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Statement as of September 30, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ot | eereenens 1,117,536,398 | ..ocvevcvcncrrneenn0 | s 1,117,536,398 | ............. 888,551,379
2. Stocks:
2.1 Preferred SIOCKS.........ciiiiririi et | et 0 | e (O N (0 RN 0
2.2 COMMON SOCKS.......cveuerircrirneireeiseriseesiesss sttt essssssssenns | eesssssssns 39,481,502 | oo (U I 39,481,502 | ...oovevernee 30,478,959
3. Mortgage loans on real estate:
31 FIISEIENS . coeeveceieee st | st 40,909,969 | ..o (U I 40,909,969 | .....cc..ou..s 49,646,002
3.2 Other than firSt IENS........cvuurieriieiieiiieieieei ettt sestnns | eesnessness s nessnessensend (01 OO (01 RN (01 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)......oocvuivieeiiteeetetese sttt st sestenssnes | eresssssesaesas 35,356,926 | ...ooevereieeae [0 A 35,356,926 | ............... 36,015,472
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cocvuiveieictii ettt st st b s s ssentens | onsssssssssssessssessessesanes (0 U 0 | e (0 U 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvvvieiceireierseieie st ieisssenes | sevtesessssessesssessensesad (0 U 0 | e (0 U 0
5. Cash ($.....2,548,995), cash equivalents ($.....75,839,117)
and short-term investments ($.....96,329,809).........c.ccuuurreemerimeeeinerisessseesss st | sereseseenes 174,717,922 | oo (U I 174,717,922 | ... 170,353,786
6. Contract loans (including §.......... 0 PreMIUM NOLES)......ueviverreiriierieieieissseeissseseesstessesessssensenss | seesessessees 411,718,126 | oo (01 I 411,718,126 | ............. 406,036,886
T DEIVALVES.......ooiiiiiiii i | esbess s (O N (O N (O N 0
8. Other iNVESIEd @SSELS..........cvevririecrierereee s sess st esssennsns | soessseessaenes 3,093,552 | ..o (U 3,093,552 | ..o 3,473,154
9. Receivables for SECUNEIES. ..........ruriiiiriiriricrrrir s nies | sosessisssissieas 2,335,084 | ..o (U 2,335,084 | ....ccoovvvnnn 5,215,625
10.  Securities lending reinvested collateral @SSetS............covivevieeieeierieieiieeeeee s | evveeerieias 103,890,841 | ..ocoviveiicceend 0] e 103,890,841 | ......cco.. 89,624,489
11, Aggregate Write-inS fOr iINVESLEA @SSELS.......cvrrrerrrrirrinrirririe st ssessenssnssns | sessssssssssssssesssssssssessns (O [0 {0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcueeercreerieeeeee e | ceveninne 1,929,040,320 | .ooeveveeeeeee 0] e 1,929,040,320 | .......... 1,679,395,752
13. Title plants less §......... 0 charged off (for Title INSUIErs ONlY).........corveerereereerineerrireerseeeneenees | evereeseeeiseesseeseeeeeees (0 [0 U (0 0
14.  Investment iNCOME dUE aNd @CCTUBT............ooveeeeeeeeeeeeeeeeeeeeeee ettt ettt en e s s e s enenenenens | ceereeseeeens 14,641,213 | oo [0 14,641,213 | oo 11,823,347
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cc.cccvuuue.
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccoevevivrivcneens | vovveereennenn. 2,793,220 | coovvvvreerereisrieinad (01 2,793,220 | oo 3,052,392
15.3  Accrued retroSPeCtiVE PrEMIUMS........ccccveviviecteiieresee ettt be s sssesens | sesessesessssssessssesesesnans 0 [ oo 0 [ oo 0 [ oo 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS............c.evcveieeveeveeesie e sese s esssssessans | evessesssseesans 3,590,858 | ..o (01 AT 3,590,858 | ...ccoovvvvernne 1,851,415
16.2 Funds held by or deposited with reinSured COMPANIES..........ocvueeerrurireeieerieieereineees | erveeeeeseeneseeeenesseseene (0 (0 TN (0 RN 0
16.3 Other amounts receivable under reinSUraNCe CONMTACES............cuuurerrumrererirerierisrsesiinees | eeersessiesssesseesseesseesees (01 (0 R (0 R 0
17. Amounts receivable relating to UNINSUTEd PIANS.........c.ccvveeereriereereneresceeeseeeesereeeensiees | seersseeeeseeeseeseeessenees 0 [ o0 | s 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon..............cccceeevcevicci | covvverviveinnn. 1,406,758 | wovoveercriecian (01 1,406,758 | .cvvvereenne 1,338,972
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 197,517,242 | ..cooeennn 95,920,509 | .....cceenn. 101,596,733 | ..coovevenn. 124,543,065
19.  Guaranty funds receivable or 0N AEPOSIL...........cccvucveviviieeierieecee et ssins | evesaessesesenans 785,912 | oo (01 785912 | e, 794,659
20. Electronic data processing equipment and SOtWAIE...........c.ocucvereiiiricierieeeseevsseseieis | veresesissesse s (0 U 0 | e (0 U 0
21.  Furniture and equipment, including health care delivery assets ($.......... 0)ereeerireereieeeseenenes | e (0 (0 (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........ccoueeeiveeviveeiies | ceveeieveeeeeee s 0 [ oo 0 [ oo 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates.............cccccoveeerieeiceiicceeceesccceie | e, 5,078,405 | .oevvviericeed (01 AR 5,078,405 | ....cccovvuvene 2,066,803
24. Health care ($.......... 0) and other amounts receivable..............coucvcveveieiesieeeeeeeeeeseeeeienes | ceveerereienns 31,269,655 | ..coovevenne 31,269,655 | ..ooovvvcreeieid 0 [ e 0
25.  Aggregate write-ins for other than iNVested @SSEtS...........ccevieierceiceiese e | seresesneenes 83,848,427 | ..o 368,562 | ....cooeeee. 83,479,865 | ............... 80,184,716
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 2,270,013,068 | ............. 127,560,800 | .......... 2,142,452,268 | .......... 1,905,059,854
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........covvievens | wovvrnnan 6,617,017,931 | vovoveveveerereeeies (1 I 6,617,017,931 | .......... 6,518,083,509
28.  Total (LINES 26 AN 27).......cvuurriririreriririieeeseemieesssessseesssessssssssessssessssesssesssesssesssssssssssses | sesessenns 8,887,030,999 | .....ccoouuu. 127,560,800 | .......... 8,759,470,199 | .......... 8,423,143,363
DETAILS OF WRITE-INS
T10T . Rt nnine | eessene et (U (U (U 0
T2, Rttt tenns | ebessesnetesentesenentensena (0 (0 (0 0
103, ARttt etenns | ebeesennetenenteneeantenaena (0 (0 (0 0
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. Company OWNed life INSUFANCE............c.eviuiieeieieieie ettt ssssssasnees | svssessesenas 75,168,886 | ...coevevrrerereieran (01 I 75,168,886 | ............... 73,446,355
2502. Accounts receivable...........c..cuieineeireiineinenesesessenis ...1,223,995 ..71,075,767 ...5,237,512
2503. Estimated premium tax offset on the provision for future GFA............ccoevivieieninieneseienen | e 809,492 | ..covvrvevrieieieinnennd0 | ...809,492 | ..o 809,492
2598. Summary of remaining write-ins for Line 25 from overflow page.........ccoevevieenisienennniens | coveveieieinsienns 646,054 | .....cooovvrrnne. 220,334 | .o 425,720 | covererriinen. 691,357
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN 25 @DOVE)........cccrmmuereeerernereeseresseresesesssnrenssees | oseresssienans 83,848,427 | ...ccoocriris 368,562 | ....cooveennes 83,479,865 | ....ccocvuunnns 80,184,716
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Statement as of September 30, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

LIABILITIES, SURPLUS AND OTHER FUN

DS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....1,779,047,690 less §$.......... 0

included in Line 6.3 (including $.....224,918,452 MOACO RESEIVE)...........cueveeeeeeeereeeeee e seee e sses s
Aggregate reserve for accident and health contracts (including $ .
Liability for deposit-type contracts (including $.......... 0 MOGACO RESEIVE)......couviviiiciii ettt st
Contract claims:

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

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

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

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............cccovviericivieieiscecceens
9.3 Other amounts payable on reinsurance, including $.......... 0 assumed and $.....3,079,617 ceded
9.4 Interest MaiNtENANCE RESEIVE........c..ccvuiiiiiiieicieec ettt s
Commissions to agents due or accrued - life and annuity contracts $.....33,009, accident and health $
and deposit-type contract funds §.......... 0neeee s
Commissions and expense allowances payable on reinsurance assumed.
General EXPENSES AUE OF ACCIUE. .......uvivierrieireisesssiessess e bss s s st s s e n s bbb bbbt s etk s bttt
Transfers to Separate Accounts due or accrued (net) (including $.....(307,549,123) accrued for expense
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability..........c.ccovvvveverieriereerene, .
Unarned iNVESIMENT INCOME...........ccueiirciricicieiitce sttt b bbb bbb st s s st s b a sttt bbb s s s b naen
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including §.......... 0 agents' credit balances..
Remittances and items NOt AlIOCAIEA...............coviieiiccces et bbbt

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

................... 1,779,047,690

e 13717195

.......................... 3,079,617
........................ 28,534,030

(307,549,123)
4,802,560

........................ 16,409,308
............................. 264,898

........................ 36,729,723

705,964 |..

48,631,906 |..

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

442,765
26,504,388

...106,379

....6,315,580

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

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

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

i 1,829.846,501

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

................... 6,617,017,931

6,518,083,509

Total liabilities (Lines 26 and 27)

8,446,864,432 | ..

.8,147,945,340

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

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

...................... 310,105,767

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

....272,698,023

Totals of Lines 29, 30 and 37

...312,605,767 | ..

275,198,023

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

.8,423,143,363

DETAILS OF WRITE-INS

2501.

2502. .

2503.
2598.
2599.

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

3101.
3102.
3103.
3198.
3199.

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

3401.

3402. .

3403.
3498.
3499.

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

Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)..........cccuiiueiiiietiicicieiiesteeseaesss st tes et s s s b ssebes s s bansssesensnns
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Statement as of September 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts............ccceveveveieeieveeseerereeceeere s | cveveeienas 362,786,991 | ............ 357,375,449 | ............ 479,669,678
2. Considerations for supplementary contracts with life CONtINGENCIES............orerirrrrerinririeisisesee e eesssssssesses | ersssenssseenns (1,316,008) | ..ocvvvvrrennenes 621,532 | oo 929,177
3. NEtINVESIMENEINCOME.......oiiieciictcie ettt b s bt ae bbb s et s s s s ss b e s s nsebennnss | esssssesnns 50,439,658 |..............55,991,188 | .............. 80,031,434
4. Amortization of Interest Maintenance Reserve (IMR) LT A4 1,325,917
5. Separate Accounts net gain from operations excluding unrealized gains O I0SSES...........ccvevevcveiercrreeeiersereeeieesneseeneens | eeveeeesseeesssieseerenesl0 | eeveveeeieeeieeieeeieensn0 | e, 0
6. Commissions and expense allowances On reiNSUrANCE CEABG..........ouururirirrrerrerirrireeerseeeeeeesess s ssess e ssessnes (1,543,940) | ............. (39,201,307) | ..covenvnee (41,716,042)
7. Reserve adjustments on reinsurance ceded ..(17,316,842) | ............. (25,455,314) | .....onc.. (31,044,498)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAtE ACCOUNLS.........ooiveieieeiicecteie ittt bttt b s ssnaensens | sbessesnsan 226,652,016 |............ 235,793,081 | ............ 312,161,423
8.2 Charges and fees for deposit-tyPe COMIACES............cuevciiiieieicieis ettt snans | eotesessnsessessssssessesand (01 R (01 R 0
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME..........covueiriiiieieieteie ettt sntens | cbsnsessesanes 14,308,163 | .....ccc.... 15,489,494 | ............. 20,019,069
9. Totals (Lines 110 8.3)......cccvrunrunrinrinrirneiineiinenens ...635,127,154 | .. .601,612,324 | .. ..821,376,158
10, DEAH DENEIS.......uctiteictitic bbb bbbt bbbttt
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar BENEFits.............cccveicveciceieccceee e
15. Surrender benefits and withdrawals for life contracts ..614,466,490
16, GIOUD CONMVEISIONS....ourvuvrrreresresreseisessssssesssssessssssssessessessssssessessasssssssssessssnssessessasssnssnssassassnssnssessssssnssessessenssnssessessanssnssessanss | susessmssssssessessessnnssnsseQ | sonnsnessessensnsssnssessossssQ | onssessssssnssessessnssnennd 0
17. Interest and adjustments on contract or deposit-type CONrACt fUNDS...........rvrveererririninrrrirs s sssessens | seseesessessnssnnes 530,982 | ..ccovovreeeeeen. 81767 | e 797,706
18. Payments on supplementary contracts with life contingencies ..1,559,327 |.. .838,766 | .. ..1,333,270
19. Increase in aggregate reserves for life and accident and health CONtracts..............ccoeuiveecieiicicicriceceseece e | e 32,434,580 ....64,059814 | ............. 85,582,954
20. TOtalS (LINES 1010 19)...euuiuuririereieeeieirisiseiisei ettt sttt sttt ss st enssnssnntes | snssssnesns 581,289,676 |............ 609,547,792 | ............ 794,032,080
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ..122,278,029 | .. 99,738,165 | .. ..138,136,489
22. Commissions and expense allowances on reiNSUraNCe @SSUMEM...........cwurererurrieneereuseessesseeseesessesssssssssessessesssssessessessnes | sesssssssssesssssessssnessens 0
23, GENETal INSUTANCE EXPENSES.......couevuivreerscteisesscsesse e sssss s ssss st et s bbb bbb s s bbbt bbb bbb s s b s s s st ns st ente s bnnas | sbessessesanes 56,389,702 ....66,581,360
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 12,553,218 | .. 12,342,031 |..
25. Increase in loading on deferred and uncollected premiums OO EUSTT (132,871) | vevevvererrnen. (113,456) | ...ovevererrrinne 11,427
26. Net transfers to or (from) Separate Accounts net of reinsurance.... IS (245,053,389) | ........... (211,172,044) | ........... (258,667,339)
27. Aggregate write-ins for deductions 9,174,129 |.. ....36,735,792 |.. ....39,366,107
28. T0tals (LINES 20 10 27).....vivieeieieieieiiiseie ettt nsnn
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)...........cccccve...
30. Dividends to policyholders . .
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | ..............98,610,705 | ............. (12,066,649)
32. Federal and foreign income taxes incurred (excluding tax on capital gains)............cccceevreereiveeeiereeseeeseieesseereesssresenens | evvevesnenrenn 1,699,482 | v, 3,535,643
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105Ses) (LINE 31 MINUS LINE 32)........coviierieiieieieeesce ettt st ses s sss s sssssssesssssssesnsans | sesessessssnns 90,915,223 |............. (15,602,292) | ......cvvvrrenee 484,637
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(446,867) (excluding taxes of $.....1,694,408 transferred to the IMR)..........cc.cocuruririiriineiieeiseies s | essessssssneas (6,104,843) | .....cceuvne. (1,381,630) [ ...coveneee (12,431,038)
35. NetinCOmE (LINE 33 PIUS LINE 34).....cuuivuieeeieiieireie sttt ettt essss s ssessenssnssessessassnssnsss | esssssnssens 84,810,380 |............. (16,983,922)............. (11,946,401)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHOT YEAT........ccovvirieiriieieieieire st ssssssesesssssssesssssssessssssessesssssssessessnns | severnerenne 209,198,028 | 1ovvvininns 511,264,493
37. Netincome (LN 35)......ccveriereieniirieiseieieiseesseseesenns ..(16,983,922) | ..
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(
39. Change in net unrealized foreign exchange capital gain (I0SS)..........ccccuevriieiiiiiereeee e be s
40. Change in net deferred income tax . .
41. Change in NONAAMILtEd @SSELS........vvurvrrirrirririre ettt ssssssessessessssssessessesssnssessessenssnssnssnssas | nessessensene( 9y 390, TA3) | voverrvrrenns (15,988,763) | ....cvvvnn. (27,615,648)
42. Change in liability for reinsurance in unauthorized COMPANIES...........c.rvieriririnrineie e essees 02,736 [ (104,262)
43. Change in reserve on account of change in valuation basis, (increase) or decrease. |
44, Change iN aSSEt VAlULION TESEIVE. .......c..uurerrireereieieeeeeseeseeeseesessees sttt s st s st et s s s s et n b ensnen
45, Change iN trEASUNY STOCK. ... vuvererrerrisecsreeie e siesese s ess sttt s sttt
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.evuiuriurieiriree ettt
48, Change iN SUMPIUS MOLES......euvrirreiereiseisieeeeseiesseessse ettt b bR E bbb E bbbt
49. Cumulative effect of changes in acCoUNtiNG PrINCIPIES..........c.cvivieriiieiieieisee ettt
50. Capital changes:
50,1 PRI UMttt
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITEA 10 SUIPIUS......cvuivrieireiiieie ettt sttt s s snn
51. Surplus adjustment:
B0 PAIA UMttt w0 [ 0
51.2 Transferred to capital (StOCK DIVIABNG)...........c.vivevieiieiriire et 0 0
51.3  Transferred from CAPILAL..........cc.cceerie ettt st ssssssssssssesssssssessessssesssssnssnsnns | sesessenssssessnsssessessnseld | evverenseniesessenessesensss0 | ceeresseseseseesenes s 0
51.4 Change in surplus as a result of reinsurance . . ....41,629,207
52. Dividends t0 STOCKNOIAETS. ..........viueiiieciiicieieites ettt sttt s et a bbb s s s s b b nsebe s s sesesensnns | sbessesessssnsesessnsesesinand (0 (250,000,000) 250,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS...........everurrrrerinrerieisesesseseessssessssessesesssssssssessessesssssssssessssssssnssessessssssesses | sisssesssnsssssessasssssessnd [V T (4,250,448)|............... (3,023,786)
54. Net change in capital and surplus (Lines 37 through 53).... 37,407,744 |.. .(230,218,695) | .. .(236,066,470)
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccoveuieiieeieirieiieeee et ssasntens | oraesssnes 312,605,767 |............ 281,045,798 | ............ 275,198,023
DETAILS OF WRITE-INS
08.301.  MISCEIANOUS INCOME.......euurvuuivraiiraitiitieiseiissse bbb bbbttt ettt | crbenisnias 12,559,695 | ....ccvevenee 13,791,104 | ..o 17,739,643
08.302. 1,698,390 |....cccovevnnee 2,279,426
08.303. 0
08.398.  Summary of remaining write-ins for Ling 8.3 from OVEIfIOW PAGE.........c.ccvvuiiieeiciieeeieieeesce e sssaesessesaenes | erresissessesessessssasseneand 0 ...0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNe 8.3 8DOVE)........vuieriiriiriirieiseiseississsesseesssesseesseesssesseesssesseesss | cossenensnenes 14,308,163 ...15,489,494 |............ 20,019,069
2701.  Consideration on reinsurance recapture 29,300,000 | .. ....29,300,000
2702.  Investment interest expense on funds WIthREId..............cccueiiveiieicceceeee et 7,435,278
2703, FiNES @NG PENGIIES. .......cuvreeeieireieisere ettt neen 514
2798.  Summary of remaining write-ins for Line 27 from overflow page.. ..(103)] .. .0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @D0OVE).......vcerurruiruerreresressessissnssesseessessssnssessssssssssssesssnssssssssssssssnsss | sessesesseseees 9,174,129 ....36,735,792
5301.  Change in admitted deferred tax assets persuant {0 SSAP NO. T0R..........ccruriirienrinenere et sseesssssessessenes | sesessseesesseesessesssseseees (01 I (4,250,448) ............... (3,023,786)
5302. L0
5303.
5398.  Summary of remaining write-ins for Line 53 from oVErfloW PAgE..........ccuiiiiiiiiieice et | sesesissesie b (01 R 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE).......cuuiiuuiiuuiiiiieiiiisiiisieisisssisissnesnssenssnsseesssssssssssssssssssssens | ossesssssssssssssssssssssees 0 [ (4,250,448) | ......covvnvve. (3,023,786)
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Statement as of September 30, 2012 of the WESTERN RESERVE LlFE ASSU RANCE CO OF OHIO
ASH FLOW
C S 0 1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEBINSUIANCE...........c.cueviuiiiectiiee sttt es ettt n s sssesesens | eeveninisns 361,834,745 | ............ 358,233,059 |............ 480,755,850
2. NEtINVESIMENEINCOME.......cecviieececeee ettt ettt ss s s st ssenssaetessssnsnssaesessssnsnsnseses | oeveressnes 51,984,717 | ............. 60,657,595 | ............. 85,360,724
3. Miscellaneous income ..197,093,450 |... .203,262,526 |............271,567,345
4. Total (LINES 1 trOUGN 3).....u ettt snnnes | creeinnsean 610,912,912 |............ 622,153,180 [ ...corvvrnes 837,683,919
5. Benefit and 108 related PAYMENLS............cccvivevieciiieice et | evenaesenns 550,598,913 |............ 540,035,570 |............ 698,716,947
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS...........cocveneeerererncninens | v (316,185,252) | .......... (299,052,543) | .......... (371,179,851)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........c.ccovririririreireineneseneseesessscesseeeeens | e 203,746,606 |............ 191,637,476 |............ 250,590,880
8.  Dividends paid to POICYNOIELS...........cuiuiuiieiieiriei ettt bbb snnens | bresebessebesseanens 17,955 | o 19,333 | oo 23,797
9.  Federal and foreign income taxes paid (recovered) net of $.....1,247,541 tax on capital gains (losses) 9,091,389 | ...... ..97,718,775 88,126,257
10.  Total (LINES 5 throUG 9)......c.cvuieriiriiiiiiieiiieiecieiciei et nsenis | crbnenssens 447,269,611 [ ..ccovenee 530,358,611 [ ..ccvvenes 666,278,030
11. Net cash from operations (Line 4 MiNUS LINE 10)........cccruriririiiniiiniiinicieiseeie st ssse s | erveiesnnns 163,643,301 | .o 91,794,569 |............ 171,405,889
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...coueeiiie ittt Rttt st ensnnnns | srenireneans 251,110,770 [ .ocoereee. 217,688,251 |...ceeee. 263,103,440
1202 SHOCKS.....eucereeeeseeees ettt bbb bbbttt | ettt (U [P (U [T 120,000
12,3 MOMGAGE I08NS........vuiveieiieiiieicie e bbb bbb bbbttt s b ensebennenans | ebensesenieans 8,510,818 | ..cevevee 5,499,834 | ............... 6,267,234
124 REAIESEALE.........cveee s | ettt (U T (U 0
12,5 Other INVESIEA @SSELS.........cooveeieieie ettt ettt ettt as s sttt et ssss s s ssssssesenes | seveterererssnsssssanns 608 | ............. 38,687,699 | ..o 283
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............ccccocevvcvicriesiesiceiens | e, 125 | e 5313 | oo 5,313
12.7 Miscellaneous proceeds . ..7,415,811 6,519,942 |............104,301,705
12.8 Total investment proceeds (LINES 12.1 10 12.7)......cuiueiieeiieieeiee ettt ssnsesnns | covesessnens 267,038,132 |............ 268,401,039 |............ 373,797,975
13.  Cost of investments acquired (long-term only):
131 BONAS. .ottt bbbttt entaenen | creeriened 477,313,305 | ..ccovvenee 175,160,033 |...cco.nvcn. 212,793,651
13,2 SHOCKS ... veueereeesrtees ittt | et (U (PR (U [T 597,295
13.3 MOMGAGE I0BNS.......c.ceueiii ittt bbbttt nb bbbttt bens | ebebentetsetet ettt (1N I 43,693,671 | .ocue. 43,693,671
134 Real estate ...60,064 (66,413)] ... ....(66,413)
13.5  Other INVESIEA @SSELS.........cvrevrececreisesiscice bbb | ereiesinninninnis 158,374 | v, TA4.275 | oo 845,509
13.6  MiSCEllaNEOUS @PPIICAtIONS. ........c.vvevireiiieieieie ettt sttt nse st sensesenses | esesssesenas 20,416,093 | ............... 2199428 | ............. 18,574,722
13.7 Total investments acquired (LINES 13.110 13.6)......c.ciiiuiicieiiriieice et sniens | cvinieninaas 497,947,836 |............ 221,730,994 |............ 276,438,435
14.  Netincrease (decrease) in contract loans and premium NOES..........ccciriierineiriniinneeeenee e snsesnns | veeerieieineeas 5,681,240 | ............. 14,821,943 | ............. 14,526,194
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiN€ 14)........ccceviieiciricsicseeieeseeeessevevssenniens | evveienns (236,590,944) ............. 31,848,102 | ............. 82,833,346
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus NOES, CaPItAl NOLES.........c.cueiiieiice et nes | ebebneisbnsisb et sebeneeas (O N (U1 N 0
16.2 Capital and paid in SUrplUS, 1€SS treaSUMY StOCK..........c.eueueeciiiiiriinieeeee e eissins | et (O N (O N 0
16.3 BOMTOWED fUNDS......vvuieiisiei it | besinereees 43,258,442 | ............. 24813146 | ...cccvvvnnee. 5,228,905
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............cccoevievcnnncincncineine | v 1,020,150 | ..coeenvee. (1,134,262) .............. (2,510,053)
16.5  Dividends t0 StOCKNOIAETS. ........vvririiririierie ettt sttt ss s ssensnsnns | ressnssssssnseessansnnssans (VN [ 250,000,000 |............ 250,000,000
16.6 Other cash provided (applied) 33,033,184 (8,188,911) (78,742,802
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)...... [ ..c.c.c..... 77,311,776 | .......... (234,510,027) .......... (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 Line 17)........ccccceveevi | veverriveienas 4,364,134 | ... (110,867,356) | ............ (71,784,715)
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAI.....euiieercicie ittt n s nssensnssns | sensisensans 170,353,788 | ............ 242,138,502 | ... 242,138,502
19.2 End of period (Line 18 PIuS LINE 19.1).......ccuiuiuriereiiiireiscireisctreiscenee ettt sssenssssenes | coneiinsenes 174,717,921 | ............ 131,271,146 | ............ 170,353,788
Note: Supplemental disclosures of cash flow information for non-cash transactions:
XX T | 0 eeeeeeeeeee 0 ereeeeeeee 0]
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Statement as of September 30, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
1o INAUSHIAL TR ... | ettt 0 [ oo 0 [ e 0
2. Ordinary life INSUMANCE. .........cueveverreeieieesce ettt ettt s e s sssenes | evsessssssesssssssesnsan 476,336,510 | ..oovvererieririnnns 456,906,214 | .....ocvevvvererne 611,706,315
3. Ordinary individUal BNNUIIES............vveeurvirreircrieiereesersiess s sessssessees | coressssesesseesseeseenes 16,639,512 | cvoveeecrrrricinne 21,682,011 | oo 28,028,796
4. Credit life (group and iNAIVIAUAL)...........cevrireieiiiicicee sttt sss st sebns | svsessssessessssssse et sstes s sensesaees 0 | oo 0 | e 0
5. Group lifE INSUTANCE. .......cvvveieeicteieieeteee ettt st ssstenssents | oebessesssesssssssssssssnsans 9,215,887 | ooveevieceeeennd 6,445,485 | ....oovvieerie 10,009,200
8. GOUP ANNUILIES......ovoverereenririeiceisesiceis sttt enssennies | oesssessteneseeseesesa 2,313,504 | oo 4,563,119 | v 5,731,229
T ABH = GIOUP. ettt ettt ettt | seneent st 10,264,712 | ovvooceerreeieeenne 10,303,010 | ovvooveercrerreeeeenne 13,880,579
8. A&H - credit (group and iINAIVIAUAL).........c.eveereriririerirniesiesiss st ssessssssessesssssssssssses | sssessssssssessssssssssssessessssssssessn [0 RN [0 R 0
0. ABH = OtNBI et | ettt 0 [ oo 0 [ o 0
10.  Aggregate of all Other lINES Of DUSINESS.........c.reiirrerrieieieeineire s ssssesesseses | sssesssssssssessssssssssssssssssnesssssssad 0 | i [0 PN 0
11 SUBLOTAL ...ttt | e 514,770,125 | oo 499,899,839 | ....covvvereririeninne 669,356,120
12, DEPOSIt-tyPE COMIACES. ......cvuiviecicisiieiesee ettt snsenss | fessessssessessessssansessssaneas 236,030 | oo 284,119 | oo 506,197
13, TOMAl vttt ettt nents | erssenessnee et enenes 515,006,155 | .ovooveerrrerrreernns 500,183,958 | ....covvverrrrrrrreernn) 669,862,317

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of September 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 Ohio Department of Insurance.
The Ohio Department of Insurance 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:

September 30, 2012 December 31, 2011
Net Income (Loss), State of Ohio Basis $ 84,810,380 $ (11,946,401)
State Prescribed Practices 0 0
State Permitted Practices 0 0
Net Income (Loss), NAIC SAP $ 84,810,380 $ (11,946,401)
Statutory Surplus, State of Ohio Basis $ 312,605,767 $ 275,198,023
State Prescribed Practices 0 0
State Permitted Practices 0 0
Statutory Surplus, NAIC SAP $ 312,605,767 $ 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 the current reporting period
are shown below classified on the basis of the other-than-temporary impairment:

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 31,222 940 30,282 18,227
4th Qtr Present Value of Cash

Flows Expected to be Less than
the Amortized Cost Basis - - - -
Aggregate Total $ 8,536,653 | $ 66,755 | $ 8,469,898 |$ 3,005,866
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Statement as of September 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
12668WAC1 999,995 976,108 23,886 976,108 529,517 1Q 2011
12668WAC1 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
12668WAC1 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
65536PAA8 31,222 30,282 940 30,282 18,227 3Q 2012
Total XXX XXX $ 4,774,026 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 September 30, 2012 are as follows:

a. Aggregate amount of unrealized losses:

1. Lessthan 12 Months $ 37,162
2. 12 Months or Longer $ 12,528,821

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

1. Lessthan 12 Months $ 2,135,875
2. 12 Months or Longer $ 35,778,277

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 September 30, 2012, securities with a book value of $46,952,350 and a fair value of $49,121,347 were subject to dollar roll repurchase
agreements. These securities have maturity dates that range from December 1, 2039 to June 1, 2042.
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 $48,620,062 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 September 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 $ - $ 1,357,086 $ 556,741 $ 1,913,827
Total Bonds $ - $ 1,357,086 $ 556,741 $ 1,913,827
Short Term
Industrial and Misc $ - $ 99,984,773 % - $ 99,984,773
Mutual Funds - 46,332,145 - 46,332,145
Affiliated Notes Rec - 25,000,000 - 25,000,000
Sweep Accounts - 850,757 - 850,757
Total Short Term $ - $ 172,167,675 $ - $ 172,167,675
Separate account assets $ 6,617,017,931 $ - $ - $ 6,617,017,931
Total assets at fair value $ 6617,017931 $ 173524761 $ 556,741 $  6,791,099,433
b. Liabilities at fair value
Derivative liabilities $ - $ (371,527) $ - $ (371,527)
Total liabilities at fair value $ - $ (371,527) $ - $ (371,527)
) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
@ 2 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 $ 557,116 |$ - $ - $ 8,195 |$ (6,218)
Total $ 557,116 |$ - $ - $ 8,195 |$ (6,218)
(6) (6) (6) (6) )
Issuances Acq Purchase Acq Settlements Dsp Balance at
Cost Cost Sales Dsp Cost Cost 06/30/2012
Bonds
Other $ - $ - $ - $ 2,352 [$ 556,741
Total $ - $ - $ - $ 2,352 [$ 556,741
?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 @ @) @ ®) (6) M

Not
Practicable
Aggregate Fair (Carrying
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value)
Bonds $  1,204,727,330 $§ 1,117,536,418 $ 73,918,796 $  1,130,251,793 $ 556,741 $
Mortgage Loans 42,122,469 40,909,969 - 42,122,469
Short Term 174,716,670 174,717,921 - 174,716,670 -
Separate Account Assets 6,617,017,931 6,617,017,931 6,617,017,931 -
Derivative Liabilities (371,527) (371,527) - (371,527)

$ 8038212873 $ 7949810712 $ 6,690,936,727 $ 17304,596,936 $ 42,679,210 $

Other Items
No significant change.
Events Subsequent

As of November 9, 2012, the Company is not aware of any Type | Recognized or Type Il Non-recognized events subsequent to September
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 September 30, 2012, the reserves were insufficient to cover the sum of the claims and claim reserves
incurred on prior years' claims by $44,586.
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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21

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

9.11

9.2
9.21

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

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

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

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

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

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

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

Yes[ ] No[X]

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

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

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

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

12/31/2009

12/31/2009

6/14/2011

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

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

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

If yes, give full information:

N/AT ]

Yes[X] No[

Yes[X] Nol

Yes [

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

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

Yes|[

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

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

Yes [

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

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

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

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

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

) Compliance with applicable governmental laws, rules and regulations;

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

) Accountability for adherence to the code.

(b
(c
(d
(e

If the response to 9.1 is No, please explain:

Yes[X]

Has the code of ethics for senior managers been amended?

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

Yes [

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

Qo8

Yes [

]

]

]

]

]

]
]

N/AT ]

NAT ]

No [X]

No[X]

No[X]

No[ ]

No[X]

No [X]



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

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

10.1

10.2

1.

o

1.2

14.1

14.2

15.1

15.2

PART 1 - FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

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

PART 1 - INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.)

If yes, give full and complete information relating thereto:

There are assets subject to Dollar Repurchase Agreements and Pledged as Collateral.

. Amount of real estate and mortgages held in other invested assets in Schedule BA:

. Amount of real estate and mortgages held in short-term investments:

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

If yes, please complete the following:

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

16.1

16.2

16.3
16.4

16.5

171

17.2

1
Prior Year-End
Book/Adjusted Carrying Value

Yes [ X] No[ 1]
T 0
Yes[X] No[ ]
S 3,093,552
[ 0
Yes[X] No[ ]
2
Current Quarter

Book/Adjusted Carrying Value

If no, list exceptions:

§ s 0
Preferred Stock G s 0
COMMON SEOCK.....v.vvevveiieieeieieisse st bbb bbb $ o 39,481,500
Short-Term Investments............ $ . ...25,000,000
Mortgage Loans on Real Estate.... L 0
All Other LS 0
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $ s 64,481,500
Total Investment in Parent included in Lines 14.21 to 14.26 aboVe...........cccveevvvevvevresiieennee LSRR 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ 1]
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.
. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, IIl - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
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
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)
Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ | No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
114537 AEGON USA Investment Management, LLC Cedar Rapids, IA
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]
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Statement as of September 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

14T FaIM MOMGAQES. .....oeoveeeveeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbbt G 0
1,12 RESIABNHAI MOMGAGES. ... vvervvervriisiesiisiissetse ittt sttt s s bbb bbb 888888888888ttt e 0
113 COMMETCIAI MOMGAGES. ... vervveeveieieeiseiseie ettt esse bbbt s s s s st o8 s £ s s A At bbb s ettt B 40,909,969
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 40,909,969
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With reStrUCIUNEA tEIMS...........cvueiiiiieicceie ettt B 0
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FaIM MOMGAQES. .....ooevieirecieesies et s et s bbb bbb bbb bbb B 0
1,32 RESIABNHAI MOMGAGES. ... ovvervveieirisiirieseissetse ettt ettt bbb bbbk 8 8888888t e 0
1.33  Commercial mortgages G 0
1.34  Total mortgages with interest overdue more than three months... e 0
Long-term mortgage loans in process of foreclosure

141 FaIM MOMGAGES. .....oeeiveeereeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbb bbb sen et enes B 0
I T 10 =N T (0PTSRS G 0
143 COMMETCIAI MOMGAGES. ...vervieeeereiieiseeseieeseese et tesse s ss ettt s s e s s s et s s 8 ee s £ e e e e R8RSRt s sttt 3OO 0
144 Total MOrtgages in PrOCESS OF fOMBCIOSUE...........crururrurrieieeieie e et sese sttt ee st st s st s e E e 8 eEeeEebseEsesEeb st ent s e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) .uvieiernrreescssee sttt ssns G 40,909,969

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

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

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH L0SS PEICENL......vurveirieresriseisesiesess it ssssssesse st s s s ssee s s st ss s s ssees s s es s s £ ee s s s s 8 e e 8 e S seE eS80 8488 SE eSS R R e R s e R R e R s e st ens EenEieEiesiestestntsesiestent st sententaneas 65.0

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

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?....... Yes[ | No[X]
If yes, please provide the amount of custodial funds held as of the reporting date B 0
Do you act as an administrator for health SAVINGS @CCOUNES?...........c..cciiiiiiieiiesi et et a et s s st s Yes[ | No[X]
If yes, please provide the balance of the funds administered as of the reporting date.. e 0
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Statement as of September 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

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

Life Non-Affiliates

13-1290712.......... 07/01/2012 | XL REINS AMET INC......oovvvvieieiriiiciiniiississsi s sssssssssssssssssans
. |39-1338397.......... |07/01/2012 | AXIS INSURANCE COMPANY...............

. |35-2293075.......... |07/01/2012 | ENDURANCE REIN CORP OF AMERICA.
. |AA-3190060......... 07/01/2012| HANNOVER RE BERMUDA LIMITED................

. | AA-1840000......... 07/01/2012| MAPFRE RE COMPANIA DE REASEGUROS, SA
. |AA-1440076......... 07/01/2012| SIRIUS INTL INSURANCE CORP..........ccccooeuuce.

. |AA-1120841......... 07/01/2012| CHARTIS INSURANCE UK LIMITED.
. |AA-1126033......... 07/01/2012|LLYOD'S SYNDICATE # 33...........

. |AA-1126457........ 07/01/2012|LLYOD'S SYNDICATE # 457.

. |AA-1126510......... 07/01/2012|LLYOD'S SYNDICATE # 510.....
. |AA-1126727......... 07/01/2012|LLYOD'S SYNDICATE # 727......
. |AA-1126780......... 07/01/2012|LLYOD'S SYNDICATE # 780.....
. |AA-1127084......... 07/01/2012|LLYOD'S SYNDICATE # 1084...
. |AA-1127183......... 07/01/2012|LLYOD'S SYNDICATE # 1183...
. |AA-1127206......... 07/01/2012|LLYOD'S SYNDICATE # 1206...
. |AA-1120103......... 07/01/2012|LLYOD'S SYNDICATE # 1967...
. |AA-1128001......... 07/01/2012|LLYOD'S SYNDICATE # 2001...
. |AA-1128003......... 07/01/2012|LLYOD'S SYNDICATE # 2003...
. |AA-1128488......... 07/01/2012|LLYOD'S SYNDICATE # 2488...
. |AA-1128791......... 07/01/2012|LLYOD'S SYNDICATE # 2791...
. |AA-1128987......... 07/01/2012|LLYOD'S SYNDICATE # 2987...
. |AA-1120055......... 07/01/2012|LLYOD'S SYNDICATE # 3623...
. |AA-1120075......... 07/01/2012|LLYOD'S SYNDICATE # 4020...
. |AA-1126004......... 07/01/2012|LLYOD'S SYNDICATE # 4444...
. |AA-1126006......... 07/01/2012|LLYOD'S SYNDICATE # 4472...
. |AA-1126003......... 07/01/2012|LLYOD'S SYNDICATE # 5000...
.| 74-2195939.......... 07/01/2012|HOUSTON CAS CO...................
AA-1120104......... 07/01/2012 | LLYOD'S SYNDICATE # 2012.......cooiiviiniiiiissiisnissc s
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Statement as of September 30, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1.
2. Alaska..... AK L
3. Arizona.... L
4. Arkansas. AR L
5. California. .CA L ....187,643,919
6. Colorado..... .CO Lo [ 007,995,791 | 811,338 |0 | 0 | 8,407,129
7. Connecticut. W.CT Livovoies | 0000022.3,195,697 | oo (46,603) | o0 |0 | s 3,149,094
8. DEIAWAE........ovivieeieeiese et DE L
9. District of Columbia...........cccevurieerrirrireieiieieie e DC L
10. Florida................. L ...17,343, 711
11.  Georgia... .GA L ...17,295,744
12.  Hawaii. L
13. lIdaho... L
14.  lllingis.. L
15.  Indiana L
16. lowa........ L
17. Kansas L
18.  Kentucky. ..KY L
19. Louisiana L
20. Maine...... .ME L
21, Maryland.......c.ooeeerecree s MD L
22, MasSaChUSELES.........cccoviveriiieeeresee et MA L 10,607,967
23.  Michigan...... Leveee | 000...4,765,660 | ............. 48,595 |....ccvvevenn 322,750 | .......... 104,067 | ........ 5,241,072
24.  Minnesota . Lo | 000....4,353,366 | ............ 48,246 |.................... 122,536 | ...........87,751 | ........ 4,611,899
25, MISSISSIPDI. euereeeeeeeereiseeseeereeeeeeseseseesesssesess s eesessesssesessessesens MS Lo [ oo 188,577 | 31,008 |0 | 0 | e 1,189,585
26, MISSOUI.....oucvucreiecicteie ettt s st sees MO Luvrrees [ e 3 120 609 882 | ... 3,752,014
27. Montana.. MT L .253,689 | .. A .
28. Nebraska. .NE L .1,102,007 | .. . . ..596, 952 | ... 1,934,113
29. Nevada........ .NV Luvvoeiee [ 00000en8,987,261 | 1o 31,577 {0 | ceeeeiceieenl0 | 7,018,838
30. New Hampshire... .NH L
31.  New Jersey..... L
i L
33. N
34. L
35. L
36. L
37. . L
38, OFBUON....cveeevctce ettt OR L
39, PennSYIVaNIA........covvvreiriiireienee e PA L
40. Rhode Island... L
41.  South Carolina. .SC L

42.  South Dakota...

%2
O
—

43. Tennessee.. ..TN L
44, Texas...... LIX L
45.  Utah..... UT L
46.  Vermont.. VT L
A7, VIFGINIB. ..ottt VA L
48, WaShiNGtON..........ccvvevriiiiereiceee et WA L
49.  West Virginia... WV L
50. Wisconsin.... L
51, WYOMING..teiiiieicicieeee et WY L
52, AMENICAN SAMOA......cccviurireireeriierieieissiese st ssssssennas

5. US Virgin Islands.......
56.  Northern Mariana Islands

90. Reporting entity contributions for employee benefit plans..............
91. Dividends or refunds applied to purchase paid-up
additions and aNNUILIES............eevrrreinrreee s
92. Dividends or refunds applied to shorten endowment or
Premium Paying PEHOG. ........cu.rvuwerurerrereeeneereieeseesseeseeseeseeseeeseenees
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS...........eveeecurrerneenseneereeseeesseseieesenessenns
94.  Aggregate other amounts not allocable by State

95.  Totals (Direct BUSINESS).........cccerreverrererericrrans
96. Plus Reinsurance Assumed

97. Totals (All Business)...... 552,398 | .....16,646,100 |.. ) 306,903 | ...514,770,122
98. Less Reinsurance Ceded.... 133642975 ,864, . ..9,112, ....151,619,375

99. Totals (All Business) less Reinsurance Ceded........................ - 351.900.423 306,903 | ....363,150,747

5801, ALBANIA........oooiveieveee e
5802. ARGENTINA...
5803. AUSTRALIA.......cooeiectctecte st
5898. Summary of remaining write-ins for line 58 from overflow page.... | ....
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................

9498: Summary of remaining write-ins for line 94 from overflow page....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non domlcﬂed 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 September 30, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

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

PART 1 - ORGANIZATIONAL CHART

ber30,20120tthe. WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

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.
L THE AEGON TRUST
L TRANSAMERICA CORPORATION
- AEGON U.S. HOLDING CORPORATION
- AEGON MANAGEMENT COMPANY
L RIVER RIDGE INSURANCE COMPANY
- SHORT HILLS MANAGEMENT COMPANY
- AEGON USA, LLC
- AEGON FUNDING COMPANY LLC
- AUSA HOLDING COMPANY
- AUSA PROPERTIES, INC.
- AEGON USA ASSET MANAGEMENT HOLDING, LLC
- AEGON USA INVESTMENT MANAGEMENT, LLC
L PRISMA HOLDINGS, INC. |
- PRISMA HOLDINGS, INC. Il
= TRANSAMERICA INVESTMENT MANAGEMENT, LLC
- AEGON USA REALTY ADVISORS, LLC
- AXA EQUITABLE AGRIFINANCE, LLC
- AEGON USA REAL ESTATE SERVICES, INC.
- AEGON USA REALTY ADVISORS OF CALIFORNIA, INC.
- YARRA RAPIDS MANAGEMENT, LLC
- AEGON ASSET MANAGEMENT SERVICES, INC.
L WORLD FINANCIAL GROUP, INC.
- WFG CHINA HOLDINGS, INC.
L BEWJING 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.
L NVISION FINANCIAL, INC
L 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
- TRANSAMERICA AGENCY NETWORK, INC.
L ONCOR INSURANCE SERVICES, LLC
L MASSACHUSETTS FIDELITY TRUST COMPANY
L MONEY SERVICES, INC.
L TRANSAMERICA TRAVEL AND CONFERENCE SERVICES, LLC
L AEGON DIRECT MARKETING SERVICES INTERNATIONAL, INC.
- MONUMENTAL GENERAL ADMINISTRATORS, INC.
L TRANSAMERICA RESOURCES, INC.
L TRANSAMERICA RETIREMENT SOLUTIONS CORPORATION
- TRANSAMERICA CAPITAL, INC.
- TRANSAMERICA FINANCIAL ADVISORS, INC.
L TRANSAMERICA FUND SERVICES, INC.
- UNIVERSAL BENEFITS, LLC
L ZAHORIK COMPANY, INC.
L GLOBAL PREFERRED RE LIMITED

FEDERAL NAIC CO.
D NUMBER CODE

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
20-2541057
Foreign
20-2133638
Foreign
94-3026780
94-3026780
42-1418160
94-3252196
Foreign
42-1079584
Foreign
52-1363611
13-3689044
13-3689044
13-3696753
04-2770684
52-2103926
50-2103928
73-1652928
Foreign
38-3768457
95-4295824
95-4123166
35-2283987
42-1154276
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 ~ EOOTNOTE

Netherlands 1
Netherlands
Netherlands
Netherlands
Netherlands

DE

DE

DE

IN

vT

NJ

1A

DE

DE
DE
Bermuda
DE
CA
CA
1A
1A
DE
GA 6

Bermuda
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PART 1 - ORGANIZATIONAL CHART

AEGON N.V.

- AEGON INTERNATIONAL B.V.

- THE AEGON TRUST

L TRANSAMERICA CORPORATION

L 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.

- 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
LFpTULICLTD
- 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.
L 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
L LIICA HOLDINGS, LLC
LLICARE| INC
- LIICA RE I, INC
k 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.

L TRANSAMERICA 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

= INTERSECURITIES INSURANCE AGENCY, INC

COMMONWEALTH GENERAL CORPORATION

I 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.
=AFSG SECURITIES CORPORATION
= FINANCIAL PLANNING SERVICES, INC.
-GARNET ASSURANCE CORPORATION I
- AEGON 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.
=BAY STATE COMMUNITY INVESTMENTS |, LLC
=BAY STATE COMMUNITY INVESTMENTS I, LLC
=MCDONALD CORPORATE TAX CREDIT FUND IV LIMITED PARTNERSHIP
=TAHP FUND 1, LLC
F TRANSAMERICA PYRAMID PROPERTIES, LLC
=TRANSAMERICA REALTY INVESTMENT PROPERTIES, LLC
STONEBRIDGE BENEFIT SERVICES, INC.
STONEBRIDGE GROUP, INC.

STONEBRIDGE LIFE INSURANCE COMPANY
=MLIC RE I, INC.

-PEOPLES BENEFIT SERVICES, LLC
PINE FALLS RE, INC.

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

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

Foreign
Foreign
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
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

Netherlands
Netherlands
DE
DE
DE
1A
AR
NY
DE
AZ
OH
NY
DE
1A
Mexico

DE
NY
United Kingdom
DE
Hong Kong
China
Chile
Bermuda
DE
MN
IL
KY
MN
DE
1A
Bermuda
DE
DE
DE
DE
DE
CA
DE
DE
vT
vT
DE
CA
Canada
Canada
Canada
Canada
Bermuda
Brazil
MD
OH
FL
CA
PR
HI
MA
wy
CA
DE
HI
DE
DE
1A
KY
PA
DC
1A
VA
1A
MD
MD
MD
Thailand
DE
DE
DE
DE
1A
DE
DE
DE
vT

vT
PA
vT
vT
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16
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19
20
21
22
23
23
24

25

26
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28

29

30

3
32

33
34
35
35
36
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AEGONN.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.
L TRANSAMERICA FUNDING LP
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
L CORNERSTONE INTERNATIONAL HOLDINGS LTD
AEGON DIRECT MARKETING SERVICES EUROPE LTD
ERFAHRUNGSSCHATZ GMBH
STONEBRIDGE INTERNATIONAL INSURANCE LTD
L AEGON DIRECT MARKETING SERVICES KOREA CO., LTD.
- TRANSAMERICA DIRECT MARKETING ASIA PACIFIC PTY LTD
TRANSAMERICA INSURANCE MARKETING ASIA PACIFIC PTY LTD
AEGON DIRECT & AFFINITY MARKETING SERVICES AUSTRALIA PTY LTD
- AEGON DIRECT MARKETING SERVICES MEXICO S.A. DE C.V.
L AEGON DIRECT MARKETING SERVICES MEXICO SERVICIOS S.A. DE C.V.
L AEGON DIRECT & AFFINITY MARKETING SERVICES CO., LTD
L 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.
L 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

Q22

Foreign
Foreign
51-6513848
42-1484983
99-0300081
98-0087891
98-6021219
95-1077235
13-3452993

94-3054228
32-0092333

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

Netherlands
Netherlands
DE
DE
HI
HI
OR
DE
DE
United Kingdom
DE
DE
DE
DE
DE
DE
DE
CA
DE
DE
DE
Netherlands
Hong Kong
Hong Kong
United Kingdom
United Kingdom
Germany
United Kingdom
Korea
Australia
Australia
Australia
Mexico
Mexico
Japan
Taiwan
Taiwan
Brazil
India
Netheriands
Netherlands
Ireland
Bermmuda
Netherfands
Canada
Canada
Netherlands
Canada
Canada
Canada
Canada
Canada
Canada

38

39

40

41
42



Statement as of Septenjber 30, 2012 of the WESTERN RESERVE L”:E ASSURANCE CO OF OHlO

Statement as of September 30, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

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

PART 1 — ORGANIZATIONAL CHART

Organizational Chart Footnotes:

Ownership is 100% unless otherwise noted. Inclusion of an entity does not necessarily signify control.

1)
2)
3)
4)

5)
6)

7

8)
9)

10)

11)

12)

13)

14)

15)

16)

17)

18)
19)

20)

21)

22)

23)

24)

25)

26)

27)
28)
20)

30)
31)

32)
33)
34)
35)
36)

37)

Vereniging AEGON holds voting power in the Common, Preferred A and Preferred B stock of AEGON N.V. totaling 21.665%.
Members: AEGON USA Realty Advisors, LLC (50%); non-affiliate of AEGON (50%)
WFG China Holdings, Inc. owns 10%; the remaining 90% is owned by a non-AEGON associated individual

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

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

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

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

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

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

FGP West Street Two, LLC; FGP 90 West Street, LLC; FGP West Mezzanine, LLC; FGP 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. Participating
common stock (100% owned by non-AEGON sharsholders) 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
CGommon Stock and 5,566 shares of Preferred Stock owned by Transamerica Life Insurance Company

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

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

Gamet Subsidiaries: Garnet Assurance Corporation, Gamet Assurance Corporation ll, Gamet Community Investments Il
LLC, Gamet Community Investments XVIlI, LLC, Gamet Community Investments XX, LLC, Gamet Community Investments
XXIV, LLC, Gamet Community Investments XXV, LLC, Gamet Community Investments XXVI, LLC, Gamet Community
Investments XXVII, LLC, Gamet Community Investments XXVI!I, LLC, Gamet Community Investments XXIX, LLC, Gamet
Community Investments XXX, LLC, Gamet Community Investments XXXI, LLC, Gamet Community Investments XXX, LLC,
Gamet Community Investments XXXIII, LLC, Gamet Community Investments XXXIV, LLC, Gamet Community Investments
XXXV, LLC; Gamet Community Investments XXXV|, LLC

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

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

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

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

Members: Transamerica Life Insurance Company (87.76%); Monumental Life Insurance Company (12.24%)

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

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

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

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

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

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

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

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

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

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

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

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

Gamet Subsidiaries: Gamet Community Investments, LLC, Gamet Community Investments Il, LLC, Gamet Community
Investments IV, LLC, Gamet Community Investments V, LLC, Gamet Community Investments VI, LLC, Gamet Community
Investments VII, LLC, Gamet Community Investments VI, L1L.C, Gamet Community Investments IX, LLC, Gamet Community
Investments X, LLC, Gamet Community Investments XI, LLC, Gamet Community Investments XI|, LLC.

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

Members: Transamerica Intemational Direct Marketing Consultants, LLC {97%); various ADMS representatives (3%)

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

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

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

Q23
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38)

39)
40)
41)
42)

43)

TAH Pentagon Funds, LLC (non-owner manager)

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

99% owned by Transamerica Leasing Holdings, Inc.; 1% owned by Transamerica Commercial Finance Corporation
AEGON Mexico Holding B.V. owns 49,999 shares; AEGON DMS Holding B.V. owns 1 share

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

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

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

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

Q12.4
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Statement as of September 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 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
OWNERSHIP
[0 OO RRTRION 00000...... 56-1358257 [ 0...oocevcverernee [ O e AEGON ALLIANCES, INC.......covvvriiriiercireiniineen. VA NIA. .o COMMONWEALTH GENERAL CORPORATION|BOARD ...100.000 [AEGON N.V.....ooviiniinerneneineeeernencineesnnenenines | Qe
OWNERSHIP
[0 SOOI 00000...... [ ceeeerreerermerene [ O [ O [ AEGON ASSET MANAGEMENT (CANADA) B.V... |NL............. NIA. s AEGON INTERNATIONAL B.V......ccovveirriirernns BOARD ...100.000 [AEGON N.V...c.ooviiriirernineinerrnenrneneessnenenines | O,
OWNERSHIP
[0 ORI 00000...... 39-1884868 [ 0.....ocvvevree [ O e AEGON ASSET MANAGEMENT SERVICES, INC. | DE............ NIA. .o AUSA HOLDING COMPANY........cocovvenerrerrernenn. BOARD ..100.000 [AEGON N.V...coooviireirernineineerneneencneeseneneniees | Qe
AEGON ASSIGNMENT CORPORATION OF OWNERSHIP
[0 OSSR 00000...... 61-1314968 [ 0.....coovveveeee [ O e KENTUCKY KY .o NIA .o AEGON FINANCIAL SERVICES GROUP, INC.. |BOARD ...100.000 [AEGON N.V.....oviineireinineneeeeneineeneeseenenennees | O
OWNERSHIP
[0 ORI 00000...... [42-1477359 [0.....ccrvvrernne | Oueeeieines e AEGON ASSIGNMENT CORPORATION............... [ NIA. .o AEGON FINANCIAL SERVICES GROUP, INC.. |BOARD ..100.000 [AEGON N.V.....oooviireinernineineieerneineneeneneneniees | Qe
OWNERSHIP
[0 OO 00000...... | «eeeeereererreerene [ O [ O [ AEGON CANADA HOLDING B.V......ccovuriricinnc. NL.ooennee NIA ..o AEGON INTERNATIONAL B.V......ccvvirriireinns BOARD ..100.000 [AEGON N.V.....ooviiriirinineineirneneenceneeeenenennees | Qe
OWNERSHIP
0uiririns | e 00000...... | «eeeeereererenenes [ O . |AEGON CANADA ULC.......cooveeerrireirineineeeinens CN.vrnee NIA .o AEGON CANADA HOLDING B.V..... BOARD ...100.000 [AEGON N.V.....oooviiriirernineineereenreneneeseneneniees | Qe
AEGON ASSET MANAGEMENT (CANADA) OWNERSHIP
[0 SOOI 00000...... | «eeeeerrererreerene [ O | O [ AEGON CAPITAL MANAGEMENT, INC................ (6] \ IO NIA. ..o B.V. BOARD ..100.000 [AEGON N.V.....ooiieriinnineneineereeneeneeneeenneneinees | Qe
OWNERSHIP
[0 OSSN 00000...... | «eeeeerrereereernee [ O [ O s AEGON DERIVATIVES N.V.....ovvoiriineieieineenas NL..oorenee NIA ..o AEGON N.V..coieeee s BOARD ..100.000 [AEGON N.V.....ooiieriineinrneineereeneeneenseeneneenennees | Qe
AEGON DIRECT & AFFINITY MARKETING OWNERSHIP
[0 OO 00000...... | «eoeeerrereereenne [ O [ O [ SERVICES LIMITED HK. oo NIA ..o AEGON DMS HOLDING B.V.....coveierririineines BOARD ..100.000 [AEGON N.V.....ooovieriinineneineeneeneeneeneeenneenennees | Qe
AEGON DIRECT & AFFINITY MARKETING TRANSAMERICA INTERNATIONAL DIRECT | OWNERSHIP
[0 OSSN 00000...... | «eeeeerrereererrene [ O | O [ SERVICES (THAILAND), LTD. THeooeee NIA ..o MARKETING CONSULTANTS, LLC. BOARD ..100.000 [AEGON N.V.....oooiieniinrinrneineerneneeneeneeeeeneenennnes | O
AEGON DIRECT & AFFINITY MARKETING TRANSAMERICA DIRECT MARKETING ASIA | OWNERSHIP
[0 OSSN 00000...... 08-2524785 [ 0....ocevcvveereee [ O e SERVICES AUSTRALIA PTY., LTD. AU.......... NIA ..o PACIFIC PTY, LTD. BOARD ..100.000 [AEGON N.V.....oooiieriineineneineerneneeneeneeneeneneinees | Qe
AEGON DIRECT MARKETING SERVICES CORNERSTONE INTERNATIONAL OWNERSHIP
[0 OSSN 00000...... | «eeeerrereereeene [ O | O [ EUROPE, LTD. GB............ NIA. ..o HOLDINGS, LTD. BOARD ..100.000 [AEGON N.V.....ooiiereireinrnceneeneneeneenseeeenenennnes | Qe
AEGON DIRECT MARKETING SERCIVES AEGON DIRECT & AFFINITY MARKETING OWNERSHIP
[0 PSSR 00000...... | +eeeeerrereermerene [ O | O e INSURANCE BROKER (HK), LTD. [ [ NIA. ..o SERVICES LIMITED BOARD ..100.000 [AEGON N.V.....ovrienrineinrneenrerneneeneenseeeeneenennes | O
AEGON DIRECT MARKETING SERVICES OWNERSHIP
[0 OSSN 00000...... 52-1291367 [ 0o [ O e INTERNATIONAL, INC. MD............ NIA. ..o AUSA HOLDING COMPANY........coovvererrerrrrenn. BOARD ..100.000 [AEGON N.V.....oviiereirninineineineneeneenseeeneenennnes | Qe
AEGON DIRECT & AFFINITY MARKETING OWNERSHIP
[0 OSSN 00000...... | «eeeeerrereermernee [ O [ O [ SERCIVES CO., LTD. P NIA ..o AEGON DMS HOLDING B.V.....cooveeeeririerennns BOARD ..100.000 [AEGON N.V.....oorienrinninrneennernenceneenseeeeneeneennes | O
AEGON DIRECT MARKETING SERVICES OWNERSHIP
[0 OSSN 00000...... | «eevereerernrnne [ O . |KOREA CO., LTD. [ S— NIA. ..o AEGON DMS HOLDING B.V........ BOARD ..100.000 [AEGON N.V.....oorienrirninrneeneineneeneenseeeenenennnes | Qe
AEGON DIRECT MARKETING SERVICES OWNERSHIP
[0 OSSR 00000...... | +eererrereernenne [ O [ O [ MEXICO SERVICIOS, S.A. DE C.V. MX..orioenee NIA. ..o AEGON DMS HOLDING B.V......ccovvvrerririinrennns BOARD ..100.000 [AEGON N.V.....ovvverrirninrneirnerneneeneersereseneenennes | Qe
AEGON DIRECT MARKETING SERVICES OWNERSHIP
[0 PSRN 00000...... | +eoererrereermrnne | O | O s MEXICO, S.A.DEC.V. MX.orioenee NIA. ..o AEGON DMS HOLDING B.V......ccvveverriiirenes BOARD ..100.000 [AEGON N.V.....ovvienrireinineireirnineeneenseesnnnennes | Qe
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Statement as of September 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.ccceeoee | Ouervevevecreees | cvereveveereeiineee... | AEGON DIRECT MARKETING SERVICES, INC... |TW............|NIA............... |[AEGON DMS HOLDING B.V............c.ccc..c.......... | BOARD ...100.000 [AEGON N.V......ovveevirereierereeresereereeseesseennes | Qv
OWNERSHIP
................................................................... 00000...... [42-1470697 [0.......ccccceevee | Oureerrrerernns [ evvierrereieneenne. |AEGON DIRECT MARKETING SERVICES, INC... [MD............|NIA...............[MONUMENTAL LIFE INSURANCE COMPANY. | BOARD 173500 [AEGON N.V..oieserneeisssniseisssssisennnes | Qv
OWNERSHIP
................................................................... 00000...... [42-1470697 [0......cccccoenee | Ourerrererernns [ evviverereieneneee. |AEGON DIRECT MARKETING SERVICES, INC... [MD............|NIA............... [ COMMONWEALTH GENERAL CORPORARION BOARD 128500 [AEGON N.V...ooioennnereieennseisenneneennees | Qs
OWNERSHIP
................................................................... 00000...... [ ccoeereerrerereene | Oceeereerceenes | Qe [ eveeeeeieeeeeieieee. |AEGON DMS HOLDING B.V........coccveveveevevvieees |NLoooeeee . [NIAL.............. |[AEGON INTERNATIONAL B.V.......................... |BOARD ...100.000 [AEGON N.V......covveverereeeriereereeeereeeesvesnennnns | Qv
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [41-1479568 |0..........cceoee | Ouvererrerevees [ cvverveeeireieneeee. |[AEGON FINANCIAL SERVICES GROUP, INC...... [MN............|NIA............... | COMPANY BOARD ..100.000 [AEGON N.V.....oovirviverernrireirernnisnisssesssnseniens | O,
AEGON ASSET MANAGEMENT (CANADA) OWNERSHIP
................................................................... 00000...... [ .coeereeeeiereene | Qe | Qe [ v, | AEGON FUND MANAGEMENT, INC.........c.cceeoeeee. |CNucceo [NIAL....... | BV BOARD ...100.000 [AEGON N.V......covvvvriereeerereeresereeenssessennnns | Qv
OWNERSHIP
................................................................... 00000......{42-1489646 |O.................| 0001160709 ..............c.c0ou.e... |AEGON FUNDING COMPANY, LLC..........cccecoeeer. | DE.eee [ NIA.............. JAEGON USA, LLC........cocoovvevrvrerenneirenennn. | BOARD ...100.000 [AEGON N.V....coovivivrrrnininrenennensesesssnsensns | Ovveirnis
OWNERSHIP
................................................................... 00000......|61-1085329 |0................. . | AEGON INSTITUTIONAL MARKETS, INC............. | DE............ NIA............... | COMMONWEALTH GENERAL CORPORATION|BOARD ..100.000 [AEGON N.V.....ovvrivrireinrnrirnininninnessissssnenesiens | Ovvevrinns
OWNERSHIP
................................................................... 00000...... [ ccoveererreerres | Qoo | O [eveviiereecsiieeee. |AEGON INTERNATIONAL B.V....ovovivivvvieneieniees [NLiisriscees [UIP o . JAEGON NV | BOARD ...100.000 [AEGON N.V....covvvivirrnnrnrenesnensesessensennns | Ovvevreins
OWNERSHIP
................................................................... 00000...... [ ecoverrerrerees | Ocevrrreviiens | O [ e, | AEGON IRELAND HOLDING B.V.........ccocovvvcvecees [NLooeeeeeo. | NIAL.............. |[AEGON INTERNATIONAL B.V.............ccceene.... |BOARD ...100.000 |AEGON N.V....covvvivirriinenrenensensenesssnsenens | Qv
OWNERSHIP
................................................................... 00000...... [ ccoveereereeeres | Ocevreirerveiens | O [ evevviescseeiene. | AEGON LIFE INSURANCE AGENCY, INC........... | TW............|NIA............... |[AEGON DIRECT MARKETING SERVICES INC.|BOARD ...100.000 [AEGON N.V....coovvvvvirrnnrnrenesseenenesssnsennns | Qe
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ 30-0445264 | 0.........ccccooee | Ourrrvvrerrerrens [ evevrerrereniener. | AEGON MANAGED ENHANCED CASH, LLC....... |DE............ [NIA............... [ COMPANY BOARD +87.760 |AEGON N.V..oooiiivieisieneresseesesseniennnnns | Qi
OWNERSHIP
................................................................... 00000...... [ 30-0445264 | 0.........ccccocee | Ourrvvrerrereves [ cvevieireseeiene. | AEGON MANAGED ENHANCED CASH, LLC....... |DE............ [NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. |BOARD 212,240 |AEGON N.V..oooiiicnceeseeenessenennenns | Qi
OWNERSHIP
................................................................... 00000...... {35-1113520 | 0....cccceceeeerre | Ourrrvrerrcrrees [ evevierevenieneen. | AEGON MANAGEMENT COMPANY.........cccocovvevee | INceviieeee | NIAL............... |[AEGON U.S. HOLDING CORPORATION.......... [BOARD 100.000 |AEGON N.V....covvvivivrinrneneniesssssnensennns | Qe
OWNERSHIP
................................................................... 00000...... [ coeereveirrrens | O | 0000769218 [NYSE........oveveee JAEGON N.V.oceeseeieesesseiessnnes | NLoiirsiies [UIP i [ eseseessisneeeenees | BOARD 10022026 | sssssenens | Qv
OWNERSHIP
................................................................... 00000...... [ eeoveerrerrieres | Ocevrerreeeienns | O [ evevieveeesiieeees. |AEGON NEDERLAND NLV.....oovveivvivieieveniiees |NLoviiorvieos [NIAL oo, JAEGON NV | BOARD ...100.000 [AEGON N.V....covvvvvivriininenennensessssensensns | Ovvevreis
OWNERSHIP
................................................................... 00000...... | ecoveererreerrens | Ocevrerveveienns | Qe [ eveeievenesieees. | AEGON NEVAK HOLDING BV......coocvvevcveiciveieeens [NLiicveees [NIAL . JAEGON NV | BOARD ...100.000 [AEGON N.V....coovvivieirirereneseenensessssenensns | Qv
OWNERSHIP
................................................................... 00000...... . | AEGON SERVICES (DUBLIN) LIMITED................ | [E.............. INIA............... |/AEGON IRELAND HOLDING B.V...................... | BOARD ...100.000 [AEGON N.V....coovvvriereirrnieneesensesesnenennns | Qv
COMMONWEALTH GENERAL OWNERSHIP
................................................................... 00000......[61-1068209 |0.........ceceeere | Orrrrvvrercrrens [ evereieriereenienen. | AEGON STRUCTURED SETTLEMENTS, INC...... |KY............ [NIA............... | CORPORTATION BOARD ...100.000 |AEGON N.V....coovviereirirnrenreneenensessssenennns | Qv
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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...... [ 13-3350744 [0........cccoevee | Oureevererernns [ erveverereiienneene. |[AEGON U.S. HOLDING CORPORATION.............. | DE............ |UIP............... [ TRANSAMERICA CORPORATION.................... |BOARD ..100.000 [AEGON N.V.....ovvvenrirninrneirnernenreneenseeseneennnnnns | Oveeerenns
AEGON USA ASSET MANAGEMENT HOLDING, OWNERSHIP
................................................................... 00000...... [52-1549874 | 0.......ccccceeeee | Orervrevereees [ eveeeeeieeeveenens | LLC. IA............. INIA............... |AUSA HOLDING COMPANY............cccce0oee.... |BOARD ...100.000 [AEGON N.V......covvvvriereierierecreseereeeessessennnns | Qv
AEGON USA ASSET MANAGEMENT OWNERSHIP
................................................................... 00000......[42-1310237 |0................. |0001454937| ............c..coeerr..... |AEGON USA INVESTMENT MANAGEMENT, LLC|IA.............|NIA............... [HOLDING, LLC BOARD ..100.000 [AEGON N.V.....ovvierrirninrneerrernenneneenseresnneneeines | Oreeerenns
OWNERSHIP
................................................................... 00000......{61-1098396 [0.........ccoenee | Ourrerrrrererenns [ eevvrnrrereiinnnnne. |AEGON USA REAL ESTATE SERVICES, INC...... [DE............ |NIA............... |[AEGON USA REALTY ADVISORS, LLC............ |BOARD ..100.000 [AEGON N.V.....ovviivrirernrnrirnenenninnesseesssnnnsiens | Oveerrinns
AEGON USA REALTY ADVISORS OF OWNERSHIP
................................................................... 00000...... [ 20-5023693 [0.........cceevee | Ouevervrvererens [ evererieeireienennnen. | CALIFORNIA, INC. IA.............. NIA............... | AEGON USA REALTY ADVISORS, LLC............| BOARD ..100.000 [AEGON N.V.....oovirviverernrireirernnisnisssesssnseniens | O,
AEGON USA ASSET MANAGEMENT OWNERSHIP
................................................................... 00000...... [42-1205796 [0.......cccccoeevee [ Ouerervrrerernns [ eevvrvrirereiinnnnne. |[AEGON USA REALTY ADVISORS, LLC................ [IA.............. |INIA............... [HOLDING, LLC. BOARD ..100.000 [AEGON N.V.....ovviivrirernrnnirninrnnennesseessnsnnniens | Ovvevrinns
OWNERSHIP
................................................................... 00000...... {42-1310237 | 0....cccoecvveerre | Qe [ everirerenesireeeens |[AEGON USA, LLC.....oovveievvviviereveinrevcssienes | MAvccieieie. |UDP............. |AEGON U.S. HOLDING CORPORATION.......... [BOARD ...100.000 [AEGON N.V....coovivivrrrnininrenennensesesssnsensns | Ovveirnis
OWNERSHIP
................................................................... 00000......|94-3026780 [0..........ce..... . | AEGON-CMF GP, LLC TRANSAMERICA REALTY SERVICES, LLC..... |BOARD ..100.000 [AEGON N.V.....ovvrivrireinrnrirnininninnessissssnenesiens | Ovvevrinns
COMMONWEALTH GENERAL OWNERSHIP
................................................................... 00000......{23-2421076 |0.................| 0000799183 .................00eve... |AFSG SECURITIES CORPORATION..........cceeeneer | PA...eeo. [NIA.............. | CORPORTATION BOARD ...100.000 [AEGON N.V....covvvivirrnnrnrenesnensesessensennns | Ovvevreins
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [39-0989781 | 0.......cccoeeeee | Ourrrvvrerervens [ evevereirereniener. | AMERICAN BOND SERVICES, LLC.......ccoovoveeee. | I [ NIAL.............. | COMPANY BOARD ...100.000 |AEGON N.V....covvvivirriinenrenensensenesssnsenens | Qv
OWNERSHIP
................................................................... 00000......{99-0300081 | 0....c.cceeveerre | Ourrvvrrerrerrerns [ cveirerenrerenienen. | ARC REINSURANCE CORPORATION........ccovcevere |Hlovevvie | IA. ... | TRANSAMERICA CORPORATION.................... [BOARD ...100.000 [AEGON N.V....coovvvvvirrnnrnrenesseenenesssnsennns | Qe
OWNERSHIP
................................................................... 00000...... [ ecoveererreerees | Ocevrerreveienns | Qe [ eveviieveeesiene. | ASIA BUSINESS CONSULTING COMPANY......... |CA............ [NIA............... |ASIA INVESTMENTS HOLDINGS, LTD............. [BOARD ...100.000 [AEGON N.V....coovviervrininenennesesesssnennns | Qe
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ eeorerrerrrerrens | Qoo | Qe [ eveveeieeesienen. | ASIA INVESTMENTS HOLDINGS, LTD................. |HK............ [NIA............... | COMPANY BOARD ...100.000 [AEGON N.V....covvvivirriireneinensesesesnsnsennns | Qv
OWNERSHIP
................................................................... 00000...... [52-1549874 | 0.......cccoeeere | Ourrrvrerrcrrens [ evrviierenesireneen. | AUSA HOLDING COMPANY........oovvvvvreveeiinnes |MDoeeee | NIAL ..., JAEGON USA, LLC......c.ooovvvveveveveieieienenn. | BOARD ...100.000 [AEGON N.V....coovvvvrvriinenenennensessssensensns | Qv
OWNERSHIP
................................................................... 00000......{27-1275705 | 0.......cccoeeerre | Ourrrvrercreces [ eveeieresenieeen. |AUSA PROPERTIES, INC.......ooovvvvvieivceieiienens | MAucee [ NIAL............. |[AUSA HOLDING COMPANY.........cc.ccceeoeirnnee. | BOARD ...100.000 [AEGON N.V....coovvieiirirrneneesensesssnenennns | Qv
OWNERSHIP
................................................................... 00000...... | eeoveerrerrierres | Ocevrerreireiens | Qe [evevievcseisiieeeens |AUSACAN, LP.cevciceviviieveveeiesessieneeeens. | CNuciees [ NIAL............. |[AUSA HOLDING COMPANY.........cccccceveirennene. | BOARD ...100.000 [AEGON N.V....covvvvvivriininenennensessssensensns | Ovvevreis
OWNERSHIP
................................................................... 00000...... [ ecoreererreerrens | Qoo | Qe [ eveeieveseisiieieens |AUSACAN, LP..ccciecvccieveseeiesessienieseens | CNuciieees [NIAL..i . JAEGON USA, LLC.......c.ovcvevevveeveiesieiennenn. | BOARD ...100.000 [AEGON N.V....coovvivieirirereneseenensessssenensns | Qv
OWNERSHIP
................................................................... 00000...... | 32-0342677 . |AXA EQUITABLE AGRIFINANCE, LLC AEGON USA REALTY ADVISORS, LLC...........|BOARD ...100.000 |AEGON N.V....coovvivierirrneinesnensesesnenennns | Qv
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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 INSURANCE OWNERSHIP
................................................................... 00000...... [94-3392750 [0......ccoeveeree [ Ourerrrervrnns [ cevvrrerersinineee. |BAY AREA COMMUNITY INVESTMENTS |, LP.... [CA............ [NIA...............|COMPANY BOARD +e.70.000 |AEGON N.V....ooveivievcreeieeeseeeeeeeeeereeennns | O,
OWNERSHIP
................................................................... 00000...... {94-3392750 [0......ccceerevee | Ourrrrrrerernns [ ervvrnrirereiinninnnne. | BAY AREA COMMUNITY INVESTMENTS |, LP.... [CA............ [NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. |BOARD 130000 [AEGON N.V...ovoirieisinnnereiesnneseisnnninennnes | Qv
OWNERSHIP
................................................................... 00000...... [52-0419790 [0......cceevvevee | Ourrevereevnns [ ereererereienennenen. | BAY STATE COMMUNITY INVESTMENTS |, LLC. | DE............ |NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. |BOARD ..100.000 [AEGON N.V.....ovvierrirninrneerrernenneneenseresnneneeines | Oreeerenns
BAY STATE COMMUNITY INVESTMENTS I, OWNERSHIP
................................................................... 00000......{52-0419790 | 0.......ccceeoeeee | Orerrvrerereees [ eveereeeieieeiverenenn | LLC. DE.......... [NIA............... IMONUMENTAL LIFE INSURANCE COMPANY. |BOARD ..100.000 [AEGON N.V.....ovviivrirernrnrirnenenninnesseesssnnnsiens | Oveerrinns
OWNERSHIP
................................................................... 00000...... | .coeereerrerereene | Oceeercercccenes | Qe [ eveveeeveeeeeiee... | BEIWJING DAFU INSURANCE AGENCY CO., LTD. |CA............ [NIA............... |WFG CHINA HOLDINGS, INC........................... |BOARD +..10.000 [AEGON N.V...oiiiesienrereiessereiessninesenes | Qi
CANADIAN PREMIER LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ .coeereereerereene | Ocvevereereees | Qe [ e, | COMPANY CN........... | IA................. | TRANSAMERICA LIFE CANADA....................... |BOARD ...100.000 [AEGON N.V......covvvvriereeerereeresereeenssessennnns | Qv
CBC INSURANCE REVENUE SECURITIZATION, OWNERSHIP
................................................................... 00000...... [73-1652928 |0.......ccceecveee | Ourrvvrererrens [ eeverrevieireseisnnnns | LLC. DE........... |[NIA............... | CLARK CONSULTING, LLC...........cc.ceceervreen... | BOARD ...100.000 [AEGON N.V....coovivivrrrnininrenennensesesssnsensns | Ovveirnis
OWNERSHIP
................................................................... 00000...... | 50-2103928 |3578760..... . | CLARK CONSULTING, LLC CLARK, LLC BOARD ..100.000 [AEGON N.V.....ovvrivrireinrnrirnininninnessissssnenesiens | Ovvevrinns
OWNERSHIP
................................................................... 00000......[38-3768457 | 0.......ccceeeere | Ourrrvvrerrerecns [ cvevvrereneninenen. | CLARK INVESTMENT STRATEGIES, INC........... | DE............ [NIA............... [CLARK CONSULTING, LLC...........c..ccceecruvrn... | BOARD ...100.000 [AEGON N.V....covvvivirrnnrnrenesnensesessensennns | Ovvevreins
OWNERSHIP
................................................................... 00000...... [95-4295824 | 0.........ccccoeee | Ourrvvvrevrcreces [ cvevireirenesiiennen. | CLARK SECURITIES, INC......covvevvvveeiieireineenns | CA | NIAL.............. | CLARK CONSULTING, LLC...........ccceevurvnecne.. | BOARD ...100.000 |AEGON N.V....covvvivirriinenrenensensenesssnsenens | Qv
OWNERSHIP
................................................................... 00000...... {52-2103926 | 0.......ccceeeere | Ourrvvrrerrerrens [ everrrereneisireneens | CLARK, LLCooevivvveveevevesnesesessisniecneens | DEciceee | NIALL............... | DIVERSIFIED RETIREMENT CORPORATION.. [ BOARD ...100.000 [AEGON N.V....coovvvvvirrnnrnrenesseenenesssnsennns | Qe
OWNERSHIP
................................................................... 00000...... [ .coveererreeres | Ocevrvireveiens | Oueievceees [ cvevieveeeeienne. | CLARK/BARDES (BERMUDA), LTD........ccovveveeee | BMuce | NIAL.............. | CLARK CONSULTING, LLC...........ccceevvrvvnecee. | BOARD ...100.000 [AEGON N.V....coovviervrininenennesesesssnennns | Qe
OWNERSHIP
................................................................... 00000......{51-0108922 | 0.......cccoeeere | Qe [ cvevieirenenienee. | COMMONWEALTH GENERAL CORPORATION... | DE............ [NIA............... [AEGON USA, LLC...........ccceecsecvrivreresrierrennnnnn. | BOARD ...100.000 [AEGON N.V....covvvivirriireneinensesesesnsnsennns | Qv
CONSUMER MEMBERSHIP SERVICES OWNERSHIP
................................................................... 00000...... [ eeoreererrrrrens | Ovevreireveienns | Qe [ eveviieiceceienee. | CANADA, INC. CN.....c..o. NIA............... | AEGON CANADA ULC...........cecorsrvrrrrrrrennen. | BOARD ...100.000 [AEGON N.V....coovvvvrvriinenenennensessssensensns | Qv
CORNERSTONE INTERNATIONAL HOLDINGS, OWNERSHIP
................................................................... 00000...... [ ceoreerrerrrerrens | Ocevreieirivies | Qe [ eveveeievesseneens | LTD. GB........... |NIA............... | AEGON DMS HOLDING B.V............cccce0evuece.. | BOARD ...100.000 [AEGON N.V....coovvieiirirrneneesensesssnenennns | Qv
OWNERSHIP
................................................................... 00000......{42-1079584 | 0.......cccoceere | Ourrrvrerrcreees [ cvevireresesieneen. | CREDITOR RESOURCES, INC.......ovcvvvvvvieeens | Ml | NIAL.............. |[AUSA HOLDING COMPANY.........ccccccevceirennee. | BOARD ...100.000 [AEGON N.V....covvvvvivriininenennensessssensensns | Ovvevreis
OWNERSHIP
................................................................... 00000......{95-4123166 | 0.........cccoore | Ourrrerrerrcreees [ cvevierresesienen. | CRG INSURANCE AGENCY, INC........coveevvevvenee |CAues [ NIAL............... | CLARK CONSULTING, LLC...........ccceovurevnecee.. | BOARD ...100.000 [AEGON N.V....coovvivieirirereneseenensessssenensns | Qv
OWNERSHIP
................................................................... 00000...... . |CRI'CANADA, INC........ccceeovevrinreseinnrerresecssiaieens | CNuieees [NIALL............ |CREDITOR RESOURCES, INC......................... | BOARD ...100.000 [AEGON N.V....coovvvriereirrnieneesensesesnenennns | Qv
OWNERSHIP
................................................................... 00000...... [52-1363611 | 0....c.cccooeeerre | Ourrrerrervcreees [ evevierresesiieees. | CRISOLUTIONS, INC......ccoocvevevcvevieiievesiiennes |MD.e | NIAL.............. | CREDITOR RESOURCES, INC........................ |BOARD ...100.000 |AEGON N.V....coovviereirirnrenreneenensessssenennns | Qv
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TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ 20-4498171 [0....c.coevevveree | Ourevevrrevees [ cevvverersinsneee. [CUPPLES STATE LIHTC INVESTORS, LLC......... [DE............ [NIA............... | COMPANY BOARD ..100.000 [AEGON N.V.....ovvvenrirninrneirnernenreneenseeseneennnnnns | Oveeerenns
OWNERSHIP
................................................................... 00000......{04-2770684 |0.........cccenee | Ouveverrererenns [ evvinrirereienennnn. | DIVERSIFIED ACTUARIAL SERVICES, INC........ [MA............|NIA............... | DIVERSIFIED RETIREMENT CORPORATION.. | BOARD ..100.000 [AEGON N.V.....ovviirrirernrnrirnernsnninnesseesssnnnniens | Ovvevrenns
OWNERSHIP
................................................................... 00000...... [ 13-3689044 (0.........ccocenee | Ourrvverervvnns [ covvvverereieneneen. | DIVERSIFIED INVESTMENT ADVISORS, INC...... |DE............ |NIA............... | DIVERSIFIED RETIREMENT CORPORATION.. | BOARD ..100.000 [AEGON N.V.....ovvierrirninrneerrernenneneenseresnneneeines | Oreeerenns
OWNERSHIP
................................................................... 00000...... [ 13-3696753 [0......ccccceenee | Ourervrrererenns [ cevvvnevereienennnnn. | DIVERSIFIED INVESTORS SECURITIES CORP.. |DE........... |NIA............... | DIVERSIFIED RETIREMENT CORPORATION.. | BOARD ..100.000 [AEGON N.V.....ovviivrirernrnrirnenenninnesseesssnnnsiens | Oveerrinns
OWNERSHIP
................................................................... 00000...... [ 13-3689044 (0.........cccceoe | Oureeerrererens [ covvievvereieniennn. | DIVERSIFIED RETIREMENT CORPORATION...... [DE........... [NIA............... [AUSA HOLDING COMPANY..........ccc.cccorsvnrnno. | BOARD ..100.000 [AEGON N.V.....oovirviverernrireirernnisnisssesssnseniens | O,
CORNERSTONE INTERNATIONAL OWNERSHIP
................................................................... 00000...... [ .coceervereriereee | Oeeeveereeenes | Qe [ evveeeeiceeeseenen. | ERFAHRUNGSSCHATZ GMBH..........cocveveevevee. | DE...... [NIAL.............. [HOLDINGS, LTD. BOARD ..100.000 [AEGON N.V.....ovviivrirernrnnirninrnnennesseessnsnnniens | Ovvevrinns
OWNERSHIP
................................................................... 00000...... [ ceoveerrerrreres | Qoo | O [eveviiereseisiieneens |FD TLIC, LTD.vvvivceievcveeiesesssseseissssenes | GBuiees | NIAL.............. |FD TLIC, LIMITED LIABILITY COMPANY.......... [BOARD ...100.000 [AEGON N.V....coovivivrrrnininrenennensesesssnsensns | Ovveirnis
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... | 01-0969916 . |FD TLIC, LIMITED LIABILITY COMPANY.............. [NY............ INIA............... | COMPANY BOARD ...100.000 [AEGON N.V......ovvvvrrereiereeieereseereeeessessennnns | Qv
OWNERSHIP
................................................................... 00000......{23-2130174 | 0....c.cccceeeere | Ourrvvvevrcieees [ cvevvreirenenene. | FINANCIAL PLANNING SERVICES, INC..............|DC............ |NIA............... | COMMONWEALTH GENERAL CORPORATION|BOARD ...100.000 [AEGON N.V....covvvivirrnnrnrenesnensesessensennns | Ovvevreins
OWNERSHIP
................................................................... 00000...... [ 20-8736609 |0.........cccoore | Ourrvvvrerrerrnes [ cvevierrevenienen. | FONG LCS ASSOCIATES, LLC......oovvevvvvevevenee | DE.eo | NIAL.............. | INVESTORS WARRANTY OF AMERICA, INC.. |BOARD ...100.000 |AEGON N.V....covvvivirriinenrenensensenesssnsenens | Qv
OWNERSHIP
................................................................... 00000......[14-1893533 | 0....c.ccecveeerre | Ourrrvvrerrerecns [ cvevieirenenienne. | GARNET ASSURANCE CORPORATION IL........... | IA.............. | NIA............... | COMMONWEALTH GENERAL CORPORATION|BOARD ...100.000 [AEGON N.V....coovvvvvirrnnrnrenesseenenesssnsennns | Qe
OWNERSHIP
................................................................... 00000......{98-0164807 |0.......c.ceceere | Ourrrvverrerrees [ cvevierrevesienenn. | GLOBAL PREFERRED RE LIMITED.........coovcveeee | BMusiciccis [ IAco. JAEGON USA, LLC......coovvvvvvvevieveeseiennenn. | BOARD ...100.000 [AEGON N.V....coovviervrininenennesesesssnennns | Qe
WESTERN RESERVE LIFE ASSURANCE CO. | OWNERSHIP
................................................................... 00000...... {42-1517005 | 0.......ccceeeevee | Ovorrvrrerevens [ eveveeirerenienen. | INTERSECURITIES INSURANCE AGENCY, INC. |CA............ |DS................|OF OHIO BOARD ...100.000 [AEGON N.V....covvvivirriireneinensesesesnsnsennns | Qv
INTERSTATE NORTH OFFICE PARK OWNER, OWNERSHIP
................................................................... 00000...... [42-1154276 | 0.......cccoeevre | Ourevreivererns [ evrvrevesiiesennns |LLC DE........... |[NIA............... | INVESTORS WARRANTY OF AMERICA, INC.. | BOARD ...100.000 [AEGON N.V....coovvvvrvriinenenennensessssensensns | Qv
OWNERSHIP
................................................................... 00000......[42-1154276 | 0.......ccceeeere | Ourrrererrcreees [ cvevieveeeeiene. | INVESTORS WARRANTY OF AMERICA, INC...... |A..............|NIA............... |[AUSA HOLDING COMPANY.........c..cccecoourvnee. | BOARD ...100.000 [AEGON N.V....coovvieiirirrneneesensesssnenennns | Qv
OWNERSHIP
................................................................... 00000...... [ eeoveererreieres | Ocevrerreveiens | O [ eveeeeveeesieeen. | IWA COMMERCIAL VENTURE, LLC.......ccccvovvee. | GA..eeos | NIAL.............. | INVESTORS WARRANTY OF AMERICA, INC.. |BOARD +0.99.900 |AEGON N.V..oooiivieenrseresrsnensissensensnnns | Qe
OWNERSHIP
................................................................... 00000...... [ 20-8687142 | 0.......cccoeeere | Ourrverercreees [ evevierresesiieinen. |LCS ASSOCIATES, LLC.....ooovvevvevveevievevisiienens | DEe [NIAL............. | INVESTORS WARRANTY OF AMERICA, INC.. |BOARD ...100.000 [AEGON N.V....coovvivieirirereneseenensessssenensns | Qv
OWNERSHIP
................................................................... 00000...... . |LEGACY GENERAL INSURANCE COMPANY...... |CN............ [lA................. |[AEGON CANADA ULC BOARD ...100.000 [AEGON N.V....coovvvriereirrnieneesensesesnenennns | Qv
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000......[42-1483973 | 0.......cccoeeevee | Ourrvvrercereens | eveeverieeesienenne | LIFE INVESTORS ALLIANCE, LLC.........cccceceeveene. | DE........ [NIAL............. | COMPANY BOARD ...100.000 |AEGON N.V....coovviereirirnrenreneenensessssenennns | Qv
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TRANSAMERICA LIFE INSURANCE OWNERSHIP
0neoveveis | e s 00000...... 42-0191090 | 0.......coocece 0uveeeereeees e LIICAHOLDINGS, LLC.......coveverrrercerisereieienae DE............ NIA.....ccc..... COMPANY BOARD ...100.000 [AEGON N.V.....ooovmivieeiercieie e [ R
OWNERSHIP
0nverveveis | e 00000...... 20-5984601 | 0................. (SRR ESUUR LICARE I, INC.....oooeveriereeeeece s AV IS A LIICAHOLDINGS, LLC....cocveverereererereraes BOARD ..100.000 [AEGON N.V.....oooviviieieieieieeese e [ R
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0nevevees | e s 00000...... 20-5927773 |0.....cocvuve. 0uveeeererees e LICARE I INC...oeeeeeeeeeee e AV IS A COMPANY BOARD ...100.000 [AEGON N.V.....ooovivieriercieie e [ R
OWNERSHIP
0nveeverees | e s 00000...... 42-0947998 | 0.......c..c.c.. 0uveeereiees e MASSACHUSETTS FIDELITY TRUST COMPANY | IA.............. NIA.....ccco..... AUSA HOLDING COMPANY.......coovvrerrrrrerennnns BOARD ..100.000 [AEGON N.V.....oooviviieieiciese e [ R
MCDONALD CORPORATE TAX CREDIT FUND OWNERSHIP
0nveveevees | e s 00000...... | .cocererrrrrnns [0S 0uveeeereeees e IV LIMITED PARTNERSHIP DE............ NIA....cco..... MONUMENTAL LIFE INSURANCE COMPANY. |BOARD | ... 99.900 [AEGON N.V.....ooovivieeierceeeeeeeeee e [ R
MCDONALD CORPORATE TAX CREDIT FUND OWNERSHIP
0nverveveees | e 00000...... | .cocrrrerrrrrnns [T 0uveeereerees e IV LIMITED PARTNERSHIP DE.....c..... NIA....cccoo.... TAH-MCA IV, LLC......orvreeeeeereeeee e BOARD ... 0.100 [AEGON N.V....ooviiireeeicrcesce e [ R
OWNERSHIP
0uerrirrirees | e 00000...... 01-0930908 |0................. (ST OR MLICRE I, INC....c.oovreieeiircneenessieeis VT A STONEBRIDGE LIFE INSURANCE COMPANY |BOARD ..100.000 [AEGON N.V....cooiiiiiriniiineinieieississeeeessissseeeens [ S
OWNERSHIP
0nrervevees | et s 00000...... 42-1079580 |0................. . |MONEY SERVICES, INC.......cccevvrerrrreerrrrererns DE.......... NIA.....cccc..... AUSA HOLDING COMPANY BOARD ..100.000 [AEGON N.V.....oooviviieieieieee s [ R
MONUMENTAL GENERAL ADMINISTRATORS, OWNERSHIP
0ueorrrieees | e 00000...... 52-1243288 | 0................. (ST ORR INC. MD............ NIA..coone. AUSA HOLDING COMPANY.......covrmrririrnrininns BOARD ..100.000 [AEGON N.V....cooiiiirinieineinieeississsesessessseeeens [ S
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 66281...... 52-0419790 | 0.....coevvvee. 0ueereieees [ MONUMENTAL LIFE INSURANCE COMPANY..... | IA.............. A AEGON USA, LLC......coovvirrrireieereiesieieiees BOARD | ... 12.280 |AEGON N.V..oooiiieeese s [ S
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 66281...... 52-0419790 | 0.....ccevvvee. (ST ORRN MONUMENTAL LIFE INSURANCE COMPANY..... | IA............. A COMMONWEALTH GENERAL CORPORATION|BOARD | ..... 87.720 |AEGON N.V....cooviiiirieiceieieississeiessissneenns [ S
NEW MARKETS COMMUNITY INVESTMENT OWNERSHIP
0nrrerrieees | e 00000...... 20-3318246 | 0................. (SN O FUND, LLC. A NIA...on. AEGON INSTITUTIONAL MARKETS, INC......... BOARD ... 50.000 |AEGON N.V....coiiiiiririeieieieieisisseiessieseeenns [ S
NEW MARKETS COMMUNITY INVESTMENT OWNERSHIP
0nrireieees | e s 00000...... 20-3318246 | 0................. (ST O FUND, LLC. A NIA ... AEGON USA REALTY ADVISORS, LLC........... BOARD | ... 50.000 |AEGON N.V....ooiiiiiririeieieieieissneessisneeenns [ S
OWNERSHIP
0nrreirrieees | e s 00000...... 35-2283987 |0.....cocvvvee. (TN PO nVISION FINANCIAL, INC.......ccoovvvieirirreieienns A NIA...oon. AUSA HOLDING COMPANY.......coovrereirirrrininns BOARD ..100.000 [AEGON N.V....cooiiiiieieiniieieieiesis s [ S
OWNERSHIP
0nvoeireieis | e 00000...... 26-2311888 | 0.....c..covvvee. 0ueeereieiees [ ONCOR INSURANCE SERVICES, LLC................. A NIA...cone. TRANSAMERICA AGENCY NETWORK, INC.... |BOARD ..100.000 [AEGON N.V....ooiiiiiiieieiieieieiesss e [ S
OWNERSHIP
0urterrieees | e s 00000...... 23-1705984 |0........coocee. (SN O PEOPLES BENEFIT SERVICES, LLC.........ccc.c..... PA............ NIA...coe. STONEBRIDGE LIFE INSURANCE COMPANY |BOARD ..100.000 [AEGON N.V....cooiiiiriieieiiieieieiesieneiesssesseeenns [ S
OWNERSHIP
0uvoerrrens | e s 00000...... 26-1552330 | 0....covcvvvee. 0uveerereiees [ e PINE FALLS RE, INC......covvrrreriereiresreneieins VT A, STONEBRIDGE LIFE INSURANCE COMPANY |BOARD ..100.000 [AEGON N.V....ooiiiiirieieiirieie s [ S
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0nverrieis | e 00000...... | ccoveerrererrreans [0S 0001170593 . |PRIMUS GUARANTY, LTD....coceoverrrreieireiriierieienns BM............ NIA...oen. COMPANY BOARD | ... 13.100 |AEGON N.V..ooiiiesceeeee s [
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AEGON USA ASSET MANAGEMENT OWNERSHIP
................................................................... 00000...... [ 20-1063558 [0........cccoveree [ Ourreverriernns [ eevrrrererniiennnnes |[PRISMA HOLDINGS, INC. I......ooovvvvvievevvevviinnnes | DE.eee | NIALL............. [HOLDING, LLC. BOARD ..100.000 [AEGON N.V.....ovvvenrirninrneirnernenreneenseeseneennnnnns | Oveeerenns
AEGON USA ASSET MANAGEMENT OWNERSHIP
................................................................... 00000...... [ 20-1063571 [0......cceevreree [ Ourrerrrreiernns [ evererneseiisnnnnes |[PRISMA HOLDINGS, INC. l.......covevvvievevveieeiisnenns | DEeceees | NIAL............... [HOLDING, LLC. BOARD ..100.000 [AEGON N.V.....ovviirrirernrnrirnernsnninnesseesssnnnniens | Ovvevrenns
OWNERSHIP
................................................................... 00000...... | +eoorereereerrernne [ Ouererrreiernns [ O [ evevereseiecneee. |PSLACQUISITIONS OPERATING, LLC............... [ lA ..o | NIA............... [ INVESTORS WARRANTY OF AMERICA, INC.. |BOARD ..100.000 [AEGON N.V.....ovvierrirninrneerrernenneneenseresnneneeines | Oreeerenns
OWNERSHIP
................................................................... 00000...... | +eorerrererrerrane [ Ourerrirerernns [ O [ eveierveseiienennens |[PSLACQUISITIONS, LLC.....cvoevevvceeveeensenenes [IAveiiieee [NIAL............. [ INVESTORS WARRANTY OF AMERICA, INC.. |BOARD ..100.000 [AEGON N.V.....ovviivrirernrnrirnenenninnesseesssnnnsiens | Oveerrinns
OWNERSHIP
................................................................... 00000......{98-0087891 [0......cccccovevee [ Ouereevrrererens [ evveiervereinniene. | PYRAMID INSURANCE COMPANY, LTD.............. [Hl...coccoeoo. | IA................. [ TRANSAMERICA CORPORATION.................... |BOARD ..100.000 [AEGON N.V.....oovirviverernrireirernnisnisssesssnseniens | O,
OWNERSHIP
................................................................... 00000...... [ 13-3256226 |0.........ccoenee [ Ourrevvrrererenns [ eevvinrirereriennnnee. [RCC NORTH AMERICA, LLC.......oocvevvvvvvvveiveveens [ DEveens [NIAL........... [AEGON USA, LLC.......coovvvvrererveieiiseinnineen. | BOARD ..100.000 [AEGON N.V.....ovviivrirernrnnirninrnnennesseessnsnnniens | Ovvevrinns
REAL ESTATE ALTERNATIVES PORTFOLIO 1, TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ 75-2980951 [0......ocoovrvee [ Ourervercrernns [ eorerenrenereisnnn [ LLC. DE.......... |[NIA............... |COMPANY BOARD 190960 [AEGON N.V...ooiviiviiririnincrererneeennnnenenes | Qi
REAL ESTATE ALTERNATIVES PORTFOLIO 1, OWNERSHIP
................................................................... 00000...... [ 75-2980951 [0..........ce.... . [LLC. DE........... |NIA............... IMONUMENTAL LIFE INSURANCE COMPANY. |BOARD 1e0e8.300 [AEGON N.V...oooovivieiersrnnresensneissesnnisenins | Ouevineins
REAL ESTATE ALTERNATIVES PORTFOLIO 1, TRANSAMERICA FINANCIAL LIFE OWNERSHIP
................................................................... 00000...... [ 75-2980951 [0.......ocoovrrvee [ Ouverercrernns [ eorererinirereinnnen [ LLC. DE........... |NIA............... | INSURANCE COMPANY BOARD weerenn2.740 |AEGON NV...oooiiiiirniineresenencrennsneninnns | Qe
REAL ESTATE ALTERNATIVES PORTFOLIO 2, TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... {02-0685017 [0......ocoevrrvee [ Ourevercrcrnns [ eovervrrerereinnnen [ LLC. DE........... |NIA...............|COMPANY BOARD +.90.250 [AEGON N.V...oovviiirrinincrernrnereesnnnenenes | Qi
REAL ESTATE ALTERNATIVES PORTFOLIO 2, TRANSAMERICA FINANCIAL LIFE OWNERSHIP
................................................................... 00000...... [ 020685017 [0......ocoevrrvee [ Ourevercrernns [ eoverernenereinnnen [ LLC. DE........... |NIA............... | INSURANCE COMPANY BOARD weeneee 1500 [AEGON NLV...oooiiiirniiinenesenencrennsnenennns | Qe
REAL ESTATE ALTERNATIVES PORTFOLIO 2, OWNERSHIP
................................................................... 00000...... [ 020685017 [0......ocoovrrvee [ Oureeercrernes [ eerervrinenereisnnn [ LLC. DE.......... |NIA............... | STONEBRIDGE LIFE INSURANCE COMPANY |BOARD 1022500 [AEGON N.V..ooiiiiirenncrerecneeensnnenenes | Qi
REAL ESTATE ALTERNATIVES PORTFOLIO 3, TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ 20-1378364 [0........cceevee [ Ourevercrcrnns [ eorervererereinnnn [ LLC. DE........... |NIA............... |COMPANY BOARD 173400 [AEGON N.V..ooiiiirrnincrernineeennnnenenes | Qi
REAL ESTATE ALTERNATIVES PORTFOLIO 3, OWNERSHIP
................................................................... 00000...... [ 20-1378364 [0........coeevee [ Ourrvercrcrnes [ eovereerenerieisnnn [ LLC. DE........... |NIA............... IMONUMENTAL LIFE INSURANCE COMPANY. |BOARD 1025600 |AEGON N.V..oovoiiirnencrerecneeieesnnenenes | Qi
REAL ESTATE ALTERNATIVES PORTFOLIO 3, OWNERSHIP
................................................................... 00000...... [ 20-1378364 [0........covevee [ Ourvvercrcrnns [ e [ LLC. DE.......... [NIA............... | STONEBRIDGE LIFE INSURANCE COMPANY |BOARD v 1.000 [AEGON NLV...oooiiiiirviincneseneneriensenenieenes | Qi
REAL ESTATE ALTERNATIVES PORTFOLIO 3A, TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... {20-1627078 [0......cocecveerer [ Qv [evviververiisinenen [ INCL DE........... |NIA............... |COMPANY BOARD 152,600 [ AEGON N.V...oocviiiirirnircrerscneeennnnenenes | Qi
REAL ESTATE ALTERNATIVES PORTFOLIO 3A, OWNERSHIP
................................................................... 00000...... [ 20-1627078 [0.......coceeveever [ Oueerirvines [ eerveveirersiisinenen [ INCL DE........... |NIA............... IMONUMENTAL LIFE INSURANCE COMPANY. |BOARD 10.37.000 [AEGON N.V..ooiiiiiinincnenncnesenienssnenenes | Qi
REAL ESTATE ALTERNATIVES PORTFOLIO 3A, TRANSAMERICA FINANCIAL LIFE OWNERSHIP
................................................................... 00000...... | 20-1627078 . |INC. DE........... |NIA............... | INSURANCE COMPANY BOARD 1009400 [AEGON N.V...oooiiiinirniiincnerseneneriennenenienns | O,
REAL ESTATE ALTERNATIVES PORTFOLIO 3A, OWNERSHIP
................................................................... 00000...... [ 20-1627078 [0......coceeveerer | Qv [ eoviveisersisinenen [ INCL DE........... |NIA............... | STONEBRIDGE LIFE INSURANCE COMPANY |BOARD v 1.000 [AEGON NLV..oooiiiirninincnerneneneennenenieenns | Qe
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REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
[0 OSSN 00000...... 20-3878375 [0....oevvennnne (ST ST 4HR, LLC. DE............ NIA...coonns COMPANY BOARD |... 64.000 | AEGON N.V...ooioieeeeeene s [
REAL ESTATE ALTERNATIVES PORTFOLIO OWNERSHIP
[0 TP TTN 00000...... 20-3878375 [0....cocvvvnvnee (ST ST 4HR, LLC. DE........... NIA. ..o MONUMENTAL LIFE INSURANCE COMPANY. [BOARD | ... 32.000 [AEGON N.V...ooiiiieririinrinsieireesssiseessesssseesees [
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
[0 SO 00000...... 20-3878375 [0....ocvvennnee (T ST 4HR, LLC. DE............ NIA. ..o INSURANCE COMPANY BOARD ... 4,000 [AEGON N.V...oooiiirieineieeeiseeeesessseseeeines [
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
[0 ORI 00000...... 20-3878417 [0....coovvvevnee (ST ISP 4MR, LLC. DE............ NIA. ..o COMPANY BOARD  |... 64.000 |AEGON NV, [
REAL ESTATE ALTERNATIVES PORTFOLIO OWNERSHIP
Oureiieries | et 00000...... 20-3878417 [0.....cccvveve. (ST ST 4MR, LLC. DE........... NIA. ..o MONUMENTAL LIFE INSURANCE COMPANY. [BOARD | ... 32.000 [AEGON N.V...oooiiiiriiniineieiesinsieisessesssseesens [
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
[0 PSRN 00000...... 20-3878417 [0....ocovvvnnene (ST ST 4MR, LLC. DE.....cc..... NIA. ..o INSURANCE COMPANY BOARD ... 4,000 [AEGON N.V...oooiiiriierinrieiesseesssesssseeieens [
OWNERSHIP
[0 OSSP OT RO 00000...... [42-1418160 [0................. (LSOO SRR REALTY INFORMATION SYSTEMS, INC.............. (A NIA. .o TRANSAMERICA REALTY SERVICES, LLC..... |BOARD ...100.000 [AEGON N.V...oooiiiiiiririniicrsnieenesiseienens [
OWNERSHIP
[0 PSRN 00000...... 20-0877184 [0.......ccvennee . |RIVER RIDGE INSURANCE COMPANY............... VT A AEGON MANAGEMENT COMPANY.................. BOARD .100.000 [AEGON N.V...oooiiiiiriiinrinsisississiseessesesesseeneens [
OWNERSHIP
0uirirris [ et 00000...... | ceererererrerinnee (O (ORI SRR SELIENTINC.....ooviicreiirercrceeseirenesieene CN.vere NIA. .o AEGON CANADA ULC......ccovvrirrirriniircrrerieene BOARD ..100.000 [AEGON N.V...cooiiiiirininiicreneeseseseienens (-
OWNERSHIP
[0 OO RO 00000...... [42-1338496 (0................. (LSO SRR SHORT HILLS MANAGEMENT COMPANY........... NJeoriine NIA. .o AEGON U.S. HOLDING CORPORATION.......... BOARD ...100.000 [AEGON N.V...cooiiiiiiirininiierenieeeesiseisenees [
SOUTHWEST EQUITY LIFE INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 98426...... 86-0455577 [0.....ococvvnenee 0 [ e COMPANY AL A e AEGON USA, LLC...coovvriirririreircreineirernenns BOARD ..100.000 [AEGON N.V...oooiiiiieriinicrsinieresesiseienens [
OWNERSHIP
[0 OO ORI 00000...... 75-2548428 (0................. 0 [ e STONEBRIDGE BENEFIT SERVICES, INC.......... DE.....c... NIA. .o COMMONWEALTH GENERAL CORPORATION|BOARD ...100.000 [AEGON N.V...oooiiiiiiriiiniersneieneeesiseinenees [
STONEBRIDGE CASUALTY INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 10952...... 31-4423946 (0.........occ.... (ORI SRR COMPANY OH....ccconue. A AEGON USA, LLC....coovvriirriircrcreincirerninns BOARD ...100.000 [AEGON N.V...cooiiiiiiirininicreeneieeeesiseienens [
OWNERSHIP
[0 OO OT PRI 00000...... 75-2664959 |0................. (LSRN ISP STONEBRIDGE GROUP, INC........ccoviviriiiirrinne DE.....c.... NIA. .o COMMONWEALTH GENERAL CORPORATION|BOARD ..100.000 [AEGON N.V...oooiiiiiriiiniersneieneeesiseienees [ -
STONEBRIDGE INTERNATIONAL INSURANCE, CORNERSTONE INTERNATIONAL OWNERSHIP
[0 OO ORI 00000...... | ceererrrerrireines [ (RN SO LTD. GB............ NIA. .o HOLDINGS, LTD. BOARD ..100.000 [AEGON N.V...oooiiiiiiriniiniersssieeesiseienis [ -
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 65021...... 03-0164230 [0.......cvvnvnee (LT SO STONEBRIDGE LIFE INSURANCE COMPANY.... |VT....cccccc.u. A e COMMONWEALTH GENERAL CORPORATION|BOARD ..100.000 [AEGON N.V...oooiiiiiicriiniersesieneeesiseinenees [V
OWNERSHIP
[0 OO OOT ORI 00000...... 61-1497252 (0.......ocoveenee (RN ISP STONEBRIDGE REINSURANCE COMPANY......... VT A STONEBRIDGE LIFE INSURANCE COMPANY | BOARD ..100.000 [AEGON N.V...cooiiiiiiiinieisisiseneessiseienees [ -
OWNERSHIP
[0 OO ORURION 00000...... 52-0419790 | TAHP FUND 1, LLC.....ovoiiirinicieeeesereeenii DE......c..... NIA. .o MONUMENTAL LIFE INSURANCE COMPANY. |BOARD ..100.000 [AEGON N.V...cooiiiiiiriniinieisseieneeesiseienies [V
OWNERSHIP
[0 PSRRI 00000...... 84-0642550 |0........coonnee (LSRRI ISP TCF ASSET MANAGEMENT CORPORATION...... DE............ NIA. s TCFC ASSET HOLDINGS, INC....c..cvevririrrenae BOARD ..100.000 [AEGON N.V...cooiiiiiiriniinieieessieeeesiseinenees [ -
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TRANSAMERICA COMMERCIAL FINANCE OWNERSHIP
[0 OSSN 00000...... 320092333 [0....vvvvenenee (ST ST TCFC AIR HOLDINGS, INC.......vveverrirrrrrrieirnnens DE............ NIA...coonns CORPORATION, | BOARD ..100.000 [AEGON N.V...ooiiiieiineineieieeiseeseeseeseseseeeiees [
TRANSAMERICA COMMERCIAL FINANCE OWNERSHIP
[0 TP TTN 00000...... 320092334 [0.......ccvvnnnee (ST ST TCFC ASSET HOLDINGS, INC.......covvverrrrirrrenen. DE........... NIA. ..o CORPORATION, | BOARD ..100.000 [AEGON N.V...ooiiiiriinrinnieieessseseessesesesseennns [
OWNERSHIP
[0 SO 00000...... 516513848 [0.......ccconnnne (T ST THE AEGON TRUST.......rtrrrrirrieieneise e DE............ (U] AEGON INTERNATIONAL B.V......oovvrrrrrirrinns BOARD ..100.000 [AEGON N.V...ooioieriieineieeeesseeneessesesesseeeees [
OWNERSHIP
[0 ORI 00000...... [42-1154276 |0................. (ST ISP THH ACQUISITIONS, LLC.....cooevervrierireirrirsrireenns (A NIA. ..o INVESTORS WARRANTY OF AMERICA, INC.. |BOARD ..100.000 [AEGON N.V....ooiviiiriierinrieesesssissessesesesseesens [
TRANSAMERICA INTERNATIONAL OWNERSHIP
....................................................... 00000...... recverensenessessesennees | TIHECANADA HOLDING, LLC......ooverieiines NIA.............. |HOLDINGS, INC. BOARD AEGON N.V.ooeee s
TRANSAMERICA INTERNATIONAL OWNERSHIP
....................................................... 00000...... recvnrenenessessenenneens | TIHIMEXICO, S. DERL. DE C.V..oovovieivireinne NIA............... |HOLDINGS, INC. BOARD AEGON N.V.oceesesse e
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... vevereneenersesenenenene | TIHIMEXICO, S. DE RL.DE C.V..ccviciiircrnne NIA............... | COMPANY BOARD AEGON N.V.ooiicrccseeensenses
TRANSAMERICA LIFE INSURANCE OWNERSHIP
AEGON US HOLDING GRP 14146...... . | TLIC RIVERWOOD REINSURANCE, INC............. A COMPANY BOARD AEGON N.V.ooceesese s
TRANSAMERICA ACCOUNTS HOLDING OWNERSHIP
....................................................... 00000...... ceverneneriesennenenen. | CORPORATION NIA............... | TCFC ASSET HOLDINGS, INC...........c.cceven..... | BOARD AEGON N.V.ooiiricesnereensenses
TRANSAMERICA ADVISORS LIFE INSURANCE OWNERSHIP
AEGON US HOLDING GRP 82848......16-1020455 |0................. |0000862923 | .........c.ccrcrrrrrrenee COMPANY OF NEW YORK A AEGON USA, LLC....coovvvviiriirirercreincinernenns BOARD AEGON N.V.oiiiiircrcneeessenes
TRANSAMERICA ADVISORS LIFE INSURANCE OWNERSHIP
AEGON US HOLDING GRP. 79022......191-1325756 |(0................. | 0000845091 | ........cccrerrrrrnrenee COMPANY A e AEGON USA, LLC...coovvriirririreircreineirernenns BOARD AEGON N.V.ooiiicrccrsneeensenses
TRANSAMERICA AFFINITY MARKETING OWNERSHIP
....................................................... 00000...... severeneenerinneneenene. | CORRETORA DE SEGUROS LTDA NIA............... | AEGON DMS HOLDING B.V.........ccccccvuvrevrennen.. | BOARD AEGON N.V.ooiiiicreesssees
AEGON DIRECT MARKETING SERVICES, OWNERSHIP
....................................................... 00000...... revnreneenenneneene. | TRANSAMERICA AFFINITY SERVICES, INC...... NIA............... | INC. BOARD AEGON N.V.oooiiiicreceeesseses
OWNERSHIP
....................................................... 00000...... revnrnenernennnnenen. | TRANSAMERICA AFFORDABLE HOUSING, INC. NIA............... | TRANSAMERICA REALTY SERVICES, LLC..... |BOARD AEGON N.V.oiiicceeesssees
OWNERSHIP
....................................................... 00000...... reverenenenennneee. | TRANSAMERICA AGENCY NETWORK; INC........ NIA............... | AUSA HOLDING COMPANY...........c.cccorevreveer. |BOARD AEGON N.V.cooiiiicceeeesees
TRANSAMERICA ANNUITY SERVICE TRANSAMERICA INTERNATIONAL OWNERSHIP
....................................................... 00000...... cevernenerierinneneee. | CORPORATION NIA............... |HOLDINGS, INC. BOARD AEGON N.V.coiiiiciceneessseses
WESTERN RESERVE LIFE ASSURANCE CO. |OWNERSHIP
....................................................... 00000...... revnrneneeenneeen | TRANSAMERICA ASSET MANAGEMENT, INC.... DS............... | OF OHIO BOARD AEGON N.V.oiiiiicceesees
OWNERSHIP
....................................................... 00000...... . | TRANSAMERICA ASSET MANAGEMENT, INC.... NIA............... | AUSA HOLDING COMPANY BOARD AEGON N.V.oiiiiccceeesees
OWNERSHIP
....................................................... 00000...... revnreneneniesnneeneees | TRANSAMERICA AVIATION, LLC....cooveviine NIA............... | TCFC AIR HOLDINGS, INC.........cc.cocorevrvrrnenn.. | BOARD AEGON N.V.ooiiireeeeses
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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
0neoveveis | e s 00000...... 95-3141953 | 0................. 0000316561 | .......cceveererrrraees TRANSAMERICA CAPITAL, INC.......cccoererrren CA..... NIA.....ccc..... AUSA HOLDING COMPANY.......cocevirrrrircrennns BOARD ...100.000 [AEGON N.V.....ooovmivieeiercieie e [ R
TRANSAMERICA COMMERICAL FINANCE OWNERSHIP
0nverveveis | e 00000...... 94-3054228 | 0................. (SRR ESUUR CORPORATION, I. DE............ NIA.....cccoo.... TRANSAMERICA FINANCE CORPORATION... |BOARD ..100.000 [AEGON N.V.....oooviviieieieieieeese e [ R
TRANSAMERICA CONSULTORA Y SERVICIOUS TRANSAMERICA LIFE INSURANCE OWNERSHIP
0nevevees | e s 00000...... | .covrerererrnns [0 R 0uveeeererees e LIMITADA (o] IS NIA............. COMPANY BOARD | ... 95.000 [AEGON N.V.....ooovmivieeierereieeese e [ R
TRANSAMERICA CONSULTORA Y SERVICIOUS TRANSAMERICA INTERNATIONAL OWNERSHIP
0nveeverees | e s 00000...... | cocrrererrrnns O 0uveeereiees e LIMITADA (o] IS NIA.....ccco..... HOLDINGS, INC. BOARD ... 5.000 [AEGON N.V....ooovoiiieieiericiesce e [ R
TRANSAMERICA CONSUMER FINANCE OWNERSHIP
0nveveevees | e s 00000...... 95-4631538 | 0................. 0uveeeereeees e HOLDING COMPANY DE............ NIA....cco..... TCFC ASSET HOLDINGS, INC.......ccvvverernnee. BOARD ...100.000 [AEGON N.V......ooviviiiericeeiceeese s [ R
OWNERSHIP
0nverveveees | e 00000...... 98-6021219 |0................. 0uveeereerees e TRANSAMERICA CORPORATION (OR)............... OR...coevee NIA....cccoo.... TRANSAMERICA CORPORATION.........ccccovvee. BOARD ..100.000 [AEGON N.V.....ooovviviieieicieie e [ R
OWNERSHIP
0uerrirrirees | e 00000...... 42-1484983 | 0......ocvvvvee 0000099189 .....covvvrrrrerrrnens TRANSAMERICA CORPORATION.......c..ccevrerrenees DE....cccoo... UIP...cocvne. THE AEGON TRUST ..o BOARD ..100.000 [AEGON N.V....cooiiiiiriniiineinieieississeeeessissseeeens [ S
TRANSAMERICA DIRECT MARKETING ASIA OWNERSHIP
0nrervevees | et s 00000...... 08-2507515 | 0.....c..concc.. . |PACIFIC PTY, LTD. AU............ NIA.....cccc..... AEGON DMS HOLDING B.V........ BOARD ..100.000 [AEGON N.V.....oooviviieieieieee s [ R
TRANSAMERICA DIRECT MARKETING OWNERSHIP
0ueorrrieees | e 00000...... | coreerrerrerrnrns [0S (ST ORR CONSULTANTS PRIVATE LIMITED INcocies NIA..coone. AEGON DMS HOLDING B.V.....c.covvvvriviereiiins BOARD ..100.000 [AEGON N.V....cooiiiirinieineinieeississsesessessseeeens [ S
TRANSAMERICA DISTRIBUTION FINANCE- OWNERSHIP
0neireirees | e 00000...... 36-4254366 | 0................. 0ueereieees [ OVERSEAS, INC. DE......c.... NIA...oon. TCFC ASSET HOLDINGS, INC......coevvverreirnne. BOARD ..100.000 [AEGON N.V....cooiiiiiieiinieieeineseeessienneeens [ S
OWNERSHIP
0uerrirrirees | e 00000...... 95-1077235 | 0.....ovvcvvvvee. 0000099193 | .....covvvrrerrrirrrnens TRANSAMERICA FINANCE CORPORATION....... DE.....cco... NIA..coon. TRANSAMERICA CORPORATION.........ccccovvnnene BOARD ..100.000 [AEGON N.V....cooiiiiririeineinieieissseeeissessseeeens [ S
OWNERSHIP
0nrrerrieees | e 00000...... 59-2476008 |0................. (SN O TRANSAMERICA FINANCIAL ADVISORS, INC.... |DE............ NIA...on. AUSA HOLDING COMPANY.......ccovrirrirrrarininns BOARD ... 51.600 |AEGON N.V....ooviiiiiirieiieeieiessseessisseenns [ S
AEGON ASSET MANAGEMENT SERVICES, |OWNERSHIP
0nrireieees | e s 00000...... 59-2476008 |0................. (ST O TRANSAMERICA FINANCIAL ADVISORS, INC.... |DE............ NIA ... INC. BOARD | ... 37.620 |AEGON N.V....ooiiiiiirieieeeiesse e [ S
TRANSAMERICA INTERNATIONAL OWNERSHIP
....................................................... 00000...... | 59-2476008 reverrerneneinneeens | TRANSAMERICA FINANCIAL ADVISORS, INC.... NIA...............|HOLDINGS, INC. BOARD AEGON NV
TRANSAMERICA FINANCIAL LIFE INSURANCE OWNERSHIP
AEGON US HOLDING GRP........... 70688..... 36-6071399 [ 0...coovveverree | Qs [ COMPANY A AEGON USA, LLC......oovieiireieiereieseieieis BOARD AEGON NV
TRANSAMERICA FINANCIAL LIFE INSURANCE TRANSAMERICA LIFE INSURANCE OWNERSHIP
AEGON US HOLDING GRP........... 70688..... 36-6071399 [ 0...coovvevvrrre | Qs [ COMPANY A, COMPANY BOARD AEGON NV
WESTERN RESERVE LIFE ASSURANCE CO. |OWNERSHIP
....................................................... 00000...... | 59-3403587 rverreneineneneenns | TRANSAMERICA FUND SERVICES, INC............ DS.......cce.... | OF OHIO BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... | 59-3403587 . | TRANSAMERICA FUND SERVICES, INC............. NIA...............| AUSA HOLDING COMPANY BOARD AEGON NV
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
2 3 7 8 9 10 11 12 13 14
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Company (U.S.or Parent, Subsidiaries to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Name Code International) or Affiliates Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s)
OWNERSHIP
....................................................... 00000...... revereeerverieseneninne | TRANSAMERICA FUNDING LP.......ocvve. NIA...............| TRANSAMERICA LEASING HOLDINGS, INC... |BOARD +0.99.000 |AEGON NV
TRANSAMERICA COMMERCIAL FINANCE OWNERSHIP
....................................................... 00000...... revereeerierisseneninn | TRANSAMERICA FUNDING LP.......ocvve. NIA...............| CORPORATION BOARD 11000 [AEGON NV
OWNERSHIP
....................................................... 00000...... revereereeierisseneeinn. | TRANSAMERICA HOLDING B.V.....oovee NIA...............|AEGON INTERNATIONAL B.V............c..cc......... |BOARD ...100.000 [AEGON N.V.....ooovivieriercieie e
TRANSAMERICA CONSUMER FINANCE OWNERSHIP
....................................................... 00000...... revereereeienisseneninn. | TRANSAMERICA HOME LOAN.......oocvcviia NIA...............| HOLDING COMPANY BOARD ..100.000 [AEGON N.V.....oooviviieieiciese e
TRANSAMERICA INSURANCE MARKETING TRANSAMERICA DIRECT MARKETING ASIA | OWNERSHIP
....................................................... 00000...... revereeresierierenienenn. | ASIA PACIFIC PTY, LTD. NIA............... | PACIFIC PTY, LTD. BOARD ...100.000 [AEGON N.V......ooviviiiericeeiceeese s
TRANSAMERICA INTERNATIONAL DIRECT AEGON DIRECT MARKETING SERVICES, OWNERSHIP
....................................................... 00000...... reveveereererissenieennn. | MARKETING CONSULTANTS, LLC. NIA...............| INC. BOARD +049.000 |AEGON NV
TRANSAMERICA INTERNATIONAL HOLDINGS, OWNERSHIP
....................................................... 00000...... S I (03 NIA........cc.... |[AEGON USA, LLC........ccocoevrvirvrrerenrnernnennn. | BOARD ..100.000 [AEGON N.V....cooiiiiiriniiineinieieississeeeessissseeeens
TRANSAMERICA INTERNATIONAL RE OWNERSHIP
....................................................... 00000...... . | (BERMUDA), LTD. NIA...............|AEGON USA, LLC BOARD ..100.000 [AEGON N.V.....oooviviieieieieee s
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO TRANSAMERICA INTERNATIONAL OWNERSHIP
....................................................... 00000...... seeverernenesnneneenns | BRASIL, LTD. NIA............... | RE(BERMUDA), LTD. BOARD +0:95.000 |AEGON N.V..oioiiiiirseeseieee e
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO TRANSAMERICA INTERNATIONAL OWNERSHIP
....................................................... 00000...... reeverernenesnneneenns | BRASIL, LTD. NIA............... | HOLDINGS, INC. BOARD 1een5.000 [AEGON NLV.ioiiiiiciceesseesseies
TRANSAMERICA INVESTMENT MANAGEMENT, AEGON USA ASSET MANAGEMENT OWNERSHIP
....................................................... 00000...... RS | A KO NIA............... |HOLDING, LLC. BOARD ..100.000 [AEGON N.V....ooiiiirieiinrieieeinsseessienseeens
OWNERSHIP
....................................................... 00000...... reverrerneineinnneeens | TRANSAMERICA LEASING HOLDINGS, INC....... NIA...............| TRANSAMERICA FINANCE CORPORATION... | BOARD ..100.000 [AEGON N.V....ooriiiiieieinieieieissiesiesssenseenns
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... reeerreneneinnneeens | TRANSAMERICA LIFE (BERMUDA), LTD............. IA............. | COMPANY BOARD ..100.000 [AEGON N.V....cooiiiiieieineieieeinsiseiessiesseeens
OWNERSHIP
....................................................... 00000...... veverrerneneinnneeens | TRANSAMERICA LIFE CANADA........coovvieinn IA.......cccc...... |AEGON CANADA ULC........cccceeovvrerrvrerrnnrenne. | BOARD ..100.000 [AEGON N.V....ooiiiiiirieiieieieieissis e
TRANSAMERICA INTERNATIONAL OWNERSHIP
AEGON US HOLDING GRP 86231......[39-0989781 | 0.....ovevrvree | Qs e TRANSAMERICA LIFE INSURANCE COMPANY.. A HOLDINGS, INC. BOARD ..100.000 [AEGON N.V....ooiiiiieieiieieieieississeisssesseenenns
OWNERSHIP
AEGON US HOLDING GRP 86231......[39-0989781 | 0.....ccevvervee | Qs e TRANSAMERICA LIFE INSURANCE COMPANY.. A TRANSAMERICA CORPORATION.........cccccvvneee BOARD | ... 74.000 |AEGON N.V....ooiiiiiiieieiceieeeeeeseieseieins
OWNERSHIP
AEGON US HOLDING GRP 86231......[39-0989781 | 0.....coevvvvee | Qe e TRANSAMERICA LIFE INSURANCE COMPANY.. A AEGON USA, LLC......covvererireeeseeseeieis BOARD | ... 26.000 |AEGON N.V....coooiiiirieieiieieieieseie e
TRANSAMERICA LIFE INTERNATIONAL OWNERSHIP
....................................................... 00000...... . | (BERMUDA), LTD. IA................. |AEGON SERVICES (DUBLIN) LIMITED............ |BOARD ..100.000 |AEGON N.V....cooiiiiiiieieiieieieeiesieeeseiesieenns




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

LL'ELD

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
TRANSAMERICA INTERNATIONAL OWNERSHIP
[0 OSSN 00000...... 94-2993381 [0....vvvvvenenne (ST ST TRANSAMERICA OAKMONT CORPORATION..... [CA............ NIA...coonns HOLDINGS, INC. BOARD ..100.000 [AEGON N.V...ooiiiieiineineieieeiseeseeseeseseseeeiees [
TRANSAMERICA PACIFIC INSURANCE OWNERSHIP
[0 TP TTN 00000...... 94-3304740 [0....ocvvvnvnne (ST ST COMPANY, LTD. Hlres A COMMONWEALTH GENERAL CORPORATION|BOARD | ... 96.300 | AEGON N.V...ooiviieceeeeee s [
TRANSAMERICA PACIFIC INSURANCE TRANSAMERICA INTERNATIONAL OWNERSHIP
[0 SO 00000...... 94-3304740 [0.....oovvennnne (T ST COMPANY, LTD. Hlre A HOLDINGS, INC. BOARD ... 3.700 |AEGON N.V....ooooiniieirireineinineinseneeessssensieenns [
OWNERSHIP
[0 ORI 00000...... 52-0419790 [0.....o.covvvvnne (ST ISP TRANSAMERICA PYRAMID PROPERTIES, LLC.. | IA.............. NIA. ..o MONUMENTAL LIFE INSURANCE COMPANY. |BOARD ..100.000 [AEGON N.V....ooiviiiriierinrieesesssissessesesesseesens [
TRANSAMERICA REALTY INVESTMENT OWNERSHIP
Oureiieries | et 00000...... 52-0419790 [0.......ccovuve. (ST ST PROPERTIES, LLC. DE........... NIA. ..o MONUMENTAL LIFE INSURANCE COMPANY. |BOARD ..100.000 [AEGON N.V....oooiiiieiinineieieississsesesesseeiens [
OWNERSHIP
[0 PSRN 00000...... 94-3026780 [0.......ccvvvnnee (ST ST TRANSAMERICA REALTY SERVICES, LLC......... DE.....cc..... NIA. ..o AUSA HOLDING COMPANY........cocovvmrrrirrrrnen. BOARD .100.000 [AEGON N.V...oooiiiiirieinrinriniessnsiseessesesesseenens [
MONUMENTAL GENERAL OWNERSHIP
[0 OSSP OT RO 00000...... 52-1525601 [0.......ocvvrenee (LSOO SRR TRANSAMERICA RESOURCES, INC...........cc...... MD............ NIA. .o ADMINISTRATORS, INC. BOARD ...100.000 [AEGON N.V...oooiiiiiiririniicrsnieenesiseienens [
TRANSAMERICA RETIREMENT MANAGEMENT, OWNERSHIP
[0 PSRN 00000......[42-1527720 |0..........ce..... . |INC. MN............ NIA. ..o AEGON FINANCIAL SERVICES GROUP, INC.. |BOARD .100.000 [AEGON N.V...oooiiiiiriiinrinsisississiseessesesesseeneens [
TRANSAMERICA RETIREMENT SOLUTIONS OWNERSHIP
0uirirris [ et 00000...... 31-1281022 [0....vvvvvrnee (ORI SRR CORPORATION OH....cccooue. NIA. .o AUSA HOLDING COMPANY........ccrvviniirirrerinnen. BOARD ..100.000 [AEGON N.V...cooiiiiirininiicreneeseseseienens (-
TRANSAMERICA SMALL BUSINESS CAPITAL, OWNERSHIP
[0 OO RO 00000...... 36-4251204 (0........coonee (LSO SRR INC. DE.....c.e. NIA. .o TCFC ASSET HOLDINGS, INC.......ocoueveririrrinae BOARD ...100.000 [AEGON N.V...cooiiiiiiirininiierenieeeesiseisenees [
TRANSAMERICA STABLE VALUE SOLUTIONS, OWNERSHIP
0uirirrins [ e 00000...... 27-0648897 (0........ccvenee 0 [ e INC. DE.....c.... NIA. .o COMMONWEALTH GENERAL CORPORATION|BOARD ..100.000 [AEGON N.V...oooiiiiieriinicrsinieresesiseienens [
TRANSAMERICA TRAVEL AND CONFERENCE OWNERSHIP
[0 OO ORI 00000...... [42-1079580 [0.........con.. 0 [ e SERVICES, INC. A NIA. .o MONEY SERVICES, INC........cocovvvrerrirrririircrns BOARD ...100.000 [AEGON N.V...oooiiiiiiriiiniersneieneeesiseinenees [
TRANSAMERICA VENDOR FINANCIAL OWNERSHIP
0uirirrie [ e 00000...... 36-4134790 [0.....ccovvvvvnee (ORI SRR SERVICES CORPORATION DE.....c..e. NIA. .o TCFC ASSET HOLDINGS, INC....c..coevreriririnae BOARD ...100.000 [AEGON N.V...cooiiiiiiirininicreeneieeeesiseienens [
OWNERSHIP
[0 OO OT PRI 00000...... 52-1263786 |0........ccone. (LSRN ISP UNITED FINANCIAL SERVICES, INC...........ccc..... MD............ NIA. .o AEGON USA, LLC....coovvriirriireircreincirereinns BOARD ..100.000 [AEGON N.V...oooiiiiiriiiniersneieneeesiseienees [ -
OWNERSHIP
[0 OO ORI 00000...... |42-1334744 |0................. (RN SO UNIVERSAL BENEFITS, LLC......coovvvreicririirircinne A NIA. .o AUSA HOLDING COMPANY........corvvenirirrerinenn. BOARD ..100.000 [AEGON N.V...oooiiiiiiriniiniersssieeesiseienis [ -
VERENIGING AEGON NETHERLANDS OWNERSHIP
[0 OO OT RO 00000...... | ceererrrerriienee [ (LT SO MEMBERSHIP ASSOCIATION [\ NIA oo [ BOARD ..100.000 [AEGON N.V...oooiiiiiicriiniersesieneeesiseinenees [V
WESTERN RESERVE LIFE ASSURANCE CO. OWNERSHIP
0468...... AEGON US HOLDING GRP........... 91413...... |43-1162657 (0........coouc..e. (RN ISP OF OHIO (0] PSRRI DR AEGON USA, LLC....covviirirriineirereincirereenns BOARD ..100.000 [AEGON N.V...cooiiiiiiiinieisisiseneessiseienees [ -
OWNERSHIP
[0 OO ORURION 00000...... 20-2541057 . | WFG CHINA HOLDINGS. INC.......ccoovvriirerrirriines DE......c..... NIA. .o WORLD FINANCIAL GROUP, INC........ccccvunenee BOARD ..100.000 [AEGON N.V...cooiiiiiiriniinieisseieneeesiseienies [V
WFG INSURANCE AGENCY OF PUERTO RICO, WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
[0 PSRRI 00000...... 66-0621281 [0.....c.cvvuvnee (LSRRI ISP INC. PR..ccvvrinee DS..covviins AGENCY, INC. BOARD ..100.000 [AEGON N.V...cooiiiiiiriniinieieessieeeesiseinenees [ -




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

ZL'elo

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
OWNERSHIP
................................................................... 00000...... {20-2133638 [0......cccevvevee [ Ourreevererevnes [ eervenerereienneene. | WFG PROPERTIES HOLDINGS, LLC................... | GA............ INIA............... [WORLD FINANCIAL GROUP, INC.................... |BOARD ..100.000 [AEGON N.V.....ovvvenrirninrneirnernenreneenseeseneennnnnns | Oveeerenns
OWNERSHIP
....................................................... 00000...... revereerenierisneneninns | WFG REINSURANCE LIMITED.......covvevevciene NIA...............| WORLD FINANCIAL GROUP, INC.................... |BOARD AEGON N.V.....ooiiccscese e
WORLD FINANCIAL GROUP HOLDING OWNERSHIP
....................................................... 00000...... revereereevenisnenennnnn. | WFG SECURITIES OF CANADA, INC.................. NIA...............| COMPANY OF CANADA, INC. BOARD AEGON N.V.....ooiiiecceee e
WORLD FINANCIAL GROUP HOLDING TRANSAMERICA INTERNATIONAL OWNERSHIP
....................................................... 00000...... reveveerenierinnennnn. | COMPANY OF CANADA, INC. NIA...............|HOLDINGS, INC. BOARD AEGON N.V.....ooiiicecesce e
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP HOLDING OWNERSHIP
....................................................... 00000...... reveeereriereneniennn. | AGENCY OF CANADA, INC. NIA...............| COMPANY OF CANADA, INC. BOARD AEGON N.V.....oooiiicsceseeeeee e
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP SUBHOLDING | OWNERSHIP
....................................................... 00000...... revereeresierinenennn. | AGENCY OF CANADA, INC. NIA...............| COMPANY OF CANADA, INC. BOARD AEGON N.V.....ooiviciecese e
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
....................................................... 00000...... reevererneneennneneen. | AGENCY OF HAWAIL, INC. DS......ccceeee... |AGENCY, INC. BOARD AEGON NV
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
....................................................... 00000...... . |AGENCY OF MASSACHUSETTS, INC. DS.......cc....... |[AGENCY, INC. BOARD AEGON N.V....ooiiiicseesce e
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
....................................................... 00000...... reeerrerrennennnneen. | AGENCY OF WYOMING, INC. DS......ccceee.... |AGENCY, INC. BOARD AEGON NV
WORLD FINANCIAL GROUP INSURANCE WESTERN RESERVE LIFE ASSURANCE CO. | OWNERSHIP
....................................................... 00000...... reveerereneinnneeen. | AGENCY, INC. DS........cc..... | OF OHIO BOARD AEGON NV
WORLD FINANCIAL GROUP SUBHOLDING WORLD FINANCIAL GROUP HOLDING OWNERSHIP
....................................................... 00000...... reeerrerneneennnnneen. | COMPANY OF CANADA, INC. NIA...............| COMPANY OF CANADA, INC. BOARD AEGON NV
AEGON ASSET MANAGEMENT SERVICES, |OWNERSHIP
....................................................... 00000...... reverreneineinnnenennns | WORLD FINANCIAL GROUP, INC......oocvvvviiiinnns NIA...............| INC. BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... veverrerrenennienneennes | ZAHORIK COMPANY, INC.....ooovveiciiieeiens NIA...............|AUSA HOLDING COMPANY...........cccoceverrnene. | BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... reeerverneneinnieeens | YARRA RAPIDS MANAGEMENT, LLC........covvne. NIA...............|[AEGON USA REALTY ADVISORS, LLC............ |BOARD AEGON NV
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... veverrerseseinsiennennnes | ZERO BETA FUND, LLC.....vovciceeees NIA...............| COMPANY BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... veverrerneseinsienneennes | ZERO BETA FUND, LLC...ovoceeeees NIA...............[MONUMENTAL LIFE INSURANCE COMPANY. | BOARD AEGON NV
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
....................................................... 00000...... veveriereeisnienieieennes | ZERO BETAFUND, LLC....oovvvvcieceeececas NIA...............|INSURANCE COMPANY BOARD AEGON N.V.....ovviiiiiciecseeseee e




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

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

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. 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.  Will 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 N

Bar Code:

* 9141320124 90000O0O0 3 =
* 914132012 3650000 3 = * 914132012 448000O0 3 =
* 914132012 4450000 3 = * 914132012 449000O0 3 =

Q14



Statement as of September 30, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. State transferable tax credits
2505. Investment Receivable | .
2506. Other assets NON-adMItEEA. .........cceiueireiriririerse et
2597. Summary of remaining Write-=ins for LN 25...........cccoueueriiiueeiiescceesee e

Additional Write-ins for Summary of Operations:

825,720 | s 676,078
L0 ..15,279

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
2704,  EXPENENCE FEfUNGS.......cvvcveiveiieieiieeise ettt ssesssssssessssessesssssssessesssssssessessnsens | ersnssnsesssssssessesensel 108) | soveveerieniersereniereensnd0 | e 0
2797.  Summary of remaining WIite-inS fOr LINE 27.......ccouiieiiiieiiessiesieississesssssssssesssssssesssssssssesssssssessessssassesssssssessassnsessesss | eonnansesssssnsessessnsel 109) | errerserererserssersarserss0 | soorierssrensessssessessssnes 0
Additional Write-Ins for Schedule T:
1 Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts

5804
5805.
5806.
5807
5808
5809
5810.
5811.
5812
5813
5814.
5815.
5816.
5817.
5818.
5819.
5820.
5821.
5822.

. NETHERLANDS ANTILLES
. NEW ZEALAND

. PARAGUAY

. PHILIPPINES..

1,521
165,355

Q15




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

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

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

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

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

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

958,717

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

36,015,473

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

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

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

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

...51,000
107,374
0
0

94,501 | ..
.(94,500)| .

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

86,420
...159,089

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total NONadmItted @MOUNTS.........c.oiiiiier et

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

...... 3,093,551

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© © N>R WD =

_
N =

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

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

919,030,326
477,313,300
1,568,750
9,515,482
4,348,124
..251,110,768
..3,670,571

.66,755

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

,157,017,888
.0

...1,157,017,888
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Statement as of September 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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
1. ClASS 1 (8)rurerieriieiieeieiesete ettt sttt | drnsiennt sttt 823,035,068 | .....ovvvrrrrrirnns 459,746,109 | ..o 434,536,047 | ...cooverrrrrirrienn (4,192,352) | ..o 797,085,804 | ...oooorvvrririrnns 823,035,068 | ....ovvrrerrriiinns 844,052,779 | ..ovververrierirens 747,913,463
2. ClASS 2 ():vverveeeveerieeiieiieeieiie ettt | erteetns st nnes 310,291,753 | coovvvrirriireiiieienns 72,069,095 |....ovvervrirrieiis 10,296,310 | .oooverreeereceeieine 766,949 | ..o, 305,102,216 | ..oovvrrvrrirrirnns 310,291,753 | oo 372,831,487 | oo 271,307,901
3. ClASS 3 ():vuuveeieeireiiieeeie ittt sttt | eestenst sttt 24,584,538 | ..o (O T 4,332,278 | oo 2,665,603 | ..o 12,697,246 | ..ooovorieeiene 24,584,538 | .....oovrvrrris 22,917,863 | ...oovvererrirens 16,220,112
4. ClASS 4 (B)..rrerrerrieeieei sttt | stiens et 18,173,267 | .oovvereeeeeniens 3,105,125 | oo 2,580,652 | ..oovvvnriirireiiiieiiens 14,242 | oo 14,696,248 | ......ovvvrvereienns 18,173,267 | oo 18,711,982 | ..o 15,065,366
B ClASS 5 ():vvurvrerreecireciiciisiie ittt | srsessess sttt eees 7,302,414 | oo 1,005,000 | ..ooevvrrrrrririinnens 3,936,464 | ..ooovverrerris 270,265 | .ovvoecvrriiriiriinnens 6,135,968 | ...vvorvrerierieriins 7,302,414 | oo 4,641,215 | oo 6,124,515
B, ClASS B ()..vuorvrervrerirerireireiseisesisee sttt | erins et 722,115 | i (O 2,351 | [LRYK) | 723,950 | .o 722,115 | oo 699,241 | .o 1,996,864
7o TOtEI BONAS. ...ttt esssennss | sessesssnsssnsssenees 1,184,109,155 | ..oovvvvrerrrrerirnnn. 535,925,329 | ..ovverrrrrrrins 455,684,102 | ...ovvorverrrerrerien. (495,816) | ..oovvvnrrrrrrnn. 1,136,441,432 | oo, 1,184,109,155 | ...oovvvvrrrerenne 1,263,854,567 | ...cccvvvvrrennn. 1,058,628,221
PREFERRED STOCK
B, ClASS Tttt | SebE Rttt L0 TN (O L0 N 0 [ oo L0 PN 0 [ oo L0 TN 0
0. ClASS 2ueeeeieetee et | ekt eebt bbbttt L0 TN (O L0 RN 0 [ oo L0 N 0 [ oo L0 0
10, ClASS 3.ttt etttk ekttt | eebE bbbttt L0 N 0 [ oo L0 N 0 [ oo L0 N 0 [ oo L0 N 0
140 ClASS 4ottt bbb | eebE bbbttt L0 N 0 [ o L0 N 0 [ oo L0 N 0 [ oo L0 OO 0
12, ClASS oottt ettt et | eebt bttt sttt L0 TR 0 [ e L0 OO 0 [ oo L0 T 0 [ oo L0 OO 0
13, ClASS B.nvvoeveeie ettt bbbttt | SeRE Rt 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
14, TOtal Preferred STOCK. ... .ottt bbbt sesensesis | sebsesenssssses st snsssssnssns e (01 PR [0 I (01 O O IR (01 PO [0 P (01 O 0
15.  Total Bonds and Preferred SOCK...........oociiiinriiciiisssseseissienes | sevseesssesseseseens 1,184,109,155 | ..vvvrveniirnrinns 535,925,329 | ..ovveririiiis 455,684,102 | ...oovvorrerrireiieiieens (495,816) | ..oovvvnrvrrirnnns 1,136,441,432 | oo 1,184,109,155 | ..oovvverrrerirenns 1,263,854,567 | ...ccovvvvnrrrnnn. 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; NAIC3S...... 0; NAIC4S....

0; NAIC5S..... 0;

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




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

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest éollected Paid for Accfr)ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS.......cvvrerererercrircrrinenns | evrrreceisenineeeienenns 96,329,809 |......cc........ )80 S U 96,316,310 | ..ooovverrieirircrreeiricnens 4,324 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI.........cvivieiieiciieieieie ettt sstesens | sbessesssssssesssssnsensesnses 70,095,286 | ..oovovvrreieieieieieies 68,545,707
2. Cost of short-term iNVEStMENtS ACUINEM...........ccvuiueviiiieiciie ettt sttt s b s ssses | svsessssessessessssessesnsas 519,462,374 | ..covvvereerre. 1,066,519,998
3. ACCTUAL OF BISCOUNL......ooiiiii bbb | sebb bbbt 13,499 | oo, 18,595
4. Unrealized valuation INCrEASE (ECIEASE).......c.cvuiviuiieiriiiieiieietesie sttt sttt s bbb bbb sttt essesnbensenas | stessesssessesssessesssssssessessnsensesnsan 0 | e 0
5. Total gain (I0SS) ON QISPOSAIS........evuverrerrerrireiireeeeeeseseesess e ssesss st st ees et et s st sttt s e s st s s st nssnssants | esessessessssssssessasssssnssnssensnsnnssns 0 | e 0
6. Deduct consideration received 0N QISPOSAIS...........cceviueiiiieiieiiieecicte ettt et b st es s b sstesenns | sressssesesissesessssssesnas 493,241,350 | .oooveveriieiereiinns 1,064,988,996
7. Deduct amOrtiZation Of PrEMIUML.........c.. et seeeese et st es et es s s bbb se bbb s e e s bbb bs s enbanbas | Hieesestestasssessess st s bansent st s snensend 0 | e 17
8. Total foreign exchange change in book/adjusted CaITYiNG VAIUE.............cccoeuviivciriiieiiiee e ssteses | ebissssessssesessssssesessseses s s sssesens 0 [ oo 0
9. Deduct current year's other than temporary impairment rECOGNIZEM...........ceveviirieiiirieieeee et sesseses | erersssssesessssess st sstessebsnsessenanes 0 | ot 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccouerrrrirererrireeeeeeece et | cvveveesessesesesseseseesnes 96,329,809 | ..o 70,095,286
11. Deduct total Nonadmitted @MOUNES............c..iiiiiiiiiiii bbb | eietbi bbb s 0 |t 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuieieiiiieiiiicieieieciseeictsssierstsstesessstesessssessesssssssnsenas | svsessessssassesssssssesssanes 96,329,809 | ....oooovvrvirercirernas 70,095,286

QsSl03




Statement as of September 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (Line 9, prior year)

2. Cost paid/(consideration received) on additions

3. Unrealized valuation INCIEASE (AECTEASE)........ . rererrererresreseeseeeeseesesseessseseesessassssesessessesssessessessassssssessassassssssessessasssessessssassssssessessssssssessassasssssessesssssnssessassnsssssnssaes
4. Total gain (I0sS) 0N terMINALON FECOGNIZEM...........c.iviviieiicicicte ettt bbbt b bbbt s st b e bbb bbbt s st b et b et bbb s st et st b nanteaas
5. Considerations received (Paid) ON tEIMINGLONS. .........c..iiuiuuririereireire et ee et ss ettt e s s £ E 8 s E bbb been
8. AMOTZALON. ...

7. Adjustment to the book/adjusted carrying value Of REAGE IHEM..........c.cvu it b bbbttt
8. Total foreign exchange change in bOOK/adiUSLEA CAMTYING VAIUE.........cvuiiririieiieiinsieieis ittt ettt
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 6+ 7 4 8)..oeieieiiiisieiesieieese st
10. Deduct nonadmitted assets

11. Statement value at end of current period (Line 9 MINUS LINE 10)........ceeiieuiiiriieiiee sttt bbb bbb b s bbb bbb s bt et s s aeee

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
1. Book/adjusted carrying valug, DECEMDET 31, PHOT YEAI..........c.evururrirerrrrerieisesieseseiesssssssssssse s ssess s sses st sss st st s £t s s st
2. Net cash deposits (Section 1, Broker Name/Net Cash Deposits FOOINOE)...........cvriiuiiieieiiiieesie ettt

3.1 Change in variation margin 0N OPEN CONMTACES. ........c..evurerurrerieeeireieeseesseesessee sttt s st s sttt nbsnsnas (433,454)

3.2 Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus.........c..cccccoeveevevvnnen 0

3.22 Section 1, Column 17, PriOr YEaT........cvverrereieiereisisieieissieseessiesenne 0 0

Change in amount recognized:

3.23 Section 1, Column 16, current year to date minus.........c..cccccoeveevevrnrnens (879,682)

3.24 Section 1, Column 16, prior year (446,228) (433,454) (433,454)
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....uueuurireiriierirsiseiseessstseeisessessssess e ssess s ss s sssssses st ess s st s sassses s st ees e s st e s s s e s s esses s e s s en b E e an s s n bbb s s s nen
4.1 Variation margin on terminated contracts during the YEar...........cccceeieiecsieicesee s (1,478,564)
42 Less:

4.21 Amount used to adjust basis of hedged item...........cccccvvveveeiveeiriennnnns 0

4,22 AMOUNt TECOGNIZEA.........cvreveiiieerieieteie ettt (1,478,564) (1,478,564)
4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2)......coreeeieeiereisieieeseessstseesessessessssssessessessssssessessessssssessessassssssessessessasssnssessosssssessessessosssessessasssssnssessessassssssessessasssnssessessassssssnssessassnsns

5. Dispositions gains (losses) on contracts terminated in prior year:
LS B =T To 1o OO OO
5.2 Used to adjust Dasis Of NEAGEA IIBMS..........ciiviiierice ettt s bbb bbb bbb b s bbb e bt s bbb s bbbt bbb st s st baes
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 =4.3 =51 =5.2)....cuiiiiiecscece ettt en
7. DedUCt NONAAMILEA @SSELS......... vttt

8. Statement value at end of current period (LINE 6 MINUS LINE 7).........cueiiueieieiiieiie ettt sttt bbb s bbbttt s st nts

QSl104

(610,768)

0

139,241

(3,791,491)

(3,791,491)

0

0

0

(371,527)

0

(371,527)




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

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of September 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DB - VERIFICATION

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

1. Part A, SECHON 1, COIUMN 4. ...ttt bbbt bbb s bbbt bbb bbb ens s (371,527)
2. Part B, SECHON 1, COIUMN T4........ooiieiecee ettt sttt bbbttt bttt sa s b 0
3. TOAI (LINE T PIUS LINE 2)...ucvviieeiiecte sttt ettt ettt sttt b b s sttt s et b st b e s e s b bRt et st b b s s et b s s b b e s b et bbb b s s et b s ae bt as s et et bbb s et et s e aebesansnaas (371,527)
4. Pt D, COMUMN ...ttt e ettt a ettt ae b s e et et s e et R At s At R et et bRt et s ae b st et ee e et et et et neee 0
5. PAIED, COIUMN B......oovireieiiieiie st (371,527)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vuiiiiiiieieiceie ittt bbbt bbb 2 s 48t b bbb s bbb bbbttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16........cuuiuiiiireieiisieieisie ettt bbb s bR bRttt nes (371,527)
8. Part B, SECHON 1, COIUMN 13 ..ottt ettt st ettt et bttt se b e s st et st b s et et et snaebesans et et s et b s snt et s eee 0
9. TOAl (LINE 7 PIUS LINE 8).....voveeviicieticteiete ettt ettt bbbt a b s s a4 s bt st s s A2 s s b b s b s b bbb s b s b b s b b st bbbt b st b s e st bann (371,527)
10, PAMED, COIUMN 8. 0
11, Pt D, COIUMN O..ooiee ettt s8££t (371,527)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....viveiieiiteiieieieisieieisste sttt tssse sttt s £ s 8ttt s b s n bbb en et 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 21.....ooiiiiriiiieiiei iR 37
14, Part B, SECHON 1, COIUMN 9.ttt bbb 1,067,911
15, Pt D, COIUMN T ettt et 1,067,948
16.  Total (LINe 13 PIUS LINE 14 MINUS LINE 15).....cuiueiiiiieiieisiieiieiieiiessseie sttt sse st s s8R s s bbbt s et 0

Qslo7



Statement as of September 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

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

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

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

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

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

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

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

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

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

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

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

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

........................................ 100,033,978 | ....ovvvviiieireinennn 173,613,930
........................................ 517,317,931 | coiiiiinee......893,455,394
............................................... 140,038 | oo 212,228
.......................................................... O OO |
...................................................... 125 | 9,313
........................................ 541,652,956 | .....cccocvvvririnriinririniinnn.n. 967,312,886
.......................................................... O OO |
.......................................................... O OO OPOPROON |
.......................................................... 0 [ covrsrsrsssrsssessssnnsneenn:0
.......................................... 75,839,117 | ccovvviriricriieniinnn. 100,033,978
.......................................................... 0 [ cvrinriniisiinissssssssssnienn0
.......................................... 75,839,117 | oo, 100,033,978

QSI08
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Statement as of September 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
1 Location 4 5 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 FLuiriris [ e 3Q2012 | VARIOUS 0 0 0 27,018
FL-ST. PETERSBURG 570 CARILLON PHASE 2 ST PETERSBURG TR 3Q 2012 | VARIOUS, 0 0 0 431
0199999. Totals 0 0 0 27,448
0399999. Totals 0 0 0 27,448
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B./A.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./AC.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred

NONE
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Statement as of September 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 [O7. U B 03/01/2011... | covvoreerereeenes [ e 14,450,963 | .....covvirrerieriienns (V1 I (281,488) 0 (1 IO (281,488) | ..vvvvererrrrineriernnd0 | s (1 IO 525,639 | ..o 0 [ s [0 TN 0
88465....... ManKato.........cevieviriierieeenn MN. e [ 09/01/2011..c. [ v [ v 5,069,471 0. 7,784 .0 0 [ oo T84 | o0 | (VI IR 50,347 | o0 [ (0 RN 0
88880......cvurieeririeriins Jacksonville FLuiiririines [ 09/01/2011.... | ceveeerrerierieee [ e 5,747,997 0 (40,624) 0 (1 IO (40,624) [ ...ceovvrvrirerrerirnnn0 | i (1 IO 77,966 | ..oocvervevceirenenenn0 | e [0 RN 0
89245.......oie Fort Lauderdale FLuoiiiiiies [ T11212004.... | oo | e 6,003,047 0 0 .0 (VI RN 0 [0 | (0 RN 0 [0 | e (0 RN 0
89423...... Ellenton L | e 09/01/2011.c. | covvoriereneenes | e 10,148,216 | .ooouvvverrerirciinns (V1 I (139,656) 0 (1 IO (139,856) | +.vvvvevrerrvrinerierennd0 | s (U IO 76,795 | o0 | e [0 TN 0
89520......ccerriiriieiaes Westminster.........ccoocvevvireninn CO.vvvverns | v 08/17/2005.... | ..ovovvrervrirerins [ ceveerrriernninee 2,402,691 0 .0 (VI RN 0 [0 | (VI IR 19,00 | o0 | e (0 RN 0
89891, Northvale. |\ VOO RN 09/01/2011.... | oo ..5,823,618 (25,325) 0 0 (25,325) | .. 24,463
0299999. Total - Mortgages With Partial Repayments. 49,646,002 ...(479,310) 0 0 ....(479,310) | .. ....774,308
Mortgages Disposed
89245.......oiveiiieiis Fort Lauderdale FLoiiiiiines s | 11/12/2004..... [ 07/01/2012.... | covvovvvririrs 6,003,047 | ...ccovviiniriiniinnnd0 [ 1,897 0 [V P 1,897 6,004,944 28,257,144 |0 | 252,200 ....252,200
0399999. Total - MOrtgages DISPOSEA. ......vuururuiruuiesserisirsieriians eeremssssssssns s sess st ess s enssenes | eossesssssssssssnd 6,003,047 | ..o [ 1,897 0 [ 1,897 6,004,944 28,257,144 |0 [ 252,200 ....252,200
0599999, TOtAl MOMGAGES. ......couveveirieiieiieiitieieeeieiet ettt eratesebesies bbbttt enieniens | centaensesenses 55,649,049 | ...ocovvvriericniinennd0 [ (477,413) .0 0 [ oo (477,413) 6,004,944 0,031,452 | o0 | 252,200 ....252,200
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Statement as of September 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
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 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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Statement as of September 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 72 7|GNMAREV MTG 765161 4.658% 09/01/B1.........ouerrevrmmerreisereiisessssisessssssssssssssssssssssesssssssessssssessessennes | sessessans ...09/01/2012 | Interest Capitalization 26,957 26,957 0|1

36176F ZU 5| GNMAREV MTG 765155 4.660% 08/01/B1...........cvveeemucrreeemereeisseresissesessssssssssssessssssesssssssesssssssessssssnes | sesssssnnn ...09/01/2012 | Interest Capitalization 227,356 227,356 0|1

36230R NF 9 [GNMA REV MTG 756690 4.662% 10/01/B7........occuuuuerrevmescrremmeerreisssessessssssssssssesssssessssssssssssssssssssessessesses | oneessenes ....08/01/2012 | Interest Capitalization 8,103 8,103 0|1

36230R NM 4| GNMAREV MTG 756696 4.698% 12/01/61 ....09/01/2012 | Interest Capitalization 20,241 20,241 0|1

912828 TM 2| US TREASURY NOTE 0.625% 08/31/17 ..09/26/2012 | CREDIT RESEARCH & TRADING LLC 549,914 550,000 256 |1
0599999. Total - Bonds - U.S. Government 832,571 832,657 256 |.......... XXX oo
Bonds - U.S. Special Revenue and Special A t

01F030 68 6|FNMATBA 3.0% 3.000% 08/01/42........ccvvcoumerreeimereesiserreesmsnreesissesesssssesssssssessssssessssssssssssssssssssssesssssnnes | eesssssnes ....08/02/2012 | CITIGROUP. 25,986,328 25,000,000 01

01F032 68 2|FNMA TBA 30YR 3.5% 3.500% 08/01/40.........occouerreemmrerreimmneresisseessisssessissssesssssssessssssssssssssssssssssesssssen. | sessessnes ....08/02/2012 | CITIGROUP. (26,515,625) (25,000,000) 0|1

3138A9 3M 4 |FNMA AH8003 3.500% 03/01/41 ....08/09/2012 | J.P. MORGAN SECURITIES INC 70,545 68,062 79 |1

3138AE  3X  9|FNMAAI1713 3.500% 04/01/41 ....08/09/2012 | J.P. MORGAN SECURITIES INC 86,803 83,748 98 |1

3138E8 PL 0| FNMA AK4026 3.500% 02/01/42........occervvrerreeriirseesisssesssssssssessssssssssssesssssssesssssssesssssssesesssssesssssssssssssnes | sessenseees ....08/09/2012 | J.P. MORGAN SECURITIES INC 601,486 580,314 677 |1

3138E9 3K 4| FNMA AK5301 3.500% 03/01/42.........ocmmevvvieseeriisesessiessessiissssssssssssssssssssssssssssssssssesssssssssssssssesssssssnsssssssas | sorsseses ....08/09/2012 | J.P. MORGAN SECURITIES INC 518,243 500,000 583 |1

3138EC MJ 9| FNMA AK7560 3.500% O7/01/42......coooorvreerrerriirseseissessessssesssssssssssssssssssssssesssssssessssssesssssssessssssnssssssnes | sessseeres ....08/09/2012 | J.P. MORGAN SECURITIES INC 91,565 88,342 103 |1

3138EC MV 2 |FNMA AK7571 3.500% 08/01/42 ....08/09/2012 | J.P. MORGAN SECURITIES INC 1,036,484 1,000,000 1,167 (1

3138ED UT 6 |FNMA AK8693 3.500% 05/01/42 ..08/09/2012 | J.P. MORGAN SECURITIES INC 207,317 200,020 233 |1

3138LS ZN 3| FNMA AO2548 3.500% 04/01/42 ....08/09/2012 | J.P. MORGAN SECURITIES INC 2,159,453 2,083,440 2431 (1

3138LT W7 9| FNMA AO3369 3.500% 05/01/42........covvveemeereermserseeeseessesssessessssssesssssssssssssssssssssosssssssssssssssssssssssssssssssnsesss | sessssnonns ....08/09/2012 | J.P. MORGAN SECURITIES INC 102,267 98,667 115 |1

3138LU S22 [FNMA A04136 3.500% 0B/01/42.........cvvvoreerreieeesviissssesisesssssiseessssessesssssssssssssssssssssssssssssssssssssssssssssssssssss | cosesssenns ....08/09/2012 | J.P. MORGAN SECURITIES INC 92,408 89,155 104 |1

3138LV EN 9| FNMA AO4640 3.500% 05/01/42.........ccmevvvererreemmerssssmeessesssssessisssssssssssesssssssesssssssssssssesssssssssssssssessssss. | sesseseres ....08/09/2012 | J.P. MORGAN SECURITIES INC 98,755 95,279 111 |1

3138LV  G9 8| FNMA AO4723 3.500% 08/01/42 ....08/09/2012 | J.P. MORGAN SECURITIES INC 106,987 103,221 120 |1

3138LW TK 7 |FNMA A05953 3.500% 06/01/42 ....08/09/2012 | J.P. MORGAN SECURITIES INC 211,978 204,517 239 |1

3138LX  E3 9| FNMA AOB453 3.500% O7/01/42.......cooooievvvieservirsssssviisssesesssssssssessessssesssssssssssssssssssssssssssssssssssssssssssssnss. | sonsonseses ....08/09/2012 | J.P. MORGAN SECURITIES INC 74,509 71,886 84 (1

3138LX  LP 2| FNMA AOBB33 3.500% 08/01/42..........coomrvveeeererveeesseseesssmessssesessssssessssssssessssssossessssssssssssossesssssssssssssssssssses. | sossomneres ....08/09/2012 | J.P. MORGAN SECURITIES INC 888,074 856,814 1,000 |1

3138LX LT 4| FNMA AOBB37 3.500% 08/01/42..........comrvvveererverseessosssmessssesessssssessesssssssssssssssssssssssssssssssssssssssssssssssssses. | soronneses ....08/09/2012 | J.P. MORGAN SECURITIES INC 525,023 506,542 591 |1

3138LY DY 0|FNMAAO7318 3.500% 07/01/42 ....08/09/2012 | J.P. MORGAN SECURITIES INC 2,220,436 2,142,277 2,499 (1

3138M0 LV 0 [FNMA AO8439 3.500% 08/01/42 ..08/09/2012 | J.P. MORGAN SECURITIES INC 86,369 83,329 97 |1

3138M1 ME 5|FNMA AO9356 3.500% 07/01/42 ....08/09/2012 | J.P. MORGAN SECURITIES INC 88,510 85,395 100 |1

3138M1 SO 0| FNMA AO9543 3.500% O7/01/A2......ovveooereeveeeeseeeeiesesseeessesssseessssessessssssssssessessesesssssessessssessessessesesssssssessessens | seeomeeees ....08/09/2012 | J.P. MORGAN SECURITIES INC 98,687 95,214 11 |1

3138M3 4N 1| FNMA AP0828 3.500% 08/01/42..........coovvveeeeeerreeieeseeeeeissesseesessessessssssssssssesssssssssssssssssssssssssssssssessssssssssssssssn | sososseses ....08/09/2012 | J.P. MORGAN SECURITIES INC 74,970 72,331 84 |1

3138M3 Q8 0| FNMA APO478 3.500% Q4/01/42..........comevevveiereeriiessessiissesssissssssssssssssssssssssssssssssssssessssssssssssssesssssssssssssssnn | sosseeees ....08/09/2012 | J.P. MORGAN SECURITIES INC 859,180 828,937 967 |1

3138M3 QT 4 |FNMA AP0465 3.500% 05/01/42 ....08/09/2012 | J.P. MORGAN SECURITIES INC 2,394,434 2,310,149 2,695 (1

3138M3 QX 5|FNMA AP0469 3.500% 04/01/42 ..08/09/2012 | J.P. MORGAN SECURITIES INC 74,976 72,337 84 |1

3138M5 DM 8 |FNMA AP1907 3.500% 07/01/42 ...08/09/2012 | J.P. MORGAN SECURITIES INC 77,992 75,246 88 |1

3138M5 UE 7 | FNMA AP2380 3.500% 07/01/42.......oocooeeeeereeeeeresesssseeessessessessessessessssessssessessesssssessssssssssssesssssesessssssssssssseses | seeosseses ....08/09/2012 | J.P. MORGAN SECURITIES INC 538,190 519,245 606 |1

3138M5 W7 0| FNMA AP2469 3.500% 08/01/42..........coorveeeeeeeereiessseeeeessesssesessessesssssssssssssssssssssssssssssssssssssssssssesssssssessssssssn | sososseses ....08/09/2012 | J.P. MORGAN SECURITIES INC 94,285 90,966 106 |1

3138M6 D8 7 |FNMA AP2826 3.500% 07/01/42 ....08/09/2012 | J.P. MORGAN SECURITIES INC 103,648 100,000 17 |1

31412Q HL 6|FNMA 931835 3.500% 08/01/39 ..08/09/2012 | J.P. MORGAN SECURITIES INC 86,870 83,812 98 |1

31415Y N5 4 |FNMA 993312 3.500% 11/01/39. ....08/09/2012 | J.P. MORGAN SECURITIES INC 259,122 250,001 292 |1
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Statement as of September 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)
31416P W5 2| FNMA AABOB7 3.500% 05/01/39.....cccuummurrrrrreeessmmmmeesssseesssssmmsessssssssssssssssessssssssssssssssnessssssssssssssmnesssssssees | cossssseees ....08/09/2012 | J.P. MORGAN SECURITIES INC 1,212,839 1,170,146 1,365 |1

31416R 4S9 FNMA AAB032 3.500% 06/071/39......ccomerrvermmerressmeesissesssssiessessssssssssssesssssssesssssassssssssessssssssssssssssssssssnses | onsesseses ....08/09/2012 | J.P. MORGAN SECURITIES INC 118,628 114,453 134 |1

31416R RH 8| FNMA AAT687 3.500% 06/01/39.......ccrvvrvveeermmmmaeerssssessssisseesssssssssssssssssssssssssssssssesssssssssssssnssssesssssssssssnns | sesessseees ....08/09/2012 | J.P. MORGAN SECURITIES INC 395,273 381,360 445 |1

31416Y 6K 9| FNMA AB3573 3.500% 05/01/41......covuummrrvrirmeerissssssisssessessssssesssssssssssesssssssessssssssssssssesssssssessssssssssssnes | sessenseses ....08/09/2012 | J.P. MORGAN SECURITIES INC 96,567 93,168 109 |1

31417A RZ 4 |FNMA AB4103 3.500% 12/01/41 ....08/09/2012 | J.P. MORGAN SECURITIES INC 1,751,107 1,689,468 1,971 1

31417A XX 2| FNMA AB4293 3.500% 01/01/42 ..08/09/2012 | J.P. MORGAN SECURITIES INC 73,901 71,300 83 |1

31417A XY 0 |FNMA AB4294 3.500% 01/01/42 ....08/09/2012 | J.P. MORGAN SECURITIES INC 913,220 881,074 1,028 (1

31417B AL 1| FNMA AB4510 3.500% 02/01/42........ccomevveverserrisrsessisssssesssessesssssssssssssssssssssssssssssssssssesssssssssssssssssssssnes | sessnseses ....08/09/2012 | J.P. MORGAN SECURITIES INC 408,707 394,321 460 (1

31417C  B7 9| FNMA AB5461 3.000% 0B/01/42........covvvvvvveerrmmmireerssseeesssssssesssssssssssssssssssssssssssssssessssssssssssssssssssessssssssssnnns | sesessssees ....08/09/2012 | Various 25,986,328 25,000,000 25,000 |1

31417J EG 1| FNMAAC0134 3.500% 07/01/39.....cccuuummrrriummmerrisisississssssssissssssssssssssssesssssssesssssssesssssssnesssssssessssssnssssssnns | sessesses ....08/09/2012 | J.P. MORGAN SECURITIES INC 81,726 78,850 92 |1

31417M H5 5[FNMA AC2951 3.500% 09/01/39 ....08/09/2012 | J.P. MORGAN SECURITIES INC 79,117 76,333 89 [1

31417Q TE 4|FNMAAC5048 3.500% 10/01/39 ....08/09/2012 | J.P. MORGAN SECURITIES INC 2,228,568 2,150,122 2,508 |1

31417 6X 0| FNMA MAO8BB5 3.500% 10/01/31.......uuurrvrveemsmmmmmseessessssssmssssssssssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssns. | soesssnsees ....08/09/2012 | J.P. MORGAN SECURITIES INC 93,928 90,621 106 |1

3M1417Y VQ 7 | FNMA MA0622 3.500% 01/01/41 .....ocomrvvermerreomiereessesseesssesssssssesssssssssssssssssssssesssssssssssssssssssssssessssssns | sessesenes ....08/09/2012 | J.P. MORGAN SECURITIES INC 1,335,049 1,288,055 1,503 |1

31419C ZA 4 |FNMA AE2536 3.500% 10/01/40.........crvvvermrrreermneerisseesesssessesssesssssssesssssssessessssesssssssssssssssssessssnsesssssnnes | coneesseses ....08/09/2012 | J.P. MORGAN SECURITIES INC 2,607,437 2,515,655 2,935 |1

31419L YA 5|FNMA AE9704 3.500% 12/01/40........iimssirreivveessssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | cossssssees ....08/09/2012 | J.P. MORGAN SECURITIES INC 586,467 565,824 660 |1

3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 51,369,131 49,999,996 54,167 XXX
Bonds - Industrial and Miscell IS

00846U AC  5[AGILENT TECH INC 6.500% 11/01/17 ...cocoummrrvermmerreesmmersessssesssissesessssnsesssssssssssssssssssssesssssssssssssssessssssnne. | onsesseses ....06/30/2012 | TFLIC-NMS-NON MATCHED SURPLUS 4,260,291 3,535,000 37,658 | 2FE
02005N  AM 2 [ ALLY FINANCIAL INC 4.625% 06/26/15..........cvvvevmmmereermsesreesssessesssnsssssssssssssssessssssssssssssssssssssesssssesssssesss. | ossessesns ...08/07/2012 | CITIGROUP. 514,375 500,000 2,826 | 4FE
02209S AL 7 |ALTRIA GROUP INC 4.750% 05/05/21..........oevvvreermrerrirmeerisrsessissssessssessssssssesssssssesssssssesssssssessssssssessssnes | sessenseees ...07/31/2012 | DIRECT 9,345,863 8,000,000 90,778 | 2FE
05377R BB 9 |AESOP FUNDING Il LLC 2.100% 03/20/19 ...07/25/2012 | BANK OF AMERICA 1,999,107 2,000,000 0 [1FE
05531G  AA  9|BB&T CORP 3.950% 03/22/22 ...07/18/2012 | DEUTSCHE BANC ALEX BROWN 377,444 350,000 4,647 | 1FE
059513 AE 1|BANC OF A COMM MTGE 200 5.920% 02/01/57.......ccvvvvrmmrrirmmerresmmsessesseesessssesssssssssssssssssssssssssssssssssses. | sessesenes ...07/31/2012 | TLIC-REI1-ECONOMIC RESERVES, 5,856,538 5,000,000 23,855 | 1FM
07556Q BA 2|BEAZER HOMES USA INC 14 6.625% 04/15/18..........oevrveeumerreimmrermeismssssssssessesssssssssssessesssssessssssesssssenes | sessessenee ...07/11/2012 | STERNE AGEE 1,767,500 1,750,000 0 |4FE
126650 BN 9| CVS CAREMARK CORP 6.600% 03/15/19.......cccummmmrrerrrvveeessmmmmmeesssseessssasmmsessssssssssssssnsessssssssssssssnsesesssssens | sosessssens ....06/30/2012 | TFLIC-NMS-NON MATCHED SURPLUS 3,742,038 3,000,000 57,750 | 2FE
151020 AH 7|CELGENE CORP 3.250% 08/15/22 ....08/06/2012 | BANK OF AMERICA 1,534,217 1,535,000 0 | 2FE
172967 FT 3|CITIGROUP INC 4.500% 01/14/22 ..07/10/2012 | Various. 1,735,225 1,665,000 52,448 | 1FE
172967 GB 1|CITIGROUP INC 2.250% 08/07/15. ...07/31/2012 | CITIGROUP. 64,847 65,000 0 [1FE
179584 AM 9| CLAIRES STORES INC EXCH 9.000% 03/15/19.....ccccuuummmrrrrrveesmmmmmmmeeersssssessssmmmssesssssssssssssessssssssssssnnnse | sesessseens ....08/16/2012 | LAZARD FRERES AND COMPANY 208,250 200,000 8,650 | 4FE
18451Q AH 1 |CLEAR CHANNEL WORLDWIDE 7.625% 03/15/20........cvvvcimmrrrreesessissnsessisessssssssssssssssssssssssssssssssssssssssns | sossessenes ....08/02/2012 | Tax Free Exchange 615,000 615,000 0 |4FE
209615 CA 9| CONSOLIDATED NATURAL GA 5.000% 12/01/14......cmvvvveisnrrerssesrisissssssssssssesmssssssssssssssssssssssssssssssssns. | sessnnenes ....06/30/2012 | TFLIC-NMS-NON MATCHED SURPLUS 5,462,124 5,000,000 20,139 | 2FE
210795 QB 9 [CONTL AIRLINES 2012-2 A 4.000% 04/29/26 ....09/19/2012 | CREDIT SUISSE/FIRST BOSTON 3,000,000 3,000,000 0 | 2FE
233851 AR 5 |DAIMLER FINANCE NORTH 2.250% 07/31/19 ..07/25/2012 | CITIGROUP 933,965 940,000 0 | 1FE
25459H BF 1 |DIRECTV HOLDINGS 3.800% 03/15/22 ...09/27/2012 | MORGAN STANLEY & CO. INC 2,063,860 2,000,000 3,589 |2FE
319963 AZ 7|FIRST DATA CORP 144A 8.750% 01/15/22......covveoeeeveeeeeseereeeseesseeesssesseesesssssessessssessessessesssssssssessessesessesssnen | sevesseees ....07/30/2012 | CITIGROUP 1,005,000 1,000,000 4,132 | 5FE
345397 WF 6 |FORD MOTOR CREDIT CO 4.250% 09/20/22........ccovvvvvvvvvveeriessseseesssesesssssssesessssssssssssssssesssessssssssssssssseessssss | cossssseees ...09/20/2012 | MORGAN STANLEY & CO. INC 3,221,075 3,250,000 0 | 2FE
416515 AP 9|HARTFORD FINL SVCS GRP 6.100% 10/01/41 ....07/31/2012 | TLIC-TXC2-ECONOMIC FUND W/H RE 2,562,419 2,500,000 50,833 | 2FE
459902 AR 3 |INTERNATIONAL GAME TECH 7.500% 06/15/19 ..07/31/2012 | TLIC-REI1-ECONOMIC RESERVES 1,205,705 1,000,000 9,583 | 2FE
46361# AN 2| THE IRVINE COMPANY SRN 3.500% 08/01/22 ....05/25/2012 | DIRECT. 5,000,000 5,000,000 0 [1Z
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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)
49326E  ED 1 |KEYCORP MTN 5.100% 03/24/21........coorvverrerrecmmnerreissesseisseesesissssssssssssssssssssssssssssssssssssssssssssssssssssss. | sesseneres ...07/09/2012 | CREDIT SUISSE/FIRST BOSTON 552,137 490,000 7497 |2FE
50075N AT 1 [KRAFT FOODS INC 6.875% 02/01/38.........cvvrreuumereemmmersesmmessesssessssssssssssssssesssssssesssssssssssssssessssssssssssssnes | sonsesseses ....09/14/2012 | Various 2,443,843 1,810,000 16,592 |2FE
50075N AU 8 [ KRAFT FOODS INC 6.125% 02/01/18.........orrvermmrreemmmerresssmessesssessssssssesssssssssssssssessssssssssssssessssssnsssssssnn | onsesseees ...07/31/2012 | TLIC-REI1-ECONOMIC RESERVES, 3,641,909 3,000,000 91,875 | 2FE
50075N BA 1|KRAFT FOODS INC 5.375% 02/10/20..........ccccemmemrrrrreeeemmmsaseeesisssesssasssisssssesssssssssssasssesssssssssssssssssssssssssses | seesssssees ...07/31/2012 | TLIC-REI1-ECONOMIC RESERVES, 4,817,607 4,000,000 102,125 [2FE.....cooivirrrirricnnns
52108H YM 0 |LBUBS COMM MTGE TR 2004 4.846% 01/11/36 ...07/31/2012 | TLIC-REI1-ECONOMIC RESERVES, 313,522 300,000 808 | 1FM
544152 AF 8| LORILLARD TOBACCO CO 2.300% 08/21/17 ..09/14/2012 | BARCLAYS 655,681 650,000 1,163 | 2FE
582839 AE 6 |MEAD JOHNSON NUTRITION 4.900% 11/01/19 ...07/31/2012 | DIRECT 6,996,493 6,000,000 73,500 | 2FE
59018Y J6 9 |MERRILL LYNCH & CO INC 6.400% 08/28/17.......ccocomrrviirmeereismmessessmsessessanesssssssessssssssssssssssssssssssssssssnenes | sessnsenes ...09/13/2012 | BANK OF AMERICA 5,505,083 4,760,000 16,924 |1FE
617482 V9 2| MORGAN STANLEY 6.375% O7/24/42..........coovoreeeereiereeriinssrsisisessessassssesssssssssssesssssssesssssssssssssssssssssnses | sessenseees ...07/19/2012 | MORGAN STANLEY & CO. INC 8,186,188 8,280,000 0 |1FE
718172 AA 7| PHILIP MORRIS INTL INC 5.650% 05/16/18........coocuuumcrremmmerriemmsesseissessessssssssssessisssssssssssesssssssesssssesseses | sevsensenes ...09/11/2012 | BARCLAYS 1,150,715 943,000 17,464 |1FE
74928H AA 4 |RBSCF TRUST 2010-RR3 CS 5.467% 09/01/39. ...07/31/2012 | TLIC-REI1-ECONOMIC RESERVES, 3,362,592 3,000,000 13,668 |1FE
89233P 4C 7|TOYOTA MOTOR CREDIT COR 4.500% 06/17/20 . ...07/31/2012 | DIRECT 5,791,943 5,000,000 27,500 | 1FE
908906 AC 4| UNIONBANCAL CORPORATION 3.500% 06/18/22 E... ...07/17/2012 | MORGAN STANLEY & CO. INC 453,179 435,000 1,353 | 1FE
911312 AQ 9| UNITED PARCEL SERVICE 2.450% 10/01/22........ccocomeerreerereenseesssssssssisssssssssssssssssssssssssssssssssesssssnes | sersnsenes ...09/24/2012 | BANK OF AMERICA 1,997,340 2,000,000 0 | 1FE
91159 AA 4| US BANCORP 2.950% 07/15/22........cceverreummeereesieereesasesseesssessssssesssssssssssssssssssssssssssssssessssssessssssnsesssssens | sessessnee ...07/18/2012 | US BANCORP 1,270,958 1,275,000 0 | 1FE
959802 AB 5| WESTERN UNION 5.930% 10/01/16 ....06/30/2012 | TFLIC-NMS-NON MATCHED SURPLUS 4,579,299 4,000,000 58,641 | 1FE
878742 AE 5|TECK RESOURCES LIMITED 6.125% 10/01/35 A ..06/30/2012 | TFLIC-NMS-NON MATCHED SURPLUS 4,276,330 4,000,000 60,569 | 2FE
035237 BN 7| ANHEUSER-BUSCH INBEV NV 1.375% 07/15/17 |- ...07/11/2012 | J.P. MORGAN SECURITIES INC 2,358,189 2,365,000 0 | 1FE
035237 BP 2| ANHEUSER-BUSCH INBEV NV 2.500% 07/15/22 |-~ ...07/11/2012 | BANK OF AMERICA 4,737,057 4,760,000 0 | 1FE
25156P AC 7 |DEUTSCHE TELEKOM INTL F 8.750% 06/15/30 |- ...07/31/2012 | DIRECT 7,376,003 5,000,000 55,903
806854 AD 7 |SCHLUMBERGER INVESTMENT 2.400% 08/01/22 RS- ...07/24/2012 | CITIGROUP. 998,320 1,000,000 0
87938W AH 6| TELEFONICA EMISIONES SA 5.877% 07/15/19 | ....06/30/2012 | TFLIC-NMS-NON MATCHED SURPLUS 4,475,000 5,000,000 134,681
3899999. Total - Bonds - Industrial & Miscellaneous 132,414,231 e 119,973,000 | i 1,047,151
Bonds - Hybrid Securities
03076C AC 0 |AMERIPRISE FINANICAL IN 7.518% 06/01/66 | | ...07/31/2012 | BANK OF AMERICA 436,500 400,000
4899999. Total - Bonds - Hybrid Securities 436,500 400,000
8399997. Total - Bonds - Part 3 185,052,433 ...171,205,653
8399999. Total - Bonds, 185,052,433
9999999. Total - Bonds, Preferred and Common Stock: 185,052,433 XXX 1,106,753

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




6030

Statement as of September 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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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Bonds - U.S. Government
36230R NF  9|GNMA REV MTG 756690 4.662% 10/01/61............. | ..... 09/01/2012| PAYAOWN........couevrirereneiienienins | eeevseenensenisenines | cevsseessesins 1771 | s 1T | e 1,915 | i 1,902 | oo (1 [ [RKE)) E— (V18 I (RKE) ) (1 I 1771 | (V1 I (V1 IO (1 IO 34 110/01/2061| 1...........
83162C PS  6|SBA2005-20H 1 5.110% 08/01/25.........occevvvrrvrrnens | cerer 08/01/2012| Redemption ~ 102.0439........cc.. | covverrrverirerernrenes | veviirerneninnd 6,218 | oo 6,093 | oo 6,093 | oo 6,093 | oo (U [T 0 0 0 (U I 6,093 | ..o (V1 IS 125 | v 125 | s 311 08/01/20251...........
83162C PS  6|SBA 2005-20H 1 5.110% 08/01/25........cooviscessninens [ cenee 08/01/2012] PaYAOWN. .....vvveeinseieisnienienins | neessnesenssenesseses | sensssesssnians 7,553 | oo 7,553 | oo 7,553 | o 7,553 | oo [\ 0 0 0 () 7,553 | e 0 [ e (V)] P [ . 386 |08/01/2025/1...........
0599999. Total - BONAS = U.S. GOVEIMIMENL. ......vuuieiiiiiiisirisiiss it | eenissnncenes 15,542 | oo 15417 | oo 15,561 | cooovvrenns 15,548 | v 0 [ s [(KE)) I 0 [ [RKE)) I [ 15417 | oo, 0 [ v 125 | 125 | v 731 | XXX... |.XXX...
Bonds - U.S. Sy I R ue and Special A t
01F030 68 6|FNMATBA3.0% 3.000% 08/01/42........cocorererrevnes | cenee 08/09/2012| CITIGROUP.........ccoovverrirriririns | overireriererneesseins | eoveees 25,986,328 | ....... 25,000,000 | ....... 25,986,328 0 (U [T 0 0 0 0 25,986,328 0 (V1 IO (U I 0 |08/01/2042 1...........
01F032 68 2|FNMA TBA 30YR 3.5% 3.500% 08/01/40..........ccccoe. | ceoe. 08/09/2012| CITIGROUP.........c.ovvvrerinriieins | eeremerreeriesineenns | eeve (26,515,625) | ...... (25,000,000) | ...... (26,515,625) 0 (1 [T 0 0 0 0 ... (26,515,625) | ....ocvvnvcne (V1 I (V1 IO (1 I 0 |08/01/2040| 1...........
3138A9 3M 4| FNMA AH8003 3.500% 03/01/41........covvevrrererirmrrns [ v 08/09/2012| CITIGROUP.........c.oovvverireriiriins | cererreissinerirenieee | cerenineenns 72,188 | v 68,062 .70,545 0 0 0 0 03/01/2041| 1...........
3138AE  3X 9| FNMA Al1713 3.500% 04/01/41.....cooovvverrrinrinnens | cenee 08/09/2012| CITIGROUP.........c.oovvvmrirneriniinns | ceeerneriineiseiineniene | cerneeiseenns 88,825 | ..o 83,748 .86,803 0 0 0 0 04/01/2041|1...........
3138AF  3C  2|FNMAAI2594 4.500% 05/01/41.......coovvvvverrerirnienes | oenes 09/01/2012| PaYdOWN........ovveeuereerrerierirenens | covvirerierireneneenns | cevverennnn 88,732 | e 85,732 86,483 0 0 .0 05/01/2041| 1...
3138AV D7  7|FNMA AJ3725 4.000% 10/01/41... 09/01/2012| Paydown.... ..34,828 | .o 34,828 .34,665 0 0 .0 10/01/2041 1...
3138E8 PL  0|FNMA AK4026 3.500% 02/01/42.........corvvereerrvrirnins [ v 08/09/2012| CITIGROUP...........ovvvvrvrerrerirns | e 615,495 580,314 601,486 0 (U [T 0 0 0 0 601,486 0. 14,009 | ...... 14,009 | ........... 677 [02/01/2042|1...........
3138E9 3K 4| FNMA AK5301 3.500% 03/01/42.........cooevviveiiicnnis [ 08/09/2012| CITIGROUP.........cccocvricrivcrirns | e 530,313 500,000 518,243 0 (1 I 0 0 0 0 518,243 0 . 12,070 | ...... 12,070 | v 583 [03/01/2042|1...........
3138EC  MJ 9 |FNMA AK7560 3.500% 07/01/42.......ccovvervrrrcrrcr | s 08/09/2012| CITIGROUP.........c.ovrvrerrrerinrins | cererneeisernerinenirnee | cerverirneenns 93,698 | ... 88,342 91,565 0 (U [T 0 0 0 (U I 91,565 | .ocvvrerirne (V] I 2,133 | oo 2,133 | e 103 |07/01/2042[ 1...........
3138EC MV 2|FNMA AK7571 3.500% 08/01/42.........ovvemrrrnrrrnis | e 08/09/2012| CITIGROUP.........c.oovvverviniiieinns | vevernreineieeiiisniens | oneiins 1,060,625 | ......... 1,000,000 | ......... 1,036,484 0 (0 IO 0 0 0 0| e 1,036,484 | ......c........ 0 08/01/2042| 1...........
3138ED UT  6|FNMA AK8693 3.500% 05/01/42........ccvvvrrvrrcrireinns | cenes 08/09/2012| CITIGROUP... 212,146 200,020 207,317 0 0 0 0 0 207,317 0 05/01/2042| 1...
3138LS  ZN 3| FNMA AO2548 3.500% 04/01/42.........ccocovvverieevnnns [ v 08/09/2012| CITIGROUP.........c.ovvvrmrrrerirneinns | ceverseriseineerieninee | oneinn 2,209,748 | ......... 2,083,440 | ......... 2,159,453 0 0 0 0 0| e 2,159,453 | ..oovrrinnnn 0 04/01/2042| 1...
3138LT W7 9| FNMA AO3369 3.500% 05/01/42.........occeevrrverrerens | covee 08/09/2012| CITIGROUP.........cooovvriririernrrins | rervrnerierieeernenins | cveerieens 104,649 | ..o 98,667 | ..ovvvnve. 102,267 0 (U [T 0 0 0 (1 102,267 | cooovvvrrnnnd 0 05/01/2042| 1...........
3138LU S22 |FNMA A04136 3.500% 06/01/42.........cvvomirererreriins | oenes 08/09/2012| CITIGROUP...........ovvvnrirneriirinns | vevernriiiniiseineriene | oo 94,560 | ..coovrrene 89,155 .92,408 0 (0 IO 0 0 0 (0 I 92,408 | oo 0 06/01/2042| 1...........
3138LV. EN 9| FNMA AO4640 3.500% 05/01/42........ccovoreveerereenins [ v 08/09/2012| CITIGROUP.........coouvverrirrirnrrins | rvrernerieniseeseeins | crverinens 101,085 | ..... 95,279 .98,755 0 (1 [T 0 0 0 (0 I 98,755 | ..ovvvrerirnn 0 05/01/2042| 1...........
3138LV. G9 8| FNMA AO4723 3.500% 08/01/42.......ccrvrvvirevinierers | o 08/09/2012| CITIGROUP.......ccovvvririiirinirinns [ v | crvveirienns 109,479 | covevenne 103,221 | oo 106,987 0 0 0 0 (01 IR 106,987 | .ovvernn 0 08/01/2042(1...
3138LW  TK 7| FNMA A05953 3.500% 06/01/42.........ccomvverererncernns | o 08/09/2012| CITIGROUP... 216,915 204,517 211,978 0 0 0 0 0 211,978 0 06/01/2042| 1...
3138LX E3 9| FNMA AO6453 3.500% 07/01/42........ccoooververenirnnns [ v 08/09/2012| CITIGROUP...........oovvvmrinerinrinns | cevernriiinsinsiineniene | cerveeineenns 76,244 | ............ 71,886 74,509 0 0 0 0 (0 I 74,509 | oo 0 07/01/2042| 1...
3138LX LP 2| FNMA AO6633 3.500% 08/01/42........ccorvverererrcernins [ v 08/09/2012| CITIGROUP.........cccevvvrrrerircrirns | e 908,758 856,814 888,074 0 (U [T 0 0 0 (1 I 888,074 | ..ccoovvrennn 0 08/01/2042| 1...........
3138LX LT 4| FNMA AO6637 3.500% 08/01/42........ccccrvvvrerevenirers | v 08/09/2012| CITIGROUP.......ccrvvvriviiririrenns [ s 537,251 506,542 525,023 0 (0 I I 0 0 0 0 525,023 0 08/01/2042(1...........
3138LY DY  O0|FNMA AO7318 3.500% 07/01/42.......covvreveereneenans [ v 08/09/2012| CITIGROUP.........ccovvvrmevreriieinns | ceeerrrissrnerieninee | oveinn 2,272,152 | ......... 2,142,277 2,220,436 0 (U [T 0 0 0 0| e 2,220,436 | c.oovvrrnnnn 0 07/01/2042| 1...........
3138M0 LV OFNMA AO8439 3.500% 08/01/42..........ocveniverrineres | o 08/09/2012| CITIGROUP... .86,369 0 0 0 0 0 08/01/2042| 1...
3138M1 ME  5|FNMA A0O9356 3.500% 07/01/42........convveerrvrirserns | cerer 08/09/2012| CITIGROUP... 88,510 0 0 0 0 0 07/01/2042| 1
3138M1  S9  0|FNMA A09543 3.500% 07/01/42........ccrvvevvvrvvriners | e 08/09/2012| CITIGROUP... .98,687 0 0 0 0 0 07/01/2042| 1...
3138M3 4N 1|FNMA AP0828 3.500% 08/01/42.........cvvervrrrerirerin | cerer 08/09/2012| CITIGROUP , 74,970 0 (0 IO 0 0 0 0 08/01/2042| 1...........
3138M3 Q8  O|FNMA AP0478 3.500% 04/01/42.........ocoovevrerernrnns | s 08/09/2012| CITIGROUP.......ccvvvvrirriirirriinns [ verer 879,191 828,937 859,180 0 (01 IO 0 0 0 0 04/01/2042|1...........
3138M3 QT 4 |FNMA AP0465 3.500% 05/01/42........ccovvernvvenerrcri | cenes 08/09/2012| CITIGROUP.........ccovvvmerieriieinns | ceeereriseinnerieninee | ovevnn 2,450,202 | ........ 2,310,149 2,394,434 0 (1 [T 0 0 0 0 05/01/2042| 1...........
3138M3 QX 5|FNMA AP0469 3.500% 04/01/42..........ocevrvverernrnns | s 08/09/2012| CITIGROUP... .74,976 0 0 0 0 0 04/01/2042(1...
3138M5 DM  8|FNMA AP1907 3.500% 07/01/42.......ccvvemvrerrernciis | ceres 08/09/2012| CITIGROUP... 77,992 0 0 0 0 0 07/01/2042| 1
3138M5 UE  7|FNMA AP2380 3.500% 07/01/42.......ccovvveervvverveiis | e 08/09/2012| CITIGROUP...........cevvvmrrverrerirne | e 550,725 519,245 538,190 0 0 0 0 0 538,190 0 07/01/2042| 1...
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3138M5 W7 0 |FNMA AP2469 3.500% 08/01/42..........ovvevvrvververis | e 08/09/2012| CITIGROUP.........c.ovvvmirrerierinns | cerernreinirneiireniene | cerverirnneens 96,481 | oo 90,966 .94,285 0 (0 IO 0 0 08/01/2042| 1...........
3138M6 D8 7 |FNMA AP2826 3.500% 07/01/42.......ccovverivrerncrncies | cenes 08/09/2012| CITIGROUP.........ccoorrvrerirrirneris | eereeersenieeineeins | cvveerinnns 106,063 | ..covvvnees 100,000 | ..ovvveneee 103,648 0 (1 [T 0 0 07/01/2042| 1...........
31402R RN 1|FNMA 735893 5.000% 10/01/35........ccoorrerermrrreririns | cerer 09/01/2012| PaYAOWN........covvvevnvenrrnerierirnens | covvvreerieniesessenins | cveeriinens 140,104 | .covvenee 140,104 | ............ 141,511 | v 141,447 | oo 0 | o (1,343) [ oo 0 10/01/2035| 1...........
31412Q HL  6|FNMA 931835 3.500% 08/01/39.......ccvvrvererrreirncnes | cevee 08/09/2012| CITIGROUP.........ccoevvnrrrreriirinns | ceeermeriseinsiineninee | cerneeineenns 88,893 | ..o 83,812 .86,870 0 (1 [T 0 0 08/01/2039| 1...........
31412T NX  7|FNMA 934306 5.500% 06/01/38... e 09/01/2012| Paydown.... .0 06/01/2038] 1...
31414X U8  3|FNMA 979507 5.500% 04/01/38.........cosveemrrmerermrens [ e 09/01/2012| Paydown .0 .16,934 04/01/2038] 1...
31415Y N5  4|FNMA 993312 3.500% 11/01/39... e 08/09/2012| CITIGROUP. - 265,157 250,001 259,122 0 (0 IO 0 0 0 0 259,122 11/01/2039| 1...
31416P W5 2| FNMA AA6067 3.500% 05/01/39.......cvvevereerrrinnens [ o 08/09/2012| CITIGROUP.........c.oovvvumrvierineinns | ceverneriseieeriienines | oneiins 1,241,087 | ......... 1,170,146 | ......... 1,212,839 0 (1 [T 0 0 0 0| e 1,212,839 05/01/2039| 1...........
31416R 4S9 |FNMA AA8032 3.500% 06/01/39........ccvvvemrvrererirerens | cerer 08/09/2012| CITIGROUP.........ccoovverrirrerniris | ovvrreerierieeernenins | creverinens 121,391 | s 114,453 | ........... 118,628 0 (U [T 0 0 0 [V IO 118,628 06/01/2039| 1...........
31416R  RH  8|FNMA AA7687 3.500% 06/01/39........csevrrrererrnrins | cerer 08/09/2012| CITIGROUP.......covvrerreirinirens [ v | cvvvriennns 404,480 381,360 395,273 0 (0 I 0 0 0 0 395,273 06/01/2039|1...........
31416Y 6K 9|FNMA AB3573 3.500% 05/01/41 N 08/09/2012| CITIGROUP. [ [OOSR IOV 98,816 | ..... 93,168 .96,567 0 0 0 0 0 05/01/2041| 1...
31417TA RZ  4|FNMA AB4103 3.500% 12/01/41 N 08/09/2012| CITIGROUP. e | e 1,791,892 | ......... 1,689,468 | ......... 1,751,107 0 0 0 0 0| e ,751,107 | o0 | 40,785 | ...... 40,785 12/01/2041|1...
31417A XX 2| FNMA AB4293 3.500% 01/01/42........cooreveneerrvrirnins [ v 08/09/2012| CITIGROUP.........c.oovvvrmrrireriiriins | ceverneeisnrnerireniene | cerenirneenns 75,622 | cooovvverncns 71,300 73,901 0 (U [T 0 0 0 (U I 73,901 | oo (VN I 1,721 | 1,721 | 83 |01/01/2042| 1...........
31417A XY 0| FNMA AB4294 3.500% 01/01/42.......ccoovvemeernvrnncns [ s 08/09/2012| CITIGROUP...........ccvvmrvnrrrciirns | e 934,489 881,074 913,220 0 (1 I 0 0 0 0 913,220 0 . 21,270 | ...... 21,270 | ........ 1,028 |01/01/2042|1...........
31417B AL 1|FNMA AB4510 3.500% 02/01/42.........coorvveneerrvrirnens [ v 08/09/2012| CITIGROUP.........coouivrrirrernrrins | rerrrnerienieeesnenins | cveeeiinens 418,227 | c.ovvverne 394,321 | oo 408,707 0 (U [T 0 0 0 (U I 408,707 | .coovverneens (VN I 9,519 | ........ 9,519 | v 460 |02/01/2042(1...........
314170 EG  1|FNMA AC0134 3.500% 07/01/39.....cccverervrervrrnerrenes [ s 08/09/2012| CITIGROUP...........cevvmrverirrrrns | e 81,726 0 (0 IO 0 0 0 0 07/01/2039| 1...........
31417M  H5 5|FNMA AC2951 3.500% 09/01/39. e 08/09/2012| CITIGROUP.........ccvvvvvrrrerrcrirns | e 79,117 0 0 0 0 0 09/01/2039) 1...
31417M NG 4 |FNMA AC3090 4.500% 09/01/39. N 09/01/2012| Paydown . 4,687 | oo 4716 | oo 4715 | 0 0 (27) 0 09/01/2039) 1...
31417Q TE  4|FNMA AC5048 3.500% 10/01/39......cccorrerivernerncnes | covee 08/09/2012| CITIGROUP...........ccvvvrrrerrerirns | e 2,280,473 | ......... 2,150,122 2,228,568 0 (U [T 0 0 0 (VN I 2,228,568 | .......c.......0 | ......51,905 | ...... 51,905 | ........ 2,508 |10/01/2039] 1...........
31417Y  6X 0| FNMA MA0885 3.500% 10/01/31....c..cvuvvvermrveriinns | e 08/09/2012| CITIGROUP...........ovvvnrirneriirinns | vevernriiiniiseineriene | oo 96,115 | oo 90,621 193,928 0 (0 IO 0 0 0 (0 I 93,928 | o0 [ 12,188 | i 2,188 | oo 106 |10/01/2031|1...........
31417Y  VQ 7| FNMA MA0622 3.500% O1/01/41......oververivinerrenns [ 08/09/2012| CITIGROUP.........ccoovrvrerieriieins | vvverreiserinerireninee | oveiies 1,366,144 | ........ 1,288,055 | ......... 1,335,049 0 (1 [T 0 0 0 (VN I 1,335,049 | ..ocoverer0 | ... 31,094 | o 31,094 | ... 1,503 |01/01/2041| 1...........
31419A 4N 4|FNMA AE0828 3.500% 02/01/41 N 08/09/2012| J.P. MORGAN SECURITIES INC| ....vvvrerrririirerinins [ o 25,912,134 | ....... 25,000,023 | ....... 25,912,134 0 0 0 0 0 . 25912134 | o0 | el 0 | 0. 393,750 |02/01/2041{1...
31419C ZA 4 |FNMA AE2536 3.500% 10/01/40........cosvervrrnerernrins | ceres 08/09/2012| CITIGROUP...........cevevrrnerirerirns | e rerenenn2,068,166 ,515,655 2,607,437 0 0 0 0 0. 2,607,437 | .... ......60,729 10/01/2040| 1...
31419L YA 5|FNMA AE9704 3.500% 12/01/40 N 08/09/2012| CITIGROUP. e | 600,127 565,824 586,467 0 0 0 0 0 586,467 0. 13,659 | ... 13,659 12/01/2040(1...
3199999. Total - Bonds - U.S. Special Revenue & Assessment . . 52,267,737 | ...... 50,369,301 | ...... 51,673,454 257,106 0 ] . eeen(8,972) | o 0 [ s (8,972) | oveevernns 0. 51,664,219 | .o 0. 603,513 |..... 603,513 |....433,179 |...... XXX..
Bonds - Industrial and Miscellaneous

000759 DE 7 |AMERICAN BUS FIN SERV 4.280% 08/01/33......... |..... 09/01/2012| PaYdOWN.........ovvvmrererenrenernenins | cveererrsnrsnerineeennee | evvvneennenee 1170 | it 14970 [ 14,077 | 14,159 | 0 | e 1T 0 | e 1T 0 [l 14170 | (V1 I (V1 IR (U I 406 |08/01/2033| 1FM.....
001546 AM 2| AK STL CORP 8.375% 04/01/22.. R 07/09/2012| MORGAN STANLEY & CO. INC. |. ..(163,257) | ...(163,257) | ...... 51,181 | 04/01/2022| 4FE......
00206R AM 4 |AT&TINC 5.600% 05/15/18........ccovrvrnereererncerreririee | cever 08/28/2012| BANK OF AMERICA.........cocomerer | covrrrrrrrnnrrerirerines | 3,664,980 | .........3,000,000 | .........3,180,090 | .........3,141,637 | .ccooevivern0 | c0einn(12,988) | o0 | e (12,988) | o0 [ 3,128,648 | 0 | e 536,332 |..... 536,332 |..... 133,467 |05/15/2018| 1FE......
026930 AA 5| AMERICAN HOME MTG ASSET 0.342% 03/25/47.. | ..... 09/27/2012| Capital Distribution.............ccceevee [ covervrrrerinnnererinns [ vevnnrneeeen 2,77 [0 | 2,717 |0 | 0 | iienn0 | 0 0 | il | 82717 | 0 | 0 | v (V1 I 0 | 03/25/2047| 1FM.....
026930 AA  5|AMERICAN HOME MTG ASSET 0.342% 03/25/47.. | ..... 09/01/2012| Redemption  55.9665............. | coeeevrvverirerreeennee | eevvernene54,293 | 097,009 [ 154,293 | o0 | 0 | 0 0 | 0 0 [ 54,293 | (V1 IR (V1 IO (1 I 61 |03/25/2047| 1FM.....
035237 BP 2| ANHEUSER-BUSCH INBEV NV 2.500% 07/15/22... |F...|09/13/2012| J.P. MORGAN SECURITIES INC| .....c.ceveovrmrirerivnn | wrrerrs 4,753,717 | oo 4,760,000 | ........ 4,737,057 0 01.. 263 () IO 263 | oo 0 07/15/2022| 1FE......
04044T AE  6|EXPRESS SCRIPTS HOLDING 4.750% 11/15/21.... | ..... 09/14/2012| SEAPORT. ceevereneen [ e | s 1,986,338 | ......... 1,750,000 | ......... 1,868,038 0 0| (5,207) [ vooverncerneens (V1 I (T4 ] E— 0 11/15/2021 2FE......
05947U 4C  9|BANC OF A COMM MTGE 200 5.364% 09/01/47.... |..... 09/01/2012| Paydown.... e 3,849 [ 3,849 | 3,863 | e 3,849 | i (0 I I 0 0 0 0 09/01/2047| 1FM.....
05950E AD  0|BANC OF A COMM MTGE 200 5.899% 05/01/45.... |..... 09/01/2012| Paydown .5,107 5,047 0 60 0 05/01/2045| 1FM.....
05950E AD  0|BANC OF A COMM MTGE 200 5.899% 05/01/45.... | ..... 07/01/2012| Paydown.... .3,258 3,220 0 38 0 05/01/2045| 1..........
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05950X AD  8|BANC OF A COMM MTGE 200 5.379% 09/01/47.... |..... 09/01/2012| PaYdOWN.......couvvrerrrienrrierirenins | corveerinerierienenes | e ...153,902 .153,902 153,961 0 (59) 0| ciiereee153,902 | o0 | e | i | 5,490 | 09/01/2047| 1FM.....
059512 AD  5|BANC OF A COMM MTGE 200 5.893% 06/01/49.... |..... 09/01/2012| Paydown. ..51,729 251,269 | 0 | e 61 | (V1 IO 461 | oo 0 | e D1729 | 0 | 0 | 0 | 2,031 | 06/01/2049| 1FM.....
07383F 7V 4|BEAR STEARNS COMM 2005- 4.581% 06/01/41.... |..... 09/01/2012| Paydown.........ccoevereererenerrerins | veves 670,135 670,135 665,528 667,968 | ...coocoviiens0 | 2,167 | i (V1 IO 2,167 0 | cieerenB70,135 | o0 | i | il | e 18,831 | 06/01/2041| 1FM.....
DEUTSCHE BANC ALEX
07387B EA  7|BEAR STEARNS COMM 2005- 5.382% 12/01/40.... |..... 08/14/2012| BROWN 1,392,662 0 | coorveeerenn(355) [ 0 [ 101,348,009 | iveennl0 | e 44,653 | ...... 44,653 | ...... 54,230 | 12/01/2040
07387B EA  7|BEAR STEARNS COMM 2005- 5.382% 12/01/40.... |..... 08/01/2012| Paydown 0 | ovvrenrreeens(18) [ o0 [ 81,488 | 0 | (V1 IO (U I 2,168 | 12/01/2040
07387B FR  9|BEAR STEARNS COMM 2006- 5.712% 04/01/38.... |..... 09/01/2012| Paydown 0 1 (U I 9,020 | oo (V1 IR (V1 IO [V I 359 [04/01/2038;
07387B FR  9|BEAR STEARNS COMM 2006- 5.712% 04/01/38.... |..... 07/01/2012| Paydown 0 1 (U IR 4748 | (V1 IR (V1 IO (U I 155 | 04/01/2038| 1...........
07388N AD  8|BEAR STEARNS COMM 5.533% 10/01/41........ccc.. | oee 09/01/2012| Paydown 0 (8) [V I 22,353 | oo (V1 IR 0 10/01/2041| 1FM.....
09776N AB  8|BON-TON DEPT STORES INC 10.250% 03/15/14.... | ..... 08/29/2012| IMPERIAL CAPITAL LLC.....oovvvt | coverereneirerienines | oveins 1,331,710 | .........1,520,000 | .........1,254,000 | .........1,363,347 | ...occcoceeceee.0 | 110 39,873 | i, (V1 IO 39,873 | v 0| e 1,403,220 | ...oocvoneen. 0 ... (71,510) 03/15/2014| 5FE......
1248MA  AC  1|CREDIT BASED SER&SEC 5.746% 12/01/37.......... | ... 09/01/2012| Paydown..........cccevereererenerrenins | veves 324,098 324,098 322,781 322,842 (U I 1,256 | oo (V1 I 1,256 0 324,098 0 0 12/01/2037| 1FM.....
12513X AD  4|CITIGROUP/DEUTSCHE 2006 5.512% 01/01/46..... | ..... 09/01/2012| PaYAOWN.........orvvrrireirerinerieiins | ceeerneeiseiseiieniens | cereeeineenns 43914 | oo 43914 | oo 44132 | oo 43,914 | i (0 [T 0 0 0 (U I 43914 | oo (V1 IR 0 01/01/2046| 1FM.....
126380 AA  2|CREDIT SUISSE MTGE CAP 5.000% 11/01/36....... | ..... 09/01/2012| PAYAOWN........covvvermreairnerierirrens | oervreerienieeesnenins | cveerinens 106,762 | ..ovverees 106,762 | ..ocveveee 101,257 | coovvrenee 102,331 | v (U I 4431 | 0| o431 | (U 106,762 | cooovvenennd (V1 IR 0 11/01/2036| 3FM......
126673 DP 4| COUNTRYWIDE ABS CERTS 4.711% 12/01/34. .109/01/2012| Paydown. 559,231 559,231 559,204 559,204 0. 27 0 0 559,231 0 0 12/01/2034| 1FM.....
126673 ZU 9| COUNTRYWIDE ABS CERTS 5.219% 08/01/35. .109/01/2012| Paydown. 51,127 0 2 0 08/01/2035| 1FM......
126673 ZU 9| COUNTRYWIDE ABS CERTS 5.219% 08/01/35 07/01/2012| Paydown. 22,164 0 1 0 08/01/2035| 1...........
12668A HA 6| COUNTRYWIDE ALT LN 2005 0.527% 11/25/35..... | ..... 09/26/2012| Capital DIStriDUtION. ..........ovvvverees | vorerrrinirrerirerireee | e 21,071 0 21,071 0 (U [T 0 0 0 0 | veriiereeenn21,071 | a0 | a0 | (U I 0 | 11/25/2035| 1FE......
12668A HA 6| COUNTRYWIDE ALT LN 2005 0.527% 11/25/35..... | ..... 09/01/2012| Redemption ~ 59.9888.........ccc. [ covererrmrrrrernrrerinnn | veveeeiiens 31,592 | ... 52,664 .31,592 0 (1 IO 0 0 0 0 | voieereeen31,592 | cevveiieecn0 | a0 | e (0 I 89 | 11/25/2035| 1FE......
12668W AC 1| COUNTRYWIDE ABS CERTS 5.714% 09/01/37...... | ..... 09/25/2012| Capital DIStrDUtION. ..........cvvvrerers | voverrrrinirrerirerireee | e 14,285 | oo (V1N I 14,285 | .coovvvenees 14,285 | .o (O IO 0 0 0 0 | oo 14,285 | a0 | a0 | (1 I 0 |09/01/2037
12670B  AF 6| COUNTRYWIDE ABS CERTS 5.779% 05/01/37...... | ..... 09/01/2012| PaydOWN........ccovvvmveerreiererieerens | eeererinsisneesierinnns | ceveeeesees 22,675 | oo 22,675 | oo 22,674 | oo 22,675 | oo (01 IO 1 0 1 {0 [ I 22,675 | e (| IS {1 I (0] IR 882 |05/01/2037
161546 FW  1|CHASE FNDG MTGE LN ABS 4.429% 10/01/14...... | ..... 09/01/2012| Paydown.........ccoevereererenernrerens | veves 319,401 319,401 319,392 319,392 (1 [T 9 0 9 0 319,401 0 (V1 IO 0 10/01/2014
17275R  AH 5| CISCO SYSTEMS INC 4.450% 01/15/20.........cccooer. | vonce 09/20/2012| J.P. MORGAN SECURITIES INC| ....oovvvvrirnrirerirans | v 2,326,000 | ........ 2,000,000 | ......... 1,997,040 | ......... 1,997,430 | oo (0 I M4 | (V1 IO M4 | [V T 1,997,544 | ....cccoouee. 0. 328,456 |..... 328,456 01/15/2020
172967 FT 3| CITIGROUP INC 4.500% 01/14/22.........ccoovveverererrns | cevee 09/11/2012| MORGAN STANLEY & CO. INC. 1,790,341 ..1,665,000 1,735,225 0 0 1,734,110 | ... PR A 56,231 | ...... 56,231 01/14/2022
172973  5J 4| CITICORP RES MTGE 2006- 5.000% 02/01/36.. .109/01/2012| Paydown. 2,579 .2,579 0 02/01/2036
172973  5J 4 |CITICORP RES MTGE 2006- 5.000% 02/01/36.. .107/01/2012| Paydown. 5,532 .5,532 0 02/01/2036
18451Q AF  5|CLEAR CHANNEL WORLDWIDE 7.625% 03/15/20. | ..... 08/02/2012| Tax Free Exchange.........cccvevvrs [ s 615,000 .615,000 615,000 0 0 615,000 03/15/2020,
225418 2R 8|CSFBMTG SEC CORP 2004- 4.587% 11/01/37...... | ..... 09/01/2012| Paydown.........ccoevereererenernernns | veves 218,970 218,970 214,805 217,887 0| e 1,083 [ v (V1 I 1,083 0 218,970 | o0 [ o0 | s 11/01/2037
22544Q AD 1|CREDIT SUISSE MTG 2007- 5.866% 06/01/39........ | ..... 09/01/2012| Paydown...........ccovevrerererernnneirirans [ eves 202,114 202,114 202,087 201,930 (0 184 | o {1 IO 184 0 202,114 | o0 | a0 | 06/01/2039
22544Q AD 1|CREDIT SUISSE MTG 2007- 5.866% 06/01/39........ | ..... 07/01/2012| PaydOwn.........ceervererernrrrerierins | vevernrrisernerirenenee | eevnernneennn8,918 | 8,915 | s 9,060 | covvrrerrire 8,963 | oo (U IO (49) 0 (49) (1 I 8,915 | v 0 | o0 | e 06/01/2039| 1...........
225470 NJ 8| CSFB MTG SEC CORP 2005- 5.230% 12/01/40...... | ..... 09/01/2012| Paydown.........ovvvverneirerniennerens [ coverenvenssmnnineninnns | vvvvernneeen 84,205 | i 44,205 | s 44121 | o 44121 0. 84 {11 ORI 84 | . {0 [ I 44,205 | oo 0 [ 0 [ e 12/01/2040| 1FM.....
22944B CX 4 |CREDIT SUISSE MTG 2007- 7.000% 08/01/37........ | ..... 09/01/2012| PaYdOWN.......coucvvrrererinerrnerierins | seeerennisersneriseenee | evnerneen 141,610 | i 141,610 | e 145,416 | coovvveneee 145,155 | oo 0 | (3,545) [ .oovercirnens (V1 I (3,545) | ..cvorrernen (1 141,610 | v (VI ISP 1 I ISV 08/01/2037| 3FM......
291701 CR  9|EMPIRE FNDG 1998-2 M1 7.490% 06/01/24........... | ..... 08/01/2012| Paydown.........ocvvverrnrirerniinnerens [ covererrnenssnnnneninnns | vveveernnneens 16,569 | v 16,569 | oo, 16,564 | ..cocvcenee 16,564 | ...coovvncennnd (V1 I 5 0 5 {0 [ I 16,569 | ..coveveand 0 | cviieieenn0 [ e 06/01/2024|1...........
319963 BB 9| FIRST DATA CORP EXCHGD 12.625% 01/15/21..... | ... 07/30/2012| CITIGROUP.........c.oovvverinerirerinne | cevereerseinerineiiens 972,500 0 0 | virerernen823 | (V1 IO 623 0 973,123 0 01/15/2021| 5FE......
35729P PC 8 |FREMONT HOME LN TR 2006 0.537% 04/25/36..... | ..... 09/25/2012| Capital Distribution............ccoveees | covverrrrrerrerernennns | vrvvereeen 14112 | a0 | i 14,112 | s 14,112 | 0 0 0 (U I 14,112 | s 0 04/25/2036| 5FM......
35729P PC 8| FREMONT HOME LN TR 2006 0.537% 04/25/36... .109/01/2012| Redemption 0.0007 3 3 0 0 0 0 3 0 04/25/2036| 5FM......
36228C VR 1|GS MTG SEC CORP 112005 4.680% 07/01/39......... [ ..... 09/01/2012| Paydown..........cvvreverenrernnrneinnnnns [ ovrrnrrersninsirnnnens | cvvrvninnennnn 8,383 | iiiinn08,383 | o, 8,448 | ...occovn 8,410 | oo 0 0 (27) {0 [ IO 8,383 | e 0 07/01/2039| 1FM.....
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36228C VR 1|GS MTG SEC CORP 11 2005 4.680% 07/01/39.........] ..... 07/01/2012| PaYAOWN........couverirrrirnirierirenins | covveerrinerienienenes | veveeresnnsiend 4,696 | ..oovrerirns 4,696 | ..o 4732 | o AT | s (U IO (15) 0 (15) (U I 4,696 | ..ooovrnnnn (V1 IR (V1 IO [V T 129 |07/01/2039] 1...........
36228C ZS 5|GSMTG SEC CORP 112007 1.103% 03/06/20.........| ..... 09/06/2012| PaYAOWN.........oucvvrrereirerirneirenins | ceeerneeisnineiseninee | cereeineenns 84,131 | oo 84,131 | e, 83,380 | .oocrrrnene 83,784 | ..o 0 | s 347 | s (V1 IO 347 | s (1 I 84,131 | oo (V1 I (V1 IO 0| e 1,000 |03/06/2020| 1FE......
362334 BR 4| GSAA HOME EQUITY TRUST 0.407% 03/25/36..... |..... 09/26/2012| Capital DIStriDUtION. ..........covvverees | vorerrrirrirerirerireee | e 22,317 0 22,317 0 (0 IO 0 0 0 (U I 22,317 | o (V1 IR (V1 IO (U I 0 |03/25/2036| 1FE......
362334 BR  4|GSAAHOME EQUITY TRUST 0.407% 03/25/36..... |..... 09/01/2012| Redemption  47.3865.......cc.ce. | covereevmernerirerirnes | corveeineenns 20,100 | .covvrrrrne 42,418 20,100 0 (1 [T 0 0 0 (1 I 20,100 | .oocvrerirne (V1 I (V1 IO (1 IO 61 |03/25/2036| 1FE......
36828Q QD 1|GE CAPITAL COMM MTG 200 5.451% 11/01/45..... | ..... 09/01/2012| PaydOWN........ceverrvrrrinrrierierins | corveerrnerinenrncenns | evienriinenee 53,436 | o 53,436 | .ovvvrrecn 53,703 | covererreene 53,454 | oo 0 0 (18) (U I 53,436 | ..ovvrnrnnn 0 11/01/2045| 1FM......
372470 AM 8| GENWORTH FINANCIAL INC 7.700% 06/15/20...... | ..... 07/25/2012| GOLDMAN SACHS & CO.. 500,000 500,000 500,000 0 0 0 0 500,000 0 06/15/2020| 2FE......
37247D AN 6| GENWORTH FINANCIAL INC 7.200% 02/15/21...... | ..... 08/01/2012| J.P. MORGAN SECURITIES INC| ....ccecouvrrrerirerirnee | overin 1,481,250 | ......... 1,500,000 | ......... 1,494,885 | ......... 1,494,882 0 367 (VN I 367 | s 0| e 1,495,249 | ...ccoonvee. 0 02/15/2021| 2FE......
396789 BF 5| GREENWICH CAP COM FN 4.948% 01/01/35........ | ..... 09/01/2012| PAYAOWN.........ouivrrireirnrineiserins | reeerseeinsisesssesines | oneenn 2,808,026 | ........ 2,808,026 | ....... 2,851,353 | ......... 2,808,026 | ......ccccvenun (1 [T 0 0 0 0| e 2,808,026 | ...coooennnc 0 01/01/2035| 1...........
402524 AB 8| GULF SOUTH PIPELINE CO 5.750% 08/15/12....... | ..... 08/15/2012) MALULILY........oooverreerrierirererneers | veverreieserienienenee | ovevies 1,400,000 | ......... 1,400,000 | ......... 1,430,828 0 0. (30,828) | ..ocvvvverrvne (V18 I (30,828) | ..covvvereen 0| e 1,400,000 | ...ovvvvnvene 0 08/15/2012| 2FE......
40430H FL  7|HSIASSET SEC CORP 0.397% 02/25/36................ | ..... 09/25/2012| Paydown.........cccvevereernereneenenins | veves 268,484 268,484 224,604 0 0| e 43,880 | .o 0 268,484 0 02/25/2036| 1FM.....
44108E BA  5|HOST HOTELS & RESORTS L 6.750% 06/01/16..... | ..... 09/05/2012| Call ~ 102.2500.... ...61,350 0 269 0 06/01/2016| 3FE......
46625Y XQ 1|JPMORGAN CHASE COMM 5.349% 12/01/44........ |..... 09/01/2012| Paydown 52,484 | ...........52,484 | ...........52,743 | .............52,484 | ..o (1 I 0 0 12/01/2044| 1FM.....
525221 HA  8|LEHMAN XS TR 2006-2N 1A 0.477% 02/25/46........ | ..... 09/26/2012| Capital DIStriDUtION. ........c..ervreees | v | e 167,301 (U [T 0 0 02/25/2046| 1FM.....
525221 HA  8|LEHMAN XS TR 2006-2N 1A 0.477% 02/25/46........ | ..... 09/01/2012| Redemption ~ 54.0245..........cc. | covvermrrnerirerirneinns | e 196,590 (1 I 0 0 02/25/2046| 1FM.....
52522Q AM  4|LEHMAN MTGE TR 2007-10 6.000% 12/01/37....... | ..... 09/25/2012| Capital DIStriDUtION. ..........ocvvrerers | e | e 24,899 | ...coovvviieennn0 [ 24,899 | 24,899 | (U [T 0 0 12/01/2037| 1FM.....
52522Q AM  4|LEHMAN MTGE TR 2007-10 6.000% 12/01/37....... | ..... 09/01/2012| Redemption  61.9185.......ccce. | covernvrrrniinnireiirens | e 144 | 17,999 | 1144 | 144 | (0 IO 0 0 12/01/2037| 1FM.....
539473 AQ 1|LLOYDS TSB BKPLC 4.200% 03/28/17........cc0cvn. F...|09/28/2012| TENDER OFFER........ccouvvrmevnins [ e 825,255 (1 I 104 | o 0 . , , , 03/28/2017| 1FE......
564759 NH  7|MANUFACTURES & TRADERS 1.961% 04/01/13... | ..... 07/02/2012| Call ~ 100.0000..........cormrerreeres | cerermremerreriieniene | oveinn 5,000,000 ...5,000,000 4,994,600 | ........ 4,999,267 0 291 0 4,999,558 | ..oovevevreenn0 | i 442 | 442 | ... 74,809 | 04/01/2013| 1FE......
57164R AS 1|MARRIOTT VAC CLUB TR 20 4.506% 04/01/27...... | ..... 09/01/2012| Paydown..........ccoevereererenerrerins | veves 217,735 217,735 217,734 217,735 (U [T 1 0 217,735 0 (V1 IO 0| et 6,601 | 04/01/2027| 1FE......
590200 5U  5|MERRILLLYNCH MG IN TR 2.895% 03/01/36........ | ..... 09/26/2012| Capital DIStrDULION. ..........crvverere | ceverrriiniieeiiieiiens | oo 57,769 0 57,769 0 (0 IO 0 0 | covrverrreinnee0 [0 [ 57,769 | oovvvei (V1 I (V1 IO (0 I 0 |03/01/2036( 1FM.....
590200 5U 5|MERRILLLYNCH MG IN TR 2.895% 03/01/36........ | ..... 09/01/2012| Redemption  29.4513.......ccccoe | vovvrvermrrnerirenirene | e 73,950 | coverirne 251,091 73,950 0 (1 [T 0 0 03/01/2036| 1FM.....
59022H LF  7|MERRILL LYNCH MTG TR 5.390% 11/01/37........... | .o 09/01/2012| Paydown.... 0 11/01/2037| 1FM.....
59022H NB 4 |MERRILLLYNCH MTG TR 5.282% 01/01/44........... | ..... 09/01/2012| Paydown 0 01/01/2044| 1FM.....
617451 BP 3| MORGAN STNLY CAP 12005 5.360% 11/01/42...... |..... 09/01/2012| Paydown.... . . 0 11/01/2042| 1FM.....
61747Y CK 9| MORGAN STANLEY 4.200% 11/20/14........cocoruvrncs | e 07/19/2012| MORGAN STANLEY & CO. INC. | cccovveurrrrrerirerernee | woverena 8,138,800 | ......... 8,000,000 | ......... 7,996,800 | ........ 7,997,765 0 265 0. 265 0 11/20/2014| 1FE......
61751IN  AE 2| MORGAN STNLY CAP | 5.444% 02/01/44............... | ..... 09/01/2012| PaydOWN........ccovvriveireierierineerens [ eeererinsineenierinnns | ceeeeessees 52,990 | oo 52,990 | .ooviennnd 53,280 | oo 53,038 | oo (0 TN (48) 0 (48) 0 02/01/2044{ 1FM.....
61754) AE 8| MORGAN STNLY CAP 12007 5.823% 06/01/42...... |..... 09/01/2012| PAYAOWN........corevrirnreanerierirenens | reeevsessnersenisneenes | sevsssesneninns 2,232 | s 2V 7 I 2,219 | o 2,224 | oo (U [T 8 0 8 (1 I 2,232 | v, (V1 I (V1 IR (1 IO 92 | 06/01/2042| 1FM.....
61754) AE 8| MORGAN STNLY CAP | 2007 5.823% 06/01/42...... |..... 07/01/2012| PaydOoWN..........vvrevrrerernrinernnines [ e | oerneineinnns 173 | TA73 | e 1,166 | el 1,169 | (V1 I 4 0 06/01/2042(1...........
6325C0 BY 6 |NATIONAL AUSTRALIABK 1 4.375% 12/10/20....... F...|07/09/2012| CITIGROUP... I I 540,522 500,000 0 95 0 12/10/2020
NOMURA SECURITIES INT'L
652482 CB 4 |NEWS AMERICA INC EXCHGD 4.500% 02/15/21... | ..... 09/11/2012|INC | | v 3,400,560 | ........ 3,000,000 | ......... 2,982,136 | ......... 2,982,568 | ...oovvverinnn 0 | o 1,132 | 0 02/15/2021| 2FE......
65536P AA 8| NOMURA ASSET ACC CORP 0.317% 05/25/36...... | ..... 09/25/2012| Capital Distribution..............ccccoes | veves ...688 0 ..688 688 0 0 05/25/2036| 1FM.....
65536P AA 8| NOMURA ASSET ACC CORP 0.317% 05/25/36...... | ..... 09/01/2012| Redemption ~ 28.4739........c.ce. | ceoe. ...258 905 ..258 258 (1 [T 0 0 05/25/2036| 1FM......
67090F AD  8|NUVEEN INVESTMENTS INC 10.500% 11/15/15..... | ..... 09/19/2012| DIRECT.......couvvvuririerierireeineinns | ceversseisssienienines | oneiees 1,693,981 | ......... 1,625,000 | ......... 1,440,272 | ......... 1,488,843 | ....covvveucnd 0 e 20,204 | oo (V1 IO 20,204 | oo 0| e 1,509,046 | .....ccoouve. 0. 184,935 |..... 184,935 |..... 144,083 | 11/15/2015| 5FE......
CREDIT SUISSE/FIRST
68389X AG 0| ORACLE CORP 5.000% 07/08/19........cccovrmrrrervrinns | coree 07/24/2012| BOSTON [ | e 1,212,230 | ......... 1,000,000 | ......... 1,036,680 | ......... 1,030,302 | .o 0 [ e (1,982) [ coovvverrirns {01 (1,982) [ ovvvevennnd (V1 I 1,028,320 | .cvvvrenenn 0 ... 183,910 |..... 183,910 | ... 52,639 | 07/08/2019| 1FE......
685049 AA 6| ORANGE LAKE TMSHARE TR 3.450% 03/10/27..... | ..... 09/10/2012] PAYAOWN........couevrmrvrereeierirnins | eereseersensesesnensns | cvverinens 130,391 | oo 130,391 | v 130,383 0 (U [T 7 0 7 (1 130,391 | v (V1 I (V] IO (U 1,891 | 03/10/2027| 1FE......
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] 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 Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
73316P CF  5|POPULAR ABS MTGE PT TR 5.000% 04/01/35...... |..... 09/01/2012| Paydown. 380,639 380,639 380,639 380,639 0 0 0 0 380,639 0 (V] I I I 13,131 | 04/01/2035| 1FM.....
74925F AA  1|RESIDENTIALAC LN INC 1.617% 08/25/36. 09/25/2012| Capital DIStriDUtION. ........c..evvverees | ovrvreinerrierieeines | cerrireineiins 1791 [ s (V1 I 1791 | 1791 [ 0 0 0 (1 I 1,791 | o (V1 I 0 | 0 | e 0 |08/25/2036( 3FM.....
74925F AA  1|RESIDENTIALACLNINC 1.617% 08/25/36............ | ..... 09/01/2012| Redemption  82.5502.........ccc. | covverrermerierereeenes | veverivereninnd 4,012 | s 4,859 | .o 4,011 | o 4,011 | s [V I 0 0 0 (U IR 4,011 | (V1 IR (V1 IO (U I 0 |08/25/2036( 3FM.....
75970Q AH  3|RENAISSANCE HELT 2007-2 6.203% 06/01/37....... | ..... 09/25/2012| Capital DIStriDUtON. .........oorvverers | coverrrinrineriieriieee | e 34,216 | oo (V1 I 34,216 | oo 34,216 | coocrerins (O IO 0 0 0 (1 I 34,216 | oo (V1 I (V1 IO (1 I 0 |06/01/2037| 4FM.....
75970Q AH  3|RENAISSANCE HELT 2007-2 6.203% 06/01/37....... | ..... 09/01/2012| Redemption  43.0682............. | voveereevrrneriverirens | cerieriincrienens 678 | oo 1,574 679 | .. 679 (U [T 0 0 0 (U T 679 | oo (V1 IR 0 | e (U I 0 |06/01/2037| 4FM.....
759950 FG 8| RENAISSANCE HELT 2005-1 4.970% 05/01/35....... | ..... 09/01/2012| PAYAOWN.......couevrrrrenerierireeins | eererserseniesissenins | cvverinens 106,997 | .ovvvvnees 106,997 | cooovvvennee 106,996 | ...coovvnee 106,180 | .ovooeernrennn 0 | crernns 816 | oo (V1 IO 816 | oo (1 I 106,997 | covvvveennnd (V1 I (V1 IO 0| e 3,942 | 05/01/2035
82650W AB  6|SIERRAREC FNDG 2008-1 4.219% 02/20/20........ |..... 09/20/2012| PaYAOWN........couvvvrnrearrmerierirenens | oervrerienieeessenins | creerinens 159,812 | wovvrirs 159,812 | coovvreneee 163,059 | coovvreneee 162,751 0 (2,939) (V18 I (2,939) | .overrerns (1 159,812 | oo (V1 IR (V1 IO 0| e 4,612 | 02/20/2020
86362X AA  6|STRUCTURED ASSET MTGE | 0.377% 01/25/37.... | ..... 09/26/2012| Capital Distribution..............ccccee. | vevee 390,732 0 390,732 0 (1 [T 0 0 0 0 390,732 0 (V1 IO (1 I 0 |01/25/2037
86362X AA  6|STRUCTURED ASSET MTGE | 0.377% 01/25/37....| ..... 09/01/2012| Redemption ~ 51.8277............. ...420,382 0 0 01/25/2037
88732 AW 8| TIME WARNER CABLE INC 5.000% 02/01/20 .109/27/2012| MORGAN STANLEY & CO. INC. ..2,000,000 | ......... 1,951,020 | ......... 1,958,822 0 02/01/2020
902118 BQ 0| TYCO INTERNATIONAL FINA 4.625% 01/15/23 .|07/12/2012| TENDER OFFER ..3,000,000 2,956,650 2,959,143 0 01/15/2023
92977Q AC 2| WACHOVIA BANK COM MTG 5.727% 07/01/45...... | ..... 09/01/2012| Paydown..........cccveeerrenrirerinnens 91,051 | coovvverns 91,506 | ..oovrvrnens 91,051 | oo 0 0 07/01/2045
933632 AB 7| WASHINGTON MUTUAL 2007- 5.429% 12/01/49.... | ..... 09/01/2012| PaYdOWN........couverercrenrrierierins | ceveerernerirenincenee | cvveneeneren 84,056 | oo 84,056 | ...ocoonne. 84,056 | ....coovnve. 84,056 | ...covvrvrnes (U [T 0 0 12/01/2049
93934F MN 9| WASHINGTON MUTUAL PT 1.088% 04/01/46........ |..... 09/27/2012| Capital DIStriDUtION. ..........cvvverere | coverrerieneienireirene | v TI5,TT1 | i (V1 I 115,771 0 (1 I 0 0 04/01/2046
93934F MN 9| WASHINGTON MUTUAL PT 1.088% 04/01/46........ | ..... 09/01/2012| Redemption ~ 52.9099........cco. | coverrvvrrnernerrerirnne | wriennenn 130,079 | v, 245851 | ....ccoooue. 130,076 0 (U [T 0 0 04/01/2046
G4302*  AA 8| HARBOUR/MAINSAIL 0.247% 10/01/50.........cccceeee | e 09/05/2012| Paydown.........coccsvveoriensinnrinens 2,351 470 | .. 374 148 | e 1,829 | oo, 0 10/01/2050( 6...........
3899999. Total - Bonds - Industrial & MiSCEIIANEOUS..........vuuirsririirierississirisisssssensssssensssesssssssssssnsssesssesssnsssssssnsenssenssssesssssssss | oeeene:00,67 8,810 [ oo 58,253,077 | ...... 57,524,295 | ....... 41,469,242 | ..coccvvvnne 148 | ... 66,971 | v 0 [ 67,119 | v 0. 57,673,517 | coovvrnrrnnad 01..2,999,792 1..2,999,792 |..2,110,146 | ...... XXX... . XXX....
Bonds - Hybrid Securities
05530A AA 3| BB&T CAPITAL TRUST Il 6.750% 06/07/36............. I ..... |07/18/2012| Call  100.4975.....cccovvmminnrnns | correrrnressnssniinnns | oo 4,019,899 | ......... 4,000,000 4,020,000 0 |0 | e (10D [ 0 [ (10D) | a0 | s 4,019,899 | oo | i |0 | 145,851 | 06/07/2036|3...........
4899999. Total - BONAS = HYDIA SECUMHES.........cvveieeiiseiieeiesiisis sttt 4,019,899 ..4,000,000 4,020,000 0 4,019,899 . 0 0 [ 145,851 |...... XXX... . XXX....
8399997. Total - BONAS = PAM 4. 116,976,488 | ..... 112,637,795 113,233,310 | ....... 41,741,89% | ... 148 | ......57,760 | ...cocoeen0 | 157,908 | 0 | 113,373,052 ..3,603,430 |..3,603,430 |..2,689,907 |...... XXX... [.XXX....
8399999, TORAI = BONGS. ... bbbt | enis 116,976,488 | ..... 112,637,795 | ..... 113,233,310 | ....... 41,741,89% | ..........148 | ....57,760 | ......ccooe..0 | 157,908 [ 0| i 113,373,052 ..3,603,430 |..3,603,430 |..2,689,907 |...... XXX... [.XXX....
9999999. Total - Bonds, Preferred and Common Stocks.......... FSSTTRRRIRY I 116,976,488 | ........... XXX | e 113,233,310 | ....... 41,741,89 | ............148 | .......57,760 | ..ccoeveeren0 | 157,908 | o0 | e 113,373,052 | coovvrvrnnnd 0 |..3,603,430 |..3,603,430 |..2,689,907 |...... 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 September 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
Swaps - Hedging Other - Total Return
EQUITY/IN
4733, SWAP USDO/USDO.............. VA =8P 500......ooiiiiinniiniiens Exhibit 5. | DEX JPM_CHASE_LON |.09/20/2012].09/24/2013] ........cco0oeuc. I 7,474 10.00/0.00...... = s | 7 e | T s | s (371,527) | covoves | v (371,527) | ....... (371,527)
0949999. Total-Swaps-Hedging Other-TOtAl REIUM...... ... iiuieuiiiesireieie ettt €88t 0 0 0 .(371,527) | XXX | cooove (371,527) | ....... (371,527)
0969999, TOtAl-SWAPS-HEAGING OtNET... ...ttt ettt E R 4£E8 L E R E L84 E bbb 0 0 0 .(371,527) [ XXX | .ooove (371,527) | ....... (371,527) | ...
1189999, TOtal-SWAPS-TOMAI REIUM. ...ttt f4 £ S8 E LRt 0 0 0 .(371,527) [ XXX ooov (371,527) | ....... (371,527) | ...
1209999, TOI-SWADS. -+ s1reetessees et ees st es e es e 888 £ 8 E 848 R84 E 8 £EE 48484884 E£EE 4R 84 EE4EEE1£EE 4EEEEEE LR E LA E LSRR 0 0 0 ..(371,527) [ XXX | ..oooo (371,527) | ....... (371,527)
1409999, TOtAI-HEAGING OtNET. ...ttt E 081 4648 E LR b 0 0 0 .(371,527) [ XXX ooove (371,527) | ....... (371,527)
1449999, TOTAL ..ottt 1 kL8188 oL L4148 EE1eLE 4L 1110 feLEeEE b oL Lo E AL E L4 E bbbttt 0 0 0 ..(371,527) 371,527) | ....... (371,527)
(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
105 105: Hedges Interest Rate Risk on Minimum Rate Guarantee Liabilities
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Statement as of September 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

2 3 4 5 6 8 10 1 12 13 Change in Variation Margin 19 20
16 17 Hedge
Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Recognized Used to at Inception
Ticker | Numberof | Notional of Hedged Exhibit Maturity or Trade Transaction Date Fair in Current Adjust Basis of Potential and at
Symbol | Contracts | Amount Description Item(s) Identifier Expiration Date Price Price Value Year Hedged Item Exposure Quarter-end (a)
Long Futures
Hedging Other
[ (V77 O 1 1,350 | HSIHFE1012, FULUTE......covvvvvcrrircriecviines Equity Index Hedge Exhibit 5........ .10/30/2012... .09/25/2012... 2,669.3505 2,682.3699 | ...oovvvrneee 17,576 | - 17,59 | - 224,585
ey 208 | ... 2,080 | SXS5EDTB1212, FULUTE. ....vvvvurrievierriisessiiises Equity Index Hedge Exhibit 5........ 12/21/2012... .09/24/2012... 3,219.8979 3,105.8200 |............ (237,282) | - (257,681) | - 493,326
12829999. Total-Long Futures-Hedging Other. (219,706) (240,085) 0 717,911
1329999. Total-Long Futures. (219,706) (240,085) 0 717,911
Short Futures
Hedging Other
SPZ2 | ............. (20) | ...... (5,000) | SPXCME1212, Future VAGLB Hedge Exhibit 5........ | Equity/Index.. | .12/20/2012... | CME.............. .09/28/2012 1,306.2804 1,434.2000 .| (639,597) | - 350,000
13429999. Total-Short Futures-Hedging Other. 0 (639,597) 0 0 350,000
1389999. Total-Short Futures .0 (639,597) 0 0 350,000
1409999. Total-Hedging Other. (859,304) 0 (879,682) 0 0 ..1,067,911
1449999. TOTAL (859,304) 0 (879,682) 0 0 ..1,067,911
(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
100 100: Hedges Equity Risk in UL or VA Liabilities with Futures
Broker Name Net Cash Deposits

NONE
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Statement as of September 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

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 [ X0 | XK T - 0] e P 0 [ 0 1,067,911 [ 1,067,911
NAIC 1 Designation
JPM_CHASE _LON.....iiittiiiiisiisii s | AAAAA \ R | ..... Yot | e 0 | oorverinrnnrnrsrinnenene0 | s (371,527) | covvovvvvernnrissinsrisnissrennen0 | i [ (371,527) | coovvviniiiricinns 0 [ e s 37
0299999. Total NAIC 1 DESIGNALION. ......vvuivesireeresiessiniseisssssssensenssses s ssnssssnssensssnssensesesssnesnns | onnessenssssssssssssssensnenssssesseneni | a0 | oo (371,527) | o0 | 0 | (371,527) | covovvvrcrririiens 0 [ e 37 ..
0899999, TOtalS......iieiiiiiiss s | e | e ] i, (371,527) | oo |0 | (371,527) | oo, 0 1,067,948 |....




Statement as of September 30, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CUsIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
46625H GT 1] JPMORGAN CHASE & CO | [1 2,000,000 2,000,000 | 10/01/2012....
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIGations...........ov.vuererierininiisreee s 2,000,000 2,000,000 {..... XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
83613G AA 7 | SOUNDVIEW HM EQ LN 2008-1  .....vvovivinnrircrieninene | |4 ..803,847 ..918,587 | 02/25/2038
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. ..803,847 .918,587 |..... XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
46629R AB 0 [JPMORGAN CHASE COMM 2006-FL2A ......... 1 782,815 [ 793,747 | 11/15/2018....
02005A AA 6 |ALLY MASTER OWNER TRUST 1 3,516,205 3,514,144 | 01/15/2015....
05377R AB 0 |AESOP FUNDING Il LLC 2009-1A 1 2125648 [ ..o 125,559 | 10/20/2013....
05522R BR 8 |BANK OF AMERICA CRCARD TR .....ccoviiiiciiiriniciis 1 1,003,477 1,003,678 |06/15/2015....
161571 CH 5|CHASE ISSUANCE TR 1 ..275,630 ..275,494 | 10/15/2014....
69335P AS 4 |PFS FINANCING CORP 2010-DA  ...coiiiriicereineieeieeieeeseeisenienias 1 2,807,084 2,812,261 | 02/15/2015....
80282W AA  8|SANTANDER DR AUTO REC 2012-3 ......ccccovvunivinrinnne 1 ..466,026 05/15/2013....
981528 AD 4 |WORLD OMNIAUTO REC TR 2008-B ......ccviruiririnerssersnssnsssrssenssessssessnsssssna 1 ..145,955 . 04/15/2014....
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHIES. .......v. ittt 9,122,838 9,137,214 |..... XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ..o 11,926,685 12,055,801 |..... XXXeirone
6199999. Total - ISSUET OBIIGAtIONS. .....uurvuieseriiiiersriiersss s 2,000,000 2,000,000 |..... XXX
6299999. Total - Residential Mortgage-Backed Securities..........c.coovvrivrvennnnee. 803,847 | 918,587 | ... XXX
6399999. Total - Commercial Mortgage-Backed Securities..........covvrernninn 9,122,838 9,137,214 |..... XXX
6599999.  Subtotal - BONAS.......couivuuiieiiicrieri s 11,926,685 12,055,801 | ..... XXX
Short-Term Invested Assets (Schedule DA Type)
000000 00 0|JPMORGAN PRIME MONEY MRKT FUND 1,040,943 1,040,943 |10/01/2012....
000000 00 O|MORGAN STANLEY PRIME MONEY MAR.......coiimiiriimeiinereiiississsesssssssssesssssesssessssssssssssaenes 17,126,026 17,126,026 | 10/01/2012....
000000 00 O[WELLS FARGO ADV HER MMKT  ...ovoiieiieieiereieienieines 2,434,939 2,434,939 |10/01/2012....
06538B LD 3|MITSUBISHI UFJ FINANCIAL GROUP. 2,998,529 2,998,529 | 11/13/2012....
3686M0 M5 4| GEMINI SECURITIZATION CORP ..o 2,998,049 2,998,049 | 12/05/2012....
48802W QG 6 |KELLSFUNDING e 999,459 [ ... 999,459 | 11/29/2012....
60688F KQ 1 |MIZUHO FINANCIAL GROUP INC  ...oovvriineiiniecins 1,999,565 1,999,565 | 10/24/2012....
74977K KG 3 |RABOBANK NEDERLAND NV 1,999,750 1,999,750 |10/16/2012....
83050T LD 1 [SKANDINAVISKA ENSKILDA BANKEN............. 2,998,404 2,998,404 | 11/13/2012....
85324T LM 6 [STANDARD CHARTERED PLC ..o 1,998,695 1,998,695 |11/21/2012....
87019R L8 7|SWEDBANK ... 2,998,986 2,998,986 | 11/08/2012....
96122G K1 2 |WESTPAC BANKING CORP 2,000,000 2,000,000 | 10/01/2012....
8999999 Total - Short-Term Invested Assets (Schedule DA Type) 41,593,346 41,593,346 | ..... XXX
Cash Equivalents (Schedle E Part 2 Type)
000000 00 0|BANK OF NOVA SCOTIA 1,000,000 1,000,000 |11/13/2012....
000000 00 O|CAFCOLLC 2,998,735 2,998,735 | 11/16/2012....
000000 00 O|CANCARAASSET SECURLLC .o 2,249,850 2,249,850 | 10/09/2012....
000000 00 0O|CHESHAM FINANCELLC... 3,000,000 3,000,000 | 10/01/2012....
000000 00 O|CIESCOLLC . . 1,999,375 1,999,375 | 10/26/2012....
000000 00 0O|CONCORD MINUTEMEN CAPITAL CO L...cvvvumrirrireererinerisersnennenns 1,999,942 1,999,942 |10/05/2012....
000000 00 O|EBURY FINANCELLC 3,000,000 3,000,000 | 10/01/2012....
000000 00 0|GOTHAM FUNDING CORP 3,500,000 3,500,000 | 10/01/2012....
000000 00 O|ING GROEP NV 1,999,552 1,999,552 | 11/01/2012....
000000 00 O|KELLSFUNDING . 1,998,951 1,998,951 | 11/29/2012....
000000 00 0O|MONT BLANC CAPITAL CORP 1,999,416 1,999,416 | 10/26/2012....
000000 00 O|MONT BLANC CAPITAL CORP 1,999,280 1,999,280 |11/07/2012....
000000 00 O|NIEUWAMSTERDAMREC .. 2,999,833 2,999,833 | 10/09/2012....
000000 00 O[OLDLINEFUNDINGLLC e 3,498,639 3,498,639 | 12/10/2012....
000000 00 O|REGENCYMARKETSNO 1LLC oo 3,999,510 3,999,510 | 10/22/2012....
000000 00 O[ROYAL PARK INVESTMENTS 2998977 | oo 998,977 | 11/16/2012....
000000 00 O|ROYAL PARK INVESTMENTS 2,000,000 2,000,000 | 10/01/2012....
000000 00 O|SURREY FUNDING CORP 1,999,633 1,999,633 | 10/23/2012....
000000 00 0O|GOLDMAN SACHS GROUP INC 3,000,000 3,000,000 | 10/24/2012....
000000 00 0|MORGAN STANLEY 4,000,000 4,000,000 |12/17/2012....
9199999. Total - Cash Equivalents (Schedule E Part 2 Type) 50,241,694 50,241,694 |..... XXX
9999999. TOHAIS ..ot 103,761,725 | ..o 103,890,841 |..... XXX.oooe
General Interrogatories:
1. The activity for the year to date:  Fair Value $.....14,339,037  Book/Adjusted Carrying Value $.....14,266,352
2. Average balance for the year to date:  Fair Value $.....96,924,497  Book/Adjusted Carrying Value $.....97,068,803

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Statement as of September 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

Book/Adjusted
Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value $.....103,761,725  Book/Adjusted Carrying Value $.....103,890,841
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Statement as of September 30, 2012 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories

Allfirst Baltimore, Maryland 0 0 4,391 (1,747) 3,566 | XXX..
Bank of America Clearwater, Florida 0 0 25,056 25,000 25,003 | XXX..
Bank of America Dallas, Texas 0 0 0 (4) 0 | XXX..
Bank of America Little Rock, Arkansas. 0 0 32,951 25,000 48,960 | XXX..
Bank of New York New York, New York 0 0 (3,357,521) | .o (4,817,069) | .......... (4,810,114) | XXX..
Bank One. Phoenix, Arizona 0 0 2,362 1,343 1,149 | XXX..
Chase Manhatten Bank New York, New York 0 0 2,431,741 2,716,075 2,694,955 | XXX..
First Union National Bank of Florida.............cc.cccocvnnuienae Jacksonville, Florida 0 0 612,726 552,700 794,660 | XXX..
HSBC Bank USA New York, New York 0 0 (292,913) | coovvrvereee 1,761,088 | ..ovvvvrrernne 824,919 | XXX..
Investors Bank & Trust Co. Boston, Massachusetts 0 0 106,730 33,516 74,892 | XXX..
M&T Bank Baltimore, Maryland 0 0 872,831 148,938 | ..ccovennne 1,842,001 [ XXX..
U.S. Bank Cedar Rapids, lowa 0 0 20,000 20,000 20,000 | XXX..
U.S. Bank St. Paul, Minnesota 0 0 2,141,313 479,007 844,342 | XXX..
Wachovia Bank Charlotte, North Carolina............cccccvvenes | covvvenrveriieens | vevviinnd 0.000 0 0 11,134 74,044 179,383 | XXX..
Wells Fargo Bank. San Fransico, California...........cccccceveees | covrrerrerieeieees | ceveienad 0.000 0 0 0 0 1,529 | XXX..
Wells Fargo Bank Minneapolis, MinNesota.........ccoocwrvevvinnes | onereennericnenes | covvinnnnd 0.000 0 0 1,113 727 1,401 | XXX..
0199999. Total Open Depositorie: 0 0 2,611,914 ....1,018,618 .2,546,646 | XXX..
0399999. Total Cash on Deposit 0 0 2,611,914 1,018,618 .2,546,646 | XXX..
0499999. Cash in Company's OffiCe........c.rrmrmmrmmisnimmissnermesissssssssssmssssensssssesssssssensssssessessens | eoeXk&urernees | coner XK esrrnee [ oneennees DS S R XXX 2,350 2,350 2,350 | XXX..
0599999. Total Cash 0 0 2614264 | ... 1,020,968 | ............ 2,548,996 | XXX..
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Statement as of September 30, 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

2130

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
ALPINE SECURITIZATION CP 144A........outituiiuieeireeiseesssisessessssees s s ss st 8188884188888 8 bbb .109/18/2012 | ... 10/18/2012 4,999,551 | oo 0 [ ot 343
ALPINE SECURITIZATION CP 144A . . . . 09/07/2012 10/22/2012 24,997,229 . (I 3,166
CANCARA ASSET SECUR LLC CP T44A..........cootieeiiieiiseeiss st sss st s 8868848888888t ceerneene | 09/18/2012 | ... 10/10/2012 19,999,100 | ..uvvvvvrrereerreereiserseeesensseiseenns LU IO 1,300
SUMITOMO MITSUI BKLTD CP 144A. ... .otttk bbb | cresnnisns 09/28/2012 | ....coovvvenen 0.190 [11/27/2012 24,992,479 | oo 0 | s 396
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations.. .. ettt nees - 74,988,359 . [ 5,205
3899999. Total - Industrial and Miscellaneous (Unaffiliated)..........coccvueiriniiiniinninns .. . .. e s 74,988,359 | .oiiiiiiiieiii s [ 5,205
Total Bonds
7799999. SUDLOLAIS = ISSUET OBIIGALIONS. .. ...ttt ettt . 74,988,359 . [V 5,205
8309999, SUDHOLAIS = BONGS.....v-rvurserteeesseesseis s seee s8££ 8881848 E 188 £LE £ E 4881814 E £ E LAkt . 74,988,359 | oovoiieriiiisnissi i O I 5,205
Sweep Accounts
CITIBANK MONEY MARKET AMARILLO. .......otuuitueireesseeiseiseseseesssesss s ss stk ... |09/28/2012 |.... 10/01/2012 | ... 02:809,505 [ oo 2 .3
CITIBANK MONEY IMARKET ...ttt ettt st 18£8 £k cennns | 09/05/2012 ] ... 10/01/2012 | oo 41,253 | oo 1 .2
8499999, TOtAI - SWEEP ACCOUNES. ..ot eretts e ses st et ettt ettt ettt sen et ern et ensaetenenietesenaetenenas | crerererereserera ..850,758 | ..o KT R .5
8699999, TOtal - CaSh EQUIVAIENES. ........cu et en 75,839,117 K T I 5,210
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