiiinee NIA. ..o AEGON DMS HOLDING B.V.....covvrivciiniiririinas BOARD ...100.000 [AEGON N.V...oovoiriinrrirrererncrennnnnenenenes | Qi
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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.cceveeee [ Ourrvrererernne [ cverrersineineineneen. |AEGON DIRECT MARKETING SERVICES, INC... | TW............ NIA...............|[AEGON DMS HOLDING B.V.............cc.creurrvene.. | BOARD ...100.000 [AEGON N.V....oovoriririnrrrerninrneneieennenseneennees | Qe
OWNERSHIP
................................................................... 00000...... [42-1470697 [0.......cccceeeer [ Ourerervirerrens [ cverreirsisnineirene. | AEGON DIRECT MARKETING SERVICES, INC... |[MD............ NIA............... [ MONUMENTAL LIFE INSURANCE COMPANY. |[BOARD 173500 |AEGON N.V...oooiiienreieisensseseississssisenns | Ouevinines
OWNERSHIP
................................................................... 00000...... [42-1470697 [0........ccceevee [ Ouvrvrrrerrcrans [ cvervvrveninenene. |AEGON DIRECT MARKETING SERVICES, INC... |MD............ [NIA...............| COMMONWEALTH GENERAL CORPORARION| BOARD 126500 |AEGON N.V...ooovoiivvinirenesninerereinenenieenns | Qe
OWNERSHIP
................................................................... 00000...... | «veerereeerrenns [ Ourereirerninns [ O [ evevervinincncneee. [AEGON DMS HOLDING B.V.....coocvvvevcvcivinineens | NLcevieeee [NJAL............ | AEGON INTERNATIONAL B.V........ccccocvevvnnee. |BOARD ...100.000 [AEGON N.V....ovoiiiivinirrerninenernsnnenenenes | Qe
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [41-1479568 |0........ccceevee [ O [ evereirerininenene. | AEGON FINANCIAL SERVICES GROUP, INC...... [MN............ [NIA...............| COMPANY BOARD ...100.000 [AEGON N.V....ovoiivivinenrrernrnenernssnenenenes | Qe
AEGON ASSET MANAGEMENT (CANADA) OWNERSHIP
................................................................... 00000...... | «eeeereerernenne [ O [ O [, |AEGON FUND MANAGEMENT, INC......coocovieveeee | CNucees [NIAL | BV BOARD ...100.000 [AEGON N.V....oioiiiininrrrereeneneresninenenenes | Qv
OWNERSHIP
................................................................... 00000...... |42-1489646 |0................. |0001160709] ...........c....ccreveer.. [AEGON FUNDING COMPANY, LLC........cccosererrens | DEecisces [NIAL..ooieo.. J[AEGON USA, LLC......coorvvvvveircrvineircrieiseeneee. | BOARD ...100.000 [AEGON N.V....oiviieininirrrernenenereessinenenenes | Qi
OWNERSHIP
................................................................... 00000...... | 61-1085329 AEGON INSTITUTIONAL MARKETS, INC.............| DE............ |NIA............... | COMMONWEALTH GENERAL CORPORATION|BOARD ...100.000 |[AEGON N.V.....cocvvurenee.
OWNERSHIP
................................................................... 00000...... | «eeeeereereemenne [ Ourerrirriniane [ O [ everevsinnncneeee. [AEGON INTERNATIONAL BV | NLceecscee [UIP oo, JAEGON NV | BOARD ..100.000 [AEGON N.V....oovoriiirinrnrnrinencneereeseeneeneeneees | Qe
OWNERSHIP
................................................................... 00000...... | +veeereereermernne [ Ourerrrrinienns [ O [ cveveisiecneneeee. |AEGON IRELAND HOLDING B.V........ooovvevveeeees | NLueceeee [NIAL............. | AEGON INTERNATIONAL B.V............cceeeenvco.. |BOARD ...100.000 [AEGON N.V....ovoiiriinrnereinceneeneieesnennineennees | Qe
OWNERSHIP
................................................................... 00000...... | «eeoverrereermernne [ Ourereireininns [ O [ cveressiesnenene. |AEGON LIFE INSURANCE AGENCY, INC........... | TW............ [NIA............... | AEGON DIRECT MARKETING SERVICES INC.|BOARD ..100.000 [AEGON N.V....ooviriririnerrrnineneeneineseeneeneennees | Qe
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... | 30-0445264 |0.........ccoceov [ Ouvrerervererrens [ cvvrereincncinene. | AEGON MANAGED ENHANCED CASH, LLC....... | DE............ [NIA...............| COMPANY BOARD 188810 |AEGON N.V...ooooriirnrrcrenencnensiscenennineenns | Ouvireenes
OWNERSHIP
................................................................... 00000...... [ 30-0445264 |0.........cccceoer [ Ourrevervirerrnns [ coverersisnineirnnn. | AEGON MANAGED ENHANCED CASH, LLC....... | DE............ [NIA...............[ MONUMENTAL LIFE INSURANCE COMPANY. |[BOARD 11190 [AEGON NV.eeveesensseseississnsienns | Ouevninns
OWNERSHIP
................................................................... 00000...... [ 35-1113520 [0......cocevrevee [ Ourrvrrrcrcrans [ evereervirincrenee. |AEGON MANAGEMENT COMPANY.......coocovevenes | INuceececeeo [NIAL.............. | AEGON U.S. HOLDING CORPORATION.......... |BOARD 100.000 |AEGON N.V....ovovvivirervininenesrnesrrsrnnnenenes | O
OWNERSHIP
................................................................... 00000...... | «eeoeereerernernns [ Qv | 0000769218 | NYSE.......coovcvee [AEGON NLVocninccisineeennsisenenieens | NLceisiie [UIP i | rccencsescsnssneenssssssiseenenenees | BOARD 022126 | e | Queeeneinns
OWNERSHIP
................................................................... 00000...... | cveeeereerereenne [ Ourereircieinns [ O [ evererenincncnene. [AEGON NEDERLAND N.V..cociviincieineneneens | NLcieiscoe [NJA e, JAEGON NV | BOARD ...100.000 [AEGON N.V....oioiiiininiererenneneresnnenenenes | Qi
OWNERSHIP
................................................................... 00000...... | «eeeeereerermenne [ O [ O [ evevenenincneneee. [AEGON NEVAK HOLDING B.V.......cvoeeecnvineene | NLciecicae [NJA . JAEGON NV | BOARD ...100.000 [AEGON N.V....oioiiiininiierernenenereisninenenenes | Qi
OWNERSHIP
................................................................... 00000...... AEGON SERVICES (DUBLIN) LIMITED................ | [E..c.ccceeee. | NIA............... |[AEGON IRELAND HOLDING B.V........ BOARD ...100.000 |[AEGON N.V....cooovivrenee. (V-
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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.........cceevee [ Ouvrrrerverernns [ cveereireincerenene. |AEGON STRUCTURED SETTLEMENTS, INC...... |KY............ [NIA...............| CORPORTATION BOARD ...100.000 [AEGON N.V....oovoriririnrrrerninrneneieennenseneennees | Qe
OWNERSHIP
................................................................... 00000...... [ 13-3350744 [0.......ccceeeews [ Ourrevevrverens [ cverersinnnerenenn. |AEGON U.S. HOLDING CORPORATION.............. | DE............ [UIP...............| TRANSAMERICA CORPORATION....................|BOARD ...100.000 [AEGON N.V....ovvririninrrrreierinnseiensnennseesnnes | Qi
AEGON USA ASSET MANAGEMENT HOLDING, OWNERSHIP
................................................................... 00000...... [ 52-1549874 |0.......c.cooevew | v [ vvrererinirsiinenenne | LLC. IA....ccceeo. INIA............... |[AUSA HOLDING COMPANY........cccocrcrvvenenne. | BOARD ...100.000 [AEGON N.V....oovoiriinrnirrererncrernsnnenenenes | Qi
AEGON USA ASSET MANAGEMENT OWNERSHIP
................................................................... 00000...... [42-1310237 |0................. | 0001454937 ...........c..c.creeeer.. |AEGON USA INVESTMENT MANAGEMENT, LLC|IA.............. [NIA...............|HOLDING, LLC BOARD ...100.000 [AEGON N.V....ovoiiiivinirrerninenernsnnenenenes | Qe
OWNERSHIP
................................................................... 00000...... [61-1098396 [0........coevevee [ Ouvrrrrerrcrnns [ ererreirieninenene. |AEGON USA REAL ESTATE SERVICES, INC...... | DE........... [NIA...............| AEGON USA REALTY ADVISORS, LLC............|BOARD ...100.000 [AEGON N.V....ovoiivivinenrrernrnenernssnenenenes | Qe
AEGON USA REALTY ADVISORS OF OWNERSHIP
................................................................... 00000...... [ 20-5023693 [O........ceverewr | Oucrrrrrvirrirrees [ overreirerieirseineenenne | CALIFORNIA, INC. IA....cceee. INIA............... |[AEGON USA REALTY ADVISORS, LLC............ |BOARD ...100.000 [AEGON N.V....oioiiiininrrrereeneneresninenenenes | Qv
AEGON USA ASSET MANAGEMENT OWNERSHIP
................................................................... 00000...... [42-1205796 [0........coverver [ O [ wveveirerviseinene. | AEGON USA REALTY ADVISORS, LLC................ | IA.............. [NIA............... |HOLDING, LLC. BOARD ...100.000 [AEGON N.V....oiviieininirrrernenenereessinenenenes | Qi
OWNERSHIP
................................................................... 00000...... |42-1310237 AEGON USA, LLC......cccovvovererernrnererrnernenennnnee | MAuiiiiiiieee. |UDP............. |AEGON U.S. HOLDING CORPORATION.......... |BOARD ...100.000 |[AEGON N.V.....cocvvurenee.
OWNERSHIP
................................................................... 00000...... [ 94-3026780 [0.......ccceovveee [ Ourrrererereinne [ crerersinenereene. [AEGON-CMF GP, LLC......covvvevereieeneneceirsenenes | DE e [NIAL............. | TRANSAMERICA REALTY SERVICES, LLC..... [BOARD ..100.000 [AEGON N.V....oovoriiirinrnrnrinencneereeseeneeneeneees | Qe
COMMONWEALTH GENERAL OWNERSHIP
................................................................... 00000...... | 23-2421076 |0................. | 0000799183 ...........c..ceccree.... |AFSG SECURITIES CORPORATION.................... | PA............ [NIA...............| CORPORTATION BOARD ...100.000 [AEGON N.V....ovoiiriinrnereinceneeneieesnennineennees | Qe
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ 39-0989781 [0......ccccovveewe [ Ourrerervererens [ wvereirerneeneeneee. | AMERICAN BOND SERVICES, LLC........ocovveveeee | IA..eoo [NIAL.............. | COMPANY BOARD ..100.000 [AEGON N.V....ooviriririnerrrnineneeneineseeneeneennees | Qe
OWNERSHIP
................................................................... 00000...... | «eoorerrereemernne [ Ourerrreiriene [ O [ cveressiennereieee. |AMTAX HOLDINGS 609, LLC........covvevveiveiivineens | DEceee [NIAL.............. [ MONUMENTAL LIFE INSURANCE COMPANY. |[BOARD ..100.000 [AEGON N.V....oovoririninerrrnineneeneenesnenneneennees | Qe
OWNERSHIP
................................................................... 00000......{99-0300081 [0......cccceereers [ Ourrererrrrerans [ everreirsinnneirenn. | ARC REINSURANCE CORPORATION.........ooooveee | Hlocen [ Ao | TRANSAMERICA CORPORATION.................... |BOARD ...100.000 [AEGON N.V....ovvrieinenrerrreinsnnnneessnesnsesnnes | Qv
OWNERSHIP
................................................................... 00000...... | «veeereerereernne [ Ouveveirerernns [ O [ v, | ASIA BUSINESS CONSULTING COMPANY......... |CA............ [NIA............... | ASIA INVESTMENTS HOLDINGS, LTD.............|BOARD ...100.000 [AEGON N.V....oovoirvinrnirrererncrennsnnenenenes | Qi
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... | «eeeeereerereernne [ Ouveereircreinns [ O [ v | ASIA INVESTMENTS HOLDINGS, LTD.............o... | HK....co.ce. [NIAL.............. | COMPANY BOARD ...100.000 [AEGON N.V...oioiivivinnrrerernencnnsnnenenenes | Qi
OWNERSHIP
................................................................... 00000...... | 52-1549874 [0........ccoevever [ Ourrvrrrcrrcrnns [ everververincrcnene. [AUSA HOLDING COMPANY......c.ocvvivvircenenererin | MDeciveee [NJAL .. J[AEGON USA, LLC......coocvvivcrcreineivciieiceineee. | BOARD ...100.000 [AEGON N.V....oioiiiininiererenneneresnnenenenes | Qi
OWNERSHIP
................................................................... 00000...... [ 27-1275705 [0.......cccovvver [ Ourrrrreircrens [ eververienenerenene. [AUSA PROPERTIES, INC....cooceevvivcnciienvenene | A [NIAL........... | AUSA HOLDING COMPANY..........cccocevvvvenee. | BOARD ...100.000 [AEGON N.V....oioiiiininiierernenenereisninenenenes | Qi
OWNERSHIP
................................................................... 00000...... AUSACAN, LP......ccovvvererrnnineiersninesensnisinenes | CNuveicciees [NIAL......... [AUSA HOLDING COMPANY.........ccocnevvienene. | BOARD ...100.000 |[AEGON N.V....coovvveenee.
OWNERSHIP
................................................................... 00000...... | «eeeeereerermeene | Oueereireieinns | O | evevensineneneienes JAUSACAN, LP..ciiccnsecncneiinineneieenenenene | CNecciicoes [NJA .. JAEGON USA, LLC......ceovvvvvcrcinineincireiseeneee. | BOARD ...100.000 [AEGON N.V....ocooiirinininensenincnereerssnenenenes | 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...... [ 320342677 [0......ccccovveewe [ Ourrrrerrrerans [ cverersinenenenen. | AXA EQUITABLE AGRIFINANCE, LLC..................| DE............ [NIA...............| AEGON USA REALTY ADVISORS, LLC...........|BOARD ...100.000 [AEGON N.V....oovoriririnrrrerninrneneieennenseneennees | Qe
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... {94-3392750 [0......ccccovveens [ Ourrrerervereirens [ wvnireirenninnineeen. | BAY AREA COMMUNITY INVESTMENTS I, LP.... |CA............ [NIA...............| COMPANY BOARD +e.70.000 |[AEGON N.V...oooiriernnreeinensineseiesisssnisenns | Ouevininns
OWNERSHIP
................................................................... 00000...... [94-3392750 [0........ccoevevee [ Ouevrvrrrerrcrans [ cververveninerene. | BAY AREA COMMUNITY INVESTMENTS I, LP.... |CA............ [NIA............... [ MONUMENTAL LIFE INSURANCE COMPANY. |BOARD +:30.000 |AEGON N.V...ooviiirninirerrsrninerereineneninenns | Qi
OWNERSHIP
................................................................... 00000...... [52-0419790 [0......cocovveves [ Ourrverrercrens [ everrerieninerene. | BAY STATE COMMUNITY INVESTMENTS |, LLC. | DE............. [NIA...............[ MONUMENTAL LIFE INSURANCE COMPANY. |[BOARD ...100.000 [AEGON N.V....ovoiiiivinirrerninenernsnnenenenes | Qe
BAY STATE COMMUNITY INVESTMENTS Il OWNERSHIP
................................................................... 00000...... [52-0419790 [0......cocvevrrewr | v [ veneirerieirseininenne | LLC. DE........... [NIA............... IMONUMENTAL LIFE INSURANCE COMPANY. | BOARD ...100.000 [AEGON N.V....ovoiivivinenrrernrnenernssnenenenes | Qe
OWNERSHIP
................................................................... 00000...... | «veeeereerernerens [ Ourereirernines [ O [ eveeenvinenenenen. | BENING DAFU INSURANCE AGENCY CO., LTD. |CA............ [NIA............... | WFG CHINA HOLDINGS, INC.............c.c.oee.... |BOARD +.10.000 |AEGON N.V...ooviiiivinirereieninenernenenenieenns | Qi
CANADIAN PREMIER LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ «eeerreererrerrene [ Ouevrireireiree | O [ v | COMPANY CN...ccoceeeee | IA....co.cc.... | TRANSAMERICA LIFE CANADA....................... |BOARD ...100.000 [AEGON N.V....oiviieininirrrernenenereessinenenenes | Qi
CBC INSURANCE REVENUE SECURITIZATION, OWNERSHIP
................................................................... 00000...... | 73-1652928 LLC. DE........... [NIA............... |CLARK CONSULTING, LLC.............cccccscerevnr..... | BOARD ...100.000 |[AEGON N.V.....cocvvurenee. [
OWNERSHIP
................................................................... 00000...... | 50-2103928 |3578760..... [0......cevrvveee | cererreerreneneernnrnee | CLARK CONSULTING, LLC......oveveeieeenvreirnieeens | DE s [NIAL oo | CLARK LLC....eecevcieieeeseseirsieceneeeene. | BOARD ..100.000 [AEGON N.V....oovoriiirinrnrnrinencneereeseeneeneeneees | Qe
OWNERSHIP
................................................................... 00000...... | 38-3768457 [0........ccoveeee [ Ourreveveireaee [ cvereirrinvnenenee. | CLARK INVESTMENT STRATEGIES, INC............ | DE............ [NIA............... | CLARK CONSULTING, LLC...........c.ccecruereene.o. | BOARD ...100.000 [AEGON N.V....ovoiiriinrnereinceneeneieesnennineennees | Qe
OWNERSHIP
................................................................... 00000...... [95-4295824 [0.........ccoevee [ Ouvrvvereerrinne [ cvereirsinnneirennn. | CLARK SECURITIES, INC.......covvvvvvveivininenes | CAncees [NIAL.............. | CLARK CONSULTING, LLC...........ccccevvevvereeneee. | BOARD ..100.000 [AEGON N.V....ooviriririnerrrnineneeneineseeneeneennees | Qe
OWNERSHIP
................................................................... 00000...... [52-2103926 [0.......cccovveewe [ Ourorverrirernne [ eeverrernennneireiines | CLARK, LLC.oiiieieieevveveisisesessisesnsneissisnsens | DE e [NIAL.............. | DIVERSIFIED RETIREMENT CORPORATION.. |[BOARD ..100.000 [AEGON N.V....oovoririninerrrnineneeneenesnenneneennees | Qe
OWNERSHIP
................................................................... 00000...... | +eorerererrmrrane [ Ouverrireierens [ Ouevveiveiiens [ covevessissneinenen. | CLARK/BARDES (BERMUDA), LTD.......ocevvveveees | BMu.cees [NIAL.............. | CLARK CONSULTING, LLC...........cc0cesvevvrreneen. | BOARD ...100.000 [AEGON N.V....ovvrieinenrerrreinsnnnneessnesnsesnnes | Qv
OWNERSHIP
................................................................... 00000...... [51-0108922 [0........ccovvevee [ Ouvrvrrrerrcrans [ cververvirineirenee. | COMMONWEALTH GENERAL CORPORATION... | DE........... [NIA............... [AEGON USA, LLC..........ccsvevererivrnrrerrvervrnenne. | BOARD ...100.000 [AEGON N.V....oovoirvinrnirrererncrennsnnenenenes | Qi
CONSUMER MEMBERSHIP SERVICES OWNERSHIP
................................................................... 00000...... [ ceeeeereerereenns [ O [ O [ v, | CANADA, INC. CN...ccocoeee |NIA............... |[AEGON CANADA ULC........cocoovrvvreirerrnrrnnene. | BOARD ...100.000 [AEGON N.V...oioiivivinnrrerernencnnsnnenenenes | Qi
CORNERSTONE INTERNATIONAL HOLDINGS, OWNERSHIP
................................................................... 00000...... | «veeeererrerernee [ O [ O [ [LTDL GB............ |NIA............... |[AEGON DMS HOLDING B.V.........c.cccoruvrrurenn.. | BOARD ...100.000 [AEGON N.V....oioiiiininiererenneneresnnenenenes | Qi
OWNERSHIP
................................................................... 00000...... [42-1079584 [0........ccceever [ Ouvrvreveirernns [ cveveirvineneinenn. | CREDITOR RESOURCES, INC........oocecvvivcnens | Ml [NIAL.............. | AUSA HOLDING COMPANY...........ccocevvrvvenene. | BOARD ...100.000 [AEGON N.V....oioiiiininiierernenenereisninenenenes | Qi
OWNERSHIP
................................................................... 00000...... | 95-4123166 CRG INSURANCE AGENCY, INC........c.cocevinene | CAueeee [NIALL............. | CLARK CONSULTING, LLC...........ceecrvvvivrevnene. | BOARD ...100.000 |[AEGON N.V....coovvveenee. (V-
OWNERSHIP
................................................................... 00000...... | «eeeeereerermereee | Oueeveireininns | O | evevensineneneiene. | CRICANADA, INC....oecvenceisiseiseinsiisnneene | CNecceee [ NIALL.............. | CREDITOR RESOURCES, INC......................... |BOARD ...100.000 [AEGON N.V....ocooiirinininensenincnereerssnenenenes | Qi
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if Publicly Board, If Control is
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Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
OWNERSHIP
................................................................... 00000...... [52-1363611 [0......cceevveene [ Ourrvrervreiane [ cveireirsinnneirenenes | CRISOLUTIONS, INC.....oveveeevevveiiniseseineienne | MDee [NIAL.............. | CREDITOR RESOURCES, INC......................... |BOARD ...100.000 [AEGON N.V....oovoriririnrrrerninrneneieennenseneennees | Qe
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ 20-4498171 [0......ccccoeeerr [ Ouvreveevireirens [ wvvireirenniinninnnen. | CUPPLES STATE LIHTC INVESTORS, LLC......... | DE............ [NIA...............| COMPANY BOARD ...100.000 [AEGON N.V....ovvririninrrrreierinnseiensnennseesnnes | Qi
OWNERSHIP
................................................................... 00000...... | 04-2770684 |0..........cccoe. [ Ouvrvvrverrcrans [ cvervvrvennnerennenn. | DIVERSIFIED ACTUARIAL SERVICES, INC......... [MA............ [NIA............... | DIVERSIFIED RETIREMENT CORPORATION.. |[BOARD ...100.000 [AEGON N.V....oovoiriinrnirrererncrernsnnenenenes | Qi
OWNERSHIP
................................................................... 00000...... [ 13-3689044 [0........ccccever [ v [ cverrerieneneneneenn. | DIVERSIFIED INVESTMENT ADVISORS, INC...... | DE........... [NIA............... | DIVERSIFIED RETIREMENT CORPORATION.. [BOARD ...100.000 [AEGON N.V....ovoiiiivinirrerninenernsnnenenenes | Qe
OWNERSHIP
................................................................... 00000...... [ 13-3696753 [0.......c.ccovvever [ Ouvrvvrreircrnns [ cverrerienineenennenn. | DIVERSIFIED INVESTORS SECURITIES CORP.. |DE........... [NIA............... | DIVERSIFIED RETIREMENT CORPORATION.. |[BOARD ...100.000 [AEGON N.V....ovoiivivinenrrernrnenernssnenenenes | Qe
OWNERSHIP
................................................................... 00000...... [ 13-3689044 [0........ccccever [ Ouvrvevveirerens [ coverveirvininenenennn. | DIVERSIFIED RETIREMENT CORPORATION...... | DE........... [NIA............... | AUSA HOLDING COMPANY............ccceuvrvveneene. |BOARD ...100.000 [AEGON N.V....oioiiiininrrrereeneneresninenenenes | Qv
CORNERSTONE INTERNATIONAL OWNERSHIP
................................................................... 00000...... | «eeeeereerernenee [ O [ O [ v | ERFAHRUNGSSCHATZ GMBH.........cocvvevevieieene | DE.eee [NIALL............. |HOLDINGS, LTD. BOARD ...100.000 [AEGON N.V....oiviieininirrrernenenereessinenenenes | Qi
OWNERSHIP
................................................................... 00000...... FD TLIC, LTD FD TLIC, LIMITED LIABILITY COMPANY..........|BOARD ...100.000 |[AEGON N.V.....cocvvurenee. [
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000......{01-0969916 |0................. | 0001494550 ..............c.coeeeer.. |FD TLIC, LIMITED LIABILITY COMPANY...............|NY............ [NIA...............| COMPANY BOARD ..100.000 [AEGON N.V....oovoriiirinrnrnrinencneereeseeneeneeneees | Qe
OWNERSHIP
................................................................... 00000...... {23-2130174 [0.....ccoeevveeee [ Ourerevereicee [ evereirsinnneenennee. | FINANCIAL PLANNING SERVICES, INC..............| DC............ [NIA...............| COMMONWEALTH GENERAL CORPORATION|BOARD ...100.000 [AEGON N.V....ovoiiriinrnereinceneeneieesnennineennees | Qe
OWNERSHIP
................................................................... 00000...... [ 20-8736609 [0.........ccvveewe [ Ouververeererane [ cverreirnireneirennn. | FONG LCS ASSOCIATES, LLC......coovvoevevveireieens | DEnceee [NIAL.............. | INVESTORS WARRANTY OF AMERICA, INC.. |BOARD ..100.000 [AEGON N.V....ooviriririnerrrnineneeneineseeneeneennees | Qe
OWNERSHIP
................................................................... 00000...... [ 14-1893533 [0......cceevveene [ Ourovrererernne [ cveirersineineinennne. | GARNET ASSURANCE CORPORATION II........... | A.............. [NIA...............| COMMONWEALTH GENERAL CORPORATION|BOARD ..100.000 [AEGON N.V....oovoririninerrrnineneeneenesnenneneennees | Qe
OWNERSHIP
................................................................... 00000...... {98-0164807 [0.........cceeeer [ Ouvrevervirerens [ cverreirsinnineirnnenn. | GLOBAL PREFERRED RE LIMITED.........coovovven | BMucieces [1Auee. |[AEGON USA, LLC.....vvvvevvvveieiseiveieisneene. | BOARD ...100.000 [AEGON N.V....ovvrieinenrerrreinsnnnneessnesnsesnnes | Qv
OWNERSHIP
................................................................... 00000...... [ 20-1250486 |0........ccceee. [ Ouvovvrrvircrens [ cververvenenerenees [ INNERGY LENDING, LLC.......covvvvvivviivirininens | DE e [NIALL............. | WORLD FINANCIAL GROUP, INC.................... |BOARD +..50.000 |AEGON N.V...oooiiivvirirerrrsrninererennenerieenns | Qi
WESTERN RESERVE LIFE ASSURANCE CO. | OWNERSHIP
................................................................... 00000...... [42-1517005 [O0........coovrver | Oucrrvrervircrrens [ cvereirerieinenennen. | INTERSECURITIES INSURANCE AGENCY, INC. | CA............ |DS................|OF OHIO BOARD ...100.000 [AEGON N.V...oioiivivinnrrerernencnnsnnenenenes | Qi
INTERSTATE NORTH OFFICE PARK OWNER, OWNERSHIP
................................................................... 00000...... [42-1154276 [0........covvevee [ Ouvrvrereircrens [ evevercinincrcnen [LLC DE.......... [NIA............... INVESTORS WARRANTY OF AMERICA, INC.. | BOARD ...100.000 [AEGON N.V....oioiiiininiererenneneresnnenenenes | Qi
OWNERSHIP
................................................................... 00000...... [42-1154276 [0........covvever [ Ourrvvevercnns [ cvevervinincnenes [ INVESTORS WARRANTY OF AMERICA, INC...... | IA.............. [NIA............... | AUSA HOLDING COMPANY............cccceersveneee. |BOARD ...100.000 [AEGON N.V....oioiiiininiierernenenereisninenenenes | Qi
OWNERSHIP
................................................................... 00000...... IWA COMMERCIAL VENTURE, LLC INVESTORS WARRANTY OF AMERICA, INC.. | BOARD .....99.900 |AEGON N.V....covvvirinnne (V-
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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
0nrvreees | e 00000...... 20-8687142 | 0................. [0TSR FOROURT LCS ASSOCIATES, LLC.......coevererereerreeeeians DE............ NIA............... INVESTORS WARRANTY OF AMERICA, INC.. |BOARD ...100.000 [AEGON N.V....oovmiiieeeieieieceeeeteeese e [ R
OWNERSHIP
0nvrvrrees | e s 00000...... | .cocererrrrnns [0 R [0TSR DOSSURT LEGACY GENERAL INSURANCE COMPANY....... CN..covvvave A AEGON CANADA ULC.......covevevererererereerens BOARD ...100.000 [AEGON N.V....ooovmiiiieeieiereeereeveeesee e [ R
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0uvrirriens | e s 00000...... 42-1483973 | 0...oovvvvennee [0S PSR LIFE INVESTORS ALLIANCE, LLC.........cccovvrvrrnnn. DE....cco... NIA...coone. COMPANY BOARD ...100.000 |AEGON N.V....ooiiiriinieineeeiss s [ S
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0uerirrens | e s 00000...... 42-0191090 |0....covvvvvnvee [0SR DR LIICA HOLDINGS, LLC......coovvrrereierieieieisiiennns DE.....cco... NIA..ccooene. COMPANY BOARD ...100.000 |AEGON N.V....ooiiiriirieeisseieiss e [ S
OWNERSHIP
0nervrreis | e s 00000...... 20-5984601 |0................. [0S DR LICARE I, INC....c.ovoveieiseerecseenessienine A7 [ A LIICA HOLDINGS, LLC.......cvvvvrerriereireirirenns BOARD ...100.000 [AEGON N.V....ooiiiiiiirieeisseeiss e [ S
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0urrrreies | e s 00000...... 20-5927773 | 0....ocvvvevee. [0SR DO LICARE I, INC...ooveieeeeseeee e VT A COMPANY BOARD ...100.000 [AEGON N.V....ooiiiiiirieieieseierss s [ S
OWNERSHIP
0nevrriees | e s 00000...... 42-0947998 |0.......covvveve 0urereeienens | e MASSACHUSETTS FIDELITY TRUST COMPANY [IA.............. NIA...ccoona.. AUSA HOLDING COMPANY.........coovvverrerrirnnns BOARD ...100.000 [AEGON N.V....ooimiiiiieieiicseeseese s [
MCDONALD CORPORATE TAX CREDIT FUND OWNERSHIP
0nrvrreies | e s 00000...... IV LIMITED PARTNERSHIP DE............ NIA.....cc.coo.... MONUMENTAL LIFE INSURANCE COMPANY. |[BOARD | ... 99.900 [AEGON N.V.......coccouc.c. [ S
MCDONALD CORPORATE TAX CREDIT FUND OWNERSHIP
0nervrreies | et s 00000...... | .covrerererrrnns [0S 0ueeeereeene | e IV LIMITED PARTNERSHIP DE........... NIA.............. TAH-MCd IV, LLC......ooovrrereeeeeeees BOARD  |... 0.100 |AEGON N.V....ooviiiiiceeeeeeeee s [ S
OWNERSHIP
0nevereies | e s 00000...... 01-0930908 | 0................. 0uerereveeene | e MLICRE I, INC......cooereriieeee e A7 [ A STONEBRIDGE LIFE INSURANCE COMPANY |BOARD ...100.000 [AEGON N.V....oomiiiieicieiseeeveee e [ R
OWNERSHIP
0nrrrrees | e s 00000...... 42-1079580 |0................. [0TSR DU MONEY SERVICES, INC........ccceoovverrirerererrrenens DE............ NIA........c...... AUSA HOLDING COMPANY..........cccovererrrnnne BOARD ...100.000 [AEGON N.V....ooomiiieieieieeesee e [ R
MONUMENTAL GENERAL ADMINISTRATORS, OWNERSHIP
0nrreeees | e s 00000...... 52-1243288 | 0................. [0TSR FUSOURT INC. MD............ NIA............... AUSA HOLDING COMPANY..........cccevvererrrnnne BOARD ...100.000 [AEGON N.V....ooomiiieeeieieiecesee e [ R
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 66281...... 52-0419790 [0....coovvvnveee [0 O MONUMENTAL LIFE INSURANCE COMPANY...... [IA.............. A AEGON USA, LLC....ccoooverreeeceeeere e BOARD ... 12.280 |AEGON N.V....ocooiiriecceeeeeee s [ R
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 66281...... 52-0419790 | 0.....covvuvee. [0S PSR MONUMENTAL LIFE INSURANCE COMPANY..... [IA.............. A COMMONWEALTH GENERAL CORPORATION|BOARD | ..... 87.720 [AEGON N.V....ooviiiiirieieiesieessssessissieeeens [ S
NEW MARKETS COMMUNITY INVESTMENT OWNERSHIP
0nerrrrieis | e s 00000...... 20-3318246 | 0................. [0S DR FUND, LLC. A NIA..ccoonne. AEGON INSTITUTIONAL MARKETS, INC......... BOARD | ... 50.000 [AEGON N.V....ooviiiinieieieisieessssessissieeenns [ S
NEW MARKETS COMMUNITY INVESTMENT OWNERSHIP
0nrrriees | e s 00000...... 20-3318246 | 0................. [0SR DRSO FUND, LLC. A NIA...ccona. AEGON USA REALTY ADVISORS, LLC........... BOARD | ... 50.000 [AEGON N.V....ooviiiirieieieisieeseeieseissieienns [ S
OWNERSHIP
0nrrees | e s 00000...... 35-2283987 |0........cocc.... 0urereeierens | e nVISION FINANCIAL, INC........ccoererrrerercirniennns A NIA...ccoonae. AUSA HOLDING COMPANY.........coovrvererrirnnns BOARD ...100.000 [AEGON N.V....ooiiiiiieieieieeeese e [ S
OWNERSHIP
0nrrvreies | e s 00000...... 26-2311888 ONCOR INSURANCE SERVICES, LLC................. A NIA...cconan. TRANSAMERICA AGENCY NETWORK, INC.... |BOARD ...100.000 |[AEGON N.V......cooevveinne [ S
OWNERSHIP
0nvrvrreies | e s 00000...... 23-1705984 | 0................. 0uvererererens | e PEOPLES BENEFIT SERVICES, LLC................... PA...... NIA....ccoo.... STONEBRIDGE LIFE INSURANCE COMPANY |BOARD ...100.000 [AEGON N.V....ooimiiiiicieieieeeietse e [




9°€lD

Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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...... [ 26-1552330 [0......coeeevvere [ Ouvoerereireirane [ cverreirnenenereienes [PINE FALLS RE, INC.....ovevevvcreveiecnereiieiiens | VT [ 1AL, | STONEBRIDGE LIFE INSURANCE COMPANY |BOARD ...100.000 [AEGON N.V....oovoriririnrrrerninrneneieennenseneennees | Qe
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... | «corerrererrnrrnne [ Ourirrireiennn [ 0001170593 ... | PRIMUS GUARANTY, LTD.....ovevvvvereisnveirniinn | BMucs [NIAL.......... | COMPANY BOARD 113100 |[AEGON N.V..ooiienreiesenssessississnsisenns | Ouevininns
AEGON USA ASSET MANAGEMENT OWNERSHIP
................................................................... 00000...... [ 20-1063558 |[0........covveews [ Ouvovrirrircrcns [ evvrercreinnirenenns. | PRISMATHOLDINGS, INC. I....coovevvveivvnircrieionns | DEecicee [ NIAL.............. |HOLDING, LLC. BOARD ...100.000 [AEGON N.V....oovoiriinrnirrererncrernsnnenenenes | Qi
AEGON USA ASSET MANAGEMENT OWNERSHIP
................................................................... 00000...... {20-1063571 [0......oceverver [ O [ everercrvineireneens | PRISMATHOLDINGS, INC. Il.....cocvvevevvvncncrieionns | DEucecei [ NIAL............... |HOLDING, LLC. BOARD ...100.000 [AEGON N.V....ovoiiiivinirrerninenernsnnenenenes | Qe
OWNERSHIP
................................................................... 00000...... | cveeereeernenne [ Ourererernrnns [ O [ v | PSL ACQUISITIONS OPERATING, LLC.......oocoeee | IA.ee [NJALL............... | INVESTORS WARRANTY OF AMERICA, INC.. |BOARD ...100.000 [AEGON N.V....ovoiivivinenrrernrnenernssnenenenes | Qe
OWNERSHIP
................................................................... 00000...... | «veeeereerernerens [ O [ O [ evevenseninenenens [PSLACQUISITIONS, LLC.....ovveevviveincnenvene | A [NIAL............. | INVESTORS WARRANTY OF AMERICA, INC.. |BOARD ...100.000 [AEGON N.V....oioiiiininrrrereeneneresninenenenes | Qv
OWNERSHIP
................................................................... 00000...... {98-0087891 [0......cccevveer [ Ouvrverrerrcrans [ everreirvinineirenn. | PYRAMID INSURANCE COMPANY, LTD......ccoveeee | Hlcooceceen [ 1AL, | TRANSAMERICA CORPORATION.................... |BOARD ...100.000 [AEGON N.V....oiviieininirrrernenenereessinenenenes | Qi
OWNERSHIP
................................................................... 00000...... | 13-3256226 RCC NORTH AMERICA, LLC........cccoceveemerernrnee | DEeciciccs |NIA....oeeeoo. JAEGON USA, LLC......ocvvvvercirercenciseirseieeenen. | BOARD ...100.000 |[AEGON N.V.....cocvvurenee.
REAL ESTATE ALTERNATIVES PORTFOLIO 1, TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ 75-2980951 [ 0....coovvevreeee | O [ neeneireireisiennenenns | LLC. DE.......... [NIA............... [COMPANY BOARD 190960 |AEGON N.V....oooiiiirininrreneneneneeneneneinnenns | Qe
REAL ESTATE ALTERNATIVES PORTFOLIO 1, OWNERSHIP
................................................................... 00000...... [ 75-2980951 [ 0.....ccovvevvrvee | Ourerrererrerees | oveeneireireirseennenenns | LLC. DE........... [NIA............... IMONUMENTAL LIFE INSURANCE COMPANY. | BOARD c0ee8.300 |AEGON N.V..oeoiiinceseneneneieeneneeneenns | O,
REAL ESTATE ALTERNATIVES PORTFOLIO 1, TRANSAMERICA FINANCIAL LIFE OWNERSHIP
................................................................... 00000...... [ 75-2980951 [ 0......covvevrrvee | Ouerrrerrrreerees | vveneereirnirsiennennnns | LLC. DE........... [NIA............... INSURANCE COMPANY BOARD crreeni2.T40 |AEGON N.V.oocveesencneneiscesenninnens | O,
REAL ESTATE ALTERNATIVES PORTFOLIO 2, TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ 020685017 [ 0....cccrvvrvrreee | Ouerrrrrrreirees [ veeneereirsirsiennenenns | LLC. DE........... [NIA............... [COMPANY BOARD +0.90.250 |AEGON N.V...ooooviinrnrreireenencneensinenennisnens | Ouvvneenes
REAL ESTATE ALTERNATIVES PORTFOLIO 2, TRANSAMERICA FINANCIAL LIFE OWNERSHIP
................................................................... 00000...... {02-0685017 [ 0......ceevrvrreer | Ouvrrreerrrrirees [ wvrennireireisnennennnns | LLC. DE.......... [NIA............... INSURANCE COMPANY BOARD vireene 1500 |AEGON N.V.ooienreesensseseiesissssienns | Oueveninns
REAL ESTATE ALTERNATIVES PORTFOLIO 2, OWNERSHIP
................................................................... 00000...... {02-0685017 [0......crevvvrewe | Oucrrrerrererees [ weviereirerinirsvinnnenne | LLC. DE.......... [NIA............... |STONEBRIDGE LIFE INSURANCE COMPANY |BOARD 122500 |AEGON N.V...oovuicivinirennsnninenersnnenenieens | Qi
REAL ESTATE ALTERNATIVES PORTFOLIO 3, TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ 20-1378364 |0........ccoevver | O [ evenererieirseininenne | LLC. DE.......... [NIA............... [COMPANY BOARD 173400 |AEGON N.V..iiniiinincnesenisenereeneneneenns | Qi
REAL ESTATE ALTERNATIVES PORTFOLIO 3, OWNERSHIP
................................................................... 00000...... [ 20-1378364 |0........ceerver | O [ vereirerieirseininenns | LLC. DE........... [NIA............... IMONUMENTAL LIFE INSURANCE COMPANY. | BOARD 125600 |AEGON N.V...oovoiiiinereneneninenerieinenenienns | Qi
REAL ESTATE ALTERNATIVES PORTFOLIO 3, OWNERSHIP
................................................................... 00000...... [ 20-1378364 |0........ccoevver | Ourrerrrerrereees [ verreirerieirseinenenns | LLC. DE.......... [NIA............... |STONEBRIDGE LIFE INSURANCE COMPANY |BOARD v 1000 |AEGON N.V.iiiivcesencnenerscnenenieenns | Qi
REAL ESTATE ALTERNATIVES PORTFOLIO 3A, TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... | 20-1627078 INC. DE.......... [NIA............... [COMPANY BOARD .....52.600 |AEGON N.V....coovcovirinnne
REAL ESTATE ALTERNATIVES PORTFOLIO 3A, OWNERSHIP
................................................................... 00000...... | 20-1627078 | 0.....coeveerreee | Ouerereeerrcrens [ eoveereirerniseinenens | INCL DE........... |NIA.............. IMONUMENTAL LIFE INSURANCE COMPANY. | BOARD 1e.37.000 |AEGON N.V...ooviiiininineiennenenensrnenenenneenns | Qe
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SCHEDULE Y

Group
Code

Group
Name

NAIC
Company
Code

Federal
ID
Number

Federal
RSSD

CIK

7
Name of
Securities
Exchange
if Publicly
Traded
(U.S.or
International)

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

Names of
Parent, Subsidiaries
or Affiliates

Domiciliary
Location

Relationship
to Reporting
Entity

Directly Controlled by
(Name of Entity/Person)

12
Type of
Control
(Ownership
Board,
Management
Attorney-in-Fact,
Influence, Other)

13

If Control is
Ownership
Provide
Percentage

Ultimate Controlling
Entity(ies)/Person(s)

20-1627078

20-1627078

20-3878375

20-3878375

20-3878375

20-3878417

20-3878417

20-3878417

42-1418160

20-0877184

42-1338496

86-0455577

75-2548428

31-4423946

75-2664959

03-0164230

REAL ESTATE ALTERNATIVES PORTFOLIO 3A,
INC.

REAL ESTATE ALTERNATIVES PORTFOLIO 3A,
INC.

REAL ESTATE ALTERNATIVES PORTFOLIO
4HR, LLC.

REAL ESTATE ALTERNATIVES PORTFOLIO
4HR, LLC.

REAL ESTATE ALTERNATIVES PORTFOLIO
4HR, LLC.

REAL ESTATE ALTERNATIVES PORTFOLIO
4MR, LLC.

REAL ESTATE ALTERNATIVES PORTFOLIO
4MR, LLC.

REAL ESTATE ALTERNATIVES PORTFOLIO
4MR, LLC.

REALTY INFORMATION SYSTEMS, INC..............
RIVER RIDGE INSURANCE COMPANY...............
SELIENT INC....oiieerecee e
SHORT HILLS MANAGEMENT COMPANY...........
SOUTHWEST EQUITY LIFE INSURANCE
COMPANY

STONEBRIDGE BENEFIT SERVICES, INC..........
STONEBRIDGE CASUALTY INSURANCE
COMPANY

STONEBRIDGE GROUP, INC........ccccconerimirinninae
STONEBRIDGE INTERNATIONAL INSURANCE,
LTD.

STONEBRIDGE LIFE INSURANCE COMPANY....

TRANSAMERICA FINANCIAL LIFE
INSURANCE COMPANY

STONEBRIDGE LIFE INSURANCE COMPANY
TRANSAMERICA LIFE INSURANCE
COMPANY

MONUMENTAL LIFE INSURANCE COMPANY.

TRANSAMERICA FINANCIAL LIFE
INSURANCE COMPANY

TRANSAMERICA LIFE INSURANCE
COMPANY

MONUMENTAL LIFE INSURANCE COMPANY.
TRANSAMERICA FINANCIAL LIFE
INSURANCE COMPANY

TRANSAMERICA REALTY SERVICES, LLC.....
AEGON MANAGEMENT COMPANY.................
AEGON CANADA ULC.......ccocvvrinirniiciiens
AEGON U.S. HOLDING CORPORATION..........
AEGON USA, LLC......ccovvrrviricicicicciciiens
COMMONWEALTH GENERAL CORPORATION
AEGON USA, LLC......covvirirvircrciciiciiens
COMMONWEALTH GENERAL CORPORATION
CORNERSTONE INTERNATIONAL

HOLDINGS, LTD.

COMMONWEALTH GENERAL CORPORATION

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

AEGON NV

AEGON NV

AEGON N.V...iiririnicsenssns s

AEGON N.V..iiiiririrsrsrsrsness

AEGON N.V.iiiirinirsnsrsssrs

AEGON NV

AEGON NV

AEGON N.V.....ccoovvunnee.

AEGON NV

AEGON NV

AEGON NV

AEGON NV

AEGON NV

AEGON N.V..ooiiicirrnecss

AEGON N.V..iiiiiiriirrsrsrsnens

AEGON N.V..iiiiririssnsneeens

AEGON NV

AEGON N.V.....ccoovvvuee.
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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
[0 U 00000...... 61-1497252 |0.......ovenvee. [0 O STONEBRIDGE REINSURANCE COMPANY........ VT A e STONEBRIDGE LIFE INSURANCE COMPANY |BOARD ..100.000 [AEGON N.V...ooiiiieirseeeseese e [ —
OWNERSHIP
[0 OSSR 00000...... 52-0419790 [0....coovvvnveee [0 O TAHP FUND 1, LLC....ovrereeereeecssieieisneas DE............ NIA....ccoinns MONUMENTAL LIFE INSURANCE COMPANY. | BOARD ..100.000 [AEGON N.V...oiiieiiiesessese e [
OWNERSHIP
[OOSR RORTRORION 00000...... 84-0642550 [0........coonnee (TN PSRN TCF ASSET MANAGEMENT CORPORATION...... DE.....cc.c. NIA. ..o TCFC ASSET HOLDINGS, INC.......ccovvvrvrreririnee BOARD ...100.000 [AEGON N.V....oiiiiiinircneserere s [
TRANSAMERICA COMMERCIAL FINANCE OWNERSHIP
[0 OO R T RORRORION 00000...... 32-0092333 [0....cccvvvnenee [0 ORI TCFC AIR HOLDINGS, INC......cvvveerrirriniirirnne DE......... NIA. ..o CORPORATION, | BOARD ..100.000 [AEGON N.V...oooiiiiiiiiiersenesecseieieees [V
TRANSAMERICA COMMERCIAL FINANCE OWNERSHIP
[OOSR PR RORRORION 00000...... 320092334 [0.....c.ocvvnenee [0 RO TCFC ASSET HOLDINGS, INC......oooreveririirirrienns DE....c..c. NIA. ..o CORPORATION, | BOARD ..100.000 [AEGON N.V...oooiiiiiicrseerec s [V
OWNERSHIP
[0 OO OTOTORRORION 00000...... 516513848 [0.......occonenee [0 OO THE AEGON TRUST......cvririieierinineieieineieins DE.......... UIP..cooiine AEGON INTERNATIONAL B.V.....covvrirririines BOARD ...100.000 [AEGON N.V....oiiiiiiiirisrinscseiecseseeees [V
OWNERSHIP
[0 OO POTRRTORRRON 00000...... [42-1154276 |0................. [0 RS THH ACQUISITIONS, LLC.....coovvvieeirireireecerenenes A NIA. ..o INVESTORS WARRANTY OF AMERICA, INC.. | BOARD ...100.000 [AEGON N.V....ooiiiiiiiieiesese e (V-
TRANSAMERICA INTERNATIONAL OWNERSHIP
[0 OO PSRRI 00000...... TIHI CANADA HOLDING, LLC NIA. ..o HOLDINGS, INC. BOARD ...100.000 |[AEGON N.V.....cocvvurenee.
TRANSAMERICA INTERNATIONAL OWNERSHIP
[0 OSSN 00000...... [ «eeeeerrereereernne [ Qe | O | e TIHI MEXICO, S.DE RL.DE C.V.....oeevirirrnnes NIA. ..o HOLDINGS, INC. BOARD 95.000 [AEGON N.V...oiiiiiiierneeneie e
TRANSAMERICA LIFE INSURANCE OWNERSHIP
[OOSR 00000...... [ +eeeeerereereerene [ Qe | O | e TIHI MEXICO, S. DE R.L.DE C.V.....oevrirrririnnes NIA. ..o COMPANY BOARD  |... 5.000 [AEGON N.V....oooiiriineirrirsineineineieeseeeseseeeneees
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 14146......|45-3193055 | 0......c.ovvenv.. [0 O TLIC RIVERWOOD REINSURANCE, INC............. A A e COMPANY BOARD ..100.000 [AEGON N.V...oooiiieiiriseeeneese e [
TRANSAMERICA ACCOUNTS HOLDING OWNERSHIP
[OOSR 00000...... 36-4162154 [0.......vvvnvee. [0 O CORPORATION DE............ NIA....ccoenn. TCFC ASSET HOLDINGS, INC......ocvverrerrrrrenes BOARD ...100.000 [AEGON N.V...ooiiiieireeeesene s [
TRANSAMERICA ADVISORS LIFE INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 82848...... 16-1020455 | 0......coooveeve. 0000862923 | ......c0ooverrrrrrrenns COMPANY OF NEW YORK [N\ A AEGON USA, LLC.....oovvrrrrrierisrreieceninenns BOARD ..100.000 [AEGON N.V...oooiiiiiririeiesesese s [
TRANSAMERICA ADVISORS LIFE INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 79022...... 91-1325756 [0.......cvvnenee 0000845091 | .....overrvrererrrrenes COMPANY AR..covenn. A AEGON USA, LLC....cooovvrirrirrnirercreisnieines BOARD ...100.000 [AEGON N.V...ooiiiiiinirenescreneseiseees [
TRANSAMERICA AFFINITY MARKETING OWNERSHIP
[0 SOOI RORRORION 00000...... | ceererrrerrirennee (O [0 ORI CORRETORA DE SEGUROS LTDA BR...coovvnee NIA. ..o AEGON DMS HOLDING B.V.....coovveivciiiiieinae BOARD ..100.000 [AEGON N.V...oooiiiiiiiierseneseseeeees [V
AEGON DIRECT MARKETING SERVICES, OWNERSHIP
[0 ORI 00000...... |42-1523438 |(0................. (T RN TRANSAMERICA AFFINITY SERVICES, INC....... MD............ NIA. ..o INC. BOARD ...100.000 [AEGON N.V....ooiiiiiiiiirrscrerecseseeees [V
OWNERSHIP
[0 OO TOTORRRON 00000...... 94-3252196 [0.......cvvnvnee [0 RS TRANSAMERICA AFFORDABLE HOUSING, INC. | CA............ NIA. ..o TRANSAMERICA REALTY SERVICES, LLC..... |BOARD ...100.000 [AEGON N.V....ooiiiiiiiirieiscneiecseeeees [V
OWNERSHIP
[0 OO OROTORROPON 00000...... 61-1513662 TRANSAMERICA AGENCY NETWORK, INC........ A NIA. ..o AUSA HOLDING COMPANY........ccviurermnirriinnes BOARD 1,000.000 |AEGON N.V....cooviveenee. (V-
TRANSAMERICA ANNUITY SERVICE TRANSAMERICA INTERNATIONAL OWNERSHIP
[0 OO ROTRRRION 00000...... 85-0325648 |0.......cconnee [0 R R CORPORATION NM............ NIA. ..o HOLDINGS, INC. BOARD ...100.000 [AEGON N.V....oiiiiriiieiieeisee e [ -
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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) *
WESTERN RESERVE LIFE ASSURANCE CO. | OWNERSHIP
[0 U 00000...... 59-3403585 [0.......ovvnvnee 0001191808 ......ccovverevrrrrrenes TRANSAMERICA ASSET MANAGEMENT, INC.... | FL............. D OF OHIO BOARD ... 77.000 [AEGON N.V...ooiiiiciieseneee s [ —
OWNERSHIP
[0 OSSR 00000...... 59-3403585 [0........coonvnee 0001191808 ......ccovvrerrerrrenes TRANSAMERICA ASSET MANAGEMENT, INC.... | FL............. NIA....ccoinns AUSA HOLDING COMPANY........cccovrrrrrrrnrernenns BOARD ... 23.000 [AEGON N.V...oovoiiirieieesisseee e [
OWNERSHIP
[OOSR RORTRORION 00000...... | ceererererrereenee [ (TN PSRN TRANSAMERICA AVIATION, LLC.......c.covrerrerien. DE.....cc.c. NIA. ..o TCFC AIR HOLDINGS, INC........cvvvvirriiirerinen. BOARD ...100.000 [AEGON N.V....oiiiiiinircneserere s [
OWNERSHIP
[0 OO R T RORRORION 00000...... 95-3141953 [0....vvvvvvnenee 0000316561 | ....vooverercrencreenes TRANSAMERICA CAPITAL, INC.......ccoovvvrirrinns CA.covvn. NIA. ..o AUSA HOLDING COMPANY........ccvvvermniririinnes BOARD ..100.000 [AEGON N.V...oooiiiiiiiiiersenesecseieieees [V
TRANSAMERICA COMMERICAL FINANCE OWNERSHIP
[OOSR PR RORRORION 00000...... 94-3054228 (0........coonene. [0 RO CORPORATION, . DE....c..c. NIA. ..o TRANSAMERICA FINANCE CORPORATION... |BOARD ..100.000 [AEGON N.V...oooiiiiiicrseerec s [V
TRANSAMERICA CONSULTORA Y SERVICIOUS TRANSAMERICA LIFE INSURANCE OWNERSHIP
[0 OO OTOTORRORION 00000...... | ceeereerrerennee [ [0 OO LIMITADA Cluiien. NIA. ..o COMPANY BOARD ... 95.000 [AEGON N.V...oouiiiiiiiiieineseerecsieeenes [V
TRANSAMERICA CONSULTORA Y SERVICIOUS TRANSAMERICA INTERNATIONAL OWNERSHIP
[0 OO POTRRTORRRON 00000...... | ceeerrrerreeenee [ [0 RS LIMITADA (o] IS NIA. ..o HOLDINGS, INC. BOARD |.... 5.000 [AEGON N.V....ooiiriiiineieeiniineineieessisseseeenees (V-
TRANSAMERICA CONSUMER FINANCE OWNERSHIP
[0 OO PSRRI 00000...... 95-4631538 HOLDING COMPANY DE............ NIA. ..o TCFC ASSET HOLDINGS, INC......cocvverirrrrienee BOARD ...100.000 |[AEGON N.V.....cocvvurenee. [
OWNERSHIP
[0 OSSN 00000...... 98-6021219 [0....cvvvvrnvnee [0 O TRANSAMERICA CORPORATION (OR)............... OR..covvenen NIA. ..o TRANSAMERICA CORPORATION.........cccccvvnnee. BOARD ..100.000 [AEGON N.V...oooiiiiiiieesece e [ J—
OWNERSHIP
[OOSR 00000...... |42-1484983 |0................. 0000099189 ....overrerrrrrrreenns TRANSAMERICA CORPORATION.........coovverenne. DE............ UIP..ooine THE AEGON TRUST.....cverirrieneireeeeeeeneireieines BOARD ..100.000 [AEGON N.V...oooiiiiiiceeiecinese s [
TRANSAMERICA DIRECT MARKETING ASIA OWNERSHIP
[0 O TRN 00000...... 08-2507515 [0...covevvvnvenee [0 O PACIFIC PTY, LTD. AU........... NIA....ccoenn. AEGON DMS HOLDING B.V.....coooveririecirrieenns BOARD ..100.000 [AEGON N.V...oooiiieiiriseeeneese e [
TRANSAMERICA DIRECT MARKETING OWNERSHIP
[OOSR 00000...... | «eeorererrenrenns (O [0 O CONSULTANTS PRIVATE LIMITED INce NIA....ccoenn. AEGON DMS HOLDING B.V.....ccoeveeerirririeenne BOARD ...100.000 [AEGON N.V...ooiiiieireeeesene s [
TRANSAMERICA DISTRIBUTION FINANCE- OWNERSHIP
[0 OSSR 00000...... 36-4254366 |0................ [0 O OVERSEAS, INC. DE............ NIA....ccoinns TCFC ASSET HOLDINGS, INC......ocvverrirrrrenes BOARD ..100.000 [AEGON N.V...oooiiiiiririeiesesese s [
OWNERSHIP
[OOSR RORRORION 00000...... 95-1077235 [0....covvvnnee 0000099193 .....ooverrvrerirrrrines TRANSAMERICA FINANCE CORPORATION....... DE.....cc.c. NIA. ..o TRANSAMERICA CORPORATION.........ccovvnnee. BOARD ...100.000 [AEGON N.V...ooiiiiiinirenescreneseiseees [
OWNERSHIP
[0 SOOI RORRORION 00000...... 59-2476008 |0................. [0 ORI TRANSAMERICA FINANCIAL ADVISORS, INC.... | DE............ NIA. ..o AUSA HOLDING COMPANY........ccvivermncririinnes BOARD |... 51.600 [AEGON N.V....oioiiiiiriencnereeeeenes [V
AEGON ASSET MANAGEMENT SERVICES, |OWNERSHIP
[0 ORI 00000...... 59-2476008 |0................ (T RN TRANSAMERICA FINANCIAL ADVISORS, INC.... | DE............ NIA. ..o INC. BOARD ... 37.620 [AEGON N.V....ooiiiiiiiresecrecseeees [V
TRANSAMERICA INTERNATIONAL OWNERSHIP
[0 OO TOTORRRON 00000...... 59-2476008 |0.............c... [0 RS TRANSAMERICA FINANCIAL ADVISORS, INC.... | DE............ NIA. ..o HOLDINGS, INC. BOARD ... 10.780 [AEGON N.V...coooiviiiriiieireinineneieeesiseieienies [V
TRANSAMERICA FINANCIAL LIFE INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 70688...... 36-6071399 COMPANY NY oo A AEGON USA, LLC....covvriireiininereieieieines BOARD ... 87.400 |[AEGON N.V.....cocovvvnernnee (V-
TRANSAMERICA FINANCIAL LIFE INSURANCE TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 70688...... 36-6071399 [0....ccovvvnvenee [0 R R COMPANY NY oo A COMPANY BOARD ... 12.600 |AEGON N.V....ooiviiiiineieinineneieessieiseienis [ -
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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) *
WESTERN RESERVE LIFE ASSURANCE CO. | OWNERSHIP
[0 U 00000...... 59-3403587 [0.......oovvnvne. 0001308973 .....ovverererrrrreenns TRANSAMERICA FUND SERVICES, INC............. ] D OF OHIO BOARD ... 44.000 |AEGON N.V....oovoiirvincncreieerneenneneesseenneseennns | Qe
OWNERSHIP
[0 OSSR 00000...... 59-3403587 [0......covvnenee 0001308973 .....ovvvrrrerrerrrenns TRANSAMERICA FUND SERVICES, INC............. [ NIA....ccoinns AUSA HOLDING COMPANY........cccovrrrrrrrnrernenns BOARD ... 56.000 [AEGON N.V.....coorvvinrrrrernrnenessiennnennssensnnes | Qi
OWNERSHIP
[OOSR RORTRORION 00000...... | ceeerereererenrnes [ O (TN PSRN TRANSAMERICA HOLDING B.V.......ccocvrirerrrinnnn I NIA. ..o AEGON INTERNATIONAL B.V......covvrirviiines BOARD ...100.000 [AEGON N.V....oovoiriinrnirrererncrernsnnenenenes | Qi
TRANSAMERICA CONSUMER FINANCE OWNERSHIP
[0 OO R T RORRORION 00000...... 95-4390993 [0.....ccvvvuenee [0 ORI TRANSAMERICA HOME LOAN..........ccovvvviirrirne. CA.covvn. NIA. ..o HOLDING COMPANY BOARD ...100.000 [AEGON N.V....ovoiiiivinirrerninenernsnnenenenes | Qe
TRANSAMERICA INSURANCE MARKETING TRANSAMERICA DIRECT MARKETING ASIA | OWNERSHIP
[OOSR PR RORRORION 00000...... 08-2524730 [0.....ccovvvnvnee [0 RO ASIA PACIFIC PTY, LTD. AU........... NIA. ..o PACIFIC PTY, LTD. BOARD ...100.000 [AEGON N.V....ovoiivivinenrrernrnenernssnenenenes | Qe
TRANSAMERICA INTERNATIONAL DIRECT AEGON DIRECT MARKETING SERVICES, OWNERSHIP
[0 OO OTOTORRORION 00000...... | «eeeeereererrnenes [ O [0 OO MARKETING CONSULTANTS, LLC. MD............ NIA. ..o INC. BOARD ... 49.000 |AEGON N.V....ovviirircininireneensenssensnnenenenes | Qi
TRANSAMERICA INTERNATIONAL HOLDINGS, OWNERSHIP
[0 OO POTRRTORRRON 00000...... 94-2873401 [0....ccovvvnvnee [0 RS INC. DE............ NIA. ..o AEGON USA, LLC....coovvriiiriieinereieceieinas BOARD ...100.000 [AEGON N.V....oiviieininirrrernenenereessinenenenes | Qi
TRANSAMERICA INTERNATIONAL RE OWNERSHIP
[0 OO PSRRI 00000...... 98-0199561 (BERMUDA), LTD. BM.....ccco.c. NIA. ..o AEGON USA, LLC.....ooevieeiineeneireiecseieenas BOARD ...100.000 [AEGON N.V....ooooiiiinineneneieeneneeneseinenenenes | Qi
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO TRANSAMERICA INTERNATIONAL OWNERSHIP
[0 OSSR 00000...... | «eeeeereereernenee [ O [0 U BRASIL, LTD. 2] NIA. ..o RE(BERMUDA), LTD. BOARD ... 95.000 [AEGON N.V....ooooiirininrireirsineineeneincneeneiseenenes | Qi
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO TRANSAMERICA INTERNATIONAL OWNERSHIP
[OOSR 00000...... | «eeoverrererrnrnne [ O [0 O BRASIL, LTD. 2] S NIA....ccoenn. HOLDINGS, INC. BOARD  |.. 5.000 [AEGON N.V......ooovirinrnrrrinensneinerssnennneensernes | Qe
TRANSAMERICA INVESTMENT MANAGEMENT, AEGON USA ASSET MANAGEMENT OWNERSHIP
[0 OO STTRTN 00000...... 06-1564377 [0.....oovvvnvenee 0000099201 | ....ooverrerrrrrrrrenes LLC. DE............ NIA. ..o HOLDING, LLC. BOARD ...100.000 [AEGON N.V....ooviririvinrirrreiernnsneesssennsesnnes | Qv
OWNERSHIP
[0 PSRRI 00000...... 13-3452993 | 0.....ocvvvveev. [0 O TRANSAMERICA LEASING HOLDINGS, INC....... DE........... NIA.....cccoonenn. TRANSAMERICA FINANCE CORPORATION... |BOARD ..100.000 [AEGON N.V....oovvrirrnirerereiesneiseiensnisnsesnnes | Qi
TRANSAMERICA LIFE INSURANCE OWNERSHIP
[0 OO STTOTRRRION 00000...... 98-0481010 [0....covvvveveee (O U TRANSAMERICA LIFE (BERMUDA), LTD............. BM............ A COMPANY BOARD ..100.000 [AEGON N.V....oovvieininerereiesneseiensnnnisesnnes | Qi
OWNERSHIP
[0 TSRO RORTRORION 00000...... | ceeerereererenrnes | O [0S RO TRANSAMERICA LIFE CANADA........ccccoovvriirenins CN.vere A AEGON CANADA ULC......oovirrircerinricrinninns BOARD ...100.000 [AEGON N.V....oovoniriivrnrrererncrenesnnenenenes | Qi
TRANSAMERICA INTERNATIONAL OWNERSHIP
0468...... AEGON US HOLDING GRP........... 86231...... 39-0989781 [0....ccvvvnenee [0S RPN TRANSAMERICA LIFE INSURANCE COMPANY.. | IA.............. A e HOLDINGS, INC. BOARD ...100.000 [AEGON N.V....ovoivivininrrcrninenernsnnenenenes | Qi
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 86231...... 39-0989781 [0.....covvvnvnee [0 R TRANSAMERICA LIFE INSURANCE COMPANY.. | IA.............. A i TRANSAMERICA CORPORATION........ccovvnnee. BOARD ... 74.000 [AEGON N.V....ooooiivininerersrnenenenscnsinensenenes | Qi
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 86231...... 39-0989781 |0....cccvvvnvnee [0 EERR TRANSAMERICA LIFE INSURANCE COMPANY.. | IA.............. A AEGON USA, LLC....coeveiirriinienereieirnieinas BOARD ... 26.000 |AEGON N.V....ovoiirircinineneeennensinensnssnenenes | Qe
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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
[0 U 00000...... [ +eeererrerrerrernne [ Ouererrrrirrirnne | O [ v (BERMUDA), LTD. BM............ A e AEGON SERVICES (DUBLIN) LIMITED............ BOARD ...100.000 [AEGON N.V....oovoriririnrrrerninrneneieennenseneennees | Qe
TRANSAMERICA INTERNATIONAL OWNERSHIP
[0 OSSR 00000...... 94-2993381 [ 0. | s | v TRANSAMERICA OAKMONT CORPORATION..... |CA............ NIA....ccoinns HOLDINGS, INC. BOARD ...100.000 [AEGON N.V....ovvririninrrrreierinnseiensnennseesnnes | Qi
TRANSAMERICA PACIFIC INSURANCE OWNERSHIP
[OOSR RORTRORION 00000...... 94-3304740 [ 0...oovvvvverens | O | e COMPANY, LTD. Hlne A COMMONWEALTH GENERAL CORPORATION|BOARD | ..... 96.300 [AEGON N.V....ocoivvinirerrrsrnnneneneinnnenennenes | Qv
TRANSAMERICA PACIFIC INSURANCE TRANSAMERICA INTERNATIONAL OWNERSHIP
[0 OO R T RORRORION 00000...... 94-3304740 [ 0...ovvvvvverens | O | COMPANY, LTD. Hle A e HOLDINGS, INC. BOARD |.... 3.700 [AEGON N.V....oocvvivnnercrnininerinnsnnsnenenenns | Qv
OWNERSHIP
[OOSR PR RORRORION 00000...... 520419790 [ 0. | O e TRANSAMERICA PYRAMID PROPERTIES, LLC.. | IA.............. NIA. ..o MONUMENTAL LIFE INSURANCE COMPANY. | BOARD ...100.000 [AEGON N.V....ovoiivivinenrrernrnenernssnenenenes | Qe
TRANSAMERICA REALTY INVESTMENT OWNERSHIP
[0 OO OTOTORRORION 00000...... 520419790 [ 0. | O | e PROPERTIES, LLC. DE.......... NIA. ..o MONUMENTAL LIFE INSURANCE COMPANY. | BOARD ...100.000 [AEGON N.V....oioiiiininrrrereeneneresninenenenes | Qv
OWNERSHIP
[0 OO POTRRTORRRON 00000...... 94-3026780 [ 0o | O | o TRANSAMERICA REALTY SERVICES, LLC......... DE............ NIA. ..o AUSA HOLDING COMPANY........ccvvvirnirriinnas BOARD ...100.000 [AEGON N.V....oiviieininirrrernenenereessinenenenes | Qi
MONUMENTAL GENERAL OWNERSHIP
[0 OO PSRRI 00000...... 52-1525601 TRANSAMERICA RESOURCES, INC...........ccc..... MD............ NIA. ..o ADMINISTRATORS, INC. BOARD ...100.000 [AEGON N.V....ooooiiiinineneneieeneneeneseinenenenes | Qi
TRANSAMERICA RETIREMENT MANAGEMENT, OWNERSHIP
[0 OSSN 00000...... [42-1527720 [ 0....ovovverrrree | O | e INC. MN............ NIA. ..o AEGON FINANCIAL SERVICES GROUP, INC.. |BOARD ..100.000 [AEGON N.V....oovoriiirinrnrnrinencneereeseeneeneeneees | Qe
TRANSAMERICA RETIREMENT SERVICES OWNERSHIP
[OOSR 00000...... 311281022 [ 0. | O | e CORP OH............ NIA. ..o AUSA HOLDING COMPANY........cccoverrurerrrerrenns BOARD ...100.000 [AEGON N.V....ovoiiriinrnereinceneeneieesnennineennees | Qe
TRANSAMERICA SMALL BUSINESS CAPITAL, OWNERSHIP
[0 O TRN 00000...... 36-4251204 [ 0o | O | e INC. DE............ NIA....ccoenn. TCFC ASSET HOLDINGS, INC......ocvverrerrrrenee BOARD ..100.000 [AEGON N.V....ooviriririnerrrnineneeneineseeneeneennees | Qe
TRANSAMERICA STABLE VALUE SOLUTIONS, OWNERSHIP
[OOSR 00000...... 270648897 [ 0....vevvvereee | O | o INC. DE............ NIA....ccoenn. COMMONWEALTH GENERAL CORPORATION| BOARD ..100.000 [AEGON N.V....oovoririninerrrnineneeneenesnenneneennees | Qe
TRANSAMERICA TRAVEL AND CONFERENCE OWNERSHIP
[0 OSSR 00000...... [42-1079580 [0....c.covvrvrrene | Ourererreririrees | v SERVICES, INC. A NIA....ccoinns MONEY SERVICES, INC........cocovvmrrrrrnrinrirrenns BOARD ...100.000 [AEGON N.V....ovvrieinenrerrreinsnnnneessnesnsesnnes | Qv
TRANSAMERICA VENDOR FINANCIAL OWNERSHIP
[OOSR RORRORION 00000...... 36-4134790 [ 0. | O | e SERVICES CORPORATION DE.....cc.c. NIA. ..o TCFC ASSET HOLDINGS, INC.......ccovvvrirrerrrinee BOARD ...100.000 [AEGON N.V....oovoirvinrnirrererncrennsnnenenenes | Qi
OWNERSHIP
[0 SOOI RORRORION 00000...... 52-1263786 [ 0.....covvverens | O | UNITED FINANCIAL SERVICES, INC..........ccc..c... MD............ NIA. ..o AEGON USA, LLC....coovviirirrininerereieieinas BOARD ...100.000 [AEGON N.V...oioiivivinnrrerernencnnsnnenenenes | Qi
OWNERSHIP
[0 ORI 00000...... [42-1334744 | 0......cocvvvrren | O [ UNIVERSAL BENEFITS, LLC....c.oovovvirirerriirircinee A NIA. ..o AUSA HOLDING COMPANY........ccvvverrirriiines BOARD ...100.000 [AEGON N.V....oioiiiininiererenneneresnnenenenes | Qi
VERENIGING AEGON NETHERLANDS OWNERSHIP
[0 OO TOTORRRON 00000...... [ ceeeeereerereernne [ Qe | O | e MEMBERSHIP ASSOCIATION NL..oooeene NIA o o BOARD ...100.000 [AEGON N.V....oioiiiininiierernenenereisninenenenes | Qi
WESTERN RESERVE LIFE ASSURANCE CO. OWNERSHIP
0468...... AEGON US HOLDING GRP........... 91413...... |43-1162657 OF OHIO (0] ORI IR AEGON USA, LLC....covvriireiininereieieieines BOARD ...100.000 [AEGON N.V....oioiieininnerereenenernssinenenenes | Qi
OWNERSHIP
[0 OO ROTRRRION 00000...... 20-2541057 | 0..eovereveereen | O | e WFG CHINA HOLDINGS. INC......cccoovorirrririrrrirnnn. DE............ NIA. ..o WORLD FINANCIAL GROUP, INC.........coconeunee BOARD ...100.000 [AEGON N.V....ocooiirinininensenincnereerssnenenenes | Qi
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WFG INSURANCE AGENCY OF PUERTO RICO, WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
................................................................... 00000...... [66-0621281 [0......coccovrevee | Ouerererrerrirees [ woveereireirninnerenenns | INCL PR.....cccc.. |DS..coevuevene. |AGENCY, INC. BOARD ...100.000 [AEGON N.V....oovoriririnrrrerninrneneieennenseneennees | Qe
OWNERSHIP
................................................................... 00000...... {20-2133638 [0......ccccevreens [ Ourrerereireians [ cverreirsisnineirennns | WFG PROPERTIES HOLDINGS, LLC................... | GA........... [NIAL.............. | WORLD FINANCIAL GROUP, INC.................... |BOARD ...100.000 [AEGON N.V....ovvririninrrrreierinnseiensnennseesnnes | Qi
WFG PROPERTY & CASUALTY INSURANCE WFG PROPERTY & CASUALTY INSURANCE |OWNERSHIP
................................................................... 00000...... [ 88-0422325 |0........cceeere | O [ cvereirereininene. |AGENCY OF NEVADA, INC. NV....ccceee | DS..cvevnveee. |AGENCY, INC. BOARD ...100.000 [AEGON N.V....oovoiriinrnirrererncrernsnnenenenes | Qi
WFG PROPERTY & CASUALTY INSURANCE WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
................................................................... 00000...... [58-2270942 [0........ccovvever [ Ouvrvrrrcrrcrcns [ cverreiririninenenen. |AGENCY, INC. GA.....ee... | DS.....co.e.... |AGENCY, INC. BOARD ...100.000 [AEGON N.V....ovoiiiivinirrerninenernsnnenenenes | Qe
OWNERSHIP
................................................................... 00000...... | ceeeeereerernenne [ Ourereirernrnns [ O [ evevenvinincnenes | WFG REINSURANCE LIMITED........coovvcvvivinenns | BMuccec [NJALL.............. | WORLD FINANCIAL GROUP, INC.................... |BOARD +.51.000 |AEGON N.V...ooovuiiivinirerrsrninererisineneneenns | Qi
WORLD FINANCIAL GROUP HOLDING OWNERSHIP
................................................................... 00000...... | ceeeeereerereerens [ O [ O [ v, | WFG SECURITIES OF CANADA, INC...........ooeee. | CNu..ooeceeee. [NIALL.............. | COMPANY OF CANADA, INC. BOARD ...100.000 [AEGON N.V....oioiiiininrrrereeneneresninenenenes | Qv
WORLD FINANCIAL GROUP HOLDING TRANSAMERICA INTERNATIONAL OWNERSHIP
................................................................... 00000...... | ceeeereererrrnne [ Ourererereiaes [ O [ v, | COMPANY OF CANADA, INC. CN....cceo. |NIA............... |HOLDINGS, INC. BOARD ...100.000 [AEGON N.V....oiviieininirrrernenenereessinenenenes | Qi
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP HOLDING OWNERSHIP
................................................................... 00000...... AGENCY OF CANADA, INC. CN....cceo. |NIA............... | COMPANY OF CANADA, INC. BOARD .....50.000 |AEGON N.V......oocoviunenne [
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP SUBHOLDING ~ |OWNERSHIP
................................................................... 00000...... | «eeeereereereenne [ Oueeerrireireirans [ O [ v, | AGENCY OF CANADA, INC. CN.....c.e... INIA............... | COMPANY OF CANADA, INC. BOARD +...50.000 |AEGON N.V....oooriiirenerrirenencnensincnennennenns | Qi
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
................................................................... 00000...... [99-0277127 [0...cccrvvvvreeee [ O [ cvereireinceneenee. |AGENCY OF HAWALL, INC. H.....ccccee. | DS.eeveee. |AGENCY, INC. BOARD ...100.000 [AEGON N.V....ovoiiriinrnereinceneeneieesnennineennees | Qe
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
................................................................... 00000...... [ 04-3182849 [0......ccccoveeeee [ O [ cverrirninnirerennn. |AGENCY OF MASSACHUSETTS, INC. MA............ | DS......c......... |AGENCY, INC. BOARD ..100.000 [AEGON N.V....ooviriririnerrrnineneeneineseeneeneennees | Qe
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
................................................................... 00000...... [42-1519076 [O0.......ccccovveewe [ Oueorrerrreiens [ cvereireincineinene. |AGENCY OF WYOMING, INC. WY........... |DS...cceeeee.. |AGENCY, INC. BOARD ..100.000 [AEGON N.V....oovoririninerrrnineneeneenesnenneneennees | Qe
WORLD FINANCIAL GROUP INSURANCE WESTERN RESERVE LIFE ASSURANCE CO. | OWNERSHIP
................................................................... 00000...... [95-3809372 [0......cceovreewe [ Ourrereevirerens [ cveireirsnnninenennn. |AGENCY, INC. CA.......... | DS................ |OF OHIO BOARD ...100.000 [AEGON N.V....ovvrieinenrerrreinsnnnneessnesnsesnnes | Qv
WORLD FINANCIAL GROUP SUBHOLDING WORLD FINANCIAL GROUP HOLDING OWNERSHIP
................................................................... 00000...... | ceerereerernrnne [ Ouvrereercreinns [ O [ evevereveinenene.. | COMPANY OF CANADA, INC. CN....cccee. |NIA............... | COMPANY OF CANADA, INC. BOARD ...100.000 [AEGON N.V....oovoirvinrnirrererncrennsnnenenenes | Qi
AEGON ASSET MANAGEMENT SERVICES, |OWNERSHIP
................................................................... 00000...... [42-1518386 [0........coevever [ Ouvovercircrens [ v, | WORLD FINANCIAL GROUP, INC........ccovveveveriee | DEceee [NIAL.........o.. | INC. BOARD ...100.000 [AEGON N.V...oioiivivinnrrerernencnnsnnenenenes | Qi
OWNERSHIP
................................................................... 00000...... [95-2775959 |0................. | 0000109152 ...........cocorevrevenre. |[ZAHORIK COMPANY, INC......coevvvvviiririvririnines | CAuiciee [NIALL............. | AUSA HOLDING COMPANY..........cccocvevvvvenee. | BOARD ...100.000 [AEGON N.V....oioiiiininiererenneneresnnenenenes | Qi
OWNERSHIP
................................................................... 00000...... [42-1205796 [0........ccovvever [ Ouvrvvrrerernns [ cverrervinenenene. | YARRA RAPIDS MANAGEMENT, LLC.................. | DE............ [NIA............... | AEGON USA REALTY ADVISORS, LLC............|BOARD ...100.000 [AEGON N.V....oioiiiininiierernenenereisninenenenes | Qi
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... | 26-1298094 ZERO BETA FUND, LLC........cccoconevvernrnenenerinnnes | DB [ NIAL............ [COMPANY BOARD .....82.350 |AEGON N.V....covvvvirnnne (V-
OWNERSHIP
................................................................... 00000...... | 26-1298094 |0........ccovvevee | Ourrvvererrerrans | everrersinenenenen. [ZERO BETAFUND, LLC......coovveveicvirvieeneneriniineens | DE s [NIAL.............. [ MONUMENTAL LIFE INSURANCE COMPANY. |[BOARD 1.16.160 |AEGON N.V....oooiiiinineiienencnenerscnenenneenns | Ouvienes
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

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 FINANCIAL LIFE OWNERSHIP
................................................................... 00000...... [26-1298094 |0..........ccccoee | Ourvoevervrrvrane | evvrvvernnrerneee. [ZERO BETAFUND, LLC........cocvveevvvvevevveieveenens | DE.eo. [NIAL............. | INSURANCE COMPANY BOARD viree 1490 |AEGON N.V...ooicrceeeceeneecnnnniieins | O,




Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHlO
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok

Bar Code:

* 9 1413201249000 O0O0 2 =*
*9 1413201236500 00 2 =« * 91413 20124480000 2 =
* 914132 0124450000 2 * * 91413 20124490000 2 =*
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. State transferable tax credits
2505. Investment Receivable..........

.................... 676,078
. .15,279

2506. Other assets non-admitted v | 2,092 | 2,692 | 0 | 0
2597. Summary of remaining Write-ins for LINE 25..........cccveieiierieicereesssssissesssessssssessssssenesenss | svererssnessnneseiD3 1,308 | orererrerinnenens 199,895 | iviviivenennnnn 435,483 | oo, 91,357
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
2704, EXPEMENCE TEIUNGS.....coucviveicicieciie ettt ettt s s ense s nse s sssessesnsensessnsensessesensenss | sensessessnsensessnssssensal 19) | resnrersersssnessesnrersaQ | vevesersesssesessssssend 0
2797.  Summary of remaining Wite-ins fOr LINE 27.........cciiiiieiiiiiesiessiesieissiesseississesssssssesssssssesssssssessessssessasssssssesssssnsessessns | ossensessnsensessessnensal 19) | werrsnsnsersssanesssrsniesad | veressersssssasesssssssessd 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

. SAUDIARABIA...
. SINGAPORE.......
. SOUTH AFRICA.
. SOUTH KOREA..

_ TANZANIA.
.~ THAILAND..

. 1,095 |.
5897. Summary of remaining write-ins for line 58...........cccoceeviierierinnane. 0.9, SO 1,032,685 | ........... 268,732 | .o {0 I | I I 1,301,417 | oo 18

Q15




Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o Nk W

—_
- o

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

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

....................... 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 NONadMItled @MOUNES...........cceumiiiricieit bbb

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

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© o Nk W

[
a s wWwN =2 O

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

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

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount..........cccocrrerrenne.
Unrealized valuation increase (decrease).
Total gain (I0SS) ON ISPOSAIS.........cvuururererrerieieireeire et ss et ss st ss sttt en st snntees
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year's other than temporary impairment recognized

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

.0
1,479,368
328,352
.0

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

.................................... 236,734
................................. 6,267,234

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok e

©

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

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

Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred intereSt @Nd OtNEN..........c.cieieieic et
Accrual of discount

Unrealized valuation iNCreaSE (ABCIEASE).........cuiuirerieriieireissieieissieie s ssse st ss ettt sassesnsensensns | sensenns

Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

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

......................... 3,473,153

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

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

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

...3,163,546

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© © NN =

[N
N = o

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

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEAr..........c.cceveevcveeecveieesie e
Cost 0f bONAS aNd SLOCKS ACUIFET. .......cvueviuireieiiieie ettt ns e
ACCTUAI OF QISCOUNL........oucviivieciteictcteee ettt s bbb st a b b s bbbt s st
Unrealized valuation increase (decrease)
Total gain (I0SS) ON GISPOSAIS.........cvururrrrreereeereireieerese et ssees sttt ss s b sttt ss st s s ssents
Deduct consideration for bonds and stocks 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
292,260,867
777,867
5,675,549
789,538
134,134,281
2,207,861

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

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

...1,082,126,190
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
e CIBSS T ():rereeersereesseeessmeeesseeessseseessseesssseesss e ess st ss sttt eness s | sresssseesss s eeseseans 797,085,804 | ..o 319,106,904 | .....ooorrrrrirneenn 292,374,416 | .ooooreeereenreeennne QR ZK) | 797,085,804 | ....cveorrrrirreens 823,035,068 | .....oveerrrrerrerernnererisnneernnen0 [ i 747,913,463
2. ClaSS 2 (B)eeruurrersureessmeressneessssesessseessssesess st sessss st sss s sesss st sssstsessssns | rsnesstsessssnnsses 305,102,216 | ..oovvevrerrerrrreeenns 19,302,079 | oovveorrrrerrrreernes 13,656,305 | ..ooooeeermrerernnreerinens (CLT R T4 ) I 305,102,216 | ..oovveerrrerrrneees 310,291,753 | ovvvernnrrennerernnnnesnnrennen0 [ e 271,307,901
3. ClASS 3 (8)reurererrrenrireirrirnsrsisee sttt sttt snes | entesestensentnsannne 12,697,246 | ..o 13,089,150 | .o 1,149,361 | .o (52,497) | ovvovvverrirrireininns 12,697,246 | ...oovvvreririne, 24,584,538 | ....oovviererereneneneenn0 | e 16,220,112
4. ClaSS 4 ().eueveeerererreeieiressssess ettt nnns | snseses st st srens 14,696,248 | ....oooovvvereirirnn 4,342,500 | ..oovierieeeene 853,722 | ..o ((EE) | 14,696,248 | ..o 18,173,267 | .ovoeeeeerereeereneeneneeen0 | e 15,065,366
B ClASS 5 () reruuerereuueerereresieenisre s esi sttt | st 6,135,968 | ..oooovurvvirirircriiinnes 972,500 | ..ovverrreeireeririeenens 732,831 | s 926,776 | ..oevvvvcerereririend 6,135,968 | ..oooovurrrireriiiirenes 7,302,414 | coovvovvinneerncerinnnerinenn0 | s 6,124,515
B, ClASS B (2)..vruureeeruerssmerieieesisesest sttt snt s | ert et 723,950 | oo (0 11,530 | oo 9,696 | ..o, 723,950 | oovvirersninensseninienns 722,115 | ovvcnnsersssrennsenissenennees0 | v 1,996,864
7. TOMA BONGS......oveeeoceercciieeiiceceiseensesesi st snenees | sessssnesnssessnaes 1,136,441,432 | ..o 356,813,133 | ..o 308,778,165 | ....oovvverecrrrrcriennae (G LY | — 1,136,441,432 | ..oovvvvvrris 1,184,109,155 | ...cvvvvvcrernrcrrnnccennneriiinee v 1,058,628,221
PREFERRED STOCK
8. CASS .ottt ents | ensensnses st st st s st srena [0 TS [0 TS (O TSR [0 TS [0 TS 0 [ om0 | e 0
0. ClASS 2uuiveeeeeceirrieie st st | st LU RN LU RO LU OO O RO 0 | oo 0 | coererrernermmersenneennnenn0 | e 0
10, CIASS B..ouivevereriseresieese st sttt | Shbs e LU RO LU RO LU RO O OO RON 0 | coererereeeeeriesesieessieensd 0 | om0 | e 0
11, CASS oottt | Shbs e LU RN LU RO LU RO O SRR 0 | coererereeieeriesesiee s 0 | ceerrerrerneermnerrenneennneen0 | i 0
12, CIASS Birvvrvevereeeise s st es sttt | Shbs et LU OO O OO 0 | coeeereeeeerreenesseeesne e 0 | ceeeerreeeerreereeeeeseenesseeend 0 | coererereerreeneseeeeree e 0 | coerererremmeermnnnrernnneninneeen0 | e 0
13, CIASS Blrvuvrevruaeessmeressseesssee st eess st | ShE bR 0 | oo 0 | oo 0 | o 0 | oo 0 | oo 0 | om0 | i 0
14, TOtal Preferred STOCK. ... .ottt ensens | fiemssss s sttt [0 PR [0 PR [0 OO [0 PO [0 PO 0 [0 | i 0
15.  Total Bonds and Preferred STOCK............uureeureemreereeerireerseeeseeesneeesseeseeesseesneees | veeesseereneseennees 1,136,441,432 | ..o 356,813,133 | ..orvvererrirreeens 308,778,165 | ..ecoveeeerrererrnrreennne (G| — 1,136,441,432 | .ovvveecv 1,184,109,155 | ..ovvvevrrceernerrerererersmnereriene0 | o 1,058,628,221
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC1§............ 0; NAIC2§...

0;

NAIC3 §

0;

NAIC 4§

0; NAIC5S..... 0;

NAIC6S........ 0.




Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac:t;ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TotalS.......ovveerrercienririririnnies | covrieresssesenereseneons 17724578 |................ XXX vvreerirnernnenenns | eereneerissenneenenneens TTT24578 | oo 9,849 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YN .......cvevurrurieirrireiseieierie et ssessssssssssssssessessasssssesss | sesessessssssnssessessanssnssns 70,095,286 | ..oovvvverereereineeieeens 68,545,707
2. Cost of short-term iNVESIMENES ACUINE..........cueviieieiiirieiee ettt bbb st nsss s ntns | ssessesessessesnsessesseses 318,558,466 | ...ocoovererriiernne 1,066,519,998
3. ACCTUAN OF GISCOUNL........oucviieiictceeictce ettt st e a ettt a bbb s b s s s ssessss st essesnbassesas | seesissessessssessessssssssasssssasesssnsaneas 0 | o 18,595
4. Unrealized valuation INCrEASE (ABCIEASE).........cuiueireuieireisiisireiseissies ettt sttt s s bbb sssessesns | ebsessssessessstessesssesses e sensessesnsans 0 | e 0
5. Total gain (I0SS) ON QISPOSAIS.......cruururirrererrireireieeeeseieiseessseeessessssessss e sse st sasee e sse st s sttt an s s est st s ssnstessns | sebsessessssnssessessessantssssessssansnens 0 [ e 0
6. Deduct consideration reCeived ON QISPOSAIS..........ciurieiiiiiieieiieie et ss sttt sn s sesssensenss | sressssessessesnsessesseses 310,929,175 | oo 1,064,988,996
7. Deduct amOrtiZation Of PrEMIUIML........c. it esees et s et es e s s st et ss et s s s et et en b e stensessnes | sebsessessastessessessessanteeses s st enseeas 0 [ e 17
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE............ccvvueiiiiieieiieiesie ettt ssessnns | sresssessessssessessesssessesssssssessessnses 0 [ e 0
9. Deduct current year's other than temporary impairment rECOGNIZEM. ..........ceurierieuriirieieire e eeessssees | sresssessssssssssssnsesssssmssasessssnsessnees 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).......c.cccevvrerrinierisrieeisseerssesssssenes | sesesssssssesessssesessnees TTT2457T | oo 70,095,286
11. Deduct total NONAAMItEE BMOUNTS...........iuuieriiriireieeeieiieiieeee ittt eens | senbsens sttt 0 | o 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cviiiiiiiieiisissiesssissiessesssssssessssssessessssassesssssssessessssessassns | sressesssssssassessssessessnsas TTT24577 | v 70,095,286

QsI03




Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

10.

1.

3.1

3.2

33

41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year)
Cost paid/(consideration reCeIVEA) ON AAUIIONS............c.cceveeieiieiie ettt s bbb bbb st b sttt s b bbb e s st s bt s bt en st nenn
Unrealized valuation INCIEASE (ABCTEASE)..........ceuuivuiuieireisiiieiesseie ettt sttt s et s e b s s s s b s st b s b b s bbb st b s bbb st s s bbb s bbb se bbb
Total gain (10SS) 0N tErMINGLION TECOGNIZEW. .......cvuvererrireiieiisrieie ettt se s as st s s eS8 R8s bbb s st
Considerations received (Paid) ON tEIMINAONS. ..........cucviuiiiiieiiiseic ettt b s s sttt b bt s s bbb bbbt bbbt enas
AAMOTHZATION. ...t
Adjustment to the book/adjusted carrying Valug 0f NEAGE HEM...........ciuiiueiiiceicce ettt bbb bbb s bbb b b b ssen s
Total foreign exchange change in DOOK/AGJUSIEA CAITYING VAIUE............ccvvvevcicreeeie ettt sttt s bt ettt st nenn
Book/adjusted carrying value at end of current period (LINeS 1+ 2+ 3+ 4 -5+ 68+ 7+ 8)...cociioiiiiisieecee ettt

DEdUCE NONAAMIIEEA ASSELS.........cvevirieeiiicteieieie sttt ettt a b s bt s bbb s s s s e s e b b e s a s s b b s s R e s s e bbb s s s s s s b b s A e s b e s b s s bbb s e s bbbt es s e aebnns

Statement value at end of current period (LINE 9 MINUS LINE 10)........coieiiuiieieiiiieieieissseie sttt sttt bbb bbbt s s

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, DECEMDET 31, PHOE YEAI..........cviueieiiieieiietesse ettt bbbt se s s sttt b bbb s b s s bbb bbb bbb s s bt nas
Net cash deposits (Section 1, Broker Name/Net Cash DEPOSItS FOOINOLE)..........cuiurriririieririeisieciss sttt sttt

Change in variation margin 0N OPEN CONTACES............cuueiiueiieieice ettt bbbt et s (883,367)

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date MinUS..........c.cocvververrennenns 0

3.22 Section 1, Column 17, PriOr YE&I........cccveriereiereseeieeesie e 0 0

Change in amount recognized:

3.23  Section 1, Column 16, current year to date minus............ccceeevvcvevrnnen (1,329,595)

3.24 Section 1, ColUMN 16, PHOT YEAI........ovrurrerrrrrrerreeersesesesessessesseneseseens (446,228) (883,367) (883,367)
SUDLOLal (LINE 3.1 MINUS LINE 3.2)......vuciiieieiiieie ettt b st 8 ek s 8401 s bR s e bbbttt bbbt ans
Variation margin on terminated contracts during the Yar.............cocvvrrrennncneeseeesee s (1,342,034)

Less:

4.21 Amount used to adjust basis of hedged item..........cc.coevrrrinrnrerrirnies 0

4,22 AMOUNE FECOGNIZEM. .....c.vveveieirerieieieieise ettt (1,342,034) (1,342,034)

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

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

ST T 3 (=TT 2o OO P OO
5.2 Used to adjust Dasis Of NEAGEA IHEMS.........c.iueiiiiiie ittt s ks st bbb
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 - 4.3 - 5.1 = 5.2).....evviiriniscrresstessssste st sttt sttt en
DedUCE NONAAMITEA @SSELS...........crieuriiriiriiiiieiitii itk b bbb

Statement value at end of current Period (LINE B MINUS LINE 7)........vurureriiereririseisnsssesssesssesssssssssesssssssssessessesssssassssssssessessssssessessesssssessessessassssssessasssssnssessessassassons

QSI104

(510,768)

0

(853,825)

(1,853,238)

(1,853,238)

0

0

0

(1,364,593)

0

(1,364,593)




Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHlO

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QS106



Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Part A, SECHON 1, COIUMN 4......oovieeieeicei ettt bbbttt se bt s s st s s s bbb s bt es bt s bt ann (1,364,593)
Part B, SECHON 1, COUMN 14.........oiiiiiiiiiiiii it bbb bbb bbb bbb 0
TOLAI (LINE 1 PIUS LINE 2).....veveuririeeiscisieieiiesissesstsees st sesee et sssssssssessesssss s st st essssssessessassssssessessessasssessessassnssnssessesssssnssnssnssessassasssnssessassasssnssessessassnssnssasssnssnssessessnens (1,364,593)
Part D, COIUMN 5. 0
Pt D, COIUMN B......o.ooveevctee ettt ettt ettt e bbb s s s s b s bbb b s b a st st bt s et es st en s sansanenn (1,364,593)
Total (LINE 3 MINUS LINE 4 MINUS LINE 5)......oucviieiiiiieiiiite ettt s st b s b4 bbbt bbb s s s s bbbt b st s b b s en 0
Fair Value Check
Part A, SECHON 1, COIUMN 16.........ouiiuiiiiiieicisitee ettt sttt a bbb s sttt s bbb ns (1,364,593)
Part B, SECHON 1, COIUMN 13.......oieiiceeectee ettt e a bbbt a e bbb s st e st a s bt s bt na s (1,431,812)
TOLAI (LINE 7 PIUS LINE 8)...vuvuivieiitiicietsiiei ettt ettt a4 444483421 e S8 h bbbt bR d s e bbbt n st (2,796,405)
Pt D, COIUMN ...ttt ettt ettt st bbb e s st s s bbb b s b s st b ae st s et s st en s senasnenn 0
Pt D, COIUMN ...ttt ess st 8RR (1,364,593)
Total (Line 9 MINUS LINE 10 MINUS LINE 11)...ucvuvueieeiieiieeieisiies ettt et st s st b s b s e sttt b st et es s bt s s s st st b bbb st s bt s e ban s s s seesas (1,431,812)

Potential Exposure Check

Part A, SECHON 1, COIUMN 27.......ouovieeiceceee ettt sttt bbbt s e s st a st ses et s bt nann 13
Part B, SECHON 1, COUMN 9.t bbb 1,222,430
Part D, COIUMN 1.ttt ettt ettt e bbb st et b s b s s s bbbttt s bt n b en s e s aneen 1,222,443
Total (LINE 13 PIUS LINE 14 MINUS LINE 15)......uueuiiieieiiiiieiiisiteieise ettt sttt bt s s sttt b s s s b s s s bbb bbb bbb bbb s b nn (0)

QsSl107



Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DeCembET 31 Of PrIOr YEAI.........cvcviueireicieiieie ettt ssessssssessess | saessesssssssessessssessessessssssesaes 100,033,978 | ..o 173,613,930
2. Cost of cash eqUIVAIENS ACQUIFET.........c..cueiviieeiciriieceteie ettt ss st es s nbnss | sntessessssessessessssesses s entensenas 353,759,795 | oo 893,455,394
3. ACCIUAL OF GISCOUNL.......eoeeii it | ebbses bbb 112,654 | oo 272,228
4. Unrealized valuation INCrEASE (ECIEASE).........cuuevueiireiieieiiieiseie sttt s bbbt b s s s sessens | saessessssessesssesses s b s s bbb s s st snsense st 0 [ o 0
5. Total gain (I0SS) ON QISPOSAS..........curviueiriiiieiiisiieie ettt bbb ss st s bbb b bnsns | sbtesssssstes e b s b e s b s s s b s st n st en s s b enes 0 [ o 5,313
6. Deduct consideration reCeived 0N ISPOSAIS.........c..c.iuiviiriiiieiieieieies ettt sssessnbenses | setessessssessessssssssss s s s tes e 368,806,308 | ....ovveiirrieieree e 967,312,886
7. Deduct amortization Of PrEMIUM.........c..c.iueieiciisicet ettt bbb s s sse s nbenss | sbtessssses e b st e s bt es s bse st s st en s benes 0 [ o 0
8. Total foreign exchange change in book/ adjusted CaIMYING VAIUE.............cccvueviiriieieicieee et etsssssesssssseseienss | cvtesssssses e st s sss e sssesse s essesssenes 0 [ oot 0
9. Deduct current year's other than temporary impairment FECOGNIZEA. ..........c.eiurireieiieie et sstenes | estesistsssesisssss s sss s ssb st st ensesnaenes 0 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccoevierierrirrieiieeieiieiins | cevrerierieisse e 85,100,119 | oo 100,033,978
11. Deduct total NONAAMItIEd @MOUNLS...........c..iiiiiriiririirirri bbb ssbeees | et iese ettt 0 [ o 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)...uvuiviueroiiciiieieicisiicissiesiersssssiessssssessesssesseses | srsssesssssssssessessssassesssssssesesas 85,100,119 | oo 100,033,978

QSl108
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
4 5

1 Location 6 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, FLurvieieenes | e 2Q2012 [ VARIOUS 0 0 0 4,831
FL-ST. PETERSBURG 570 CARILLON ST PETERSBURG, T 2Q 2012 | VARIOUS 0 0 0 2,691
0199999. Totals 0 0 0 7,522
0399999. Totals 0 0 0 7,522
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 11 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/A.C.V. Change in Encumbrances Received Gain (Loss) | Gain (Loss) | Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B.J/A.C.V. on Disposal During Year | onDisposal | onDisposal | on Disposal |Encumbrances Incurred

NONE
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
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 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages With Partial Repayments
87847 Calabasa (67 WU DA 03/01/2011.... 14,450,963 0 (191,183) 0 0 (191,183) 0 (U [T 516,354 0 0 0
88465 Mankato MN....convrne 09/01/2011.... ..5,069,471 0 5,187 0 0 5,187 0 0 49,480 0 0 0
88880. . | Jacksonville. FL 09/01/2011.... ..5,747,997 0 (27,212) 0 0 .(27,212) 0 0 76,951 0 0 0
89245. .| Fort Lauderdale: . FL 11/12/2004.... ..6,003,047 0 1,897 0 0 1,897 0 0 0 0 0 0
89423 ENeNton......cooeeemeercecrieeieeieeieens FLurirrerires [ 09/01/2011.... 10,148,216 0 (93,134) 0 0 ..(93,134) 0 0 75,745 0 0 0
89520......eiriirirniins WeEStMINSLEN.......oovvveirrrireireiiniinnes [0 U D 08/17/2005.... ..2,402,691 0 0 0 0 0 0 0 12,589 0 0 0
89891 Northvale |\ I 09/01/2011.... ..5,823,618 0 (16,822) 0 0 ..(16,822) 0 0 24,102 0 0 0
0299999. Total - Mortgages With Partial Repayments 49,646,002 0 (321,267) 0 0 (321,267) 0 (O I 755,220 0 0 0
0599999. Total Mortgage: 49,646,002 0 (321,267) 0 0 (321,267) 0 (U [ 755,220 0 0 0
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
cusIp Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
000000 00 0 |Apollo Tax Credit Fund VIII LP Boston |MA ......... |Apo||o Housing Il LLC | |06/30/2000.... 0 |- 99,294 0 |-
3199999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 0 99,294 0 0
3999999. Subtotal - Unaffiliated. 0 99,294 0 0
4199999. Totals. 0 99,294 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B.J/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 0| BC Wilber School LLC Boston |MA... |Capital Distribution. ..o |12/01/2009 |06/11/2012 608 - 0 0 0 608 608 0 0 |-
3599999. Total - All Other Low Income Housing Tax Credit - Unaffiliated 608 0 0 0 0 0 0 608 608 0 0 0 0
3999999. Subtotal - Unaffiliated 608 0 0 0 0 0 0 608 608 0 0 0 0
4199999. Totals, 608 0 0 0 0 0 0 608 608 0 0 0 0
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 3

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

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

Bonds - U.S. Government

36176F Z2 7| GNMA REV MTG 765161 4.658% 09/01/B1..........crveeemrrreiiererreismessssssessssssesssssssesssssssessssssessssssnessssssnesssses | oesseses ...06/01/2012 | Interest Capitalization 35,289 35,289
36176F ZU 5| GNMA REV MTG 765155 4.660% 08/01/B1..........ovveuumrreremrereeisseeesissersesssesesssssesssssssessssssssssssssssssssssssssses | oseeeeees ....06/01/2012 | Interest Capitalization 205,869 205,869
36230R NF 9| GNMA REV MTG 756690 4.662% 10/01/87........corrveemmcrreimmerseiseesssssessssssesssssssessssssesssssssesssssssssssssneens | sesssneees ...04/01/2012 | Interest Capitalization 7,780 7,780
36230R NM 4 [GNMA REV MTG 756696 4.698% 12/01/81........cciiiiiiieriiissimiiississssssssssssessssssssssssssssssssssssssssssssssssssnens | cosssssees ...06/01/2012 | Interest Capitalization 17,967 17,967
0599999. Total - Bonds - U.S. Government. 266,905 266,905
Bonds - All Other Government
455780 BK 1 [REPUBLIC OF INDONESIA 1 3.750% 04/25/22 | | | ...04/19/2012 |J.P. MORGAN SECURITIES INC 767,250 775,000 0 | 2FE
1099999. Total - Bonds - All Other Government 767,250 775,000 (U] . XXX oo
Bonds - U.S. Special R and Special A it
3138AF 3C 2| FNMA AI2594 4.500% 05/01/41 | ........... | ...05/10/2012 | BARCLAYS 847,064 839,701 1,365 |1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 847,064 839,701 1,365 | .o XXX verereeerenenas
Bonds - Industrial and Miscell
001546 AM 2| AK STL CORP 8.375% 04/01/22........coccmmrvvvirreriirnserissnessissssssessssesssssssssssssssessssssesssssssesssssssssssssssesssssnes | sevvesssnns ....04/30/2012 | TLIC-LPGO-LIFE PROTECTION 4,342,500 4,500,000 39,781 | 4FE
00817Y AG 3 [AETNAINC 6.750% 12/15/37.....coovvrierrirrerriissessissssesssesessissss s ssesssss s sesssssssssssssessssssssssssssessesses | seeeessenne ...06/27/2012 | STERNE AGEE 10,171,578 7,725,000 24,623 | 1FE
026930 AA 5| AMERICAN HOME MTG ASSET 0.370% 03/25/47 ....05/29/2012 | BANK OF AMERICA 2,098,109 3,721,701 263 | 1FM
12668A HA 6| COUNTRYWIDE ALT LN 2005 0.555% 11/25/35. ...04/13/2012 | BANK OF AMERICA 1,149,618 1,904,129 671 [1FE
200339 AE 9| COMERICABK 8.375% 07/15/24 ....04/30/2012 | TLIC-LPGO-LIFE PROTECTION 2,209,720 2,000,000 48,854 | 1FE
25459H BF 1 [DIRECTV HOLDINGS 3.800% 03/15/22..........ccovveuerreiienreiiiensiiiissssiiissssssssssssssssssssssssssssssssssssssssssnns. | sosseeees ....05/09/2012 | Tax Free Exchange 3,998,183 4,000,000 0 | 2FE
293791 AR 0 |ENTERPRISE PRODS OPERL 5.000% 03/01/15.........covueuurreremmerreissmrressssessesssnssssssssessssssnsssssssesssssssesssses | seveessenne ....04/30/2012 | TLIC-LPGO-LIFE PROTECTION 5,494,148 5,000,000 40,972 | 2FE
319963 BB 9| FIRST DATA CORP EXCHGD 12.625% 01/15/21......coooumrrreimmrreinmesriisessssssesssssssssssssssssssssssssssssssssssssssnes | sesseessnne ...05/15/2012 | BANK OF AMERICA 972,500 1,000,000 43,135 | 5FE
32055R AR 8|FIRST INDUSTRIAL LP 5.950% 05/15/17 ....04/30/2012 | TLIC-LPGO-LIFE PROTECTION 2,500,900 2,500,000 68,177 | 3FE
34461A AA 6 |FONTAINEBLEAU MB TR 2.887% 05/01/27 ....04/05/2012 | UBS WARBURG SECURITIES 3,099,977 3,100,000 0 |1FE
34461A AC 2| FONTAINEBLEAU MB TR 3.875% 05/01/27......c.ocmierrviiierriincernisnsessesssssssssssessssssssssssssesssssessessssssesssssnse | seeeessenn ...04/05/2012 | UBS WARBURG SECURITIES 799,972 800,000 0 |1FE
345397 VX 8| FORD MOTOR CREDIT CO 4.250% 02/03/17........coocorvvrierneeiesseeseesssessesssssssessssssssssssssessssesssssssssessssenss. | eovvessanne ....05/30/2012 | MORGAN STANLEY & CO. INC 6,367,500 6,000,000 85,708 | 3FE
362334 BR 4| GSAA HOME EQUITY TRUST 0.435% 03/25/36.........cmerreeummereeemmerreismessssssesssssssessssssesssssssessssssesssssseess | sessessenne ...04/10/2012 | BARCLAYS 869,541 1,802,158 389 | 1FE
375558 AS 2| GILEAD SCIENCES INC 5.650% 12/01/41 ...06/28/2012 | BARCLAYS 698,890 590,000 2,963 |2FE
40431F AL 5|HOUSEHOLD HOME EQ LN TR 0.724% 03/20/36. ...06/13/2012 | ROYAL BANK OF SCOTLAND. 1,365,000 2,000,000 1,120 |1FM
41242 AP 7| HARDWOOD FUNDING LLC SE 3.980% 06/07/22 ...04/19/2012 | BANK OF AMERICA 2,000,000 2,000,000 0|2
46637T AA 8| JP MORGAN CHASE COMM 3.905% 05/01/30......0cccumrrrermmmrreesmmrrrissmssssssssesssssssssssssssssssssssssssssnsssssssssssssss | osesseens ...05/22/2012 | J.P. MORGAN SECURITIES INC 2,029,986 2,000,000 6,292 | 1FE
525221 HA 8| LEHMAN XS TR 2006-2N 1A 0.505% 02/25/46...........ooccerreeumrerreimesreesssessesssseessssssessssssssessssssesssssssesssssnns. | seveesssnns ....05/18/2012 | CREDIT SUISSE/FIRST BOSTON 6,452,595 11,678,905 4,530 | 1FM
59020U 5U 5[MERRILL LYNCH MG IN TR 2.875% 03/01/36........ccomrreermerecnsmnreisseseesssesssssssssssssssesssssssessssssssssssssssssssss | sesssneees ...04/27/2012 | BANK OF AMERICA 3,368,111 5,981,107 460 [1FM
86362X AA 6 |STRUCTURED ASSET MTGE | 0.405% 01/25/37 ....05/09/2012 | ROYAL BANK OF SCOTLAND 12,355,693 23,381,560 4,923 | 1FE
90269P AA 9| UBSBM_12-WRM A 144A 3.696% 06/01/30. ...06/22/2012 | UBS WARBURG SECURITIES 2,549,834 2,500,000 1,272 | 1FE
92936T AB 8|WF-RBS COMM MTGE TR 201 3.431% 06/01/45 ...06/07/2012 | ROYAL BANK OF SCOTLAND 1,529,877 1,500,000 3,860 |1FE
93934F MN 9| WASHINGTON MUTUAL PT 1.087% Q4/01/46...........covverivrineriisnieieisssssssssessisssssssssssessssssssssssssessesss. | oeeseeees ....05/18/2012 | Various 6,020,337 11,256,646 7514 [1FM
98412) BA 1| XEROX CORP MTN 7.200% 04/01/1B.........cvvuermurrvrermmennisssesisssesssssssssssssssssssssssssssesssssssssssssesssssnsssssssen. | oeeseees ...04/30/2012 | TLIC-LPGO-LIFE PROTECTION 4,109,072 3,593,000 20,839 | 2FE
10553Y AE 5|BRASKEM FINANCE LTD 144 5.375% 05/02/22 |-~ ....05/01/2012 | HSBC SECURITIES INC 200,300 200,000 60 | 2FE
40963L AE 4 [HANA BANK 144A 3.500% 10/25/17 ...04/19/2012 | CITIGROUP. 774,845 775,000 0 |1FE
44841C AB 0 |HUTCHISON WHAMPOA LIMIT 4.625% 01/13/22 ....05/02/2012 | Various 1,760,739 1,700,000 22,393 | 1FE
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 3

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

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

50066D AA 5| KOREA WESTERN POWER CO 3.125% 05/10/17 |- ....05/03/2012 | ROYAL BANK OF SCOTLAND 199,596 200,000 0 |1FE

69369E AC 3 |PERTAMINA (PERSERO) PT 4.875% 05/03/22 S~ ....05/02/2012 | BANK OF AMERICA 200,750 200,000 108 | 3FE

71645W AR 2 [PETROBRAS INTL FIN CO L 5.375% 01/27/21 |-~ ....04/20/2012 | J.P. MORGAN SECURITIES INC 760,704 700,000 9,197 |2FE

919117 AM 5| VALE OVERSEAS LTD 4.375% 01/11/22 | ....05/01/2012 | Various 1,273,532 1,250,000 15,963 | 2FE
3899999. Total - Bonds - Industrial & Miscellaneous 91,724,107 115,559,208 | ...ovvvvrnirieissiniininnienes 454,067 |....... LSS S
Bonds - Hybrid Securities

05530A AA 3| BB&T CAPITAL TRUST Il 6.750% 06/07/36 | ........... | ....04/30/2012 | TLIC-LPGO-LIFE PROTECTION 4,020,000 4,000,000 107,250 [3AM......covvvinnrriirs
4899999. Total - Bonds - Hybrid Securities 4,020,000 4,000,000 107,250 | .......... XXX
8399997. Total - Bonds - Part 3 97,625,326 121,440,812 | oo 562,682 |.......... YOS —
8399999. Total - Bonds. 97,625,326 121,440,812 | oo 562,682 |.......... YOS —
9999999. Total - Bonds, Preferred and Common Stocks. 97,625,326 XXX 562,682 |.......... ). 9 S
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 4

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

G030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIP g | Disposal Shares of Carrying Increase/  |(Amortization)| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJA.C.V. | Disposal Date | Disposal Disposal Disposal [During Year| Date (a)
Bonds - U.S. Government
36230R NF  9|GNMA REV MTG 756690 4.662% 10/01/61............. |..... 06/01/2012| Paydown..........cceveerererrrerereenns 12,301 12,301 13,301 13,218 0 (964) 0 (964) 0 12,301 0 0 0 | v 118 | 10/01/2061| 1...........
912828 NB 2 |US TREASURY NOTE 1.000% 04/30/12......cccoccesune | cenes 04/30/2012] MatUIitY......coovvvennrcrrnrisniinins | crrsnrisniissesennnes | e 5,000,000 | ......... 5,000,000 | ......... 5,020,720 5,003,451 0] (3451) [ oo [ (3,451) | o 0 | e 5,000,000 0 0 0 25,000 | 04/30/2012[1...........
0599999. Total - Bonds = U.S. GOVEINMENL..............coorveeiereireeerieriessesesesssesssesieseseseessssssssssessessssssesssesssesesssessessssssssssesssssensnnns | ervieees 5,012,301 | ......... 5,012,301 | ........ 5,034,021 5,016,669 [ (4,415) | oo [ (4,415) | oo, [ 5,012,301 0 0 0 ... 25118 |...... XXX... | . XXX....
Bonds - U.S. Special Revenue and Special A t
3138AE NN 9|FNMA Al1296 4.500% 06/01/41........oooovvernvrmnirrnirs [ s 05/10/2012| Various 847,107 830,744 847,107 0 847,107 0 (0) (O] — 4,513 06/01/2041|1...........
3138AE NN 9|FNMA Al1296 4.500% 06/01/41........cccovvernerenerrerns [ e 04/01/2012| Paydown..........cceveeerrerererereenns 59,167 59,167 59,686 0 59,167 0 0 (U I 222 |06/01/20411...........
3138AF  3C 2| FNMA AI2594 4.500% 05/01/41......ccoovvverrerinrvirnirs | veree 06/01/2012| Paydown..........ccvverevnrrneererrnninnes 1,259 1,259 1,270 0 ..1,259 0 0 0 5 [05/01/2041|1...........
3138AV D7 7|FNMA AJ3725 4.000% 10/01/41......oovvemirrrerirnceninns [ o 06/01/2012| Paydown..........cccevverrnerererereenns 26,226 26,226 26,104 0 26,226 0 0 0 | v 190 | 10/01/2041|1...........
31402R RN 1 |FNMA 735893 5.000% 10/01/35.. N 06/01/2012| PaYAOWN........courirrverrrireieierinnes | veveesseeersssisssnnis | crevineinns 131,155 | oo 131,155 W A32472 | 132412 | 0 (1L257) | 0 [ (1,257) | (0 [ I 131,155 0 0 (0 [ 2,745 |10/01/2035
31412T NX  7|FNMA 934306 5.500% 06/01/38.. .| 06/01/2012| Paydown. 97,959 97,959 104,755 97,959 0 0 0 2,207 |06/01/2038
31414X U8 3 |FNMA 979507 5.500% 04/01/38.. 06/01/2012| Paydown.... 19,440 19,440 20,789 0 19,440 0 0 (U I 444 |04/01/2038
31417TM NG 4 |FNMA AC3090 4.500% 09/01/39........cccmvvermremerrnnens | cenee 06/01/2012| Paydown..........c.ereerveerrerereenns 1,991 1,991 2,003 0 ..1,991 0 0 0 | v 43 |09/01/2039|1...........
31419A  GZ 4 |FNMA AE0215 4.000% 12/01/39.....ccveivvnirnnnrnnnns | cenes 05/01/2012] Paydown........oveueveirennmnnnienins | sorssrisnssseseninnes | cevennes 1,049,316 | ......... 1,049,316 | ......... 1,044,419 | i 5,264 | 0 | 4897 |0 ] 4,897 | [ I 1,049,316 0 0 0] e 5,198 [12/01/2039]1...........
3199999, Total - Bonds - U.S. Special Revenue & Assessment 2,233,620 2,226,257 2,238,605 265,000 0 2,233,620 0 0) 0)] ..o 15,567 |...... XXX... [.XXX.
Bonds - Industrial and Miscellaneous
000759 DE 7 |AMERICAN BUS FIN SERV 4.280% 08/01/33......... |..... 06/01/2012| Paydown..........c.ccverrvrrrrrererrenns 12,437 12,437 12,355 12,427 0 10 0 10 0 12,437 0 0 0 231 | 08/01/2033| 1FM.....
026930 AA  5|AMERICAN HOME MTG ASSET 0.370% 03/25/47.. | ..... 06/25/2012| Capital Distribution.... 14,088 0 14,088 0 0 0 0 0 0 14,088 0 0 0 0 |03/25/2047|1FM.....
026930 AA  5|AMERICAN HOME MTG ASSET 0.370% 03/25/47.. | ..... 06/01/2012| Redemption  56.3750, 18,205 32,294 18,205 0 0 0 0 0 0 18,205 0 0 0 0 | 03/25/2047| 1FM.....
03938L AU 8| ARCELORMITTAL SA 5.500% 03/01/21........cccucn. F...| 06/26/2012| BARCLAYS........ccosvivmmriimrimnrinns | ceverneeinneiserinenines | oneinnns 1,399,905 | ......... 1,500,000 | ......... 1,490,355 | ......... 1,490,817 0 379 0 379 (O 1,491,196 | oo 0. (91,291)] ..... (91,291 | ...... 68,292 |03/01/2021| 2FE......
05947U 4C  9|BANC OF A COMM MTGE 200 5.366% 09/01/47.... | ..... 06/01/2012| Paydown.... 47,047 47,047 47,209 47,048 0 (1) 0 (1) 0 47,047 0 0 0 1,029 | 09/01/2047| 1FM.....
05950E AD 0 |BANC OF A COMM MTGE 200 5.901% 05/01/45.... | ..... 06/01/2012| Paydown.... 9,218 9,218 9,020 | .ovovrrrin 9,110 0 108 0 108 0 ..9,218 0 0 0 223 |05/01/2045| 1FM.....
05950X AD 8 |BANC OF A COMM MTGE 200 5.379% 09/01/47.... | ..... 06/01/2012| PaydOWN..........cveuereerricrireriririens | ceviereneessninninens | onrerenens 151,464 | ........... 151,464 | ..ccoooee 152,227 | oo 151,522 0 (58) 0 .(58) (V1 I 151,464 0 0 0 3,397 |09/01/2047| 1FM......
07383F 7V 4|BEAR STEARNS COMM 2005- 4.581% 06/01/41.... |..... 06/01/2012| Paydown............ccvverveerereeeennnes 43,875 43,875 43,573 43,733 0 142 0 142 0 43,875 0 0 0 871 | 06/01/2041| 1FM.....
07387B EA 7 |BEAR STEARNS COMM 2005- 5.382% 12/01/40.... | ..... 06/01/2012| PaydOWN.......coucvemreerrierirenerneenns | cevirerereesssinernens | oeeerenens 106,647 | .ooovveveee 106,647 | ..oovvvvee 107,230 | cooverereee 106,675 0 (28) 0 .(28) (1 106,647 0 0 0 2,363 | 12/01/2040| 1FM.....
07387B FR 9 |BEAR STEARNS COMM 2006- 5.713% 04/01/38.... | ..... 06/01/2012| Paydown............ccvverrveerreienennes 13,668 13,668 13,666 13,666 0 1 0 1 0 13,668 0 0 0 319 [04/01/2038| 1FM.....
07388N AD  8|BEAR STEARNS COMM 5.533% 10/01/41..........c... | .... 06/01/2012| Paydown..........ccceveeveerererereenns 17,197 17,197 17,290 17,203 0 (6) 0 (6) 0 17,197 0 0 (U I 425 |10/01/2041| 1FM.....
1248MA  AC  1|CREDIT BASED SER&SEC 5.746% 12/01/37.......... | ..... 06/01/2012| Paydown..........c.ccverrvrrrrnnrereenns 333,461 333,461 332,106 332,169 (U I 1,292 [ v (1 I 1,292 0 333,461 0 0 0 e 9,882 | 12/01/2037| 1FM.....
12513X AD 4| CITIGROUP/DEUTSCHE 2006 5.512% 01/01/46..... | ..... 06/01/2012| PydOWN........ooverererenrenerienins | cerserierissenensinnes | oneeneeinns 52,200 52,200 52,459 | .covriren. 52,200 0 0 0 0 0 52,200 0 0 0 et 1,184 |01/01/2046| 1FM.....
126380 AA  2|CREDIT SUISSE MTGE CAP 5.000% 11/01/36....... | ..... 06/01/2012| Paydown.... . 30,923 30,923 29,328 29,639 0] e 1,283 | e (V1 I 1,283 0 0 0 0 644 | 11/01/2036| 3FM.....
126673 DP 4 |COUNTRYWIDE ABS CERTS 4.711% 12/01/34. .| 06/01/2012| Paydown. ..753,486 0 36 0 36 0 0 0 0 14,696 |12/01/2034| 1FM.....
126673 ZU 9| COUNTRYWIDE ABS CERTS 5.219% 08/01/35 06/01/2012| Paydown.... 66,359 66,359 66,356 66,356 0 3 0 3 0 66,359 0 0 0 e 1,436 |08/01/2035| 1FM.....
12668A HA  6|COUNTRYWIDE ALT LN 2005 0.555% 11/25/35..... | ..... 06/26/2012| Capital Distribution.... 17,815 0 17,815 0 0 0 0 0 0 17,815 0 0 0 0 |11/25/2035| 1FE......
12668A HA 6| COUNTRYWIDE ALT LN 2005 0.555% 11/25/35..... | ..... 06/01/2012| Redemption  60.0627 26,792 44,606 26,792 0 0 0 0 0 0 26,792 0 0 (o 20 |11/25/2035| 1FE......
12668W AC  1|COUNTRYWIDE ABS CERTS 5.714% 09/01/37...... | ..... 06/25/2012| Capital Distribution.... 14,285 0 14,285 14,285 0 0 0 0 0 14,285 0 0 0 0 |09/01/2037| 5FM.....
12670B AF 6| COUNTRYWIDE ABS CERTS 5.779% 05/01/37...... | ..... 06/01/2012| Paydown..........cceveervemerererereenns 25,051 25,051 25,050 25,050 0 2 0 2 0 25,051 0 0 0 604 |05/01/2037| 5FM.....
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CREDIT SUISSE/FIRST
156700 AN  6|CENTURYLINKINC 6.150% 09/15/19........cccmsvermune [ e 06/20/2012|BOSTON | | e 1,029,390 | ......... 1,000,000 | ......... 1,050,910 | .oooeovee 1,042,578 0 (2,190) (O I [P 110) ) [— (O E— 1,040,388 | ..ooooenn 0...(10,998) ..... (10,998) | ...... 47,833 [09/15/2019| 2FE......
CREDIT SUISSE/FIRST
156700 AS  5|CENTURYLINKINC 5.800% 03/15/22..........ccouveruuee [ o 06/06/2012| BOSTON | | e 1,556,544 | ........ 1,600,000 | ......... 1,597,472 0 0 (120) 0 (120) [ — 1,597,352 | oo 0| ...(40,808)] ... (40,808) | ... 22,942 |03/15/2022| 2FE......
161546 FW  1|CHASE FNDG MTGE LN ABS 4.429% 10/01/14...... | ..... 06/01/2012) PAYAOWN........ovvvvererrererreensnneens | eereeressnrsssnnsesnees | cvesnesenns 187,194 | oo 187,194 | oo 187,189 | v 187,189 0 5 0 (0 I 187,194 0 0 3,357 |10/01/2014| 1FM.....
172973  5J  4|CITICORP RES MTGE 2006- 5.000% 02/01/36....... |..... 06/01/2012| Paydown............ovvververnrrernnens 7,740 7,740 7,322 | v, 7,322 0 418 418 0 ..1,740 0 0 [ o 162 |02/01/2036| 2FM.....
22541S 2R 8|CSFB MTG SEC CORP 2004- 4.587% 11/01/37...... | ..... 06/01/2012| Paydown..........ccoreermreermereenenens 215,710 215,710 211,607 214,643 0| e 1,067 | oo (0 I 1,067 0 215,710 0 (I I 4,125 [11/01/2037| 1FM.....
22544Q AD 1|CREDIT SUISSE MTG 2007- 5.869% 06/01/39........ | ..... 06/01/2012| Paydown.... 20,607 20,607 20,618 20,593 0 13 0 13 0 20,607 0 0 595 | 06/01/2039| 1FM.....
225470 NJ 8| CSFB MTG SEC CORP 2005- 5.230% 12/01/40. .| 06/01/2012| Paydown. 31,793 31,793 31,733 31,733 0 61 0 61 0 31,793 0 0 12/01/2040| 1FM.....
22944B  CX 4 |CREDIT SUISSE MTG 2007- 7.000% 08/01/37........ | ..... 06/01/2012) PaYAOWN........cvvvrererrrerreeesnneees | eererrerenresennerinnes | cvvrennenns 109,387 | oo 109,387 | oo 112,327 | v 112,125 | oo 0| s (2,739) 0 (2,739 (I I 109,387 0 0 3,279 |08/01/2037| 3FM.....
24702R AM  3|DELL INC 5.400% 09/10/40..........coeovvmrrmerrmrirneirnns | cenee 06/06/2012| BANK OF AMERICA........ccccoveve | correrrerirneeneninnes | cevieens 1,587,075 | ......... 1,500,000 | ......... 1,365,405 | ......... 1,367,277 0 777 0 777 (O E— 1,368,054 | ..coovoreeenn 0 |...219,021 |..... 219,021 | ...... 60,975 [09/10/2040| 1FE......
25459H BD  6|DIRECTV HOLDINGS 3.800% 03/15/22........cccevvvrs | vevee 05/09/2012| Tax Free Exchange. 3,998,183 | ......... 4,000,000 | ......... 3,998,320 0 0 (137) 0 (137) (0 [ 3,998,183 0 0 | 03/15/2022| 2FE......
291701 CR 9 |EMPIRE FNDG 1998-2 M1 7.490% 06/01/24........... | ..... 06/01/2012| Paydown...........cvvveemrrerereoenens 31,419 31,419 31,409 31,409 0 10 0 10 0 31,419 0 0 978 | 06/01/2024| 1FM.....
293791 AR O |ENTERPRISE PRODS OPER L 5.000% 03/01/15.... | ..... 05/23/2012) MORGAN STANLEY & CO. INC. [ ...ovvermrrervrrerenns | o 5,470,100 | ......... 5,000,000 | ......... 5,494,148 0 0. (13,778) | woovverrrennnd (O I (13,778) | covvevrrennnd 0 e 5,480,371 | oo 0 [.(10271) | ... (10,271) | ...... 61,111 [03/01/2015| 2FE......
32055R AR 8|FIRST INDUSTRIAL LP 5.950% 05/15/17.....c.ccoccnes | cevne 05/11/2012| BROADPOINT SECURITIES...... | coeoveveireeineinnees | e 1,030,000 | ......... 1,000,000 | ......... 1,000,360 0 0 28 28 (O — 1,000,388 | ....ccconnd 0]...29612 | ...... 29,612 | ... 29,915 [05/15/2017| 3FE......
35729P PC  8|FREMONT HOME LN TR 2006 0.565% 04/25/36..... | ..... 06/25/2012| Capital Distribution...... 13,972 0 13,972 13,972 0 0 13,972 0 0 0 0 |04/25/2036( 1FM.....
36186C BT  9|ALLY FINANCIAL INC AKA 6.625% 05/15/12......... |..... 05/15/2012| Maturity 825,000 825,000 | ...ocovvees 780,416 817,081 (O I 7,919 | oo (1 I 7,919 0 825,000 0 0 0f... 27,328 |05/15/2012| 4FE......
36228C VR 1|GSMTG SEC CORP 112005 4.680% 07/01/39......... | ..... 06/01/2012| Paydown.... 13,633 13,633 13,738 13,676 0 (44) 0 .(44) 0 13,633 0 0 0 268 |07/01/2039| 1FM.....
36228C ZS 5|GSMTG SEC CORP 112007 1.103% 03/06/20... .1 05/07/2012| Paydown. 22,766 22,766 22,563 22,672 0 94 0 94 0 22,766 0 0 0 03/06/2020| 1FM.....
362334 BR 4 |GSAA HOME EQUITY TRUST 0.435% 03/25/36..... | ..... 06/26/2012| Capital Distribution. 20,958 0 20,958 0 0 0 0 0 20,958 0 0 0 0 |03/25/2036| 1FE......
362334 BR 4 |GSAA HOME EQUITY TRUST 0.435% 03/25/36..... | ..... 06/01/2012| Redemption ~ 47.8636 19,241 40,199 19,240 0 0 1 0 0 19,241 0 0 (O I 14 |03/25/2036| 1FE......
36828Q QD  1|GE CAPITAL COMM MTG 200 5.454% 11/01/45..... | ..... 06/01/2012) PAYAOWN........cvevrerernerenrreeseeens [ woneeeesseesnneeinnees | cersneeenns 132,112 | v 132,112 | v 132,772 | oo 132,155 0 (43) 0 .(43) (0 I 132,112 0 0 0. 3,060 |11/01/2045| 1FM.....
396789 BF 5|GREENWICH CAP COM FN 4.948% 01/01/35........ |..... 06/01/2012| Paydown..........ccevermrrermereennnens 2,916,581 2,916,581 2,961,583 2,916,581 0 0 0 0 2,916,581 0 0 0. 64,344 01/01/2035| 1FM.....
396789 JR 1 |GREENWICH CAP COMFN 4.305% 08/01/42........ |..... 06/01/2012| Paydown...........cvvveemreeeererenens 826,596 826,596 820,170 825,504 0| e 1,091 | oo (0 I 1,091 0 826,596 0 0 0 ... 17,725 | 08/01/2042[1...........
40430H FL  7|HSIASSET SEC CORP 0.425% 02/25/36................ | ceee. 06/25/2012| Paydown...........cevermreerrrreennnens 79,056 79,056 66,135 0 (I I 12,921 | oo 0| e 12,921 0 79,056 0 0 (O I 92 |02/25/2036| 1FM.....
46625Y XQ 1 |JPMORGAN CHASE COMM 5.352% 12/01/44........ |..... 06/01/2012| Paydown...........coovveereeerreeenens 51,747 51,747 52,003 51,747 0 0 0 0 51,747 0 0 (O I 1,137 [12/01/2044| 1FM.....
525221 HA 8 |LEHMAN XS TR 2006-2N 1A 0.505% 02/25/46........ | ..... 06/26/2012| Capital DIStrbUtON............vvevevee | corerererreerienirernens | s 131,193 | s (I I 131,193 0 0 0 0 0| e 131,193 0 0 0 0 |02/25/2046( 1FM.....
525221 HA 8 |LEHMAN XS TR 2006-2N 1A 0.505% 02/25/46........ | ..... 06/01/2012| Redemption ~ 54.9690..........cc. | coverereeeevneirneianns | v 160,146 | ............ 291,339 | oo 160,146 0 0 0 0 (O I 160,146 0 0 (O I 66 |02/25/2046| 1FM.....
52522Q AM 4 |LEHMAN MTGE TR 2007-10 6.000% 12/01/37.. .| 06/25/2012| Capital Distribution...... 27,779 0 27,779 27,779 0 0 0 0 27,779 0 0 0 0 [12/01/2037|1FM.....
52522Q AM 4 |LEHMAN MTGE TR 2007-10 6.000% 12/01/37....... | ..... 06/01/2012| Redemption ~ 62.8328 15,954 25,391 15,954 15,954 0 0 0 0 15,954 0 0 0 0 |12/01/2037| 1FM.....
57164R  AS  1|MARRIOTT VAC CLUB TR 20 4.506% 04/01/27...... | ..... 06/01/2012| Paydown...........covveemreerererenens 224,612 224,612 224,611 224,611 0 1 0 0 224,612 0 0 (O 4,285 |04/01/2027| 1FE......
59020U 5U 5|MERRILLLYNCH MG IN TR 2.875% 03/01/36........ | ..... 06/26/2012| Capital Distribution...... 7,554 0 .7,554 0 0 0 0 0 ...1,554 0 0 0 0 |03/01/2036| 1FM.....
590200 5U  5|MERRILLLYNCH MG IN TR 2.875% 03/01/36........ |..... 06/01/2012| Redemption  30.8674 9,739 31,551 9,739 0 0 0 0 0 ..9,739 0 0 0 0 [03/01/2036| 1FM.....
59022H LF  7|MERRILLLYNCH MTG TR 5.390% 11/01/37....ccccco. | vovee 06/01/2012) PAYAOWN.......ocvvvrererrrrermeeesnneens | eereererserernennennnes | cveseneenns 113,801 | oo 113,801 | oo 114,074 | oo 113,801 0 0 0 (0 I 113,801 0 0 0 . 2,508 |11/01/2037| 1FM.....
59022H NB 4 |MERRILLLYNCH MTG TR 5.282% 01/01/44........... | ..... 06/01/2012| Paydown...........covveenreerreeonenens 29,209 29,209 29,368 29,209 0 0 0 29,209 0 0 (O I 647 |01/01/2044| 1FM.....
617451 BP 3 |MORGAN STNLY CAP | 2005 5.346% 11/01/42...... |..... 06/01/2012| Paydown...........cveeemreermrreennnens 219,673 219,673 220,872 219,673 0 0 0 0 219,673 0 0 0 e 4,819 [11/01/2042| 1FM.....
6175IN  AE 2| MORGAN STNLY CAP | 5.444% 02/01/44............... | oo 06/01/2012] Paydown...........coovveereeorrenenens 50,577 50,577 50,854 50,623 0 (46) 0 .(46) 0 50,577 0 0 0 . 1,150 |02/01/2044|1FM.....
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61754J AE  8|MORGAN STNLY CAP 12007 5.823% 06/01/42...... |..... 06/01/2012| Paydown.... 13 13 13 13 0 0 0 0 0 13 0 0 0 0 |06/01/2042( 1FM.....
65536P AA 8 |NOMURA ASSET ACC CORP 0.345% 05/25/36...... | ..... 06/25/2012| Capital Distribution.... 292 0 292 292 0 0 0 0 0 292 0 0 0 0 |05/25/2036| 1FM.....
65536P AA 8 |NOMURA ASSET ACC CORP 0.345% 05/25/36...... | ..... 06/01/2012| Redemption  28.6320 101 354 102 102 0 0 0 0 102 0 0 0 |05/25/2036| 1FM.....
67090F AD  8|NUVEEN INVESTMENTS INC 10.500% 11/15/15..... | ..... 06/25/2012| BARCLAYS.......ooooirireinernnriinns | cerierineernssinneinens | vevereeeens 761,250 | ............ 750,000 | ..ooevnec 664,741 687,158 0 6,337 (O I 6,337 | cooverinnd 0 | e 693,495 | ..coovvrerncs 0 ... 67,755 | ...... 67,755 | ...... 48,781 [11/15/2015| 5FE......
685049 AA  6|ORANGE LAKE TMSHARE TR 3.450% 03/10/27..... | ... 06/10/2012) PAYAOWN.........vvvveverrrrerreensneeens | eoreeessneessnnnessnnees | cerseeeenns 145,187 | oo 145,187 | ccvovevenn. 145,179 0 0 8 0 8 (0 I 145,187 0 0 0 871 |03/10/2027
73316P CF  5|POPULAR ABS MTGE PT TR 5.000% 04/01/35...... | ..... 06/01/2012| Paydown............ccverrvrrirnerereenns 312,984 312,984 312,984 312,984 0 0 0 0 0 312,984 0 0 0 .. 6,232 | 04/01/2035
74925F AA  1|RESIDENTIAL AC LN INC 1.645% 08/25/36............ | ..... 06/25/2012| Capital Distribution.... 2,360 0 2,360 | .o 2,360 0 0 0 0 0 ...2,360 0 0 0 0 |08/25/2036,
74925F AA  1|RESIDENTIAL AC LN INC 1.645% 08/25/36............ | ..... 06/01/2012| Redemption ~ 81.9488 .6,303 7,691 6,303 | .o 6,303 0 0 0 0 0 ...6,303 0 0 0 0 | 08/25/2036
75970Q AH 3 |RENAISSANCE HELT 2007-2 6.203% 06/01/37....... | ..... 06/25/2012| Capital Distribution.... 28,722 0 28,722 28,722 0 0 0 0 0 28,722 0 0 0 0 |06/01/2037,
759950 FG 8 |RENAISSANCE HELT 2005-1 4.970% 05/01/35....... | ..... 06/01/2012| Paydown.... ...147,821 .147,821 ....147,820 ..146,693 .0 .0 ... 147,821 0 0 0 3,943 |05/01/2035
826501 AA 6 |SIERRA REC FNDG 2006-1A 5.840% 05/20/18.. .| 05/20/2012| Paydown. 1,715,638 ,715,638 1,758,155 ,754,756 0 0 1,715,638 0 0 0 ... 41,266 |05/20/2018
82650W AB 6 |SIERRA REC FNDG 2008-1 4.244% 02/20/20........ | ..... 06/20/2012| Paydown.... ....149,545 ..149,545 ....152,583 .152,295 RO (2,750) 0 (2,750) 0 ....149,545 0 0 0 e 2,695 |02/20/2020
86362X AA 6 |STRUCTURED ASSET MTGE | 0.405% 01/25/37.... ] ..... 06/26/2012| Capital Distribution.... 224,644 0 224,644 0 0 0 0 0 0 224,644 0 0 0 0 |01/25/2037
86362X AA 6 |STRUCTURED ASSET MTGE | 0.405% 01/25/37.... | ..... 06/01/2012| Redemption ~ 52.6597 249,886 | ............ 474,530 249,886 0 0 0 0 0 0 249,886 0 0 (o 41 |01/25/2037
86960B AB 8 |SVENSKA HANDELSBANKEN A 2.875% 04/04/17.. | F...| 06/27/2012| BANK OF AMERICA.........ccocovews | cevermmrimeinerirerirnes | ovein 3,047,790 | ......... 3,000,000 | ......... 3,005,130 0 0 (310) 0 (310) (O E— 3,004,820 | oo 0 ... 42,970 | ...... 42,970 | ...... 21,083 |04/04/2017
92977Q AC  2|WACHOVIA BANK COM MTG 5.727% 07/01/45...... | ..... 06/01/2012) PAYAOWN........ovvvreerreermeeesnneees | eereeeesnnesnnnesnnnes | cerseneenns 153,653 | vvvvreeens 153,653 | .voooveeennn 154,419 | oo 153,653 0 0 0 0 (0 I 153,653 0 0 0 3,956 |07/01/2045
933632 AB 7 |WASHINGTON MUTUAL 2007- 5.417% 12/01/49.... | ..... 06/01/2012| Paydown............ovveervernrrirnnens 41,075 41,075 41,075 41,075 0 0 0 0 0 41,075 0 0 0 917 |12/01/2049
93934F MN 9| WASHINGTON MUTUAL PT 1.087% 04/01/46........ |..... 06/27/2012| Capital Distribution.... 49,571 0 49,571 0 0 0 0 0 0 49,571 0 0 0 0 |04/01/2046,
93934F MN 9| WASHINGTON MUTUAL PT 1.087% 04/01/46........ | ..... 06/01/2012| Redemption ~ 53.4825 56,993 | oo 106,564 56,993 0 0 0 0 0 0 56,993 0 0 0 0 | 04/01/2046
949746 FJ  5|WELLS FARGO & CO 4.950% 10/16/13........cocvveree | vever 06/28/2012| TENDER OFFER.........cocomerirerins | correrieriieeenceinnes | cevieens 5,248,400 | ......... 5,000,000 | ......... 5,263,020 0 0. (71,309) | -ooovvernrennnd (O I (71,309) | covvvveeennnd (O 5,191,711 | o 0 ... 56,689 | ...... 56,689 |..... 173,250 |10/16/2013
G4302*  AA 8 |HARBOUR/MAINSAIL 0.250% 10/01/50.......cccccruinne | eree 06/05/2012| Paydown.... 11,530 11,530 2,306 .1,834 726 8,969 0 9,695 0 11,530 0 0 0 .13 [10/01/2050
3899999. Total - Bonds - Industrial & MISCEIANEOUS. ... ... rvruiieeiairisieseisasses ettt ettt | e 36,694,922 | ....... 35,854,211 | ....... 36,513,671 | ......14,943,497 | ..ol 726 | ... [CHIYE)) 0 [ s (LA 0] — 0. 36,432,244 | ..ccoooennnn 0 [.... 262,679 |..... 262,679 |..... 772,249 |...... XXX... |.XXX....
8399997. TOtA] = BONAS = P 4.t | creread 43,940,843 | ....... 43,092,769 | ...... 43,786,297 | ....... 20,225,166 | ...coovvereee 726 | ... LA I 0 [ s (96,964) | .ooooovvrernnd 0| . 43,678,165 | ...ccoovennn 0 .. 262,679 |..... 262,679 |..... 812,934 |...... XXX... | XXX....
8399999. TOHAL = BOMAS. ..ttt | e 43,940,843 | ....... 43,092,769 | ....... 43,786,297 | ....... 20,225,166 | ...cocveeees 726 | ....... (97,690 [ ..vvvrrenad [ (96,964) | ...oovvvnad 0| . 43,678,165 | ..cocoovent 0 ... 262,679 |..... 262,679 |..... 812,934 |...... XXX... | .XXX....
9999999. Total - Bonds, Preferred and COMMON SHOCKS. ...........uurvermrrermrresmeeesmnesssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | aveeens 43,940,843 |........... ). 9.0, SR I 43,786,297 | ...... 20,225,166 | ...oocverne. 726 | ....... (97,690) | ..ovvvrrrernnd 0 [ s (96,964) | ....oovrvennnd 0| . 43,678,165 | ....ccccovneet 0 ... 262,679 |..... 262,679 |..... 812,934 | ...... XXX... |.XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of June 30, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE DB - PART A - SECTION 1

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

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

Swaps - Hedging Other - Total Return

EQUITY/IN
4555, SWAP USDO/USDO.............. VA= SP 500. ... Exhibit 5. DSX SOCGEN.......cccoo.ue .03/16/2012[.09/25/2012] ......occonnves (I 5,297 [0.00/0.00...... LT SRR [ PRTRRN IR (1,364,593) | ....... ...(1,364,593) | ....(1,364,593) - 0 13 105 s
0949999. Total-Swaps-Hedging Other-Total Return.............. 0 0 1, ) [ XXX ....(1,364,593) | ....(1,364,593) 0 0 0 13 [ XXX eowoee [ s XXX.oioene
0969999. Total-Swaps-Hedging Other...........ooiiiiiiiiiiii s s 0 0 (1, ) [ XXX ....(1,364,593) | ....(1,364,593) 0 0 0 13 | XXXevooe [ XXX
1189999. Total-Swaps-Total Return 0 0 1, ) [ XXX ....(1,364,593) | ....(1,364,593) 0 0 0 13 [ XXXeooiee [ s XXX
1209999. Total-Swaps 0 0 (1, ) [ XXX ....(1,364,593) | ....(1,364,593) 0 0 0 13 [ XXX [ s XXX
1409999, TOHAI-HEAGING OfNET. ...ttt tersers et stttk 888888808810 E £ €488 4L E L8 E LR bt 0 0 [ (1, 364 ,593) [ XXX | ....(1,364,593) | ....(1,364,593) 0 0 0 13 [ XXX eooiee [ s XXX
1449999, TOTAL ...ttt b et s b ee s st bt s ettt b et s b s e st e e s s et et b st ee e bseeh s eesee b et ees e b sesseess | f4ebtiebaessoes e b eee s e s e b s e L et et b e e A oAb A A e b At b bt s bttt 0 0 0] s (1,364,593) | XXX | ....(1,364,593) | ....(1,364,593) 0 0 0 13 | 0., S XXX.......
(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
105 105: Hedges Interest Rate Risk on Minimum Rate Guarantee Liabilities




030

Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker | 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
HIN2..ooooo [ s 27 | e 1,350 | HSIHFEQ712, FURUTE.......vvvvvuerrerrcieieriiies Equity Index Hedge Exhibit 5........ Equity/Index.. | .07/30/2012... | HKG.............. .06/26/2012... | ...... 2,430.7486 | ....... 2,449.1820 | ......cconee 24,885 24,885 24,953 | - - 202,212 | 100
VGU2...ooo. [ 215 | ..o 2,150 | SXSEDTB0912, FUIUIE.....coorviveerriissesneiniesnenes Equity Index Hedge Exhibit 5........ Equity/Index.. | .09/21/2012... | EUX....coooennes .06/29/2012... | ....... 2,690.4730 | ....... 2,852.8000 | ....ccooerns 349,003 349,003 451,152 | - - 460,218 | 100
12829999. Total-Long Futures-Hedging Other 373,888 373,888 476,105 0 0 662,430
1329999. Total-Long Futures 373,888 373,888 476,105 0 0 662,430
Short Futures
Hedging Other
SPU2....... I ............. (32) | ...... (8,000) | SPXCMEQ912, FUUE. ...covvvvrrvvesserrerssssriesennes VAGLB Hedge Exhibit 5........ Equity/Index.. | .09/20/2012... | CME............. .06/29/2012... | ....... 1,130.6875 | ....... 1,356.4000 |.........(1,805,700) | - .ooccrvvvrriisnens | weeerene(1,805,700) | .oovvns (1,805,700 | - - 560,000
13429999, TOtal-ShOrt FURUIES-HEAGING Ofher.....vovuuuusuiiiiiireessssssiiesssseessssssse s ssssssssss st bbbttt rsnss it tbissssssssnsnsssesssssnssnnssssssssnnssnnnnsnsnssssssssssneennnsssssssssnnsnsnssssssssssnesssssssssssssessssssssssssnenssssees | consenees( 1,808,700) | vvvvnssssssesrrnncn0 | oviiesns(1,805,700) [ covvvenns (1,805,700) 0 0 560,000
1389999, TOMAI-SHOM FUILIES. ... cssseseeeeeeessssess e eeeessss et s ssssi s nssssssssssss s sssssssssssssssssnnns | snssssssssssssssssssssssssssssssnsnssssssssssssnnsnsssssssssssnsssssssssssssssssnsssssssses | ovnensee( 1,808,700) [ovssssnnnsrvieiiinnsn | errinnnnn(1,805,700) | covssens (1,805,700) 0 0 560,000
1409999, TOtAIFHEAGING OET........oooiieiiiiiiiiisi iR ehbi bbb nesbss s st ssnsstnssnnssssssnssssssnsssssssnssssssnnsssssnnsssssnssssssnsssssnnssssnnsssssnsssssssssnns | e 48 1,812) | w0 [ riinend(1,431,812) | vovvinnns (1,329,595) 0 0
1449900, T O T AL ...t LEid e s ennesisnesesnnennenneesnnssnsensesssssssssesees | e LA81,812) |0 nnnn(1,431,812) | (1,329,595) 0 0
(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
100 100: Hedges Equity Risk in UL or VA Liabilities with Futures

Broker Name

Net Cash Deposits

NONE



Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

8030

1 2 3 4 Book Adjusted Carrying Value Fair Value 1" 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Traded (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

Exchange Traded Derivatives

0199999. EXchange Traded...........coc.orverereireeiriesiresrsesiesseseesssessssseseniaens | cvoa XXX l ..... XXXeoreonee XXX 0 | 0 | 1,222,430 | ..o 1,222,430
NAIC 1 Designation

SOCGEN. ...ttt | ..... \ R | ..... \ T 0 | o0 | s (1,364,593) [ ..vveverinnneienrinninsrnsnnnene0 | a0 | o, (1,364,593) 13 0
0299999. Total NAIC 1 Designation 0 ..(1,364,593) ...(1,364,593) 13 0
0899999. Totals. 0 ...(1,364,593) ...(1,364,593) 1,222,443 | .o, 1,222,430




Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation,
CUsIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
46625H GT 1 |JPMORGAN CHASE & CO ittt | PR IR 2,023,600 | .oiveicrienieirnens 2,023,994 | 10/01/2012....
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGALIONS. .........vveriuiiiiriiiierissiieeierissi e sss s sss e nsssinntensns | fonssessssesessessnssanean 2,023,600 | ..oooviriiriniiinns 2,023,9% |..... XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
83613G AA 7 | SOUNDVIEW HM EQ LN 2008-1 ..o |4 814,178 930,923 | 02/25/2038
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 814,178 930,923 |..... XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
06424H BN 6|BANC OF A LARGE LN 2005-MIB1 1 378,741 380,415 |03/15/2022....
46629R AB 0 [JPMORGAN CHASE COMM 2006-FL2A ... 1 779,891 797,472 | 11/15/2018....
03064U AA 8| AMERICREDIT AUTO REC TR 2012-T.....ouiuuuirmrireieeienssesise st ssssnsens 1 598,110 597,922 |02/08/2013....
05377R  AB 0| AESOP FUNDING Il LLC 2009-1A ......cooviviriiriircicrieriene 1 507,405 507,558 |10/20/2013....
06052G AC 2 |BANK OF AMERICA AUT TR 2009-3A 1 178,329 178,318 | 12/15/2013....
161571 CH 5|CHASEISSUANCE TR e nies 1 278,856 278,671 [ 10/15/2014....
34528Q AH 7 |FORD CREDIT FLOORPLAN MSTR TR ... 1 ...5,016,150 5,015,849 | 09/15/2014....
36159 BM 2| GE CAP CC MASTER NOTE 2009-2 1 . .2,277,886 | 07/15/2015....
74112V AA 9|PRESTIGE AUTO REC TR 2012-TA ..ooviiiieierierieeiseesssssssse st essesesessssias TR DR 1,243,355 | .oooveierieris 1,239,043 |04/15/2013....
80282V AA  0|SANTANDER DR AUTO REC 20122 .....cccovvrvrrinrirnrrins 1 741,683 741,417 |03/15/2013....
80282W AA 8| SANTANDER DR AUTO REC 2012-3 .....ovovveirinirininienes PR I 1,246,346 | .o, 1,245,657 |05/15/2013....
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. .13,243,865 ....13,260,209
3899999. Total - Industrial & Miscellaneous (Unaffiliated) . . . ....16,215,126
6199999, TOtal = ISSUET OBIIGAHONS. .. ..tttk ettt | berennssssens st seesnnean 2,023,600 |...cooovrererriiinne 2,023,994
6299999. Total - Residential Mortgage-BaCked SEOUMIES. .. ... .o rrrrer ittt sttt sttt sttt sttt en et nienee 814,178 930,923
6399999. Total - Commercial Mortgage-BaCKed SBOUMIES. ... .. ivuiiuuiireiiieiiieeisiees s eess s ts sttt etttk bbbttt 13,243,865 ....13,260,209
6599999. Subtotal - Bonds.... .16,081,643 ....16,215,126
Short-Term Invested Assets (Schedule DA Type)
000000 00 0|JPMORGAN PRIME MONEY MRKT FUND......c..cocuuirmmririerinimerieissessesssesessesssssessessssessssssssssssssesssessssssssssnns | snesssssnenes | svsessnessnenes 1,772,446 | 07/01/2012....
000000 00 O|MORGAN STANLEY PRIME MONEY MAR .2,306,693 | 07/01/2012....
000000 00 O|WELLS FARGO ADV HER MMKT  ...ooiiiiiiiieieeiseisseessisesss sttt 778,809 |07/01/2012....
065388 GD 9| MITSUBISHI UFJ FINANCIAL GROUP. 2,999,650 |07/13/2012....
6117P4 G5 3|MONT BLANC CAPITAL CORP .1,999,900 | 07/05/2012....
7588R0 GL 5|REGENCY MARKETS NO 1 LLC .2,999,445 | 07/20/2012....
8342E2 GA 0|SOLITAIRE FUNDING LLC .3,999,630 | 07/10/2012....
853247 JE 7 |STANDARD CHARTERED PLC 999,145 | 09/14/2012....
85324T JJ 6[STANDARD CHARTERED PLC 09/18/2012....
85324T LM 6 |STANDARD CHARTERED PLC 11/21/2012....
96122G K1 2| WESTPAC BANKING CORP 10/01/2012....
8999999 Total - Short-Term Invested Assets (SChedule DA TYPE). ... iuiurirririrrireierisessesssssrsssssserssssssenssssses st sensssssssenssssssssessssnssnsssssssssnsnssnsns | nenvensssssnssnssensenss 2,048,209 [ rvrrarrrersnnssrerersnnn 23,848,259 [ Lonn. XXX.........
Cash Equivalents (Schedle E Part 2 Type)
000000 00 0|BANK OF NOVA SCOTIA .1,000,000 | 11/13/2012....
000000 00 O|CANCARA ASSET SECUR LLC .2,999,562 | 07/16/2012....
000000 00 0|CONCORD MINUTEMEN CAPITAL CO L............. 07/05/2012....
000000 00 O|DEUTSCHEBKAG sttt 07/31/2012....
000000 00 O|GEMINI SECURITIZATION CORP 07/02/2012....
000000 00 0O|JPMORGAN CHASE & CO 09/12/2012....
000000 00 O|KELLSFUNDING s 09/04/2012....
000000 00 O|MIZUHO FINANCIAL GROUP INC ...t sssesss st 07/24/2012....
000000 00 O|NIEUWAMSTERDAM REC oot 07/03/2012....
000000 00 O|SALISBURY REC COLLC oottt ssssnssssntnns. | snnessnsssnenes | svssssessnenes 07/10/2012....
000000 00 0O|SKANDINAVISKA ENSKILDA BANKEN . . 07/16/2012....
000000 00 O|STRAIGHT AFUNDINGLLC  ooicrireieetcenenissisesienisessssessssssssnssessessssssssnsssssssssenssesssssssssssessnes | svnnsnnnsnnenes | evnennennnees | eonenenseesensnesnensns 3,999,480 [ wovivivierierincerennns 3,999,480 |07/27/2012....
000000 00 O|SURREY FUNDING CORP oo .3,998,805 | 08/13/2012....
000000 00 O|SWEDBANK et .2,999,251 | 08/01/2012....
000000 00 OTRIPARTY REPO GOLDMAN SACHS .3,000,000 | 07/26/2012....
000000 00 O|BANKOF AMERICA CORP ..ottt .2,000,000 | 07/30/2012....
000000 00 O|MORGAN STANLEY sttt nninns | cnsennsiensienes | cviienssnnnsonns | arsssnisnnsssssssensenees 4,000,000 08/27/2012....
9199999. 46,993,146 | ....ccooiierenn...46,993,146 | ... XXX
9999999. 86,923,048 | .........................87,056,530 |..... XXX.........
General Interrogatories:
1. The activity for the year to date:  Fair Value $.....(2,499,639)  Book/Adjusted Carrying Value $.....(2,567,958)
2. Average balance for the year to date:  Fair Value $.....99,195,213  Book/Adjusted Carrying Value $.....99,346,231
3 Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 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 $.....86,923,048  Book/Adjusted Carrying Value $.....87,056,530
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Statement as of June 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OH'O
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories

Alffirst Baltimore, Maryland 0 0 (13,173) (9,459) (46,244) | XXX..
Bank of America Clearwater, Florida 0 0 37,056 25,963 25,000 | XXX..
Bank of America Dallas, Texas 0 0 0 8) 7,925 | XXX..
Bank of America Little Rock, Arkansas. 0 0 29,446 102,918 25,026 | XXX..
Bank of New York New York, New York 0 0 (2,828,805) (2,598,405) | ........... (3,813,644) | XXX..
Bank One. Chicago, lllinois 0 0 615 0 0 [XXX..
Bank One. Phoenix, Arizona 0 0 995 2,378 569 | XXX..
Chase Manhatten Bank New York, New York 0 0 2,626,564 2,116,218 2,283,980 | XXX..
Citibank New York, New York 0 0 0 0 (103) [ XXX..
First Union National Bank of Florida.............ccc.ccocvuenuueene Jacksonville, Florida 0 0 876,875 747,744 563,438 | XXX..
HSBC Bank USA New York, New York 0 0 157,063 815,396 327,307 | XXX..
Investors Bank & Trust Co. Boston, Massachusetts 0 0 170,616 126,030 128,386 | XXX..
M&T Bank Baltimore, Maryland 0 0 2,276,420 (79,823) 443425 | XXX..
U.S. Bank Cedar Rapids, lowa 0 0 20,000 20,000 20,000 | XXX..
U.S. Bank St. Paul, Minnesota 0 (V1 1,076,422 | ... 1,473,855 | covovvvrrienns 496,066 | XXX..
Wachovia Bank Charlotte, North Carolina...........ccccoecueens | o 0 0 257,190 63,014 16,628 | XXX..
Wells Fargo Bank San Fransico, California, 0 0 0 0 607 | XXX..
Wells Fargo Bank. Minneapolis, Minnesota 0 0 1,103 XXX..
0199999. Total Open Depositorie XXX 0 0 2,806,924 XXX..
0399999. Total Cash on Deposit XXX 0 0 2,806,924 XXX..
0499999. Cash in Company's Office. IS0 S .0 S S0 S P XXX 2,350 XXX..
0599999. Total Cash, XXX 0 0. 4,691,004 | ............. 2,809,274 XXX..
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Statement as of June 30, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
CHARIOT FUNDING CP 144A.........oiitutiiuiiieiiseeeseesseiase s es a1 8488846888888 8 R ££ k8 ebsebeebenbenbseseninnns | anbeenias 05/29/2012 07/25/2012 24,997,000 0 4,125
GOTHAM FUNDING CORP CP T44A........ciuuiiiriiiiiitiisiiie ittt ... | 06/22/2012 07/23/2012 9,998,655 0 2,444
SALISBURY REC CO LLC CP T44A. ...tttk . | 06/13/2012 07/23/2012 24,996,333 0 .3,000
STRAIGHT A FUNDING LLC CP 44A. ...ttt £ E ettt | rerenies 04/13/2012 07/10/2012 24,998,875 0 .9,875
3299999. Industrial and Miscellaneous (Unaffiliated) = ISSUET OBGALIONS..............v.eiueieieiieieie ettt sttt ettt st seessess e et sssessessessssesses et asseesessessessesensetassessessessessnsessessns | ebstssssessessessssossessessesessassesssssesessessessesentessesansessessesnsnes 84,990,863 0 | o 19,444
3899999. Total - Industrial and MiSCEIANEOUS (UNGFIIAEEA). ... ... vivrrerisireieieieesiiessessssesssssssessssssssessssesesssssessassessess s st et ees b ee s e s s ee 8 e ee et s et es s enteesessans | e4tsebseesaesesseesaesees e s et eeE b s et s st es st an et en s 84,990,863 0 | s 19,444
Total Bonds
7799999, SUDLOAIS = ISSUBT OBIIGAHONS. ...t eeeeieteteeeeeis ettt et ses st sesee et eesesee et seseeseeseeeemeeseeseeseseeseeseEeeEee8 e e eEseE 428 oE e e 4EEHe8eE8 421 £E e e 408 S 08 £E e e eeA4E1eE 1o E4E 0o EAeE e e e eseeeeseEaeteesnese | feE1eEeteeseeseeseteeseeseeaeEaeEeesee et eeseetee et eetensee et sesantenseenres 84,990,863 0 | s 19,444
8399999, SUDEOLAIS = BOMAS.......uveoieiiesistiieiie itttk E £ 0L E L0 eEEE 0k 00L& ehE e E L s 84,990,863 0 [ o 19,444
Sweep Accounts
CITIBANK MONEY MARKET AMARILLO......ccovuuttuteriiueiasissiessessssesesssssesesss s esss bbb s8££ bbbt ente | enbsenses 06/28/2012 0.041 88,630 3 0
CITIBANK MONEY IMARKET ...t ettttet et tes ettt 01 1018088188888 188888488848 E 88ttt | anbsnnsan 06/04/2012 0.041 20,627 0 2
8499999, TOAI = SWEED ACCOUNES. ..o tveesrssetsrsatesessesessesessessssssasesessessseesessseeeeseessesseessee e 8 eeE e o0 8888880840881 e0 801408080840 E 81084008080 E 1081 E e840 E o0t eeE e e a0 8 b et e et st s es | 41eEeeseetoeEeetee b eeE e b eeE bbbttt s .109,257 3 2
8699999, TOAl - CASN EQUIVAIBNES. .......o.vveeieeieeiiaeieie it etsse st bbb 88448148 E 81844 E SR8 R b e bR R R b eebiee 4088 aeE R R e R R LR E bR bbb bbb bbb 85,100,120 B | e 19,446
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