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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treasury SECUNMHES........cccveveereerceeeeieieeteee et ssssssesaes | eveesinsennes 52,939,926 |............ 2.8 | oo 52,939,926 |.....cccoovverriernnn (0] I 52,939,926 |............ 2.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenci€s...........ccouevevreereerireeveriereeeiseienes | everessiieennnns 139,793 |............ 0.0 | oo 139,793 | .o (01 I 139,793 |........... 0.0
1.22 lIssued by U.S. government sponsored agencies...........oceveveerevereens | covevrevnnnas 11,284,057 |............ 06 | e 11,284,057 |.coooveieed (N — 11,284,057 |............ 0.6
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHES)......uovueeerircircii s | e 15,301,301 |.coveennc 0.8 | oo 15,301,301 | oo (U [ 15,301,301 |..covvenne 0.8
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccoeveeee | overeenreneneirninineenas (0] I 0.0 | v (0] (0 U (V1 I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations..............oceeeeniereererininrinees | coveeneneeneeseeseeeeeeneens (0] I 0.0 | v (01 (0 (01 PR 0.0
1.43 Revenue and assessment obligations...............ccevvveevriveeevieseeies | evveresiieeninns 792,748 | ... 0.0 | oo 792,748 | ..o (01 I 792,748 |............ 0.0
1.44 Industrial development and similar 0bligations..............ccovveeveeiiens | vevereieiesisieseinn 0 [ 0.0 [ oo [0 O (0 (1 I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..............ccooveiereeeiereesiereiens | e 29,817,717 |............ 16 | oo 29,817,717 | .o, (V1 I 29,817,717 |............ 1.6
1.512 Issued or guaranteed by FNMA and FHLMC...........coocovivninnes | vevvvcrrnenene 48,025,249 | ............ 25 | o 48,025,249 | ..o (U [ 48,025,249 | ............ 25
1.513 AlLONET ..o | eesinsseneens 16,162,604 |............ 0.8 | s 16,162,604 |.....cooovrerrrieenes (V1 16,162,604 |............ 0.8
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........c.. | coevevvevereeeeis 0 [ 0.0 [ oo [0 O 0 | oo (V1 I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Line 1.5271........ccovrrurineenrnnnencneneiees | vveeirseenseneeseessensen 0 [eovrnad 0.0 [ oo [0 (0 (1 I 0.0
1.523 Al ONET ..ottt | sebnesanees 160,991,520 |............ 84 | . 160,991,520 |........... 1,689,043 | ........... 162,680,564 |............ 8.5
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
YDFid SECUMHES). ... vververeieeiereiieeieieeisrise e seesssesssesnisnsnnes | eeeneenn:0 14,353,917 110000032.0 | e 614,353,917 |....... 14,497,745 | ............ 628,851,662
2.2 Unaffiliated non-U.S. securities (including Canada)... o .166,420,355 |... ....166,420,355
2.3 Affiliated SECUMHIES. .......ocvueveccecicrcreeinseeesneresenseeensssnineins | sveesenersesnssnenenenen0 [ e 0000 | i (0 OO | N ISR 0
3. Equity interests:
3.1 Investments in MUtUAl fUNAS...........coeiiininicceseein | e (01 I 0.0 | v (01 (1 (V18 PR 0.0
3.2 Preferred stocks:
321 AFIlIAEEG. ..o | ertene e (V10 P 0.0 [ o0 e | e (U U 0.0
3.22 UNGffiliAted........eoeeeceeceei ettt | eerteesi ettt (V18 O 0.0 [ om0 [0 | e, 0 [ 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ..o | ettt (010 O 0.0 [ om0 e | e, (V1 O 0.0
3.32 UN@ffillated......cooverrerrireeerersireisiissisieie s sssssesssssssessssssessenss | sesessessssenssens 116,540 |............ 0.0 | oo 116,540 |0 | s 116,540 |............ 0.0
3.4 Other equity securities:
341 ATFIlIAEEA. ... oottt ennens | eesenteneneens 31,844,323 |............ 1T | 31844323 | 0 [ 31,844,323 |............ 1.7
342 UN@ffiliated.. ... | ertes s (018 R 0.0 [ o0 e | i, (VU 0.0
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated.....
3.52 Unaffiliated
4. Mortgage loans:
4.1 Construction and land development
4.2 AGLICUIRUIAL ......cveetee st
4.3 Single family residential properties...........ccocevveereveeesiece e
4.4 Multifamily residential properties............ccovevereerieiieseesieseese s
4.5 COmMMECIAl I0ANS........vvurverieriirierieeieirteri bbbttt
4.6 Mezzanine real estate I0aNnS..........cocueeuienieeisiiniineieieseieise e
5. Real estate investments:
5.1 Property occupied by COMPANY........ccoeiriieieieinieieieisseessesessssesesenes | seesiessssenns 35,208,984 |............ 1.8 | s 35,208,984 |.....ccoverrerriinnnns (V1 I 35,208,984 |............ 1.8
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........cccoeeeeviveevvcenieesicieen | e, 3,293,308 |............ 0.2 | oo 3,293,308 |...ccoverrerrierennns (01 I 3,293,308 |............ 0.2
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)..........cccoeeveeiieice e
6. CONIACEI0ANS. ......cvuveiecectcie ettt
7. DEIVALIVES. .....ocvieirii et
8. Receivables for SECUMLIES.........ovuuevrrrrrriireireinirereeieis L0
9. Securities lending (Line 10, Asset Page reinvested collateral)..........cccoureurrinnens ...84,898,591
10. Cash, cash equivalents and short-term investments............ccoeveveerereniieneiens | veveninns 184,234,198 |.........96 | cooreee. 184,234,198 |......... 68,711,803 | ............ 252,946,001
11. Other invested assets et 0]. 20 [V 0
12, Total INVESIEA @SSBLS. ...t ssnssenesenees | cenenins 1,917,639,828 |.......100.0 | ......... 1,917,639,828 |......... 84,898,591 | ......... 1,917,639,828
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s 36,015,473
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........c.ccuvueiiiiueieicec et 153,874 153,874
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens 0

3.2 Totals, Part 3, COIUMN 1. ... s 0 0
4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns 0
5. Deduct amounts received on disposals, Part 3, COIUMN 15..........cciiiiiieice ettt s bbb bbb a st 0

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

6.1 Totals, Part 1, COIUMN 15........iiiiieiieieerieeiices st s 0

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

7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes 0

7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes 0 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens 960,363

8.2 Totals, Part 3, COIUMN 9.t bbbt 0 960,363
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st 35,208,984
10.  Deduct total NONAAMITIEA @MOUNTS...........cc.iiiiiii bbb 0
11.  Statement value at end of current period (LINE 9 MINUS LINE 10)........c.eieiiuiieieiieeieisiesiss ettt bbb st bbb st been 35,208,984

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMBETr 31 OF PHOK YEAI..........cciuiiveiiiiieieeeeee ettt 49,646,001
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt 10,800,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccveueieiiiiceee et 0 10,800,000
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...t 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0 0
4. ACCTUAL OF QISCOUNL........ovevevirieeaeeresieeesesi ettt 8 88 RE88REEEER5 R 12,277
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan 0

5.2 Totals, Part 3, COIUMN 8.........oviiiieiecieree ettt ettt bbb bbb bbb bbbt s st n s 0 0
6. Total gain (10SS) 0N diSPOSAIS, Part 3, COIUMN 18........c. ettt s st bbbt n s s s 252,200
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes 9,354,759
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et 642,047
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt 0

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

10,1 Totals, Part 1, COIUMN 11 ...ttt 0

10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens 50,713,672
12, TOTAl VAIUGLON GIHOWEANCE..........oveeceererrireiieeereese ettt ee sttt £ 828282 E 4282842282882 E s n et s st en e 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eoueeeeeiereeeseeesreeseeeseesseeesseessseeesse s esseesseess st see s8££ 5845888188888 88888888 50,713,672
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb 0
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........oviiurieiriieeireieiieeise sttt es sttt en 50,713,672
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOI YEAI.........c.cveviveieieteeee sttt ettt sttt b a st s sttt b bbb bes s s ssss s ens s e 3,473,153
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt 51,000
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 450,487 501,487
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s 0
3.2 Totals, Part 3, COIUMN 2.t bbbttt 0 0
4. ACCTUAL OF GISCOUNL. ..okt 0
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...t 0
5.2 Totals, Part 3, COIUMN O.......cuimiriiiiiiieieeiresie ettt 221,817 221,817
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19.......ciiiiieieiiesiseieie ettt ettt (221,754)
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........coiiiueiciiieieicie ettt a sttt st s st s b s snaen 1,317
8.  Deduct amortization of Premium aNd EPIECIALION. .........c.evrerririrerrrriees ettt ees e ase st s st s st s s R n s s st s s s 680,078
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s 0
9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0 0
10. Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt 0
10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10).......c.cccveririirririeisiieese et 3,293,307
12, Deduct total NONAAMITIEA @MOUNTS..........ccoiiiiii bbb bbb 0
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiirueieiiniieieissississssesssiss e sses sttt s bbbttt en s nteen 3,293,307
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEA.........cccuiiiiiiicie ettt bbb s bbb bbb st a bbb bbb ba bbb 919,030,326
2. Cost of bonds and stocks aCqUIred, Part 3, COUMN 7.........c..cceiieiucieieiseteie st st bse st b bbb st s bbbt bbbttt baen 563,186,484
3. ACCTUAI OF GISCOUNL......ceooveveiriseees i es s8££ 8RR 2,291,141
4. Unrealized valuation increase (decrease):
A1 PAME T, COIUMN 12...cccietieesesi st 505,171
4.2 Part2, SECtON 1, COIUMN 5.ttt 0
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt s e s et s st es st en s ses s s ssesas 340,473
A4 Part4, COIUMN T coooeeeeeeseeeseeeseeeseees s eess s ss ettt s8££ 259,954 1,105,598
5. Total gain (Ioss) on disposals, Part 4, COIUMN 19...........oiiiiieiiiei ettt bt bbbt bbb bbb s bbb s bbb bbb bbb st b st st 5,137,958
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cviuiuiiiiieciciieieteeieee sttt sttt nans 337,041,441
7. Deduct amOortiZation Of PIEMIUM...........ccuiieieicisite ettt st s bt bbb e b s e bbb s b s bbb st s b s b s bbbt bbb bbbt n s 5,102,568
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 5. 0
8.2 Part2, SECHON 1, COIUMN 19......coumiiiirireriuciieeisseeesess sttt 0
8.3 Part 2, SECHON 2, COIUMN 16.........urvuuuerireriuerireisseresseesseesseess sttt sttt 0
8.4 Part 4, COIUMN 15, ..ottt 0 0
9. Deduct current year's other than temporary impairment recognized:
9.1 Pt 1, COIUMN 14t 364,850
9.2 Part2, SECHON 1, COUMN 17.....couiieeiceesrerieeeseesiesssss st 0
9.3 Part2, SECHON 2, COIUMN T4........ouoieeeeceeteee ettt sttt s bbb sa st en s 0
9.4 Part 4, COIUMN 13 ..ot eeess st es sttt s8££ 52,609 417,459
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T48-9)........cuuririuiurrireieeircire ettt sttt sb sttt nen 1,148,190,039
11, Deduct total NONAAMITIEA @MOUNTS. ... e bbb 0
12. Statement value at end of current period (LiNe 10 MINUS LINE 11).......ouiiiiiieieeieiectese sttt sttt bbbttt 1,148,190,039
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States 82,897,435 91,086,143 83,750,039 79,333,488
Governments (Including all obligations 2. Canada.......ccceeeiereriveiieis | v (0] N [0 (0] N 0
guaranteed by governments) 3. Other Countries.......ccooeeveres | covrverirsrsinnnns 15,301,301 [ .o 16,369,526 | .......ccoveeen. 15,866,843 [ .....ccoovvevenne 14,810,000
4. Totals..oooveiersiceeiiiciciciines | v, 98,198,736 [ ..cccoovvverenee. 107,455,669 | ......ccoovevencene. 99,616,882 [ ......coovvencenee 94,143,488
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS...ooiiriseisrnsiisiisienes | oeveeressesesssn e seens (01 R [0 RN {01 O 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TOtalS...ooreiieireisiniirisinns | (01 0 ] 0 | 0
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals...cocnneieniinniirensiinsiiens | eniiiniinennn60,102,056 | v 64,335,482 | ..o, 60,165,498 [ ..o 59,241,172
Industrial and Miscellaneous and Hybrid 8. United States........ccoccvveiveees | covrieriinnennn. 791,508,040 | oo 852,209,005 | .overrrerrnes 800,319,169 | ..cvovrererrrnns 808,765,896
Securities (Unaffiliated) 9. Canada.......cccoevervvrerverinns | cevveveinninnennnnni20,605,752 | oo 30,008,638 | ...ccoovverrnen. 27,836,412 | oo 26,950,000
10._Other Countries........coococeeees f v 138,814,603 | oo, 151,465,153 141,773,000
11. Totals.......ocec.... ..1,033,682,796 977,488,896
Parent, Subsidiaries and Affiliates 12. Totals.....ooooveeieieceiisceens L0 [ (O oo | I (OO 0
13. Total Bonds......coouevuressseenaes 1,205,473,947 1,130,873,556
PREFERRED STOCKS 14, United States........oocevvvrmeees [ eerrrvernerrnecsececersnennns (U (ST (U T 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada......cccoeeneeeeenreerenenens [ rrereinereese e (01 N [0 U 0
16. Other Countries.........cccoeen [ 0 [ 0 [ 0
17. Totals. .o [ 0 oo 0 [ 0
Parent, Subsidiaries and Affiliates 18. Totals......covveviisiisiicsiicsiieei [ 0 [ 0 oo 0
19. Total Preferred Stocks....... | oo, 0 i 0 i 0
COMMON STOCKS 20. United States........coocwerrrrveres | covreerecreieerinncienne 116,540 | oo 116,540 | oo 117,576
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccooveeerererreies [ e (01 TN [0 0
22. Other CouNtries......coocveveenes | covvensiiceiissiiscisin, 0 [ 0 |, 0
23, TotalS....ovoceeiireicsiiciiiciin | i, 116,540 | oo, 116,540 [ oo 117,576
Parent, Subsidiaries and Affiliates 24, Totals...ooooeveveieeicriccciiiees | e, 31,844,323 31,844,323 | ..o, 22,920,671
25. Total Common Stocks 31,960,863 ...31,960,863 23,038,247
26. Total Stocks 31,960,863 ...31,960,863 23,038,247
27. Total Bonds and Stocks.... | ............... 1,148,190,050 | ....coocevnnee. 1,237,434,810 | ccoveovvvvrnne 1,150,498,883
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
1.1 Class 1o sssesssssssssssnssns | cnneinninnnn 1,433,868 | .....n..22,988,589 | .o 47,255,264 . . 82,900,810
1.2 Class 2..
1.3 ClASS 3.ttt b
T4 ClAaSS 4.ttt s
1.5 ClaSS Bt sssssssessessssennes | svveseesssssessesessssieneensQ | oo ...0 .0

1.6 Class6.. 0 0].. L0 0 | 0]..

1.7 TotalS. oo | 1,433,868 | 22,988,589 | ............... 47,255,264 357 1..............10,059,732 | ............... 82,900,810

. All Other Governments
2.1 ClASS 1.ttt st 3,316,481 | coocvrrree 1,083,528 | .ovvereeeeeeeeie (01 OO (V1N I 4,400,009
2.2 Class 2.. ..5,427,764 | ... .6,195,422 | ...
2.3 ClasS 3.ttt
2.4 ClaSS d.......ooeeieeeveeeie et
2.5 Class5..
2.6 Class6..

2.7 TOHaIS. ...t

S0IS

. U.S. States, Territories and Possessions, etc., Guaranteed
31 ClaSS Tttt
3.2 Class 2..
3.3 ClasS 3.ttt
34 ClaSS Aot
3.5 Class5..
3.6 Class6..

3.7 TOHaAIS .

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 Class 1
4.2 Class 2
4.3 Class 3
4.4 Class4..
4.5 Class5..
4.6 Class6..

4.7 TOtAS.....ceeeecct e

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1 Class 1
5.2 Class 2
5.3 Class 3..
54 Class4..
5.5 Class5..
5.6 Class 6

5.7 TOtAlS. . cvieee ettt
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

7.7 Totals...

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 ClasS 1.ttt sttt | eeiseeeiens 209,176,400 | ............. 220,249,912 | ............. 203,574,694 | ............... 15,228,355 59,780,175 708,009,536 612,939,850 | ..o D79 | i 487,863,823 | ............. 220,145,712
6.2 revenneennnnn 11,666,971 .141,520,665 | .... 179,558,355 9,213,799 22,400,779 | .... 364,360,569 |. 259,636,597 307,686,635 |. ..56,673,935
8.3 ClasS 3. ..ttt ensanns | eestenssensinees 1,660,547 | ...ccoovvvenee. 5,092,574 | oo 5471701 | oo 14,827 | o () [P 12,239,249 |..ovvovrririernenn0.9 [ 13,671,809 | ..o 1.3 [ 7,387,537 | oo 4,851,713
B4 ClasS 4.......oiiurieiieireiseees sttt ensienns | eesteesiensieees 1,506,793 | ..o 8,574,214 | oo 8,724,814 | .covvvenn 3,525,533 | oo 542,866 | ....cc.eeen. 22,874,220 2 I 10,347,604 |...oovvvvvrvreneennn 10 | 20,396,008 | ......ccouvene. 2,478,212
B.5 ClasS 5. ..t sssssens | sesseesissiesins 112,763 [ oo 956,539 | .covovrirrins 1,272,767 | oo 358,088 | ..oovverrinne 2,371,050 | .oovvrrrine 5,071,207 | oo 04 | 6,124,515 | .cooovvereiieirennn0.6 [ 4,066,445 | .......coooene.. 1,004,763
B8 ClasS B.....ccvuverierrieiiieeieeee ettt | ersenis s 8842 | i, 37,704 | i 52,843 | .o, 128,097 [, 8,331,834 | .o 8,559,320 | ..o 0.7 | 1,996,864 |..ooooiiiiiniiinnnn02 | i (U] I 8,559,319
B.7 TOtAIS. ..ottt | s 224,132,316 [ ............. 376,431,608 | ............ 398,655,174 | .coovvvvnvee. 28,468,299 [ ... 93,426,704 | ......... 1,121,114,101 [ 86.3 [t 904,717,239 | ..ooooovineen855 | 827400448 | ............. 293,713,654
. Hybrid Securities

T4 ClaSS Tttt sssssnssnns | enriessi et (01 N (U [T 0 [ o (VN S 10,792,500 | ..covvrvrrnnee 10,792,500 | oo (VT 9,487,500 | .cooovverrnriencrennnn0.9 [ 9,487,500 | ..oovereriinne 1,305,000
7.2 ClaSS 2.t enssnns | esisessies st ([N [ 8,262,544 | ..o 0 [ oo (01 N (VN [P 8,262,544 | ..o 0.6 | s 7,837,194
7.3 ClASS 3uoiieiierereteee ettt ettt sttt ssessansnens | steeeessessenenn s entenen 0
T4 ClASS ...ttt ettt sttt entnens | steeeesiessesine s sneenea 0
7.5 ClASS 5.ttt sttt ssessansnens | steeeessessesennsnsseseenen 0
T8 ClASS B..ooverereeceeerreseeeseeese et ssessss s st eesessessesssssessessanssnens | ssssssssssssssssssssssasssssan 0

Parent, Subsidiaries and Affiliates
8.1 ClASS 1ottt st
8.2
8.3
8.4
8.5

8.6
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 ClASS Tttt st (d).......218,013,042 | ............. 259,688,835 | ............. 254,418,531 | ............... 16,793,904 | ............. 116,497,849 | ............. 865,412,161 [ ooeeveeereerereereeeen06.6 | oo e XXX s | e e XXX e [ 639,561,439 | ............. 225,850,721
9.2 ClASS 2..ouvvuvrrrerieteie sttt st () M 11,666,971 | ............. 156,003,721 | ..o 180,326,013 | .coocvverveee 9,213,799 | v 22,400,779 | ..o 379,611,283 [ o292 | e e XKX e | e e XXX e | s 319,632,163 | ..ccovvvenee 59,979,121
1,660,547 | ..coorernnn 5,092,574 | .... 5471701 | oo 14,427 ....1,387,537 4,851,713
1,506,793 ..12,209,546 | .... 8,724,814 4,596,071 ..22,565,013 ...5,015,077
. .. 112,763 | ... ....956,539 | ... 1,272,767 | .... ...358,088 4,066,445 1,004,763
9.8 ClasS B....c.cvvvverrrerererssriesiesinssesssessesessssssssessssssssessssssessessssssesss [ (@)ernsrissessniens 8,842 [ .o 37,704 | oo 52,843 | oo, 128,097 |.................8,331,834 | (€)............8,559,320 | ovvovviiiiiirienieeeenn07 i XXX [ e XX | s 0 8,559,319
9.7 TOAIS ..ottt saens | crensensenes 232,968,958 | ............. 433,988,919 | ............. 450,266,669 | ............... 31,104,386 | .............150,144,378 | (b).....1,298,473,310 | ..cooevvvererreereeeee100.0 | ovoeec e XXX e e ek XXX s [ e 993,212,597 | ............. 305,260,714
9.8 Line 9.7a58 % Of COL 6. ssssenssssens | eosssssssssessssssssaees 17.9 | s 334 [ o 347 [ e 24 | i 116 10000 [ XXX | XK e [ e XXX e | e 765 [ oo 235
10. Total Bonds Prior Year
10,1 ClaSS 1ot ssesssssssssesssnses | ceeneenennnnn 229,569,324 1 ..............209,609,854 | ............. 224,204,634 | ............... 11,040,868 | ............... 77,492,783 747,913,463 582,096,501 |............. 165,816,961
10.2 Class 2 150,946,223 7,422,257 .14,456,080 |. 271,307,901 ...214,769,152 | . ..56,538,749
10.3 Class 3 3,259,272 2,444,077 ..817,627 |. ..16,220,112 ..10,568,948 5,651,164
10.4 Class 4 798,542 4,096,596 577,000 |. ..15,065,366 11,403,415 3,661,951
10.5 Class 5.....cueverreereieresseiesssisssesssssesssesssssssssssssssssssesssesssssessssses | svvssssessesiessnenni80,973 | vvrerineinennnd, 795,056 [ covvvereeeecnn 2,177,373 | e TLA3 | 0 oo XXX e [ XXX [ (C) e 6,124,515 | o068 | 5,894,516 [ oo,
10.6 ClaSS B...ouererecerereieerneireieeseeneessesssssssssssssessssssessssssssesssssessesssnsns |_sssssssssessssssssnsssi0yDOG_ | serssrrerssseseeeess:d0,909 [ rovrininennnn 1,323,678 | 10124036 | oo 504,078 |...ooooee e XXX e [tk XXX e [ (€) e 1,996,864 | ..oovovvevveieeeeeenn0.2 | 1,437,510 | e
10.7 Totals ..94,847 568 |. .1,058,628,221
10.8 Line 10.7.25@ % Of COL. 8....ecvurvieeieesseeeeessecieesesnessiessessienees | eeeneensesssnssnsensensee@@e] | eveerennrensensesnsenense 002 | eovenrennrensensennensensd0ud | covirenesnenenieseeen 2 | oo 9.0 | e XXX e Lok XXX e [ 100.0
1. Total Publicly Traded Bonds
T4 ClASS T sssssssssnsanssens | cevessessanesas 75,083,621 | ............. 215,576,789 | ............. 225,132,681 | ...............16,793,903 | ............. 106,974,445 | ............. 639,561,439 | oo 493 | 582,096,501 639,561,439
..... 121,133,766 | .... 157,602,033 ..22,400,780 | .............319,632,163 ....214,769,152 ...319,632,163
5,092,574 ...619,989 ....1,387,537 ..10,568,948 ...1,387,537
.............................. 11,403,415
ClaSS ... esssss s ssssesssssssessesessens | sesreesnisneeenen 112,703 [ 996,539 | ....................268,004 | ...................358,088 | ...............2,371,051 | .ooovirrn 4,066,445 | oo 0.3 | 5,894,516
11.6 Class 6 ...1,437,510
117 TOtAIS ..ottt ses st stes s sesssssssssnssessensnses | oevesseessenses 89,512,628 | .............350,666,630 | ............391,635,027 | ............... 29,109,169 | ............132,289,143 | .............993,212,597 | .coevvvvrvrvreeeenn 765 | e 826,170,042
11.8 Line 11.7.258 % Of COL B....ocvereeecieeeseeessetee st sesienins | seeiesesississsessesiens 9.0 | o353 | i394 [ 29 | 133 | 10000 [ b XXX [ XXX
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccovovivveeieion | oo 6.9 [ 270 [ 302 [ 22 102 [ 765 [ XXX [ XXX
12. Total Privately Placed Bonds
121 ClASS .ottt sses st ssssssssssss s sssssssssnssssssssans | ovsessensens 142,929,421 | ..............44,112,046 | ..............29,285,850 | ..coovverrrvercrrcrrreeen [ 9,523,404 | ... 225,850,721 | oo 174 [ 165,816,961 | coovvvvverrrerrrereeneenn 15,7 [ etk XXX [ v 225,850,721
12.2 Class 2 ....518,065 ..56,538,749 ..59,979,121
12.3 Class 3 .0 5,651,164
12.4 Class 4 .0 3,661,951
12.5 ClASS 5...ooveveeeree e esssssessesssssessssssssessssssssssssssssssssssssesssssns | sessessisssssssssisssssssssnes 0 | oreeeerereererrennieeeeen0 | e 1,004,763 [ o0 | e 0 | e 1,004,763 [ ool | e 230,000
12,8 ClASS B....ooveveveieieeieee ettt ssesses s sessessensaes | erssssssessessiesssseas 8,843 [ .o 37,704 | 52,843 | 128,097 [ .o 8,331,832 | ..oeeeeeree8,559,319 | el 07 [ 559,354
12.7 Totals 1,995,217 | .... .17,855,236 | .... 232,458,179
12.8 Line 12.7.a5@ % Of COL B.....couevvreeerrerereeeeccieeseeeiseresiseisesenes | evereseeisesiesienienee 1.0 | o213 | 192 | 0.7 | oo 5.8 XXX
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccccovvvrcneiveinnes | covvsrcnnnsneniennenee 1120 | i |5 |, 0.2 | oo 1.4 XXX oo
(@) Includes $.....274,543,668 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....2,746,738 current year, $.....5,042,452 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) IncludesS$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC1§............ 0; NAIC2S§....... 0; NAIC3S...... 0; NAIC4S....... 0; NAIC5S............ 0; NAIC6S.......... 0.




Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET OBlIGAtIONS.......ooveeeeerieiieieeeieeieiieesseeseessesssssnesnssns | cveeirneisneisneseness By 31D | oreirrrireiean 4,591,646 | ....ccooun.e. 37,161,179 | oo 1127422 | ... 10,059,679 | ..covvvvnvn. 52,943,301 [ w1 | e 69,651,326 | ..ooovvvveveriins (I [ 52,943,301
1.2 Residential Mortgage-Backed Securities ...18,396,943 | .... ..10,094,085 | .... ..35,935 | .. B3 ..29,957,509 ..29,352,532 2.8 29,957,509
1.3 Commercial Mortgage-Backed SeCUrities...........ccocveviereverrrerrerrinen. 0.0
1.4 Other Loan-Backed and Structured Securities...........couvrvrerrerreerernrenns 0.0
1.5 TOtAIS. ...ttt 94
All Other Governments
2.1 1SSUET ODlIGAtIONS. ......orvureererceeeeieeieeiseie ettt seaaes 1.0

0.0
0.0

2.2 Residential Mortgage-Backed Securities.
2.3 Commercial Mortgage-Backed Securities....
2.4 Other Loan-Backed and Structured Securities.

2.5 TOHaIS......cveicicti e

U.S. States, Territories and Possessions, Guaranteed

3.1 1SSUET ODlIGAtIONS. ......ooverrerrirceeeeieeieee ettt seaees

3.2 Residential Mortgage-Backed SeCUrities..........cccoerrvreiererrerieriessenns

3.3 Commercial Mortgage-Backed Securities.... . 0.

3.4 Other Loan-Backed and Structured Securities.............cccoevererrrererennn. 0.0 [ oo {1 I 0
3.5 TOHAIS ...t 0.0 | oo, (L I 0

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations........c..ccc.ceuvee..
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities.

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

Non-Guaranteed
5.1 1SSUET ODlGAtIONS........cveeevereeeeececie e seesesetesesesssesseeseessssssseesssesnns | seevesessnsensesssenssesenseensQ [ covereenrenienns 2,206,480 | .oovvvevrererrereereereenn0 | e | e 9,870,325 | ..coovvrrnee. 12,076,805 L [T 801,233 12,076,805
5.2 Residential Mortgage-Backed Securities 11720121 | . .25,995 117 | ... .48,025,249 ..26,482,256 2. 48,025,249
5.3 Commercial Mortgage-Backed SECUNHIES..........covrerenrerrerrernenrnrnnnne | vrrneneneinsesnnnnnnene0 | 0 |0 | 0 | 0 | 0 O KO I I
5.4 Other Loan-Backed and Structured Securities............coceerereerveieeveies | vnveriesissiesnissessieeneen0 L0 o0 |0 |0 | s, O e 0 ] s
5.5 TOtalS ..o sssssessssnsssssssnsnssssssnsensssssssssnsnees | eensensensesnsee 402, T T4 | ciirreninn. 13,926,601 | .................2,505,045 | ................ 402192 | ............. 35,865,442 |............... 60,102,054 Bl
Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations...........cccccvuuee. 14,045,455 | ... 902,665,024 716,302,505 ....219,156,698
6.2 Residential Mortgage-Backed Securities. 19,054,164 | .... ..79,055,051 44,677,297 ..10,062,442
6.3 Commercial Mortgage-Backed Securities...........coouvveveveereevesevesniens | cvveenennnnn 12,052,563 | ...........62,614,992 | oo 7,268,914 | o0 [ e 0]. ..81,936,469 82,998,141 | .... 781.. ..24,108,198
6.4 Other Loan-Backed and Structured Securities. e .. 327,083 |.... ..57,457 557 ..60,739,296 | .... 57 1. ..40,386,316
B.5 TOtalS.....ovriie s ssessssnssrsssnsnssnsenssnsssssnssnsnees | creneeneennn 228,132,315 | oene.....376,431,609 | ............398,655,176 | ............28 468,299 | ............ 3,426,702 |.......... 121,114,101 904,717,239 ) 293,713,654
Hybrid Securities
7.1 ISSUET OBlIGAtioNS.........cvveviercreiee ettt
7.2 Residential Mortgage-Backed Securities..........ccooeveeriereverriieieisennns

7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities

7.5 TOtAIS. .ottt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OBlIgAtioONS.........cvvevveercreiie et
8.2 Residential Mortgage-Backed Securities.....
8.3 Commercial Mortgage-Backed Securities....
8.4 Other Loan-Backed and Structured Securities.

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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
. Total Bonds Current Year
9.1 ISSUET OblIgAtiONS.......couuevereerrereireiieeeeneceeiesiesiesiesisesisssssssessssenes | crseienine 193,418,602 | ............. 274,362,145 | ............. 414,718,984 | ............ 14,773,785 | ........... 104,767,959 | .......... 1,002,041,475 [ oo 772 | e XX s e XXX [, 771,337,718 | ..o 230,703,758
9.2 Residential Mortgage-Backed SeCUNtIES..........cocveeeeeneeneeneenernenes | e 21,155,936 | ..cooorverneee 55,653,346 | ....ccooeonnee 22,172,297 | ..ovvvnnee. 13,006,896 | ............. 45,049,334 | ............ 157,037,809 | ooovvvververinerneen 1221 [k XX s | e XXX s | e 146,975,367 | ..cocvvnvenn. 10,062,442
9.3 Commercial Mortgage-Backed SeCUNHtIES. .........ccovvvveererrereeerieeceeieens | cevereiieinns 12,052,563 | ............... 62,614,992 | ..ovvvrrenene 7,268,914 | oo, (01 (01 I 81,936,469 | oovvvereeerieeeen8.3 | XXX [ XK | e 57,828,271 | ccovvveee. 24,108,198
9.4 Other Loan-Backed and Structured Securities...........c.cvevnerneerrerrrernns [, 6,341,856 | ..o 41,358,437 | .o, 6,106,475 | ....cccoouvee. 3,323,706 | ..o 327,083 | ..covcvnnene 57,457,557 [ oo | XK | XXX | i, 17,071,241 | ............. 40,386,316
0.5 TORAIS...o.cvvureureaeeeiietisei et 232,968,957 |.... 433,988,920 | ... 450,266,670 |.... 31,104,387 |.. 150,144,376 | ..........1,298,473,310 993,212,597 | ...........305,260,714
9.6 Line9.5858 % Of COL B.....ccvuuivuiieiiiiciiiisiissississississississsssnessnes | cenesnessessessinnees 179 [, 334 | i 347 | i 24 | i, 116 [, 100.0 .o e XXX [ XXX i XK | i, 76.5 | v, 235
Total Bonds Prior Year
10.1 1SSUET ODNGALIONS.......couvercercircicieie e esiesiesssessssnnes | cresienenne 187,640,514 | ............ 178,692,588 | ............. 349,263,900 | ......oconee. 15,301,427 | ..covvnenn. 83,480,272 | ...ocovveeee XXX e | i ) 9.9 O [ 814,378,701 | c.ovvrvrerecis 76.9 | oo 637,472,847 | ........... 176,905,853
10.2 Residential Mortgage-Backed Securities...........coocvrunerncrncrinerensrenenns 17,199,092 | ..o 42,086,146 | ..............23,670,313 | ............. 6,528,315 | ..cccovvvenn. 11,028,219 | oo XKX s | e XX K [ s 100,512,085 97,532,700 | ..covvvennee 2,979,384
10.3 Commercial Mortgage-Backed SECUMHES...........c.vvvererrrirerirniirneirsis ..17,497,545 ...60,023,692 w0 | 0. ..82,998,141 ....70,488,491 ..12,509,650
10.4 Other Loan-Backed and Structured Securities............ccoueneeneineineinens 11,203,721 38,528,687 | .................7,298,605 | ............... 3,369,205 | ..o 339,078 60,739,296 20,676,003 40,063,293
10.5 TOtAIS. ..ot esseniesies | crssiesens 233,540,872 | .....c.o.c.. 319,331,113 | oo 385,709,722 | ...covveneee 25,198,947 | ............. 94,847,569 1,058,628,223 826,170,041 | ........... 232,458,180
10.6 Line 10.5858 % 0f COl. 8......cuuiieiiiiiisiiisiisiississisei e | consnsssessnessnessnenas 221 | e 30.2 | i 36.4 | o 24 | i 9.0 [ XXX | XXX [ v 100.0 | .o XXX | i 78.0 | v, 22.0
Total Publicly Traded Bonds
11,1 1SSUEE ODlGALIONS........ooiveieiiciiciierie st eesseeessenas | eneessnneens 58,437,440 | ............. 235,082,397 |.............367,934,260 | ............. 14,639,064 | ............. 95,244 557 | ............. 771,337,718 | oo 594 | . 637,472,847 | coovvrivrrirei) (G020 - 771,337,718
11.2 Residential Mortgage-Backed SECUMtES............coowwrrvnruneeneeneeneineins | ovreerinneens 19,615,139 | covvvvvr. 55,136,450 | ..............22,172,297 | ..cccccne. 13,006,896 | ............. 37,044,585 | ............. 146,975,367 | c.oovveverrieiennne 113 [ 97,532,700 | .o 92 [ 146,975,367
11.3 Commercial Mortgage-Backed SECUMtES............couvurrvrrrneineineincincnes | orrererinneens 11,460,049 | ..ccovvvnnees 44,839,751 | oo 1,528 471 | (O () [ 57,828,271 3 [P 70,488,491 | oo B.7 [ 57,828,271
11.4 Other Loan-Backed and Structured Securities. B IO 0 ...15,608,033 ..1,463,208 .0 ... . 17,071,241 ..20,676,003 ....17,071,241
115 TOHAIS ..ottt esssensies | esisneeneens 89,512,628 350,666,631 29,109,168 132,289,142 993,212,597 826,170,041 993,212,597
11.6 Line 11.585@ % Of COL B.....ovvvurirrcreceiieineereeseeseessssssisssssssesnens | evesissiisssssseessenens 9.0 [ oo 35.3 | i394 [ 29 [ e 133 [ e 100.0 [overrere e XXX s | v XXX oo e XX [ s 100.0
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........cccccovvvninniiniinninn | o 6.9 [, 270 | o302 | i 22 | i, 10.2 [ o, 76.5 | oo XKX i [, XXX e XX K i, 76.5
Total Privately Placed Bonds
12.1 Issuer Obligations............cccccuueenne. reeeenn. 134,981,161 | ... . . 230,703,758 | .... ...230,703,758
12.2 Residential Mortgage-Backed SECUNtIES............cvveveeveiereeneireresnenns | ceveieieeins 1,540,797 | oo 516,896 | o0 | 0 8,004,749 | 10,062,442 . TN S ¢ ¢ GO R 10,062,442
12.3 Commercial Mortgage-Backed SeCUIES............cocverereerverernererieiens | coeeiveieiesins 592,514 | .o 17,775,241 | oo 5,740,443 | oo, (01 (0] I 24,108,198 . [V S . ¢ GO R 24,108,198
12.4 Other Loan-Backed and Structured Securities..........cocoueereineinrineiinees | o 6,341,856 | ....ccoouee. 25,750,404 | ....cccccooenvt 6,106,475 | ..cocovvenveen. 1,860,497 | ..o 327,084 | 40,386,316 . 8 XXX | 40,386,316
12.5 TOHAIS. ..ottt sntnstns | cbssinnenns 143,456,328 | ......cccoon.e. 83,322,289 | ......cccooeue. 58,631,643 | ......cccc...c. 1,995,217 | .o 17,855,237 | ..ovvennene. 305,260,714 305,260,714
12.6 Line 12.585@ % 0Of COL B.....ouvvuieiiiineineineineineineneisesseisesiessnes | cvsvesinesinssieseesenn A7.0 [ oo 273 | oo 19.2 [ s 0.7 [ oo 58 [ oo 100.0 [ ooveereee e XXX s | XXX [ e XK [ e XK s | s 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9..........ccceoviniinninniiniiinne | s 110 [ B4 | o 45 | i 0.2 | oo, 14 | i, 235 | e XX e [ XX | e XK | e XXX i | i 235
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAN..........covuriiereireiieeireereeeessstseesessesssessstseeessssssesessesssssssssesssssans | oeesessessnssssssssssssssssssessasssssees 70,095,286 | ...ooveveeeeieeineineireieeisneneenns 70,095,286 | ...ceuvererneeneeernereeneereesnineineiensnnersensd | e 0| e 0
2. Cost of Short-term INVESIMENS ACQUITEM............ccivveieeicrecese sttt ss s ssessees | eevessessessssssessesessesses s bssenens 712,833,193 | oo 687,833,193 | oo [ e esssesessseseeenl0 | e 25,000,000
3. ACCIUAN OF QISCOUNL........ovitiitciete ettt bbb s bbb bbb s bbbt bbb enaens | saebasbnsesssssss st esse s st st e s e b s s s seeeaes 15,833 [ v 15,833 [ o0 | 0 [ e 0
4, Unrealized valuation INCrEASE (ABCIEASE).........cvvveieicrieerce ettt s st es st a st s s s st st ss s s sssssssssessnsns || stestessssssesssssesnssstesses st essessssessessasansansns O [ oo O ] cooeieeeeieiesieeensesnseeernereenieeeel0 | e | s 0
5. Total Gain (I0SS) ON ISPOSAIS........cveurerrerrerrerereiseseseeeiseessseeeessessssesessessssssessessessessssssessessassessessasssssessessanssessessesssnssessans | sesessassssssessmssssnessessassssssessessssssssessesssnens 0 | et 0 | oo [0 | e 0
6. Deduct consideration reCeivVed 0N QISPOSAIS.........eruiieireiiiiirieieississiee et ssessssentens | sessssessesssssssessessssessessessnsansans 735,681,350 | ..ovovererieeresseseisrieienns 710,681,350 | wvveververviererrsreessesesessssenennrenneQ [ e 0. | e, 25,000,000
7. Deduct amortization Of PrEMIUML.........c.co ettt sttt ettt ns e ssessensn | oesssssssssssessesssssessessansnsestensanssessessansanes L0 OO 0 | oo [ e 0 | e 0
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccceuciueeencveieeeseieiese et ssesisssessesesies | ctresssssssese st st b b besseeae 0 | e 0 | e [0 | e 0
9. Deduct current year's other than temporary impairment rECOGNIZEM............ovurureirnrerrirrieereieeseseseseesessesessessssesssnsseess | seerssmssssiessssssssssssssssssssssesssnsssssesesssnsssens 0 ] e 0 ] e | a0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cc.ccccorrvrrereriierieresieeiiesiesiesies | coveiessssie e 47,262,962 | ..o 47,262,962 | ..oocvciereereeerieeseeeessssieeseseseneeeen0 | 0 | 0
11. Deduct total NONAAMItEd BMOUNLS.........c.uieriiricicee ettt | fent et 0 ] e 0 [ eiiiissssissnsnsssessseerensnensQ | e ssssssnsssssssssssensss0 | srsiesesssne s ettt nes 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).........ouiuiiieiieieieiieciciieesseesessesessessessenssssssssssssenssssees | eoesessnsenssssssnssssessessssessesesnes 47,262,962 [ oo 47,262,962 [ c.oooooevsceeeseeeeeeeeeeeesesiereen0 | e eessnenennenenes0 | ereereeierssssse s es st es s enasseesnesnesnens 0




Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE DB -

PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior YEar (LINE 9, PHIOT YEAT).........ccceiieueieiireisiieiete ettt sas bbb bbb e s e b s s bbbt b s ses (510,768)
2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12 0
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14.... 0 0
3. Unrealized valuation increase/(decrease):
311 SECHON 1, COIUMN 17 oot (1,841,165)
3.2 SECHON 2, COMMN 19ttt 510,768 (1,330,397)
4. Total gain (loss) on termination recognized, Section 2, Column 22 (3,791,491)
5. Considerations received/(paid) on terminations, SECtON 2, COIUMN 15..........ciiiiiiiiieicisieie ettt bbb bbbt n st (3,791,491)
6. Amortization:
6.1 SECHON 1, COIUMN 1.ttt sttt s b nts 0
6.2 SECHON 2, COIUMN 27....coeee ettt bbbttt s sttt bbb bbbt nes 0 0
7. Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20 0
7.2 Section 2, Column 23 0 0
8. Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18 0
8.2 Section 2, Column 20 0 0
9. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 8+ 7 # 8)..u.uiiiieiieiieieisciiceies ettt ettt et enben (1,841,165)
10, DEAUCE NONAAMILIEA @SSELS..........cucveieiieriieicteiieete sttt ettt b st s e s b s et st s b bR b2t s b s st st s s b s b st e b bbbt s s b bR b b s bbb et et s e st b st s 0
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........coeuiiiieieiiieieieieie ettt bbbttt bbb bbbt (1,841,165)
Futures Contracts
1. Book/Adjusted Carrying Value, DECEMDET 31, PHOT YEAI..........cviviuieeiriieteeie ettt bbb bbb bbbt bbb ann 0
2. Net cash deposits (Section 1, Broker Name/Net Cash DEPOSItS FOOINOE).........vuuvrrererirriirirriiiniseeississieesssssesee s ssss sttt ssessenssssessessanes 0
3.1 Change in variation margin on open contracts:
3.11 Section 1, Column 15, CUITENt YEAI MINUS.........c.cvevivireieiereie ettt 558,924
3.12 Section 1, ColUMN 15, PHOT YEAT........ccvevieereiiecreeeee sttt enas (446,228) 1,005,153
32 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus............cccccoevvevevunnen 0
3.22 Section 1, ColUMN 17, PHiOF YEAI.......c.vveveererrerrerreeneeseeseeseeseeeseeeeseesnes 0 0
Change in amount recognized:
3.23 Section 1, Column 16, current year to date minus............cccccoeeeeverrnen. 558,931
3.24 Section 1, Column 16, Prior YEAI.........cccevveverrerererriererseere s (446,228) 1,005,159 1,005,159
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....uuceueieiriieieeteisees ettt sttt s st £t e85 £ 4842882888281 E bbb s s bbbt een (6)
4.1 Variation margin on terminated contracts during the year (Section 2, Column 16).........cc.cevvrerverrrsrennenen. (1,317,367)
42 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)... 0
4.22  Amount recognized (Section 2, Column 16).........cccerevrvirerriinrerennnnnns (1,317,367) (1,317,367)
4.3 SUbLOtal (LINE 4.1 MINUS LINE 4.2)........cuieiiiiiieeicicteie ettt sttt s et s 444 b bbb s s b2 s s b bbb bbbt s bt s bbb b st 0
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 RECOGNIZEM. ......ocveiieiictise ettt ettt s s bbb bt s s bbb s 2428 bbb 4 s b b e AR s AR A E b b AR AR R b e R bt s bbbttt nas 0
5.2 Used t0 adjust Dasis Of NEAGEM IHEIMS. ...ttt s8Rt 0
6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 - 4.3 = 5.1 = 5.2) ..ottt bbbt (6)
7. DEdUCE NONAAMITIEA @SSELS.........cueveiiieieisiscieieieie sttt sttt s b s st e e e se s bt s s e s s e s E s e A bR a s s e s s £ a8t d st s s A st e et bbbt e bt s sttt et s e st een 0
8. Statement value at end of current Period (LINE B MINUS LINE 7)........ccvevcviieieieeieeis ettt es st sb s bbb s ae bttt s bt s st s e sas s b ene (6)
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

Sch. DB-Pt. C-Sn. 2
NONE
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4. ...ttt bbbt bbb s bbbt bbb bbb ens s (1,841,165)
2. Part B, SECHON 1, COIUMN T4........ooiieiecee ettt sttt bbbttt bttt sa s b 0
3. SUDLOLAL (LINE 1 PIUS LINE 2)....vuvvverievereiireieseeiseissecessessseesssessseesss sttt (1,841,165)
4. Pt D, COMUMN ...ttt e ettt a ettt ae b s e et et s e et R At s At R et et bRt et s ae b st et ee e et et et et neee 0
5. PAIED, COIUMN B......oovireieiiieiie st (1,841,165)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vuiiiiiiieieiceie ittt bbbt bbb 2 s 48t b bbb s bbb bbbttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16........cuuiuiiiireieiisieieisie ettt bbb s bR bRttt nes (1,841,165)
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 558,924
9. TOAl (LINE 7 PIUS LINE 8).....voveeviicieticteiete ettt ettt bbbt a b s s a4 s bt st s s A2 s s b b s b s b bbb s b s b b s b b st bbbt b st b s e st bann (1,282,241)
10, PAMED, COIUMN 8. 0
11, Pt D, COIUMN O..ooiee ettt s8££t (1,841,165)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....viveiieiiteiieieieisieieisste sttt tssse sttt s £ s 8ttt s b s n bbb en et 558,924

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 21.....ooiiiiriiiieiiei iR 35
14, Part B, SECHON 1, COIUMN 9.ttt bbb 2,726,670
15, Pt D, COIUMN T ettt et 2,726,705
16.  Total (LINe 13 PIUS LINE 14 MINUS LINE 15).....cuiueiiiiieiieisiieiieiieiiessseie sttt sse st s s8R s s bbbt s et 0
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying valug, December 31 Of PriOr YEA.........ccovveviveicvereee e ssseessesnes | covevesesissssesienns 100,033,978 | .ocoeverercran 99,981,556 | c.oveveerereieieians 52,422
2. Cost of cash eqUIValENtS ACQUINEA.........c.cvueverierreieieissieise sttt ssessenses | srisssessssssssessenes 779,334,045 | oo 714,804,351 | covvereecrrinnd 64,529,694
3. ACCTUAL OF GISCOUNL.......oouieiiiriiciiii ettt | etbessbassiessbeen e beenees 193,754 | oo, 193,754 | oo 0

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON AISPOSAIS.........ccurrvriireriririeiesesiss ettt et ssesss s ssessessnses | sssssssessessssssssessessssssssessas 125 | 125 | oo 0

6. Deduct consideration received 0N diISPOSAS............cceeuiriveirireieieiesee st sssessessssens | ceresiesiesnssesenens 744,335,865 | ..covvvveiiinnd 679,998,625 | ...ccvovveierinnd 64,337,240

7. Deduct amortization Of PrEMIUM...........ouiurirircrrireie ettt et ssssss s ssenssssees | consssssnssnssesssssssssessasssssssssnses (01 ORI [0 OO 0

8. Total foreign exchange change in book/adjusted Carrying ValUE............cocceuererireeiesssissienssissiieiiens | snsiresesssiesssssssesssssssssenes (01 RN (0 SN 0

9. Deduct current year's other than temporary impairment reCognized..............ceevveueieieiiesieiesieiieies [ 0 ] e 0 ] 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccoevvrrvevrceees | covevrervesierienns 135,226,038 | ...ccoovvevcrcrnn 134,981,161 | oo 244 877
11. Deduct total nonadmitted @MOUNTS...........c.coviiiiiiirr s |t 0 i, 0 i) 0
12. Statement value at end of current period (Ling 10 MinuS LINE 11)....vevieiiiieeieesisesissiesieesissenenes | covnessiesisssseesenas 135,226,038 | ...cvovverciiinens 134,981,161 [ oo, 244 877
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment...... Sweep Accounts
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE A - PART 1

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

103

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./A.CV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./ACV Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
FL-ST. PETERSBURG 570 CARILLON SN . . | ST PETERSBURG.. 05/22/1996 | 12/31/2012] ... 29,545,528 0 20,720,607 37,000,000 667,377 0 0 (667,377) 0 3,269,440 | ............ 2,749,056
GA-DULUTH 11315 JOHNS CREEK.......... s . 01/20/1998 | 12/31/2012 | ... 11,875,789 0 7,758,715 | e 15,800,000 | ......c........ 292,986 0 0 (292,986) (V1 1,137,408
FL-ST. PETERSBURG 570 CARILLON s 05/15/1996 | 12/31/2012] ... ....6,729,662 0 6,729,662 ....8,750,000 0 0 0 ... 0 0].. 0
0299999. Properties Occupied by the Reporting Entity - AdMINISIative. ..o ..48,150,979 0 35,208,984 | ... 61,550,000 ..960,363 0 0 (960,363) 0].. ..4,406,848
0399999. Total - Properties Occupied by the Reporting Entity...... . . s . 48,150,979 0 35,208,984 61,550,000 960,363 |. 0 0 (960,363) 0 [ s 4,406,848
0699999, TOAIS...........ovveiiiiiiiiiieiie e | e 48,150,979 0 35,208,984 | ............ 61,550,000 | ............... 960,363 | ........... 0 0 (960,363) 0| s 4,406,848
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

Showing all Real E

SCHEDULE A - PART 2

Location

4

state ACQUIRED and Additions Made During the Year
5

6 7 8 9
2 3 Book/Adjusted Additional
Actual Cost Carrying Value Investment
Date at Time Amount of Less Made After
Description of Property City State | Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
FL-ST. PETERSBURG 570 CARILLON ST PETERSBURG.. 2012 | VARIOUS

..150,752

0 0
FL-ST. PETERSBURG 570 CARILLON. ..ottt sessssissnisssssens s ssesssnssssenas ST PETERSBURG VARIOUS (U 0 o0 | e 3,122
0199999, Tl = ACGUITEA DY PUICRESE. ...ttt ettt ettt ettt st e se et et stessetses et seseesesseeessesesses et aeseesesseeeseesesseesesaeseeseeses et eeseesetesseseeseesebesaesessee et aesestessesaesessessessetanse | Shessetassssessessesassassessssssessessessetansessessessesasses et et eesesses et et entesses et snsensessetnses (U 0 153,874
0399999, TOAIS. ...ttt L1 eLEEeL L oL LRt eLEeLE LR [0 0 153,874
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE A - PART 3

Showmg all Real Estate DISPOSED Durlng the Year 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 Book 9 10 1 12 13
Expended for Adjusted Current Book/Adjusted

Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other Than Current Total Foreign Less Amounts Foreign Earned Repairs,

Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in | Encumbrances Year's Impairment Change in B/A.C. V. Change in on During Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) BJ/A.C.V. Disposal Year on Disposal on Disposal on Disposal | Encumbrances Incurred

NONE
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 1 12 13
Recorded Unrealized Current Year's Other Capitalized Total Foreign
3 4 Investment Valuation Current Year's Than Temporary Deferred Exchange Value of Date of Last
Loan Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal
Loan Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
10512130, ..o | eeereeens Bl PSO.....oveveetrrisieciissie st s L. T I 10/17/2012 | ........ 3750 | oo 5,760,089 | . (11 SR [V RN 0 0 0 10,125,000 |08/10/2012
10512133. . | POrt Orange.........ccoeveeeveeereereeeeeseeeenae 11/01/2012 | ........ 3.700 ..4,989,846 | . (1 [0 O 0 0 0 7,142,857 | 08/01/2012
. [ Calabasas. ..o .03/01/2011 | ........ 7.150 11,998,531 | . 0 e (368,117) | woovvererrerrirerirenes 0 0 0 55,900,000 | 10/12/2012
MaNKALO. ..ot .09/01/2011 | ........ 6.970 (V10 10,380 | coovvvvrreerireiinns 0 0 0 8,060,000 | 10/31/2012
| JACKSONVIIE. e .09/01/2011 | ........ 5.250 01 . (53,899) | vvvrerrerrirrinne 0 0 0 12,100,000 | 11/15/2012
.. | Ellenton........ OO | .1.09/01/2011 | ........ 5520 |.... . 0 .. (186,140) | woovvevvvcrvrrciis 0 0 0 11,700,000 | 11/14/2012
89520......cuurierierireseei e | s WesStminSter..........c.vveeverenenienes [0 NSRRI IR .08/17/2005 | ........ 5.460 02,326,457 | . (110 SR [V RN 0 0 0 3,970,000 | 10/30/2012
89891, | s NOTOVAIE. .. |V O .09/01/2011 | ........ 5.950 ...5,692,586 | . 0 [ . (33,891) | oo 0 0 0 6,550,000 | 10/24/2012
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All O, .. ...ttt sie etsse et st e ettt sttt sesanrenes 50,713,673 | . 0. (631,667) | oo 0 0 0 115,547,857 | ... XXX.......
0899999. Total - Mortgages in GOOd StANAING. .. ... s OO OO OO SO PO PP OO PP PPPURPTOYRTOUOR) FVTVROOPRPOPPRTRTOt 50,713,673 | . 0 [ .. (631,667) | oo 0 0 0 115,547,857 | ... XXX.......
3399999, TOAIS. .......eorveeeesreseeseeeaess ettt es stk HAeet LRkttt ntens | neeisni e 50,713,673 | . 0 .. (631,667) | ..ovvvereerrirerirs 0 0 0 115,547,857 | ... XXX.......
General Interrogatory:
1. Mortgages in good standing $ 0 unpaid taxes $ 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
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Annual Statement for the year 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 Year

1 Location 4 5 6 7 8 9

2 3 Actual Cost Value of

Loan Date Rate of at Time Additional Investment Land and

Loan Number City State Type Acquired Interest of Acquisition Made After Acquisition Buildings

Mortgages in Good Standing - Commercial Mortgages - All Other

10512130, EIPSO. ...ttt X 101712012 | oo 3750 | o 5,800,000 | .veuvvverernerrrinerierineerensseesseesssnensenesesssneneens0 | e ..10,125,000
10512133, POt OFANGE....vooresisiiseress et FL 110172012 | oo 3700 | s 5,000,000 | ..o sessnesnnensnesesnesneQ [ s 7,142,857
0599999. Total - Mortgages in Good Standing - Commercial MOrgages = All OtheT.......c.ii it srensenssnssesensssssensensensenssernnssnsenssnsnnsenssensnnes | oorelKurrsens | ersnnrnrnss XKKurerserssrennes | omsssesemserssmssessensssssenssenssnsssssesssssssesensanes 10,800,000 | ..voveiiininiiieirinersrisriennesesnessrensneensnssesense0 | e ..17,267,857
0899999. Total - Mortgages iN GOOT SEANGING. ... ..cc. ettt ettt ees ettt sttt s et ses ettt ettt st ensensenenenss | snsessessssssessenessesansansensnssnsensenensnssnsensensesnnsanse | eon XRKurnene | srneeersees XM Kurerersnransnns | cosmremserseessessssnsessssssesnssnssssensssersenssesssansae 10,800,000 | ... | e . 17,267,857
3309999, TOAIS.......uoveerereereeeaeeise sttt bbbttt nninnnnninsannensissssenssnsssennsnsinsssenssssnsennessnsnsnnnes | ooeXRKurerees | rererneen e XXttt | e s 10,800,000 | c.vooeeereerireireniseeseeieseeeneienieseseesesnisenseenieneend0 | s ..17,267,857




Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

903

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
10512130, EI PasO......cvverrrierinns L SO IO 10/17/2012 (V1 [ 0 .0 (V1 RO 0 0 | oo 0 (U [ (V1 OO 0
POrt Orange.........cc.eeveeeneieeeeneereeinneens FL....... v | 1110172012 | ... 0 0 .0 (V1 O 0 (V] I 0 0 (V1 R 0
Calabasa . .. |CA....... reernenens | 030172011 0 0 .0 (V1 RO 0 0| oo 0 0 (V1 R 0
ManKato..........cc..evvrreeeeiesreesiee e MN...... ceveenenns | 090172011 0 0 .0 (V10 OO 0 (V] I 0 0 (V1 OO 0
Jacksonville. . | Flo ceveenennns | 090172011 0 0 .0 (V1 RO 0 0 | oo 0 0 (V1 RO 0
Fort Lauderdale...........c.coocvereneirnnrinneins FLotiiir | i 11/12/2004 0 0 .0 0 [ o 0 (V] I (11 0 (I [ (V1 R 0
Ellenton FL....... cevernenns | 09/0172011 ] ... 0 0 .0 (V1 RO 0 (V1 I 0 280,318 0 (V1 RO 0
WEStMINSLEN......ooovereicireriseie s CO...... ceverneens | 08/17/2005 | ... 0 0 .0 (V1 OO 0 (V1 I 0 76,234 0 (V1 R 0
Northvale N [ 09/01/2011 0 0 .0 0 [ oo 0 0] s 0 97,140 0 0 [ oo 0
0299999. Total - Mortgages With Partial Repayments. s 0 0 .0 {0 R 0 0 . 0 3,097,615 0 0 | i 0
Mortgages Disposed
89245. .| Fort Lauderdale.... ..| 11/12/2004 {07/01/2012 0] .. 1,897 0 0 0 6,004,944 0] ... 252,200 | ..o 252,200
0399999. Total - Mortgages Disposed... OO OO PO PO PPRRRPPRPOON 0. 1,897 0 0 0 6,004,944 0 [ . 252,200 .....252,200
0599999. Total Mortgage: ettt s e erees st 0. 1,897 0 0 0 6,004,944 0. 252,200 | ...oocovvennen 252,200
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUsIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of

Identification Name or Description Code City State or General Partner nation | Acquired |[Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
State Credit Acquisition & Management

000000 00 0|Foss Virginia 2009 Fund I, LLC.....c.ccocovvvnniinnnns | o DOVEr....ovviririieens DE....|Associates, LLC | 05/04/2009 | ....... 0 199,482 (268) | oo [ [P | T | 0 0 ..
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.............cccoiiieioiiiiiiiece st .199,482 (268) ] ... [ P 0 (O 0 0 ..(1,255) ] ...
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

000000 00 0|Apollo Tax Credit Fund VIII LP . | Boston... . |MA... | Apollo Housing Il LLC.... ..| 06/30/2000 | ....... 0 [ . 20,485,882 0 [ | meeeeevesseessenssenes | e 59.5

California Dreaming, LP, a Hawaii Limited

000000 00 0| Partnership +eveeeeee | Honolulu..... . |HIL.... California Dreaming ...|07/19/2007 | ....... 0 | oo 904,293 (90,100) | =..ovvvurvrrrrerrrnnes | i 0 0

000000 00 O|WNC Institutional Tax Credit Fund IX LP............. <.eeee. | SACrament .. | WNC Institutional Partners IX, L.P. ..[11/06/2000 | ....... 0 | .. 11,405,976 i ..872, ol (71,288) | -.. v | e 0 0
3199999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - UNGFIIBLEG. .......cv.ceuiiiiiieie sttt bttt | enitsenes 32,796,151 | .......... 2,404,755 | .......... 2,658,243 | ..o [ (590,272) {01 P 0
State Low | Housing Tax Credit - Unaffiliated

Lemon Street Tower GP, LLC and Columbia at

000000 00 0|The Tower at Dorsey Manor, L.P. Atlanta... .. | Dorsey Manor Tower Partners, LLC .. 04/27/2010 | ....... 0 678,455 0
3399999. Total - State Low Income Housing Tax Credit - UN@ffiliAtea. ... ... it ettt 678,455 962,780 0 0
All Other Low Income Housing Tax Credit - Unaffiliated

000000 00 0] BC Wilber Seh0ol LLC....c.esercrscsmesessees [...oooc | BOSION. s [MA... [Beacon WIIber LLC.......ococeresmssrssmece [ [12/01/2009 [0 [ oo 37,970 [ o 49,205 | .o 88,678 |-roseseessss | s (16,789) [ ~reserreses | v o[-
3599999. Total - All Other Low Income Housing Tax Credit - Unaffiliated et eeieeteeeetieesererieiare  eesesereeeeeieseseseesesiessesseiessesesiesieiesersesiesesesierseieciessesiesisseseresassises 317,970 49,295 (16,789) 0 0
3999999, SUDOLAL = UNBFIHAEA.............ooovveeeveeceeieiesieesie e e ses s s ssss st sesnssse ssesesssesssesssssssssessasssesssessseessassssssssesssesseessassssssssssssnsssesssessssensssssasnsssnnsssesssansensnss | ersesees 33,992,058 3,416,562 (680,078) 0 0
4199999, TOMAIS.....v..vereeereeeraeeserseseseeesees st b e8RS EeeL SRR R Rttt | eieirenas 33,992,058 | ....cooue. 3,416,562 ....(680,078) 0 0
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1
3 4 Date Type Actual Cost Additional Percentage
CUsIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired Strategy Acquisition After Acquisition Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0]BSP FaMMS, LLC...c.cocosmssssismssesssessessssstssssessssessssrsr [Richmond.......... [va [ Fritz R, KUNGMUN. .ot [ 1272012011 | I I 0.0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics Of REal EState = UNGMIIAIE. ... ..v.riiriiieiesiiesiisiisissiisi i esiisississ ostsessasssessessasssesssessassassessesssesess s st eeseesees et eeseee e 8 eeE ettt s e et b st en st en e ssnntanssenss | enssssessessanes 0 | 8,080 |..ccnenne 0 [.XXX.......
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
000000 00 0]Apollo Tax Credit Fund VIII LP [ BOSION. .o [MA......... [ Apollo HousINg 11 LLC.....cocrecesrsscs ...| 0613012000 | e I 59.5
3199999. Total - Non-Guaranteed Federal Low Income HOUSING TaX Credit - UNAFfIlIAEEH. ... . .. it 1E 46488 eEEeEEEEf £ EE L4 E S8 E £ E 4L EEE 1L E L E L8Rttt s | cbnnsscnseneenes [ I 99,294 | .o 0 .. XXX.......
State Low Income Housing Tax Credit - Unaffiliated
Lemon Street Tower GP, LLC and Columbia at Dorsey Manor Tower
000000 00 0O|The Tower at Dorsey Manor, L.P. Atlanta . | Partners, LLC 04/27/2010 0 51,000
3399999. Total - State Low Income HOUSING TaX Credit = UNGFfIIEIEH. ... c... etttk E ek £HfeEE oA oL E LR L E oL L E b EE 1L E L EE AL £E b E b1 E bbb 51,000
3999999, Subtotal = UNGFFIIBLEH. .. ....veereeiisieie i 51,000
51,000

4199999. Totals...........
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 8

1 2 Location 7 Change 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./A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B.A.CV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0|BSP Farms, LLC......ccccouiuumiemerierierirceiseiseissesiseessesieeiseeens Richmond e [ VAL [Salen e 12/29/2011 | 03/26/2012 | ............. (8,081) | .oovcer 94,501 |- TR RTINS IO 94,501 |- | s 94,500 |- SOV RO ISR (94,500) | ........ (94,500) | ...covvvene (404)
000000 00 0]Foss Virginia 2010 Fund |, LLC oSt Paul MN... [Sale...ciiiiininiis 09/22/2010 [12/21/2012 | ..oovvvvvvriris 1] 127,316 |-, LT e | s 127,316 |- | s 127,317 | s 63 |- [ (127,254) | ...... (127,254) | .......... (2,334)
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..............ccoooreieiiiiioiieiieicicscsesecescss st nscsisnienies | eesessensenns (8,080)] ....... 221817 | oo () (L P 0 ... 221817 | oo 0] e 221817 | oo 63 | i 0. (221,754) | ...... (221,754) | .......... (2,738)
State Low Income Housing Tax Credit - Unaffiliated
000000 00 0] The Tower at Dorsey Manor, L.P [ Atlanta.....oocoooscee [ GA... | Capital DiStrbUEON.....coccr s [04/27/2010 [ 1112612012 [ .o 647 |- e e s 0 [ 647 | . 647 |- - o[-
3399999. Total - State Low Income Housing Tax Credit = UNfflIALEM. ........ver e sts oetstiessss st ees et ses ettt ettt L BAT | (U (] 0 0 0 0 .B47 | . 647 (O (U I (] 0
All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 O | BC Wilber School LLC........ v | BOSIOM. i | MALL. | Capital Distribution.........coocoocevienninnnns | 12/01/2009 | 06/11/2012 | oo 608 |- s [ ...608 | .. 608 |- - 0 [-
3599999. Total - All Other Low Income Housing Tax Credit - Unaffiliated 608 | 0 0 0 0 ..608 | .. 608 (U I (U I 0]...
3999999. Subtotal - Unaffiliated.........cceriwrririiirsiirisirisssisis e [SSSRORRIOTY ISR (6,825)] ....... 221,817 | ... 0. w0 0. 221,817 | v V) I 223,072 | oo 1,317 | i 0 | . (221,754) | ...... (221,754) | ...
4199999, TOMAIS. ... vvveereieeeiseitseeise s s st s bbb s b8 LR R e LEie AR R RS ARt | eerieniiend (6,825)] ...... 221,817 | o (V18 (V1 I 0 . 221,817 | v (V10 O 223,072 | oo 1,317 | e 0 e (221,754) | ...... (221,754)
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912810 EQ 7|US TREASURY BOND.........oecorrerirereerieeiseeessensseesessesssesssessssenss | sevnee | oo [ eenseennens [ rovene L I 1,182,656 | ...... 143420 oo 1,434,250 0 [CROLCE:) T EUURORTON | I IO 0 23,607 01/11/2006 | 08/15/2023
912810 QK 7|US TREASURY N/B el ..10,062,540 | ...... 120.130 12,013,800 0 (1,205) .0 .146,365 09/03/2010 | 08/15/2040
912828 EE 6|US TREASURY... 1 1,485,234 10.180] . ,652,805 .0 0 10/03/2005 | 08/15/2015
912828 GS 3|US TREASURY... . vl ....2,683,888 | ...... 116.800 .0 .0 03/19/2009 | 05/15/2017
912828 KD 1|US TREASURY............ e ..5,884712 | ...... 110.750 .0 .0 04/24/2009 | 02/15/2019
912828 MP 2|US TREASURY NOTE 1 3,952,829 16.840| . 0 0 04/21/2010 | 02/15/2020
912828 NT 3|US TREASURY NOTE el ...506,643 ..505,293 .0 .0 10/20/2010 | 08/15/2020
912828 QN 3|US TREASURY NOTE el ..27,031,250 .26,767,659 .0 .0 08/10/2011 | 05/15/2021
912828 TM 2|US TREASURY NOTE A 549,914 549,918 L0 .0 09/26/2012 | 08/31/2017
0199999. U.S. Government - Issuer Obligations O OO OO PP PO PO PO PPOTPPTOPRTOROPPYRPPVRN IFVPTRRPOOOR 53,339,666 | ... XXX | correr....58,641,794 | ...........50,925,000 | ............ 52,939,925 | ..o (V)] (221,085) | ovoovervvnnerinnennn0 | i 0 [ XXX [ e XX | XXX | 432,578 | ........1,725,000 | ... XXXeiren [ o XXX.oone
U.S. Government - Residential Mortgage-Backed Securitie
36176F Z2 7| GNMAREV MTG 765161.........vvuerirrercerininerieriesssensenssseesmsesssses | eovveen | e | wovereenens | coeees L [ 3,379,900 | ...... 114.000 | ...oovveeee 3,595,620 | ..ooocvernees 3,153,914 | ....... 3,328,825 (V1 I (40,715) | ovvvvvverreriennnn0 |0 [ 4650 | ... 3120 [MONLL. | e 12,242 | e 143,588 | 12/01/2012 | 09/01/2061
36176F ZU 5| GNMA REV MTG 765155........cocviereriiieinrieisnineiesissiessssssseessssssens | vnnee | [ corerennnns [ e L 22,464,320 | ...... 1141470 oo 23,984,390 | ....occo... 21,006,691 | ..........22,125,066 | ......covvvrvrrrrine (1] IO (251,824) | ..oovvvvvvrrcnieen [0 [ 14660 | ... 3.210 |MON... | e 81,576 | ............ 959,858 | 12/01/2012 | 08/01/2061
36230R NF 9| GNMA REV MTG 756690..........00urmmerirrereernesersenssesssenssesesnenesssnsas | eneees 2,218,599 | ...... 114.330 .2,347,900 2,053,581 | .ovevererni2,184,360 | oo (V1 I (28,299) | .vvvvvvvvrnerierenn0 [0 [ 4660 | ... 2.970 | MONL.. | oo, 7,978 | oo 94,511 | 12/01/2012 | 10/01/2061
36230R NM 4| GNMA REV MTG 756698.........cceruriierrirciiniiierinsiessesssiesssessssssenes | oevenee ..2,207,762 | ...... 114.770 .2,358,063 0. (28,269) 8,043 95,033 | 11/01/2012 | 12/01/2061
83162C PS 6] SBA 2005-20H 1.....couivuiieniriinniiesesenssssmssssissnssensssssssensssesssnssssssssssens | ennnes | oo | ossressnens | covees I I 139,793 | ... 113.290 | v 158,376 | oo 139,793 | i 139,793 | i | i 0 | e [0 i 5110 ol 510 FA s 2,976 | oo 7,143 | 08/09/2005 | 08/01/2025
0299999. U.S. Government - Residential Mortgage-Backed SECUMIES..........c.ovviiiiiiiiniiinii s ..30,410,374 | ... XXX. ...32,444,349 .29,957,509 (349,107) | .... 112,815 | ........1,300,133 | ..... XXXeoioo [ oo XXX......
0599999. Total - U.S. GOVEIMMENE.......ouiveuiieieiriirsinesseesssissssns s ssessnsssssns ..83,750,040 ...91,086,143 82,897,434 (570,172) | ... 545,393 | ........3,025,133 | ..... XXXeiron [ o XXX..oone
All Other Governments - Issuer Obligations
105756 AP 5| FEDERAL REPUBLIC OF BRAZIL........cccovvirieiirierisrineriresinciseennns | ceveee Fl. ..3,326,718 | ...... 125.250 .3,112,463 485,000 | ........ 2,890,236 0 (142,641)| ... 101,747 10/31/2009 | 08/17/2040
455780 AS 5|REPUBLIC OF INDONESIA 144A. R I Fl. ....2,600,000 | ...... 116.870 .2,921,750 500,000 | ........ 2,537,528 0 12/13/2005 | 01/15/2016
455780 BK 1|REPUBLIC OF INDONESIA 144A..........cocovivmmmrimenienerneersseiseriesnenins | ooveene F | 2FE | s 767,250 | ...... 106.620 [ ..oocvvvveerees 826,344 | ..covvvevinne 775,000 | .ooovvvecrirns 767,658 0 04/19/2012 | 04/25/2022
50065W AC 0|KOREA NATIONAL OIL CORP 144A..........coovmmrmminnrrernsssensissinnes | v Fi. .|..1FE| .. ..3,315,225 | ...... 104.860 .3,486,595 3,316,481 | oo 0 03/26/2012 | 04/03/2017
831594 AB 2|SLOVENIA (REPUBLIC OF) 144A [SSSTTRRURTRTRTRRIIRS IOV Fl. |.1FE| .. ...1,083,401 | ...... 105.370 1,159,125 ...1,083,528 0. . . 10/19/2012 | 10/26/2022
922646 AS 3 |REPUBLIC OF VENEZUELA GLOBAL BONDS.........ccccovrmvrvivirernrirens | vrvees Flon VAFE | 1,077,275 | ...... 100.000 | ....coveueee 1,025,000 | ..oovvvrinn 1,025,000 | ..ooovernnee 1,070,538 0].. (1,495) | ovvvvvvrnrieirnnnn [0 [ 000009.250 | . 8.700 [ MSee | e 20917 | o 94,813 | 10/02/2007 | 09/15/2027
92670L AD 1|SOCIALIST REP OF VIETNAM 144A.........covviermnirneriereneessseseeinnns | sevenne Fl. ....2,600,000 | ...... 109.750 .2,743,750 2,500,000 12,536,865 | ...oocrieriirns (V1 I (10,710) 79,253 ...171,875 | 12/13/2005 | 01/15/2016
X54003 AD 4 |UKRAINE GOVERNMENT REGS............ccccoerrrrrrirerrrerersrsrnrinines | v Fl. ....1,096,975 | ........ 99.500 .1,094,500 1,100,000 | ... ...1,098,467 0]... 313 ....B. 8,042 | .. ....712,380 | 06/25/2007 | 11/21/2016
0699999. All Other Governments - ISSUET OBlIGAHIONS.........vuurreuririerierisserissis s ssnssnssnes | eesssesnees 15,866,844 [ ... XXX.ioooowe [ corirrins 16,369,527 [ ..ocooovnnes 14,810,000 | ...ccccooeee 15,301,301 | oo 0 ] e (163,516) | -ovovvrvvrennerannenn0 | i 0 .. XXXt XXX XXX [ s 345,068 | ............ 866,402 | ..... XXXeowon [ oo XXX..ooo
1099999. Total - All Other GOVEIMMENES.......cvuvvuiiiirieerssseesesissesessssssss s ens st ensssssensesssssanssensnnes | seessssees 15,866,844 | ... XXX.oooooo | corvirinnns 16,369,527 | ...cccveee. 14,810,000 | ............ 15,301,301 | .o 0 | i (163,516) | ..ovverenririerinncen [ 0 [..XXX........ XXX XXX [ 345,008 | ............ 866,402 | ..... XXX [ e XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligati
31398A DM 1| FNMA. ..ot rsississsesesssssnsenenssinses | eniens | o | veverensens | veeees L [ 1,424,029 | ...... 120.290 | ..ocvvvenee 1,684,060 | ....ocoovenve 1,400,000 | ..coovernnee 1,413,732 0].. (2,694) | o0 | ceriieiniiiennn0 | 0005370 15120 [ D | 3,972 | v 75,250 | 11/19/2008 | 06/12/2017
74526Q CT 7 |PUERTO RICO ELEC PWR AUTH... .|SD.. |E]|.. ..846,195 | ...... 107.510 ....806,355 ...750,000 ..792,748 0].. (8,485) ...20,625 ...41,250 | 11/16/2005 | 07/01/2017
880591 EJ  7[TN VLY AUTH....ocooiiiiiniiiniinninnisinissiississsnssnssenessnsssnssssssseneenssnens | svnnee | oo | connniennns | vovene 1 9,869,300 11,889,240 0,000,000 | ... 9,870,325 0].. 718 v 136,181 | ............462,500 | 09/16/2010 | 09/15/2060
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations..........c....c.e.... . [ I 12,139,524 14,379,655 | ..occovvnnes 12,150,000 | ....cccooeee 12,076,805 | ...ovvvrinviinnenad 0 ] s (10,461) [ ovvvvinrnerennenn0 |0 [ XXX [ XXX [ XXX [ s 160,778 | oo 579,000 |..... XXXerwon [ conae XXX..ooo
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3138A4 A2 1 [FNMA AH2724.......coooiiiiicrineeiseseisssissnissiseessssisssssssssessssnsanne | ennee | oo | vevevnenens | eeeeed | v 7,646,343 | oo 107.300 | ..vvonrrne 8,243,458 | .............. 7,682,197 | oo 7,646,645 0 302 | o0 | 0 | oo 4.000]......... 4.130 | MON... 25,607 | . 25,607 | 11/09/2012 | 01/01/2041
3138AF 3C 2| FNMA AI2594..........cooiiiriineiinnienienisssienissniesissesssssssssessessns | evnene | o [eoverreres [ e [ viiiien..680,694 | oo 108.550 [ ..oovvvvrerens 732,517 | v 674,777 | oo 680,524 | ....coovverierinns (V1 I (170) | cvvovvvvrrveriereen0 | i (V0 I 4500 ......... 4.000 | MON... [ covvocvrrecs 2,530 | v 17,713 | 05/10/2012 | 05/01/2041
3138AU MZ 7| FNMA AJB075......ociierreierierineiiesiseessssisssssnsessssenssssissnsssssssssnes | sennne | oo [ evvmserinens [eon] | 959,227 | e 107.330 11,034,434 963,725 | o 959,258 0. 31 3,212 3,212 | 11/09/2012| 11/01/2041
3138AV D7 7 [FNMA AJ3T25........ooverieiieissinsiesisssisssssssssssssssssssssesssssssssssssnssns | onnee | oo | vevevsnnnns | eveeed | v 239,318 | oo, 107.330 ...258,081 | ................240,440 | ....... 239,329 (V] 11| e [ evieiiiiienn0 [ 004,000 | o 4130 [MONLL. | oo 801 | oo 7,213 | 03/08/2012| 10/01/2041
3138E) 2K 3| FNMA AL2577.....coeiiceieieiinniienissinessssisessssssssssssssssssssssssssenssns | eonnens | oo [eveevveeens [ eoneee T [ eiiveriineninnnnn61,160 | i 107.300 [ cvvovvrnrirnenne 65,936 | ..cocverennn.61,446 | ... 61,162 (V1 2 | 0 [0 [ 4000 [ e 4120 [MONLL. [ e 205 | ... 205 | 11/09/2012 | 06/01/2042
3138LU  JZ 9| FNMA AOBB79.......corrirrrrierieenseisniiesiesiensseesssissssssessssssensene | evnene | o | roverrenens | o | v 3,571,611 | i 107.330 | .ovverinen 3,851,636 | ...ccovvvevs 3,588,358 | ....ccoenns 3,571,698 0. 88 | v |0 | 14,000 oo 4100 [MONLL | e 11,961 | oo 11,961 | 11/09/2012 | 06/01/2042
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SCHEDULE D - PART 1

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

1’013

1 2 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
9 13 14 18 19 20 21 22
F
0 Current
r Year's
e Unrealized Current Other Than Admitted Amount Stated
i NAIC Valuation Year's Temporary Amount Received Contractual
CusIpP g Desig- Fair Book/Adjusted Increase/ (Amortization)/ Impairment When Due and During Maturity
Identification Description n nation Actual Cost Value Par Value Carrying Value (Decrease) Accretion Recognized Paid Accrued Year Acquired Date
31402R RN 1|FNMA 735893.. 1 974,431 0 0 MON... 3,730 44,765 | 12/09/2008 | 10/01/2035
31412T NX 7|FNMA 934306.. e .362,734 0 .0 MON... | .... .18,361 | 10/08/2010 | 06/01/2038
31414X U8 3 |FNMA 979507.. el 0 .0 MON... 10/08/2010 | 04/01/2038
31417C B7 9|FNMA AB5461. . 1 .0 0 MON... 08/09/2012 | 06/01/2042
31417M NG = 4| FNMA AC3090........ccuumerirerereerrerireeserissrienienes vl 0 .0 MON...| .... . 09/10/2009 | 09/01/2039
31419F PJ 9| FNMA AE4924 e 0 .0 MON...| .... 9,192 11/09/2012 | 09/01/2040
31419L YC 1|FNMA AE9706 . . 1 ,143,342 0 0 MON... 5,977 15,977 | 11/09/2012 | 12/01/2040
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 49,955,827 | .. .. 48,025,251 .0 XXX... .137,668 ..409,277 |..... XXXoover | o XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............couverrniiniiniennenssssmensenenens | coneennnnn80,165,498 | o XXXeiviee | v 64,335,482 | ............ 59,241,172 | .ccvvnee. 60,102,056 | ....oovviririniinnn 0 DS S 298,446 988,277 |..... XXXeoroo [ o XXX.oone
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001546 AM 2| AK STL CORP........oevererrrrrnerierrnerieriseisssissrsenienssesssssssensessnssns | LS [ oo | vovverinens [ WAFE | e, 2,412,500 | ........86.000 | ....ccconuve. 2,150,000 | ..oocrerneen 2,500,000 | ..ovvrernne 2,416,229 | ..o | i 3,729 | e 0 | ovvvnrrirerireernn0 | 100008370 [ 1. 8910 [AO.. | i 52,344 109,922 | 04/30/2012 | 04/01/2022
00287Y AC 3|ABBVIEINC 144A........... . . ....5,961,360 .6,104,624 6,000,000 | ... ...5,961,717 357 0 | om0 [ 10000002900 [ 1100 2.970 [MNLL | e 25,617 | oo 0 | 11/05/2012 | 11/06/2022
00817Y AG  3[AETNAINC.....ccovirierirercrieirnerienrserienes .|.1FE| .. .10,171,578 10,638,657 | .. 7,725,000 | ... .10,146,024 (25,554) 0 23,175 260,719 | 06/27/2012 | 12/15/2037
00817Y AH 1 [AETNAINC....ooooiirirririneiseseissiesieees AFE] 4,448,655 | .....109.710 | ..oovvuvnnn 4,937,080 | ..cooounnnn 4,500,000 | .oovrirerrnc 8,458,700 | o0 [ i 4,480 | oo 0 | oovvmrneineennn0 | 1000003950 [ 104090 [MS.o | e 59,250 177,750 | 08/24/2010 | 09/01/2020
00846U AC 5| AGILENT TECH INC......cccoivvmirmerirnrereeieererineins 4,865,050 .5,436,080 4,500,000 | ..ooovirerrn 743,310 | o0 [ (43,286) | .voovvrrirerierinnn 0 48,750 | .... 292,500 | 01/13/2010 | 11/01/2017
02005N AM 2| ALLY FINANCIAL INC.....c.cvvvvvrmrriiirirereiineins . ...521,240 | .. ..500,000 | ... 512,517 (1,858) 0 | oorvmrrnnrirnecnsn0 | o620 | 100003560 [ D | v 321 | 11,563 | 08/07/2012 | 06/26/2015
02209S AL 7 [ALTRIA GROUP INC V2FE 9,345,863 | ......112.850 | .............. 9,028,325 | ....ccoooneen 8,000,000 | ...ooovvvnees 9,288,525 | ...covvervririennnn0 [ i, (Y ACK1:) 0 | ovvrverrnerirerenen | e 750 [ 12590 [MNLL | i 59,111 190,000 | 07/31/2012 | 05/05/2021
0258M0 DD 8| AMERICAN EXPRESS CR CO.... | IFE| . ...4,138,754 14,338,869 4,150,000 | .cooererrnd, 140,310 | e [ e 1,557 [0 |0 [ 1000002370 [ 112430 [MSL | e 26,557 | .covveerinnn 48,734 | 03/21/2012 | 03/24/2017
02666Q G7 2 |AMERICAN HONDA FINANCE 144A..........ccocomevmreieririeriiesinerienes |.1FE| .. ....5,984,220 .6,634,999 | .. 6,000,000 64,583 | ... 232,500 | 09/14/2010 | 09/21/2020
026874 CS 4|AMERICAN INTLGRPINC........... V2FE 4,740,358 | ......108.150 | .............. 5,137,441 | .o 4,750,000 | oo, 741,522 | o0 [l 10164 | 0 | 0 [ 13,800 | el 3840 | MSL | 49,638 | ..o 90,250 | 03/19/2012 | 03/22/2017
02687Q DG 0|AMERICAN INTLGRPINC........... ....2,719,525 .2,950,639 2,500,000 | oooereernn2,692,5671 | oo | i (26,964) | .voovvrrierieiinnn 0 03/08/2012 | 01/16/2018
029912 AY 8|AMERICAN TOWER CORP . . ....2,234,679 2,418,976 | .. 2,000,000 (22,812) 06/10/2010 | 05/15/2019
03523T AM 0| ANHEUSER-BUSCH INBEV WORLDWIDE...........ccocomivimerireermrireenns AFE] 1,997,282 | ......107.060 | .............. 2,141,274 | ..o 2,000,000 02/05/2010 | 01/15/2015
03523T AN 8| ANHEUSER-BUSCH INBEV WORLDWIDE | AFE] .. ....606,735 ..500,000 | ....... 507,740 12,392 26,875 | 04/05/2010 | 01/15/2020
03523T AT 5|ANHEUSER-BUSCH INBEV WORLDWIDE EXCHGD.. |.1FE| .. 4,990,523 ,339,435 | .. 5,000,000 | .ooovrrnncs 4,995,000 | ..oooovvveverrnerenn0 [ v 1,975 [0 | 0 [ 10003620 | ... 3660 [ AO...c | i 38,264 181,250 | 09/02/2010 | 04/15/2015
03523T BN 7| ANHEUSER-BUSCH INBEV NV . AFE| e 2,358,189 | .....100.910 | .............. 2,386,731 | oo 2,365,000 | ...cocvuvnee 2,358,789 | ..ovvivivrieeen0 | 00 | 0 [0 1370 | 1430 [ e | e 14904 | ..o, 0 | 07/11/2012 | 07/15/2017
037389 AW 3|AON PLC......cooriieririerierieseseniseissnsssians . . ..14,945,550 17,152,002 ..15,000,000 14,955,044 | ... .189,583 09/07/2010 | 09/30/2020
037411 AY 1[APACHE CORP................. ... 1FE] .. ....1,474,695 1,717,836 | .. 1,500,000 | ... ...1,475,532 11/30/2010 | 02/01/2042
053807 AP 8|AVNET INC...c.oovverereireireeierereenieniseenns W2FE| ... 1,064,370 | ...... 104580 | ...........c.. 1,045,863 | ....cvcvvnee 1,000,000 | ..cooovvrennee 1,019,322 | oo 12/07/2009 | 03/15/2014
05531G AA 9 [BB&T CORP........cecvtirrerririiereinriiines | AFE]| .. ....376,493 376,349 07/18/2012 | 03/22/2022
05565Q BQ 0 |BP CAPITAL MARKETS PLC........... .|..1FE| .. 332,711 | .. ...1,249,206 03/08/2011 | 03/11/2016
06051G EM 7 |BANK OF AMERICA CORP AFE| 258,703 | .....120.170 | cocvvrines 300,424 250,000 | ....... 258,149 {1 IO (G5 ) - 0 N 03/06/2012 | 01/24/2022
06406H BY 4 |BANK OF NEW YORK MELLON CORP........c.ovvvirrirerrrirerieriienienes .|.1FE| .. ....4,057,939 4,341,834 4,000,000 ...4,053,103 0 (4,836) 0 12/31/2011 | 09/23/2021
064149 A6 4|BANK OF NOVA SCOTIA............ | 1FE| .. ....2,996,160 .3,155,594 | .. 3,000,000 | ... ...2,998,295 0 766 0 rerernennen 45,050 01/19/2010 | 01/22/2015
064149 C8 8|BANK OF NOVA SCOTIA............ AFE] 5,491,200 | .....114.760 | .............. 6,312,286 | ...ocvevne. 5,500,000 | .cooovvrnnes 5,492,561 0 749 0 | ovevmrrnerireeense0 | e 370 | 14390 [ e | i, 112,292 01/06/2011 | 01/13/2021
06739F GF 2|BARCLAYSBANKPLC................ CAFE] 2,996,130 .3,368,910 0f.. 531 0 ..41,250 09/17/2009 | 09/22/2016
06849T AA 6| AMERICAN BARRICK GOLD CORP........covvumeirrererierireeereniseiseninns . .1,037,210 | .. ..999,854 (V] I 45 0 ...18,035 09/08/2008 | 09/15/2013
07556Q BA 2 [BEAZER HOMES USA INC 144A..........cocommirmirrrinieirineissrienienes AFE | 1,767,500 | ......105.750 | .....ccoouuee 1,850,625 | .....cccoooe 1,750,000 | ..ccovvrvenee 1,765,718 (1,782) 0 AO...... 24,476 07/11/2012 | 04/15/2018
084423 AS 1|WR BERKLEY CORP........ . . ....1,743,350 11,875,658 1,750,000 ...1,743,656 306 0 03/13/2012 | 03/15/2022
09247X AD 3 |BLACKROCK INC | 1FE| .. ....1,997,100 2,111,688 | .. 2,000,000 | ... ...1,998,782 580 0 12/08/2009 | 12/10/2014
097023 BC  8|BOEING COMPANY.......ooommrimerrnrereireirserinrins AFE] v 9,839,700 | ......109.780 | ............ 10,978,664 | ............ 10,000,000 | ....cocvvvevr 9,905,210 | .overvvrrvrrirnerreen [ i 22,038 | .overrireerenieinnd 0 11/17/2009 | 11/20/2016
097751 AS 0|BOMBARDIER INC 144A................... VOFE s 450,000 | .....111.370 | .cooovvrrrrenns 501,188 | .cvvvorerirns 450,000 | ...cooovvernene 450,000 | ...oovvvrrrieenc0 | [V N 0 MS...... 19,938 33,750 | 03/15/2010 | 03/15/2018
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10112R AS 3 [BOSTON PROPERTIES LTD LP W2FE]| ... .T44,450 | ...... 109.450 ...750,000 745,352 451 11/08/2010 | 05/15/2021
10553Y AE 5|BRASKEM FINANCE LTD 144A.......cooiiiiiniineiieeieeisseissisesiesinnees .|..2FE| .................200,300 | ...... 102.750 ... . 200,000 | ....... 200,270 | .ooovvverrirerrenns0 | e (30) 05/01/2012 | 05/02/2022
110122 AQ 1|BRISTOL-MYERS SQUIBB CO AAFE| 26,150 | 135.0701 .... ...33,769 25,000 | ...... 26,100 | .o [, (19) 04/07/2010 | 05/01/2038
12189T BA 1|BURLINGTON NORTHERN SANTA FE L2FE| 976,630 | ... 120.830] .... ,208,321 | v 1,000,000 | ..ooovvvrerenns 985,664 | ....ccoovrrvrireennc0 | e 2,262 07/24/2008 | 03/15/2018
125509 BQ 1| CIGNA CORP........ccccovirierrrireinirieniernnseenssissssesesssnienssssneenns | wovenee | oo [ evvineinens [ W2FE | 1inen..2,980,680 | ... 122.270f ..............3,668,133 | ..............3,000,000 | .............. 2,980,879 255 03/02/2011 | 03/15/2041
126117 AR 1|CNA FINANCIAL CORP........ccccosvrmmrimrrirmrinennneirsensneisnsssesssssseesannes | LSuit [ [ [ W 2FE | niin..2,988,780 | ...... 117.450 ..2,990,105 843 02/09/2011 | 08/15/2021
12626P AL 7| CRH AMERICA INC......coccovvvirmrrnrenirinernerrnenireniseessnsssnsensnsssennnne | BSut [ E [ v | 2FE | 499,720 | ... 112.310 | voovriverrern. 561,575 | oiriirer.500,000 | oo 499,793 | 0 [ e 18 28,750 | 11/30/2010 | 01/15/2021
126408 GJ  6|CSXCORP......ooviirrirernrisrinrerssiseenisssssensssseeensssssssssssessnnes. | sonnnee | oo [ennvneinen [ W 2FE | 2,101,660 | ... 116.830 .... 2,062,491 ..(12,719) ...112,000 | 09/30/2009 | 05/01/2017
126408 GN 7| CSX CORP.....oevererrierierireeissiserieniessiesessssssssssessessssssensssennns. | eovneee | o | wovevereees | 2 2FE | 2,218,260 | ..o 111.760{ ..............2,235,258 | ..............2,000,000 | .......c.o..c. 2,095,762 ..(39,962) , srerener 125,000 | 10/16/2009 | 04/01/2015
126650 BH 2| CVS CAREMARK CORP........ccccooveriiiirinriisiinsienissicssissiiisssssnins | eovneis | oo [ vovervenens | #2FE | 15,344,000 | ... 119.190] .... 5,219,547 (43.878) | ciieieenn0 |0 | 5750 | 4830 | D | 23,958 | ... 287,500 | 01/08/2010 | 06/01/2017
126650 BN 9| CVS CAREMARK CORP.........coovumreieririncriniinerieneneississessssssnensnes | eovnees | o [ woverereeens | #2FE | iiii.3,742,038 | ... 126.930 ..3,690,700 ..(561,338) | . . 99,000 | 06/30/2012| 03/15/2019
12673P AB 1| CAINC.....coviciiicisrisncsrisciercesnissessssssiesissssssisssssssssssens | covnens | o [ eeverivenns | 22FE | 002,185,100 | ... 109.290 .... 2,073,355 (36,102) | vvrecrriieieenn0 | 0 | 8120 4110 | JD | 10,208 122,500 | 09/30/2009 | 12/01/2014
12673P AC 9| CAINC...oiveirrerreeiceseineisesiessensssissenssssssensensssesssesssssssssssssssns | connene | o [ wovevereeens | #2FE [ 02,029,980 | ... 114.080{ .............2,281,655 | ..............2,000,000 | .............. 2,022,301 (2,634) ....107,500 | 11/24/2009 | 12/01/2019
14040E HG 0| CAPITAL ONE BANK. . v 2,642,200 | ... 102.610{ .... 2,510,284 (22,444) ....162,500 | 02/06/2006 | 06/13/2013
141781 AX 2| CARGILL INCORPORATED 144A........ccovivierrnnirnerinseneeissessninns | ceviees VAFE] 4,975,550 | . 121.010{ ..............6,050,578 | ..............5,000,000 | .............. 4,985,418 07/01/2008 | 11/27/2017
151020 AH 7| CELGENE CORP.........cooiriiiriiirieiniiieisieiesisisnisssssssiessssssssies | coneine " 2FE| 1,534,217 | 101.680] .... 1,534,210 08/06/2012 | 08/15/2022
17121E AB 3| CHRYSLER GROUP LLC/CG CO-ISSR EXCHGD........cccourrrererrernnens (ST 1 =3 IR 4FE]| .................609,652 | ...... 109.000 | ...covovvvrerr. 763,000 | oo 700,000 | oo, 617,591 02/01/2012 | 06/15/2019
17275R  AE 2| CISCO SYSTEMS INC......coiiiviiiieiieiernrineiesissisesessssissssiesssssesss | seveees .|.IFE| .............2,097,800 | ...... 1185101 ..............2,370,379 2,068,251 09/30/2009 | 02/15/2019
17275R  AH 5[ CISCO SYSTEMS INC.....ccoouvvrrrririrrererisirierieneseesssssssessesssesssensns | wneees | 1FE[| .............8,999,990 | ...... 116.740 | ... .10,507,282 | ..............9,000,000 | .............. 8,999,499 11/24/2009 | 01/15/2020
172967 GB 1| CITIGROUP INC.....ooovieriiriirrisiniisisnsssiessssissssensessssssesesssssessenses | wneene JGAFE| .. 84,847 | L 102,540 .... 65,000 | ...... 64,866 | ..oovvvviereiinnns0 |19 |0 0 02,250 [ 1 2330 | FAG | B85 [ 0 | 07/31/2012| 08/07/2015
178566 AC 9| CITY NATIONAL CORP......ccooiririererinirieriesesneesesissessesssssssenssnenns | eevees VFE] ...4,986,900 | ...... 111.030 | ..coooerrn.5,551,659 | oo 5,000,000 | .oovvvrnncs 4,988,938 77,292 | ... 262,500 | 09/08/2010 | 09/15/2020
179584 AM 9| CLAIRES STORES INC EXCHGD 144A..........cocoovvirernnvveinnenrnninens [ vviee [ [ vvverinns | AFE | i, 208,250 | ...... 107.250 200,000 | ....... 207,799 | o0 | v @51) | 0 [0 [ 10009000 .........8.060 [MS.coi | e 5,300 | oo 9,850 | 08/16/2012| 03/15/2019
18451Q AH 1 |CLEAR CHANNEL WORLDWIDE HLDING EXCHGD.........cocovverumirns | vorenne . . 615,000 | ...... 100.750 | .... 615,000 13,808 23,447 | 08/02/2012 | 03/15/2020
191216 AP 5[ COCA-COLA......coovvricierieiseieerssiesisiees LS... .|.1FE| ..............5,060,744 | ...... 102.460 .... . , w0 [0 [ 1500 [ 1200 [ ML | e 9,583 | ..ovvvirnn 75,000 | 08/31/2011| 11/15/2015
191216 AR 1| COCA-COLA........oviirierieerceiseinsesisssssesiessseesssssssssessessssesssnsnnsns | evnees | o [ werererneens VAFE] 1,993,880 | .. 108.740 .............2,174,795 | .............2,000,000 | .............. 1,994,978 548 0 .8,050 63,000 | 11/04/2010 | 11/15/2020
200339 AE  9[COMERICA BK.......ooeurirrrimriiireisinsisnierisssssisessssisssessssssssssesesssssnens | evvnees | oo [ eorerenes 1. AFE| .2,209,720 | ... 109.470{ .... , e 2,147,857 | o0 [ (61,863) [ cvvvveerericinind 0 77,236 83,750 | 04/30/2012 | 07/15/2024
205363 AL 8| COMPUTER SCIENCES CORP........cccccomivirerinnierinnenenssnesensnnnes | vevnne [ oo [ ceveerinens V2FE | 2,709,717 | 115.350 ..............2,803,188 | ....cccoonee 2,430,000 | ..oovrernene 2,624,112 | o0 | (32,197) | oo 0 | ovvrrnrrnerirereren0 | 16500 [ oo 4740 [MSe | 46,508 | ............ 157,950 | 03/23/2010| 03/15/2018
20825C AU 8| CONOCOPHILLIPS........covouririinsirniieeisesessssisssisssssssssessssesssssssssssns | neees AFE| e 4,431,440 | L 1269101 ..............5,076,623 | ..............4,000,000 | ............. 4,317,932 10/09/2009 | 01/15/2020
209615 CA 9| CONSOLIDATED NATURAL GAS.......coovumirimrinerineineesssissssesinenss | onvenne . ceeennnD,462,124 | L 108.260 .... 5,367,103 06/30/2012 | 12/01/2014
210795 QB 9|CONTL AIRLINES 2012-2 A . .|..1FE[ ..............3,000,000 | ...... 104870 ..............3,146,250 | ..............3,000,000 | .......c...... 3,000,000 09/19/2012 | 04/29/2026
21685W DF 1|RABOBANK NEDERLAND NV. F | AFE| 1,997,380 | ... 1024801 .... 1,997,331 11/02/2012 | 11/09/2022
219868 BN 5[ CORPORACION ANDINA DE FOMENTO.........ccocovrvnvererinninireeerinsirens | cevees Flon AFE| 1,611,384 | 129.000 | ..ovoureneee 1,773,750 | oo 1,375,000 | ..cooovvrienne 1,545,878 09/30/2009 | 06/04/2019
221643 AF  6|COTT BEVERAGES USA INC. EXCHGD.......ccoconeurmririrrnrinerieniinenins | cevenne . . ceeerneeenn 1,467,440 | ... 110.500 .... 1,463,390 11/27/2012 | 09/01/2018
22546Q AC 1 [CREDIT SUISSE FIRST BOSTON NY.....cococvumrirmemierimrernrineiierinnes | coveene E AFE] 2,036,160 | ... 118,670 .............2,373,425 | ..............2,000,000 | .......c...... 2,026,252 10/14/2009 | 08/13/2019
226566 AK 3| CRICKET COMMUNICATIONS INC......ccovvrvrrireieirnerisersneriesineenns | ovvenne . . reernrreneenn 182,750 | e 105.870 ... 170,000 05/18/2011 | 05/15/2016
23329P AA 8 |DEN NORSKE BANK 144A.........cccoovmmmriiininninerinerieneseesnsesesinens | wovenes F AGAFE] 999,130 | e 106.270 | .... 1,000,000 | .... 03/26/2012 | 04/03/2017
233851 AR 5|DAIMLER FINANCE NORTH AMERICA 144A..........oocoovvemrrnirnerianes LS. [E| v VAFE] 933,965 | ... 100.510 | ..cveveee.... 944,827 | ................940,000 | .oovrrnenneen. 934,289 07/25/2012 | 07/31/2019
244199 BC  8|DEERE & CO......cevuurvirirriierieriesieniseessssesssiesiesessessssssssessessinenes | ooveene | WAFE| 1,989,120 | ... 115920 ..............2,318,520 | ..............2,000,000 | ......cc.o..c. 1,991,988 10/13/2009 | 10/16/2019
24422E RE 1 |JOHN DEERE CAPITAL CORP......coooererieieirerinerseriesessesssnssssiinens | eneees . AFE] 8,992,510 | .. 113.180] .... 6,993,361 07/07/2011 | 07/12/2021
25156P AC 7 |DEUTSCHE TELEKOM INTL FIN COMPANY......ccovvvemrerrrinrrierirenens [ worenes Flo| .2FE] .............. 7,376,003 | ..... 149.790| ..............7,489,815 | ..............5,000,000 | .......c.o.... 7,340,626 07/31/2012 | 06/15/2030
25179M AH 6| DEVON ENERGY CORP........coourrimrirerieirneesssieisssissesssssseesessins | ceveee . . . ..4,446,320 | ..... 123.720 | oo 4,312,968 10/07/2009 | 01/15/2019
25243Y AM 1| DIAGEO CAP PLC.......ovvririeriieieriirierinsiienienes LS. [F e AFE] v 7,123,554 | ...... 120.390 | oo 7,223,600 | ..oocvernes 6,000,000 | ..ocvornven. 6,940,603 12/31/2011| 10/23/2017
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25459H AL 9|DIRECTV HOLDINGS LLC/DIRECTV F.. V2FE 2,992,667 | ... 106.480 22,996,750 | oo [ i 1,626 4.810 .35,625 142,500 | 04/13/2010| 10/01/2014
25459H AW 5| DIRECTV HOLDINGS LLC.......cooomrvuerirrireerseirersssisessesssseesenesessanns | coneees .|..2FE| ..............1,019,630 | ...... 108.840 .... 1,015,950 (1,609) | woovevvrinerrirrinnn0 | o0 | 4600 | e 4.360 08/26/2010 | 02/15/2021
25459H BA 2|DIRECTV HOLDINGS LLC/DIRECTV F. | .2FE| .. 1,244,488 | ... 110.960 ..............1,387,099 | ..............1,250,000 | ......cc.o..c. 1,245,192 457 | e [0 [ 15,000 | e 5.050 03/07/2011 | 03/01/2021
25459H BF 1|DIRECTV HOLDINGS LLC/DIRECTV F EXCHGD.. W2FE]| .............8,062,043 | ...... 103.150 .... 6,060,672 (1,370) | vvervvrrreiierirenn0 | 0 | 0. 3.800 | e 3.660 09/27/2012 | 03/15/2022
25470D AA 7|DISCOVERY COMMUNICATIONS INC.......cccosuvemereeremernenireeersenenens | wvveee | [weverireens | 2FE | ccc...2,635,825 | ... 118.980] .............2,974,515 | .............2,500,000 | ............2,600,295 | ....oovvvrviririrnnc0 [ i (12,557) | covovverrrrerenenn0 [0 [ 5,620 | e 4.900 01/12/2010 | 08/15/2019
260543 CH 4|DOW CHEMICAL 9.930 170 11/06/2012 | 11/15/2022
26884A AH 6 [ERP OPERATING LP......c.covvirirriniriinincrierrnenienesseessnssessnsnsnenssees | ceenee | oo | vevevneeens | n2FE | 1,880,900 | ... 111.960 | ..o 1,959,329 | ..o 1,750,000 | oo 1,793,312 | 0 [ s (17,443) 05/01/2007 | 04/13/2015
29078E AA  3[EMBARQ.......coovvriirriniiriineiseisssissisessiessssesssssisssssssssssssesssssssesss | connee | oo | vevevenninns | o2FE | 2,511,050 | ... 1104201 .... 2,510,552 | v [ (196) [ a0 |0 | 7990 | e 7.950 08/16/2007 | 06/01/2036
291011 AY 0|EMERSON ELECTRIC..........cccevveen. 122,396,651 | ...... 117.140] ... 22,317,314 | 0 | e (79,337) | 0 [0 | e 4870 e 1.980 10/31/2012 | 10/15/2019
29250R AN 6|ENBRIDGE ENERGY PARTNERS LP EXCHGD ...3,356,100 | ...... 121.5401 ..............3,646,220 3,248,394 | .ooovvviviiicnn0 [ (80,515 [ 0 0 | 8500 | 4.710 03/23/2010 | 04/15/2018
29455) AN 7 |EQT CORPORATION MED TERM NOTE SERIES A.. 10,194,720 | ...... 129.160 .10,333,200 10,151,795 10/23/2012 | 10/01/2020
30251B AC 2 |FMRLLC 144A........coiiiiieincrerinsesissinenisssesensssssssssssensssssessenss | vevens | oo | eevseonerees | WTFE | 1,988,560 | ... 124630 .... 1,988,690 06/30/2010 | 12/14/2040
319963 AZ 7 |FIRST DATA CORP 144A.......cocoovvmmernnrnnernerreerineensnisenssssssseninnnins | LSu [ | vevvirinen [ OFE | ... 1,005,000 | ... 102.250{ ..............1,022,500 | ..............1,000,000 | .......c.o.... 1,004,763 | .oovvrvcrrnrrnen0 [ i (@37) | e [0 i 8750 [ e 8.640 07/30/2012 | 01/15/2022
32055R AR 8|FIRST INDUSTRIAL LP......ccvvvviriireriiiiiiniicirsiinns . v 1,500,540 | ... 107.000] .............1,605,135 | .............1,500,000 | .............1,500,397 | ..ooccvvvvrinicnc0 [ (143) | o0 [0 [ 15,950 | 5.940 04/30/2012 | 05/15/2017
341081 FD 4 |FLORIDA POWER & LIGHT......ccoitiiiririreeiseieriessessesessenssesanens | cvvenne LAFE] 498,760 | ...... 123140 .....oece.......615,705 | ......e..er.500,000 | oo 898,740 | o0 [ 19 | 0 [0 [ 5250 [ e 5.260 . 12/06/2010 | 02/01/2041
345397 VX 8|FORD MOTOR CREDIT CO......ccovvunrieiiniiicniiiiniissisesissiisenissiies | coviens . ...6,367,500 | ...... 107.010] .... 420,913 ....6,000,000 | ... 6,324,802 | ..o [ (42,698) | ...oovvvvrverinenn0 [0 [ 4250 | 2.830 [FA..cc.| v 104,833 | ..ccovenee 127,500 | 05/30/2012 | 02/03/2017
345397 WF  6|FORD MOTOR CREDIT CO.....ccvvvuurmmrimerinireeseisersessisenseseseenas LS. [ | v [ 2FE | e, 3,221,075 | ...... 105.220 | ..vvonrrnee 3,419,925 | ...ccoovnves 3,250,000 | .ooovvenees 3,221,512 A37 | o0 [0 [ 4250 | 4.360 | MS...... 36,833 | ....... 0 | 09/20/2012 | 09/20/2022
35177P AT 4 |FRANCE TELECOM......ccvvvviiiieiiieieniesssiessssesesssssessssssnsenss | sevees F AGAFE| 2,117,200 | e 117.210{ .... 2,084,036 | .....cocovvrerreeen0 | e, (10,820) | ..ooovvverirercerenn0 [0 [ i 5370 [ i 4.620 | ..o | e 51,660 | .covvvree 107,500 | 10/01/2009 | 07/08/2019
362320 AZ 6|VERIZON COMMUNICATIONS INC........oooorirmmerrerimerierernenisserseeinns | ovveene .|..1FE[ ..............1,087,580 | ...... 1246401 .............1,246,474 | .............1,000,000 | .............. 1,047,737 (7,537) | o0 | o0 | 6,840 | oo 5.770| AO...... 14,440 68,400 | 11/29/2006 | 04/15/2018
36962G 4F 8| GENERAL ELEC CAP CORP......ccovvviiiiriiriseiinsiieriesissississsinnns | ceviene | IFE[ ..............2,989,680 | ...... 109.030{ ..............3,270,983 | ..............3,000,000 | .............. 2,994,802 | ..oovvrcvriveenn0 [ i 1,699 [ 0 |0 | 4370 4440 | MS...... 09/16/2009 | 09/21/2015
36962G 4G 6| GENERAL ELEC CAP CORP A (SRS IOV | AFE] .. 21,221,290 | ... 105.550 ... s 7,238,356 | ..oceovvrvrrierenn0 [ e BT [0 |0 | 103750 | e 3.830 [MN...... 11/10/2009 | 11/14/2014
36962G XZ 2 |GENERAL ELEC CAP CORP SER A.......ccovvrirernrinverernensnnsrsssnnnes | evvvne | oo [ eorernnnns 1 AFE| e 1,042,265 | ...... 129.840( ..............1,265,948 | ....ccoocvnnvn 975,000 | ..cooocevrenee 1,033,568 | ....cocvverinrirenn0 [ v (1557) | e [0 [ 8750 | 6.200 [ MS...... 05/31/2006 | 03/15/2032
375558 AS 2 [GILEAD SCIENCES INC........ovvvrieriereeirneieiessesesiessssssessesssssssssessas | evvenes I [ L2FE| ... 698,890 | ...... 124960 .... 590,000 | ....... 697,967 | ..ovvvvvrrerirens0 | i (923) | 0 0 | 5,650 | e 4.500 | JD....... 06/28/2012 | 12/01/2041
378272 AA 6 [GLENCORE FUNDING 144A.........cccoviiirrineiineineinrissesisessnssssssnnes | vrveees Flo 1|.2FE| .............9,975,000 | ...... 105.500 .10,549,999 | ............ 10,000,000 | ....cccoovee 9,990,244 | ..o [ i 8,276 | 0 |0 | 8000 | 6.070 [AO...... 05/24/2010 | 04/15/2014
38060A AA 2 |GOLD FIELDS OROGEN HOLDING BVI 144A..........cccovvemivmnirserinins [ s Flon VOFE| 4,382,545 | L 97.410] .............4,383,844 | .............4,500,000 | .............. 4,401,713 | o0 [ 9,995 | 0 |0 | 4870 | 5.210 |AO...... 01/11/2011 | 10/07/2020
38141G CU 6| GOLDMAN SACHS GROUP INC.........cocovrirerimrrierireriniisnineiinniens | vevie | oo | verirenens 1|.1FE| .............1,406,205 | ...... 116,590 ..............1,748,887 , s 1,416,676 | ..ocoovvcrverirenn0 [ e 1,935 | i [0 [ 6120 | 6.620 FA....... 07/17/2006 | 02/15/2033
38141G GM 0 [ GOLDMAN SACHS GROUP INC......c.covuuerirerirenineinensssisersesenensee | oeeees | oo | vevernvein AFE 1,494,345 | 121760 | .ovvrrrne 1,826,412 | oo 1,500,000 | ..ooovrennee 1,494,388 | ..oovvvvvcrinrrnenn0 [ e 71 | i [0 [ 6250 | e 6.270 FA....... 01/21/2011 | 02/01/2041
38141G GQ 1 {GOLDMAN SACHS GROUP INC........ccooriiiieiiniiierieriississiseiinns | ceveene AAFE| 490,255 | . 113670 ovvvvvveerr. 568,392 | ..o 500,000 | oo 490,891 | o0 | eviiiiinen836 | 0 0 | 5.250 | 5510 [JJ....... 03/23/2012 | 07/27/2021
38141G GS 7 [GOLDMAN SACHS GROUP INC........ovurrimiinienerreeiseeiseniseiseesnns | oevenne . | IFE| ... 766,668 | ...... 117.790 | vovveee..883,464 | oo 750,000 | oo 765,642 | 0 [ ciiececn(1,026) | v [0 | i 5750 [ e 5.450 [JJ....... 03/12/2012 | 01/24/2022
404280 AK  5[HSBC HOLDINGS PLC........ccovrmrerirreirireiersniseeessssssssssessssssssensns | svveees F JGAFE| 2,993,490 | ... 116.870] ..............3,506,353 | ..............3,000,000 | .......c...... 2,994,157 | o0 [ i 532 [0 |0 | 5100 | 5.120 |AO...... 03/29/2011 | 04/05/2021
404280 AN 9| HSBC HOLDINGS PLC........ccoosiurrimeimreieriesiesisseesssessersessssesssnins | sevenne F .|..1FE| ............2,150,884 | ...... 109.730 .... 2,151,653 | o0 [ e 769 [ 0 |0 | 4000 | e 4.080|AO...... 03/27/2012 | 03/30/2022
4042Q1 AE 7 [HSBC BANKUSA.......coovviiiriirieieseiesssiseiesisessssssiesssssesessssisnss | svveees El i AFE| 1,499,175 | 110.940 | oo 1,664,138 | ..coorernne 1,500,000 | ..ocvvvrnee 1,499,243 | .oovvvverinninenn0 [ 70 | i [0 [ 4870 | 4.880|FA...... 08/17/2010 | 08/24/2020
40963L AE 4|HANA BANK 144A . JSSPIURRIRRTINNS IOV F VAFE ] e 774,845 | 106.010 ... 775,000 | coovvveerrrnen 774,835 | 0 [ i (10) | e [0 [ 13500 | e 3.500 [AO...... 04/19/2012 | 10/25/2017
410867 AC 9|HANOVER INSURANCE GROUP INC.......cccccourrerimrverinrinernnivenres | vevvee [ oo | evevnriven [ W 2FE | v 996,570 | ... 118,540 .............1,185,470 | ..............1,000,000 | ....cccccc...997,174 | o0 [ 272 | e [0 1 7.500 [ e 7.540 [MS...... 02/18/2010 | 03/01/2020
41242* AP 7|HARDWOOD FUNDING LLC SER N.......cccooomrimmrmmrirnernnriineriesrneeinns | veviene [ o | eeveerinens [ 2FE | nner.2,000,000 | ... 101.500 .... 2,000,000 | .overvrirrinercenn0 [0 [ 0 |0 | 1. 3.980 | e 3.980(JD....... 04/19/2012 | 06/07/2022
413875 AN 5|HARRIS CORPORATION revrerennnnsinensssesssennnns | e | [eeverennens | 2 2FE | 1,491,810 | i 118.460 .... s 1,492,012 [ o0 [ e 104 | i [0 [ 6,150 | 6.190 [JD....... 11/30/2010 | 12/15/2040
416515 AP 9|HARTFORD FINL SVCS GRP INC EXCHGD.......c.ccocvvmmveneernsriserrenirns | cevene [ oo | evvvriinen [ W 2FE | 2,562,419 | ... 118450 .............2,961,319 | ..............2,500,000 | ....cccooeeee 2,562,045 | ..o [ e (B75) [ 0 |0 | 8100 | 5.910 [AO...... 07/31/2012 | 10/01/2041
42217K AV 8|HEALTH CARE REIT........cccovvvirireirnnnerrerinnenssinsisernenenssssninnnes | vevivee | oo [ evveniinens [ 2FE | ciiiier.4,910,896 | ... 105.280{ ..............5,264,257 | ..............5,000,000 | .............. 4,930,680 | ..ooovvrevriveenn0 [ i 19,784 | 0 |0 | 103620 | 4.080 | MS...... 12/31/2011| 03/15/2016
42217K AW 6 |HEALTH CARE REIT. LS... [ | wovvevnen [ 2FE | ...ec.....4,966,950 | ... 1114001 .... 4,970,765 | oo | 2,850 | 0 |0 | 05250 | e 5.330 [JJ....... 03/09/2011 | 01/15/2022
423074 A 2{HEINZ H J CO...coevoririiricienicsiesissississsiesiesesssssssssessesesenins | coveene . ceernennnn 2,499,125 | L. 102.540 | .... 2,499,831 | o0 [ 189 | 0 [0 [ 5350 [ e 5.350 [ JJ....... 07/09/2008 | 07/15/2013
427866 AR 9|HERSHEY COMPANY THE.......cccccomiimiirrinerisieneriesineesssisesssssinnns | oevenne .|..1FE| ... 499,195 | ...... 114.320 .... 500,000 | .ooererrreend99,315 | o0 [ i 70 | e [0 [ 4120 | 4.140|JD....... 12/08/2010 | 12/01/2020
437076 AT 9|HOME DEPOT INC......coorvverrirrriririerierierienireeens [IES T PR I AFE] v 6,990,760 | ...... 113.500 | .ovvonrinee 7,944,990 | ..ooovvennee. 7,000,000 | ...oovvenec 6,992,282 | ...covvvvvrriveenn0 | eiiiiiiinnn805 | 0 |0 | 103950 | 3.960 | MS...... 09/07/2010 | 09/15/2020
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44108E BA 5|HOST HOTELS & RESORTS LP EXCHGD..........ccoccnerverrmerirereneninnens | vevnee oo [ eervvirinen [ WOFE | 212,408 | ... 102.250 .216,844 .7.680 . , . ..15,053 | 10/31/2009 | 06/01/2016
44701Q AU 6 [HUNTSMAN INTL LLC EXCHGD......cocovvrervrirerninrirernerseneirernnineeins | veveee | oo | cevvevenens | AFE | c.i.....1,000,000 | ... 113.250 .... 21,000,000 | .o [0 | 0 [0 [ 8620 | 8.620 . ..86,250 | 09/02/2010 | 03/15/2020
44841B AA 4 |HUTCHISON WHAMPOA PIN 09/16 144A..........coocovvvrmercmmrincrreernens | vevivee | F v [ LAFE | 1,652,140 | ... 118.820] .... 1,651,450 | ..oooovvverrvrrnen0 [ v (198) | v [0 [ i 5750 [ e 5.730 \ . ..94,875 | 09/30/2009 | 09/11/2019
44841C AB 0 |HUTCHISON WHAMPOA LIMITED 144A.........ccccovvimrmnemninneisninnne | e Floa| AFE] 1,760,739 | ... 111690 .... 1,757,296 | oooovvvecrierrnen0 [ e (3,443) | o0 [0 [ i 4820 | e 4.170 . ..39,313 | 05/02/2012 | 01/13/2022
448415 AC 3|HUTCHISON 03/33 144A...........ccc..... I Floa | AFE] i 994,707 | 143.710 .o 1,293,390 | ..o 900,000 | cooiiireenn985,760 | o0 [ e (1871) | e [0 | 7450 | 6.600 06/26/2007 | 11/24/2033
45685E AA  4|ING USINC 144A......ccooiiiiniiniseiinii E| v | - 2FE | ciriii..490,995 | ... 108.350 .0 | 11116/2012| 07/15/2022
45865V A* 1|INTERCONTINENTAL EXCHANGE INC SERIES A........cocvveremrenerins | cove e [ e[ 22,000,000 | o 107.170 .... . 82,600 | 10/21/2011| 11/09/2018
459200 GJ 4 [INTERNATIONAL BUSINESS MACHINE..........ccocruvmirirmmrrernnireerenns | crvees " . 2,229,740 | ...... 120.680 .... 2,146,710 0. (27,874) [ e [0 [ 5700 3.970 ceevenen 114,000 | 11/19/2009 | 09/14/2017
459902 AR 3 |INTERNATIONAL GAME TECH..... IO . e ..1,205,705 | ...... 119.130 .... 1,194,815 | i (1 I (10,890) | vvovvveevrrerirnrrnn0 [0 [ i 7.500 | e 4.040 07/31/2012 | 06/15/2019
460146 CE 1|INTL PAPER CO......ccceoomrvvvririrans LS A .4,142270 | ... 1321901 .... 4,050,745 | ...ovvverivrriiennd0 [ iiinen(49,501) | 0 |0 | e 7500 5.210 02/16/2011 | 08/15/2021
46361# AN 2| THE IRVINE COMPANY SR NOTE . 9.630 ..5,000,000 05/25/2012 | 08/01/2022
46625H HQ 6 |JPMORGAN CHASE & CO. ST SRRR BN " e ..9,803,381 | ...... 115420 ... 9,771,133 12/31/2011 | 03/25/2020
478165 AG 8|JOHNSON SC & SONS INC 144A.. . IO I . | ...3,463,180 | ...... 111.040 .... ..3,464,315 ceevmerenneenennnD98 | 0 0 | 4800 | e 4.860 08/25/2010 | 09/01/2040
49326E ED  1|KEYCORP MTN.....cciiiiiiiiiiiniisiissicsiesisseississ s | covens . A v 852137 | 116.420 .... 0f.. (2,910) | oovevvrrneiiniiienn0 | 0 | 5100 e 3.400 07/09/2012 | 03/24/2021
494550 BE 5|KINDER MORGAN ENERGY PRTNRS e |[LSe | [ v | L2FE | .............5,888,520 | ...... 116.860 ..............7,011,644 | ..............6,000,000 | .............. 5,910,146 | oo (V1 IO 9,073 | oo [0 [ 15,300 [ e 5.540 05/24/2010 | 09/15/2020
500472 AC 9 [KONINKLIJKE PHILIPS ELECTRONIC........ocovermrierinrieennirerneirernnes | vrvees F . ..2,458,250 | ...... 136.000 .... 2,460,273 0. 561 | o0 | v | 8870 | 7.000 03/05/2008 | 03/11/2038
50066D AA 5|KOREA WESTERN POWER CO LTD 144A.........cccconmvimmremmrnnirrerrnnes [ s Flon VAFE] 199,596 | ...... 104.250 | .....oce0veer..208,500 | ..ooverrernrn200,000 | oo 199,639 | ..o (V1 TR 43 | 0 | 0| 3120 e 3.160 05/03/2012 | 05/10/2017
50075N AL 8| MONDELEZ INTERNATIONAL INC.......cccoovvrmrrverimnnererseirennsisninnnnns | vvnee [ oo | vervvnrerns | W2FE | iiii000.2,391,329 | ... 103.180] .... 2,278,464 | ... (1 I (36,978) | .oovvvvvrrercerenn0 [0 [ 5250 [ i 3.510 10/31/2009 | 10/01/2013
50075N AT 1| MONDELEZ INTERNATIONAL INC.......ccovevemrrmerirereneensnesersennnenns | evveee | [eoveriveens | w2FE | nne. 2,443,843 | ... 1369201 ..............2,460,252 | ..............1,810,000 | .............. 2,440,058 0].. (3,786) | ..uvvrrrrrerrrerinen0 | o0 | i 8.870 | v 4.530 09/14/2012 | 02/01/2038
50075N AU 8| MONDELEZ INTERNATIONAL INC........ccovvermrmerimnnrrernereesnnnrnnns [ vvenee [ o | vervvnenns | o2FE | iiin.3,641,909 | ... 1216401 ..............3,649,271 | ..............3,000,000 | ......cc....c. 3,595,634 L (46,274) | 0 |0 | 6120 1.990 07/31/2012 | 02/01/2018
50075N BA 1| MONDELEZ INTERNATIONAL INC......cccovvererrrrrerierinseienissensenins | s e | 2FE | e 4,817,607 | ... 120.800 .... e 4,775,978 | ... (81,629) | 0 | 0| 5370 2.390 07/31/2012 | 02/10/2020
501044 CM 1 [KROGER CO......ccovviiiirieieiiieiiseissinsssssssiessssssesssssssssssessssssesses | svveees | veveriieens | W2FE | 5,371,584 | L. 107.690] ..............5,384,853 | ..............5,000,000 | .............. 5,274,947 | oo {1 [ IO (96,637) | ovovvvrrivercerenn0 [0 [ 100000 3.900 | e 1.830 12/31/2011| 10/01/2015
53217V AB 5|LIFE TECHNOLOGIES CORP..... [SSSTRRRRRN PO v | e | W 2FE | 1,993,360 | ... 106.660 ..............2,133,224 | ..............2,000,000 | ......ccoo.ec. 1,996,867 | ...oovvveverernrernen0 [ v 1,301 | i [0 [ 4400 | e 4.470 02/11/2010 | 03/01/2015
53219L AK 5 [LIFEPOINT HOSPITALS INC EXCHGD........cccovrmrrrerrrrnrireriseirsersninnns | vrvees | verereeene | W3FE | i 76,825 | e 108.000 [ ...cvvevvrvreneen 75,600 [ vovvivirerrernn 70,000 | oo 76,544 | 0 | viiireenn(281) | cvieicininnn0 [ iviiiiiiieenn0 | 6,620 | o 4.140 10/17/2012 | 10/01/2020
536022 AC 0|LINN ENERGY LLC/FIN CORP SO LS. |. 732,832 | ...... 109.000 .... X 750,000 | oo 735,024 | o0 | i 1,387 | 0 [0 | 8,620 | e 9.000 04/06/2011 | 04/15/2020
544152 AF 8 [LORILLARD TOBACCO CO......cevvvirrrrrernrieererieisesnsierssssesessssessnsens | seveees . . 655,681 | ...... 101.020 .... 656,672 ..650,000 | ..ooireerree855,367 | o0 | e (314) | 0 |0 | 02,300 e 2.110 09/14/2012 | 08/21/2017
565849 AD 8| MARATHON OIL CORP.......cooviereririerierissesenisssisssssessssssensssenas | ovvenne I [ V2FE | 2,632,925 | ...... 120.210 | wvvvrrrrne 3,005,386 | ...ocvvrnen 2,500,000 | .oooerernn2,588,623 | oo [ e (16,127) | eiicieiennd0 | 0 | 8000 | e 5.140 , 150,000 | 02/10/2010| 10/01/2017
56585A AD 4 | MARATHON PETROLEUM CORPORATION EXCHGD........cc.coccrvvnnn LS...|.. ..1,499,223 | ... 117.280] .... 1,500,000 | ..cooorreer 1,499,297 [ iiviiiiiieiinen0 | i BT | i [0 [ 5120 | 5.130 \ . ..76,875 | 11/14/2011 | 03/01/2021
577081 AU 6| MATTEL INC....coooueveereeeeieeeeeceeesesssesseesses s ssessssssasssaens | eerveas . . . 490,600 | ...... 121.750] ... 500,000 | ..ooorerrrnen 890,787 | o0 [ 119 | 0 [0 [ .6.200 | e 6.340 02/24/2011| 10/01/2040
581557 AV 7 [MCKESSON CORP........cocomirrirmirernnieirenssissssssessssssesssisssssssssnnes | svveees . AFE| 1,078,930 | . 117.270| oo 1,172,697 | ..............1,000,000 | ..o 1,048,504 | ...coovoverinrinen0 [ i (10,401) | oo [0 [ 15700 | e 4.410 12/07/2009 | 03/01/2017
582839 AE 6| MEAD JOHNSON NUTRITION.......cccoumrirrirrimeirseinenienissessnissenne | ovvenne . . ...6,996,493 | ...... 112.990 | .ovvrennen 6,943,768 | ...coovvvvrrireeenn0 [ riiieeeed(52,725) [ 0 | 0 | 4900 | e 2.390 07/31/2012 | 11/01/2019
59018Y J6 9 |MERRILL LYNCH & CO INC.....coovveiriiiriiiersiiseierississeeniseisnsssienes | eevees [ [T AFE | 5,505,083 | ...... 117.680 | oo 5,601,934 | .............. 4,760,000 | ...ocoovnven. 5,465,462 | ...ooovvvevriivecenn0 [ eiieieenn(39,621) [ iciiiviiiinn0 |0 | 8400 | e 2.960 09/13/2012 | 08/28/2017
594918 AH 7|MICROSOFT CORP........ccccomvrvmrrrnes B . JAFE] . 991,360 | ...... 107530 .............1,075,3%4 | ..............1,000,000 | ....cccc0ee00993,059 | ovoiiovriinirnnnn0 [ v 778 | 0 [0 [ 1000.3.000 | e 3.100 09/22/2010 | 10/01/2020
615369 AA 3|MOODYS CORPORATION... SO TRSRSRRINN ISP . . . ...4,012,400 | ...... 113.220] .............4,528,789 | .............4,000,000 | .............4,010,318 | .cooovrvirivirncnn0 [ coiiiireencn(1,092) | o0 [0 [ 15500 | e 5.450 [MS...... 73,333 | ... 220,000 | 01/11/2011 | 09/01/2020
61747TW  AF 6| MORGAN STANLEY........oiuiiirieriniineriesieeisneesssissessesssssesessssins | ceveee .|..1FE| ... 988,000 | ...... 113450 .......e...... 1,134,584 | .............1,000,000 | ..o 988,861 | o0 [ 881 | 0 [0 | i 5750 [ 5.920 [JJ....... 24917 | ... 28,750 | 03/15/2012 | 01/25/2021
61747TW AL 3|MORGAN STANLEY. s LS. |. | AFE] . ..4,478,040 | ...... 113.530 | v AAT9.236 | 0 [ 1198 | 0 [0 [ 5500 [ 5.560 [Jd.coves | v 105,188 | ..covvvree 123,750 | 03/06/2012 | 07/28/2021
617482 V9 2|MORGAN STANLEY......ccooomiirmmrirnerirnris [S T R IO AFE] 8,186,188 | ...... 116.350 | ..vvonerne 9,633,781 | .oooovvernens 8,280,000 | ...ocovvrnees 8,186,178 | ..ovevvvvvrrrercenn0 [ v (10) [ a0 |0 | 108370 | 6.460 [JJ..ooc. | covvrrnens 230,201 07/19/2012 | 07/24/2042
620076 AZ 2|MOTOROLA SOLUTIONS INC........ e [ s . .10,405,400 | ...... 117.370| ... 11,737,921 ..10,000,000 210,281,708 | ..oocvieinn0 | e (49,541) | 0 [0 | 8,000 | e 5.330 |[MN...... .76,667 05/25/2010 | 11/15/2017
628530 AV 9| MYLAN INC/PA 144A ... sssssssessssnns | onvenne . 134721 | ... 99.810] .... 135,000 134,720 | o0 | i [0 | 0 | 03120 e 3.140 [ JJ....... 12/12/2012 | 01/15/2023
629568 AV 8|NABORS INDS INC.......ccoomrrimirirririeiirineriesieresessssisesiessisessenins | ooveene E . . ...2,566,025 | ...... 110.070 .... ....2,500,000 2,556,441 | o0 [ eiiend(5,985) [ 0 [0 [ 15,000 | 4640 |MS...... 05/12/2011 | 09/15/2020
64952G AE 8|NEW YORKLIFE INS CO 144A.... reerere s [ s . | AFE] . 493,490 | ..... 120.820 ... 500,000 | ..ooerorrrnnn493,883 | o0 [ 180 | 0 [0 [ 5870 [ e 5.970 |[MN...... 03/24/2010 | 05/15/2033
64952G AF 5|NEW YORKLIFE INS CO 144A.... ceeverreenins | s I [ VAFE] 748,268 | ...... 136.290 | ..cvvoreneee 1,022,240 | ..cooovvvivnne 750,000 0 ] 20 | o0 | 0 | e 8750 e 6.760 | MN...... 10/05/2009 | 11/15/2039
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651639 AN 6|NEWMONT MINING CORP..........cccruvernen. LS... V2FE| 1,984,780 | 102.880 ..1,985,760 0. 980 ..36,361 | 03/05/2012 | 03/15/2022
65504L AG 2 |NOBLE HOLDING INTLLTD.....cocomurreriererneerneinerssserseeenenssenisseesseees | sevveee | F | evcvvriine [ W 2FE | 1,490,835 | ... 117.000 .... 0. 116 01/31/2011| 03/01/2041
65557F AB 2| NORDEA BANK AB 144A........cooiviriieiieinsisirnesiesessissssessesniens LS. [F | oo | AFE | v 749,445 | L. 106.250 | .... [V - 59 03/14/2012 | 03/20/2017
66977W AK 5| NOVA CHEM CORP.........ccooumrrrmrinrirnrrinneiseriesinenessnnissesssssssssenesinns | eevvnee | A v [ W3FE | viiiiiin.502,368 | ... 109.500 | ...covovever.547,500 | oovverrern500,000 | oo 501,275 | i (V1 I (A13) ] e 05/11/2010 | 11/01/2016
66989G AA 8 [NOVARTIS SEC INVESTMENT LTD......ccconvvevvvnvrrmerrerirnceneniseenenns | wvneee | F | vvvvnveen | LAFE | 1,027,540 | ... 119360 ..............1,193,610 | ..............1,000,000 | .............. 1,018,943 0].. (2,622) 07/08/2009 | 02/10/2019
681919 AS 5| OMNICOM GROUP........ccocomrrirrinerierineinseinssisesiesisesssssiseesssssssssns | sevnne | oo | evcvseiinnns [ 2FE | tiii0002..2,800,096 | ... 113.930 ..2,711,949 ..(30,989) 01/07/2010 | 04/15/2016
68389X AC 9 [ORACLE CORP.......cosvvrrrrerieririrreisnrerissrisenssenssnssssssesssssnenes | oenee | oo | vevevneeens | WAFE | 2,177,800 | ... 121.890] .... 2,121,186 ..(19,934) 01/11/2010 | 04/15/2018
68389X AG 0 [ORACLE CORP.......osvverrirrierierirnseiseissesississsssessssssssssssssssssnssnns | convee | oo | vevvenninns | WAFE ] 002,631,600 | ... 119.960 .... 2,594,820 | ..o (V1 IO (12,347) | coovvrrrneirinnd 11/10/2009 | 07/08/2019
68389X AM 7 [ORACLE CORP EXCHGD........cccovvvuererrerrrinerieriereneessnissnnessennne | onvee | oo | veverneecens | AFE | 3,069,862 | ... 124240 .... 3,068,782 0].. (1,104) 12/12/2011 | 07/15/2040
693476 BG 7 |PNC FNDG CORP........ccocoevvirinrinrinnivcrienisnisnsicssiscsiesssssissninnes | vevene | oo [ evesnioeens [ WTFE | ciii02.2,994,660 | ... 109.260 .... ..2,997,242 0. 879 09/16/2009 | 09/21/2015
693506 BD 8|PPG INDUSTRIES INC......cccoomrrmrrmerieenerirsnrneriereseesssnisssrnesssessns | vennne | oo | evvvverinens [ w2FE | v 740,805 | ... 107.460 742,469 0. 806 11/08/2010 | 11/15/2020
69352 AG 2 |PPL ENERGY SUP LLC A. || L2FE | .............6,293,000 | ...... 108.4401 .... ..6,140,953 | ..o 0 08/31/2011 | 10/15/2035
69369E AC 3 |PERTAMINA (PERSERO) PT 144A........ccoomvrmerrerirnieeriseinesissniienes | s F . . 200,750 | ...... 109.250 .... 200,000 | ....... 200,700 0 05/02/2012 | 05/03/2022
695114 CJ 5| PACIFICORP........cooviviriiiiiiriniieisiesisesnsssiesiesesssssissiinns | cevieae . VFE] 198,886 | ...... 135870 .... 200,000 | ..cooovevernnene 198,942 | ..covvviiinnd 0 07/14/2008 | 07/15/2038
71645W AR 2|PETROBRAS INTL FIN CO LTD. F 760,704 | ...... 112.160] .... 700,000 0 04/20/2012 | 01/27/2021
71645W AU 5|PETROBRAS INTL FIN CO LTD. F . . ..3,007,425 | ...... 104.780 | .... ....3,025,000 . 0 02/01/2012 | 02/06/2017
716743 AD 1|PETRONAS CAPITAL LTD 144A........covviieimieenceinerieriresesssissienes | oevenne Flon VAFE] s 655,090 | ...... 119.270 650,000 | ....... 653,658 0 09/10/2009 | 08/12/2019
718172 AA 7|PHILIP MORRIS INTL INC AGAFE| 1,150,715 | L 121140 [ oo 1,142,366 | v 943,000 | .oovrreeree 1,140,286 | ...ocovveerierins 0 09/11/2012 | 05/16/2018
718172 AB 5|PHILIP MORRIS INTL INC AFE 52,925 | 101.610] .... 50,000 | ...... 50,800 0 12/31/2011| 05/16/2013
718546 AC 8| PHILLIPS 66 EXCHGD.........ccooviireireriiirirneiernsiesiessssesesssssesssssnens | svvees . 498,872 | ...... 111.740 | ..ooovver.....558,710 | oo 500,000 | oo 498,876 | oo 0 12/14/2012 | 04/01/2022
74005P AN 4 [PRAXAIR INC......oovveiverriesiesiieeisssesssessis s | seeees LAFE] 748,628 | ... 116.050 | .... 0 10/30/2006 | 11/01/2016
74432Q BM 6 | PRUDENTIAL FINANCIAL INC.....ccovviiiriirerisisireieiiseienisisseensenns LS. | | | 2FE | i 993,900 | ... 116.900] .............1,169,073 | ..............1,000,000 | .....ccccooure.. 995,128 0 06/16/2010 | 06/21/2020
758753 AD  9|REGAL CINEMAS CORP........cccosivrrererirmererinseneeississsssssssensessnee | vevnee | oo | weveserinens | WA4FE | 1,100,000 | ... 110500 ..............1,105,000 | ..............1,000,000 | .............. 1,097,411 0].. (2,589) 11/28/2012 | 07/15/2019
760761 AD 8|REPUBLIC SERVICES INC EXCHGD........cccovvrvervmniirernrinricnnivenis | vevvee [ oo | evevnienen [ 2FE | ...........6,830,876 | ...... 117860 ..............8,020,485 | .............6,805,000 | .............. 6,826,560 0].. (1,907) 08/02/2010 | 11/15/2021
761713 AE 6| REYNOLDS AMERICAN INC........ccoostumerierierireesenissessssssenienesneenns | ovvenne . . v 2,952,229 | ... 1198901 .............3,297,032 | ..............2,750,000 | .............. 2,865,016 0 (29,397) 10/31/2009 | 06/01/2016
767201 AL O [RIO TINTO FINANCE (USA) LTD...ccvvvervrrieerinrenrinersnsseiensssisseenins | vevnees F | AFE| .. ..2,445,000 | ...... 117.660 .... s 2,446,559 0 818 11/09/2010 | 11/02/2040
771196 AS  1|ROCHE HOLDINGS INC 144A........cooniriierieiserinrineriesiseessssisssssesnes | svvenne El o VAFE] 556,700 | ...... 125.0901 .................625453 | .................500,000 | ................. 541,216 0 (5,696) 03/02/2010 | 03/01/2019
780099 CE 5|ROYAL BK OF SCOTLAND GRP PLC F . 312,759 | ...... 105.540 | .... 11/27/2012 | 12/15/2022
78387G AM  5[AT&T INC AKA SBC COMMUNICATIONS. LAFE] . ...1,030,360 | ...... 1254201 .... 04/12/2010 | 06/15/2034
806854 AB 1|SCHLUMBERGER INVESTMENT SA 144A.... | 1FE| ... 996,790 | ...... 107.050 09/07/2011 | 09/14/2021
806854 AD 7|SCHLUMBERGER INVESTMENT SA 144A.... .|..1FE| ... 998,320 | ........ 99.510] ... 07/24/2012 | 08/01/2022
822582 AC 6 [ROYAL DUTCH SHELL PLC.....ovvoviriireriiieiinnisisseierssiseressesssissnses | svvees Flon AFE | 3,209,130 | ...... 117.030 | ovvvvrnnes 3,510,906 | ..oovernnne 3,000,000 | ..ocovvvnens 3,131,487 02/11/2010 | 03/22/2017
822582 AH 5|SHELL INTERNATIONAL FINANCE BV.......ccovvumrrierirneerneineresrinenes | cevenne F .|..1FE| ... ..2,993,850 | ...... 106.860 ..............3,205,895 ....3,000,000 2,996,959 09/15/2009 | 09/22/2015
822582 AM 4| SHELL INTERNATIONAL FINANCE BV.......cccovuvmmrrerireiinineiieiinenes | ceveene F | AFE ... 14,929,200 | ... 115,940 ... .17,390,996 ....14,944,896 03/18/2010 | 03/25/2020
828807 BZ 9|SIMON PROPERTY GROUP LP. .|..1FE| ............10,830,200 | ...... 121.830] ... 12,182,957 ....10,594,850 05/24/2010 | 05/30/2018
828807 CF 2|SIMON PROPERTY GROUP LP. | AFE| ....2,527,045 | ... 112.530] ..............2,813,379 s 2,521,967 08/26/2010 | 03/01/2021
842400 FA 6|SOUTHERN CALIFORNIA EDISON........ccovvemerinrereriererneesssinsenssnens | vevnne [ oo [ eeviseinnens VAFE] e 475,905 | .. 122520 .ocvveren 612,623 | ...crr.500,000 | oo 477,203 04/07/2010 | 07/15/2035
845467 AH 2| SOUTHWESTERN ENERGY CO EXCHGD........coooomivermieirineiverinenes | v 22| i 2,746,734 | 107560 ..............2,958,065 | ..............2,750,000 | .......c.o.... 2,746,738 12/28/2012 | 03/15/2022
85771S AA 4[STATOIL ASA | AFE| 2,164,960 | ...... 1194501 .... 10/06/2009 | 04/15/2019
86959L AE 3 |SVENSKA HANDELSBANKEN AB 144A FE] 496,410 | ...... 117.680] .... X 04/05/2010 | 03/30/2020
872456 AA 6|TELECOM ITALIA CAPITAL ..2,244.640 | ...... 115.250 .... ,305,000 | ...... ....2,000,000 | ... 2,177,275 0. (22,274) [ o0 [0 | e 7170 5,520 [UDco | v 5,182 | v 143,500 | 10/07/2009 | 06/18/2019
87612E AK 2| TARGET CORP......ccoriviriieiniirerieniesiesissseissssesiesiesssssisnssnesies | vevee | oo | veverenens 1 AFE] v 1,071,540 | ...... 132.340 | oo 1,323,457 | oo 1,000,000 | ...coovvrvenee 1,066,910 0].. (1,771) 10,583 63,500 | 04/15/2010 | 11/01/2032
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878091 BC 0| TIAA OF AMERICA 144A IFE 677,919 500,000 537,407 0 (523)] ... 1,427 03/03/2010 | 12/16/2039
878742 AE 5| TECK RESOURCES LIMITED........ccocvurimeererireirneieisesinseseeeseenas L2FE]| .. 4,561,695 4,000,000 | ..oovrernenne 4,273,342 0 (2,988) 1,250 06/30/2012 | 10/01/2035
87938W AH 6| TELEFONICA EMISIONES SAU........ccorvrirririeernrinerierieeesereneeens ...4,475,000 | ...... 108.750 .5,437,500 ...4,503,797 .0 ....28,797 .135,498 06/30/2012 | 07/15/2019
880451 AT 6| TENNESSEE GAS PIPELINE CO, . . ..10,533,678 22910 . 11,307,745 .10,058,208 0 (177,219) 172,500 03/23/2010 | 04/01/2017
88731E AJ 9 |TIME WARNER ENT NOTES.......cccooeemmrmerrmrrnenrenenenssninersennenneee | Bt | oo | v | W 2FE | 002,992,597 | ..... 145.910 .3,647,796 .0 ..(10,274)] .... ...96,545 10/31/2009 | 07/15/2033
89152U AB 8| TOTAL CAPITAL SA......osvimrrnnirnerrerineernnsisesssssiessssensseesssssssssssnssss | eonseee | F [oveioveons | WIFE | iiin....988,980 | ... 114.850 11,148,541 0 782 1,889 12/08/2009 | 12/15/2021
89233P 4C 7[TOYOTA MOTOR CREDIT CORP MTN.... 15.610] . ,780,971 .0 ..(38,357) ] .... 8,750 07/31/2012 | 06/17/2020
89233P 4S 2[TOYOTAMOTOR CREDIT CORP.......ccccoourvermrirnrinriennicnnivenrnninne | eevee | E | vovvinicans | LAFE | 04,992,350 | ..... 114.790 .5,739,793 5,000,000 0 654 .100,347 01/05/2011 | 01/11/2021
89417E AD 1 [TRAVELERS CO INC MTN....ccevvumirirmrimrririneesnnneriensnensenisensnnnns | oeneee | oo | vevevsevens | WAFE | i 4,221,760 | ... 133.060 5,322,670 4,000,000 0].. (3,844) 11,111 | ... 250,000 | 03/24/2010 | 06/15/2037
900262 AR 7| TURNER BROADCASTING SYSTEM.......ccrvvvvirvrneriveneirerneisseinninees | eoveene | oo [rvvrivvinnn [ W 2FE | 102,996,765 | ... 103.800 .2,698,982 | .. 2,600,000 | ..cocererrni2,657,475 | oo (V1 I (111,700) | oo [0 [ 108370 | 1103860 [ W [ s 108,875 | ..cvvonee 217,750 | 10/31/2009 | 07/01/2013
907818 DK 1|UNION PACIFIC CORP EXCHGD oo | e | 2FE | iinee...675,823 | ... 111.540 | oo 641,365 | ...ccovvrernes 575,000 11,038 25,400 | 10/28/2011| 07/15/2022
908906 AC 4| UNIONBANCAL CORPORATION.........ccooumiiiriiiiiriniissiisesieniissnis | cevieae E|. | 1FE| ... 612,509 | ... 104.530 611,545 ...585,000 I ...739 .10,238 | 11/29/2012 | 06/18/2022
911312 AM 8 [UNITED PARCEL SERVICE........cooovveveriereereiesseeessesiesesseessessssnsns | cveeeee |.1FE| ... ...496,650 | ...... 107.180 535,927 ...500,000 | ... ..497,285 7,205 .15,625 | 11/08/2010 | 01/15/2021
911312 AQ 9| UNITED PARCEL SERVICE.........c.cooourmirimrimrinnriseisnesserssesssesnennne | eevinne [ oo [ eeiveninnns AFE| e 1,997,340 | ...... 100.020 | ... 2,000,484 | .............. 2,000,000 | ..cocvvrnvene 1,997,364 | ...ooorverinieecn0 |24 | 0 [0 [ 2,450 .l 2,460 | AO | e 12,794 09/24/2012 | 10/01/2022
91159H GT 1| US BANCORP........ccoovvrrerierererrririrserienies LS... VFE] 14,929,350 | ...... 104.350 15,652,692 14,971,836 49,115 11/17/2009 | 11/20/2014
914906 AH 5| UNIVISION COMMUNICATIONS INC 144A...........coooviimrivcrnriiniins | e . 505,625 | ...... 108.250 ....541,250 504,695 6,563 | .. . 06/24/2011 | 11/01/2020
918204 AS 7| VF CORPORATION.......ccrivimirmmrimmrienirsisesssessessenssesessssssssssesssenes | ovvenne I [ AFE] 2,203,000 | ...... 117.010 | v 2,340,385 | ..oovverneen 2,000,000 | .oovvrrneee 2,136,210 | .oovrvvrvvrrneeen0 [ i (24,826) [ e | 0 [ 05950 [ 1 4370 [MNL | e 19,833 | oo 119,000 | 03/10/2010| 11/01/2017
91911T AM 5| VALE OVERSEAS LTD.....c.vvviinriirrirniierisiessssissssessssssssssessssses | oovenee Fl. . . 1,273,532 | ... 106.770 1,334,713 1,250,000 ..1,272,222 ..25,825 ...27,344 | 05/01/2012 | 01/11/2022
92344G AX 4 [VERIZON GLOBAL FNDG CORP........ccocoirrmrimerinrrierirereeessnisennns | oevenne |.1FE| .. 3,291,470 | ...... 125.230 3,757,134 | .. 3,000,000 | ... ...3,277,006 ..51,675 ...175,500 | 08/26/2010 | 09/15/2035
92553P  AF 9 [VIACOM INC......ovoiireriiieiiiieinnieisssssiessssissssesssessssssssessssssssesssnssns | neniene | oo | eeverennens V2FE | e 1,996,280 | ...... 108.780 | ..ovvvveenee 2,175,712 | v 2,000,000 | ...oovrrenee 1,998,070 25,028 | . 85,000 | 09/24/2009 | 09/15/2015
927804 FJ 8|VIRGINIA ELECTRIC AND POWER.........cocoomrerrimeererinerieriesenenins | ovveene |.1FE| .. ..4,490,370 | ...... 109.270 4,917,173 4,500,000 A A91T96 |0 [ 890 [ 0 |0 [ 3450 [ 3ATO [ MS e | 51,750 | woverers 155,250 | 08/25/2010 | 09/01/2022
931142 CK 7 [WAL-MART STORES INC........covvrrrrrririeriisrieniersssseiesssissesssssssnnes | svveees | IFE| . ...1,031,760 | ...... 139.380 1,393,859 | .. 1,000,000 | ... ...1,029,715 24,556 65,000 | 08/19/2008 | 08/15/2037
931142 CS 0| WAL-MART STORES INC........coooemrrmmrrerrerrsiiesreessessesssssssssssensses | evviene | oo | coveensiinns AFE] 1,983,100 | ...... 128.250 | ..cvvvnrenee 2,565,164 | .............. 2,000,000 | .coovvvrnees 1,983,547 03/24/2010 | 04/01/2040
931422 AE 9 [WALGREEN CO........coviiiriirnrirririeisereens s issnsenns LS. |..|. ..149,103 | ...... 116.860 ....160,111 ...137,000 0].. (1,216) 11/18/2009 | 01/15/2019
947074 AJ 9| WEATHERFORD INTL INC......ovvvrrvrmrireiirinerierieesseessensssssensnenens | svvenne E|. 4,336,800 | ...... 114.920 ,596,919 | .. 4,000,000 | .ovvrrerrncd, 217,274 | i (V1 I (42,591) . 01/15/2010 | 06/15/2017
94973V AS 6 |WELLPOINT INC....ccoovrirerireirerrnnieirsninnns LS. | | vevveveene | 2FE | i 2,017,760 | ...... 110.590 | .o 2,211,835 | v 2,000,000 | ...oorrnenen 2,014,124 0 (1,549) | oovvrvrrnrieinnn [0 [ 4350 | o 4240 [ FAL | 32,867 | oo 87,000 | 08/12/2010 | 08/15/2020
94974B FC 9| WELLS FARGO & CO.....ovvuuvrrriieeierireisseisessesisnessensssessssssssssenes | eneees LFE] ...1,995,640 | ...... 106.490 .2,129,855 2,000,000 ...1,995,869 0 229 21,972 35,000 | 03/01/2012 | 03/08/2022
959802 AB 5 [WESTERN UNION.......cooiirirriiiiiicirerisiesrssseissssesesssssssssesssssenses | svveees . ...6,838,153 | ...... 109.870 .7,000,401 | .. 6,371,000 | ... ..6,825,610 | ..oovvrieriis (1 I (52,179) | ovovvvvvriverienne0 [0 [ 1000005930 [ ... 3.800 [ AL | i 94,450 | ............ 259,200 | 06/30/2012 | 10/01/2016
959802 AL 3| WESTERN UNION EXCHGD........ccostvemeirerieirerineereniseisserisseseenies | vevnne [ oo [ eevvseinnens V2FE | 2,140,000 | ...... 108.810 | ..vvvuernee 2,328,664 | .............. 2,140,000 | ..oovvernvne 2,140,000 | ..ooovriiireiennnd (V1 0 | cvveerrrrnereeneenn0 [0 [ 000005250 [ 10005250 [ AO.ccs | i 28,104 | ..o 112,414 | 10/04/2010 | 04/01/2020
959802 AM 1 [WESTERN UNION.......ovuririririiinirsirerisiessessesssssessessssssssssssssensns | sveeees 498,256 499,397 | o (V1 I 8 | w0 [0 [ 00006.200 [ 1..0.6.200 [ D | e 861 | oo 31,000 | 06/16/2010 | 06/21/2040
960394 AP 9| WESTINGHOUSE CREDIT CORP PUTABLE BOND...........cocommeureirnns | crvenne . .828,758 ..759,522 3,143 | . 66,563 | 01/07/1994 | 06/14/2014
976656 CB 2 [ WISCONSIN ELECTRIC POWER........ccoovimiinrineinerniieirerneisnrsnninnnns | evnnes | oo [ eoverinnnns AFE | 2,632,614 | ...... 114730 | oo 2,581,503 | .....c0ee..n.2,250,000 | ..ooorenenee 2,537,368 | .oovrvviiriniirennd0 [ iieinn(95,246) | o0 | 0 | 8250 [ e 1730 | D | e 11,719 | v, 140,625 | 12/31/2011 | 12/01/2015
981058 AD 2| WOORI BANK 144A.........ooiiiiieinneieriesinessssisesssssssssssssessssssssesns | onvenns Fl. . . ....1,060,000 | ...... 110.000 .1,100,000 1,000,000 ...1,027,525 ...16,320 ....76,300 | 10/31/2009 | 04/14/2015
98385X AL O[XTOENERGY INC......coovrireiirirririisninesienissesssiessssesiesssesssseses | wovenes AFE] ...6,857,580 | ...... 123.630 7,417,830 | .. 6,000,000 | ... ...6,552,390 .156,250 ...375,000 | 01/19/2010| 08/01/2017
984121 BY 8| XEROX CORP.......cocoosrirrrimrierierineersssinessesiensssessssesssssssssnsssssnsnne | sevnne | oo | wevvnerinene [ w2FE | e, 2,258,240 | ...... 109.050 | ..cvvonernee 2,181,107 | oo 2,000,000 | ..oovrernenne 2,083,039 09/30/2009 | 05/15/2014
984121 CA 9| XEROX CORP.......ccuurviriiirierierisriissisesiesisesssisssisesssssssenssnens | ooveene ....2,060,860 | ...... 112.700 2,000,000 03/12/2010 | 12/15/2019
984120 BA 1| XEROX CORP MTN....couiiirirrereimeiserisessenssesesessssisessessssssssssnns | eoeeees e . . 4,109,072 | ...... 114.860 ..... 4,126,916 | .. 3,593,000 04/30/2012 | 04/01/2016
98417E AB 6 | XSTRATAFIN (CANADA) LTD 144A........ccoomirrmrnirnirneirnsinerrenens | s [ [ I 2FE| i 10,626,900 | ...... 113.620 | ..voveeene 11,362,241 | oo 10,000,000 05/20/2010 | 11/15/2016
98417E AT 7 [XSTRATAFIN (CANADA) LTD 144A......c.covveirierineenseinerieeseeseienens | e B|.. ...2,493,675 | ...... 101.230 .2,530,925 2,500,000 ...2,493,654 10/18/2012 | 10/25/2022
984851 AC 9| YARA INTERNATIONAL ASA......oviiiiririieiirineiiessiesiesesssessnienes | coveene Fl. ...5,933,950 | ...... 128.930 .6,446,706 | .. 5,000,000 | ... ...5,692,298 . 93,750 | 02/09/2010 | 06/11/2019
988498 AH 4| YUM!BRANDS INC......ccoovrvrmrerirreirneriniis LS. [ | eevverven [ 2FE | o, 2,490,375 | ...... 106.830 | ..covonernee 2,670,838 | .ooovrvnnen 2,500,000 | ..oovrernene 2,491,522 | oo [ 986 [ 0 | 0 [ 3750 [ 13790 [MNL [ 15,625 | cooevrennee 109,896 | 08/22/2011| 11/01/2021
G5480@ AA 7|LIBERTY LIVING PROPERTY LTD SERIES A.........oocvovvinrivnrinerirenes | crvens F o] oo 2| s 6,000,000 | ...... 102.770 | .ovvrenen 6,166,379 | ...cccvvvnvs 6,000,000 | ..ocvornven. 6,000,000 | ...coorverrrierinnn (V1 0 | cvvervrrnerivenee0 |0 | 4600 | ... 4600 [ MS.ooe | o 69,767 | ...coonvee. 162,533 | 01/23/2012 | 02/28/2022
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3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations..............curerimisrissisnmiier e ssssnsssneenes ....126,408,595 .787,501,603 690,303,000 720,424,284 | ... | s (2,983,376) | .... XXX | 9,136,305 | ... 28,430,594 |..... XXXeiroo | o XXX..oone
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
000759 DE 7|AMERICAN BUS FIN SERV 2003-1 A.......ccovvvumrrimrrmerierereninnesseines | ceveene MON... 12/23/2003 | 08/01/2033
026930 AA 5|AMERICAN HOME MTG ASSET 2007-2 A1.. MON...| .... 05/29/2012 | 03/25/2047
1248MA AC 1| CREDIT BASED SER&SEC 2007-SP1 A3 144A.........cconvvemevmvrinerinens [ e MON...| .... 04/09/2007 | 12/01/2037
126380 AA 2| CREDIT SUISSE MTGE CAP 2006-9 1A1 MON... 09/07/2006 | 11/01/2036
126673 DP 4 |COUNTRYWIDE ABS CERTS 2004-7 AF6 ,193,728 MON... 08/30/2004 | 12/01/2034
126673 ZU 9|COUNTRYWIDE ABS CERTS 2005-3 AF6.... . ....531,801 MON... 03/23/2005 | 08/01/2035
12668A HA 6| COUNTRYWIDE ALT LN 2005-56 4A1 ceevrereneensninenns | eevenee Lo [eovnerienn [FM | 21,021,900 | e 70.410 11,239,088 MON... 04/13/2012 | 11/25/2035
12668W AC 1| COUNTRYWIDE ABS CERTS 2007-4 A3.......ccccovvvvvmrrernrnnerenneinns | vvvee [ oo | ververeneene | SFM [ iiiine...831,660 | ... 71.070 ....710,794 MON... 03/20/2007 | 09/01/2037
12670B AF 6| COUNTRYWIDE ABS CERTS 2007-S2 AB.........ccrvverereverrerenennenines | wevveee | oo [ wverereens | BFM | riiiiiirr..501,882 | .......84.520 | oo 424,247 | oo 501,913 | ....... 501,882 MON... 03/23/2007 | 05/01/2037
161546 FW 1| CHASE FNDG MTGE LN ABS 2003-4 1AB........ccovvvevermrirernrircernniisiinns | v 800,518 | oo 789,707 | .vvveviviires 789,684 MON... 07/23/2003 | 10/01/2014
172973  5J 4 |CITICORP RES MTGE 2006-1 3A2........ccoomurmerermeerenireernernsersenieenes | ceveees . I .49,663 53,043 | ...... 51,903 MON... 09/14/2006 | 02/01/2036
22944B CX 4 |CREDIT SUISSE MTG 2007-54A33........ooomriemrinerineernneissiensissenns | evveee | oo | vevereeernns | < AFM | e 7,364,101 | ...... 103.880 | ..ovovvenee 7,450,280 | ...ccvonnee. TATL371 | s 7,356,196 MON... 01/16/2008 | 08/01/2037
35729P PC 8 |FREMONT HOME LN TR 20081 M1.......vvorevmmmimerenenierineeseeseennes | eoveees .236,547 9,063,456 ..236,547 MON... 03/28/2006 | 04/25/2036
362334 BR 4| GSAAHOME EQUITY TRUST 2006-3 A2.........cvveiieiinniirenieniiiniins | oo X 913,998 1,673,367 | ... ..781,290 MON... 04/10/2012 | 03/25/2036
40430H FL 7|HSIASSET SEC CORP 2006-OPT3 3A3 ceevenereneennnnisennes [ eonenn | oo | eernenenene | TFEM | s 3,180,261 92940 ... 3,533,437 3,801,582 | oo 3,272,862 MON... 02/29/2012 | 02/25/2036
40431F AL 5 |HOUSEHOLD HOME EQ LN TR 2007-1 M2......ovvevumrrrernnierenseirnnins | vevees ...1,365,000 | ........ 80.190 .1,603,800 ....2,000,000 MON... 06/13/2012 | 03/20/2036
525221 HA 8|LEHMAN XS TR 2006-2N 1Af1......... . ...5,570,457 | ....... 63.080 .6,783,091 | .. 0,752,799 MON... 05/18/2012 | 02/25/2046
52522Q AM 4 [LEHMAN MTGE TR 2007-10 3AT.......coovrvrrnrerinineererserensnnssnnnnens | venvens | oo | evverenene | TFM i 862,793 | ....... 68.800 [ ....cvucerienns 812,352 | oo 1,180,712 | ....... 889,306 MON... 11/14/2007 | 12/01/2037
59020U 5U 5|MERRILL LYNCH MG IN TR 2006-A1 1A1 3,057,666 | ........ 68.110 .3,586,296 5,264,937 | .coovvvs 3,101,521 MON... 04/27/2012 | 03/01/2036
65536P AA 8 |NOMURA ASSET ACC CORP 2006-AF1 1A1A. . 18,667 | ..cocovrvrven 49,676 | ... 29,676 MON... 08/31/2009 | 05/25/2036
73316P CE 8|POPULAR ABS MTGE PT TR 2005-2 AF5.........cccmevmrrrmeriernnenienennee | oneen | oo | vvevennene | TFM | i 5,000,000 | ...... 100.640 | ...ooonvenee 5,032,230 | coooovrernes 5,000,000 | .ooovvrrnecs 5,000,000 MON... 03/18/2005 | 04/01/2035
73316P CF 5|POPULAR ABS MTGE PT TR 2005-2 AFB........cccvvvverreerrnrieeeniseiens | cevees ..2,015,729 | ... 98.210 1,979,788 2,015,729 MON... | .... 03/18/2005 | 04/01/2035
73316P CK 4 |POPULAR ABS MTGE PT TR 2005-2 M1 [V . ..3,955,716 | ........ 71.160 2,879,230 | .. 4,045,982 | ... . MON...| .... 06/30/2007 | 04/01/2035
74925F AA 1| RESIDENTIAL AC LN INC 2008-QR1T 1AT......ovrervrirvrmnrninererisnnnes [everene [ [ vvverinnes | AFM | i 180,393 | ........ 66.920 [ .oocvceiinne 147,835 | e 220,907 | oo 181,275 MON... 07/31/2009 | 08/25/2036
75970Q AH 3 [RENAISSANCE HELT 2007-2 AF5.........ovivmeriereieeineenenisessseesesssnnens | sevenne 1,427,156 | ... 55.410 11,104,230 1,992,788 ...1,427,156 MON... 05/14/2007 | 06/01/2037
759950 FG 8 |RENAISSANCE HELT 2005-1 AFB........ovorervririeriierrneierisisserssisssenns | sevees . LATTT35 | 96.030 14,590,371 4,779,774 | ... ..4,779,735 MON... 03/03/2005 | 05/01/2035
759950 FH 6|RENAISSANCE HELT 2005-1 M1......ccooiveeernrinerieeernenssnisensnninnnes | vevenne | oo | wevvnerinene | SFM | e, 1,527,260 | ........ 51.430 | oo 785,502 | ..ovoreee 1,527,261 | i, 785,502 MON... 03/03/2005 | 05/01/2035
759950 FJ 2 [RENAISSANCE HELT 2005-1 M2.......c.covveiieiereeieiereieiseiesiesessisnns | oevenee 946,527 | ........ 23.510 ....224,451 224,451 MON... 03/03/2005 | 05/01/2035
86362X AA 6 |STRUCTURED ASSET MTGE INV 2007-A1......covvveeremrerneincerinnines [ s . ..10,870,751 13,482,043 11,269,318 MON... 05/09/2012 | 01/25/2037
86363V AA 9 [SASCO 2007-5 1F 144A........covivvrneirerininirerinsiseiressssissessssssssssenenes | sevvens | oo | evvseerenins | WBFE | o 8,004,748 | .......75.360| ..............8,004,748 | ............10,620,714 | .............. 8,004,748 MON... 10/01/2012 | 06/25/2037
93934F MN 9| WASHINGTON MUTUAL PT 2006-AR2 A1A ....5,405,640 ..10,646,520 ...5,568,704 0 204,584 0 MON... | .... 05/18/2012 | 04/01/2046
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... ..83,153,237 119,977,147 .79,055,052 | ..o 532115 | .ooee 1,430,791 | .o 364,850 XXX [ e 182,499 | ......2,236,924 | ... XXX [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
055359 AC  7|BCRR 2009-1 2A1 144A.........cconvvvmrrerrnrincrrersneesireninesnenessnsnnns | vevenee | oo [ eveverinens [ WTFE | c0i000.3,102,070 | ..o 1195201 ..............3,585,621 | ..............3,000,000 | ..............3,066,600 | ......cccccoorurrrerns (V1 I (13437) | oo 0 MON...| ... 03/29/2010 | 07/11/2040
05947U 4C 9|BANC OF A COMM MTGE 2005-6 ASB v e [ [ [ FM | een..623,290 | e 103.010 ..621,155 (11 O (11) 0 MON...| .... 12/16/2005 | 09/01/2047
05947U 7L 6|BANC OF A COMM MTGE 2006-1 Ad........cccoevvvererereneninnnenervenrnennes [ eovnene | o [eovervenns [ TFM [ 1,479,993 | e 112090 .............1,675,878 | ..............1,495,000 | ............. 1,486,368 0. 2,066 0 MON... 10/16/2009 | 09/01/2045
05950E AD 0 [BANC OF A COMM MTGE 2008-2 AAB.........ccocemeremremermeenennnsninneens | venee | oo | vevermeneene | IFM | 87,323 | e 103.850 89,233 | ...... 88,399 0 207 0 MON... 10/09/2009 | 05/01/2045
05950X AD 8 |BANC OF A COMM MTGE 2006-5 AAB. v e [ [ [ TFM | 1,279,945 | L 104.100 | .....co0...... 1,325,753 | oo 1,273,530 | oo 1,273,530 [ oo (V1 I (488) | oo 0 MON... . 09/28/2006 | 09/01/2047
059512 AD  5|BANC OF A COMM MTGE 2007-3 AAB........cocoonuremeenmremeraneesensienins | vevnne [ oo | evvvrrvee [ AFM | 102,824,209 | ... 103.070 | .ovvonrrnee 2,954,539 | ...occvenne. 2,866,336 | ...ocovvnvne 2,856,931 | ..o (V1 IS 16,113 | oo 0 MON... | corovererns 13,580 | cooovrrnnee 163,932 | 07/18/2007 | 06/01/2049
059513 AE 1|BANC OF A COMM MTGE 2007-4 Ad.........cccovvvvmrriverrmrncnrenisnnennnes | vevevee | oo | evcevneee | IFM ] <..c......5,856,538 | ... 118.050 | ..vvovrenee 5,902,884 | ............. 5,000,000 | ...covvenecs 5,784,927 | oo (V1 I (T1,611) | e 0 MON... | covervrn 23,872 | oo, 121,743 | 07/31/2012 | 02/01/2051
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05955F AA 8|BANC OF AMERICA LARGE LOAN 2009-UB1 A4A.. 1,327,746 MON...| .... .70,668 | 09/16/2010 | 06/01/2050
07383F 7V 4|BEAR STEARNS COMM 2005-PWR8 AAB MON... 09/30/2009 | 06/01/2041
07387B FR 9 |BEAR STEARNS COMM 2006-T22 AAB...........ccouveervmereneenenennennenins | covvee | oo | verervvveene | TFM | i 157,673 | 102.060 MON... 04/06/2006 | 04/01/2038
07387M AE 9 |BEAR STEARNS COMM 2006-PW11 A« 12.780] . MON... 10/16/2009 | 03/01/2039
07388L AE 0|BEAR STEARNS COMM 2006-PW13 Ad........ccccovvrevmrrmerrmrernerenniinenes | vevnee [ oo [ evvvrrine [ AFM | . 2,421,461 | . 114.660 MON... 09/17/2009 | 09/01/2041
07388N AD 8|BEAR STEARNS COMM 2006-TOP24 A AB........ccccovcvenmrermmrnneerneennnes | evneee o [eoveriveeens [ AFM [ 417,199 | e 102.930 MON...| .... 10/18/2006 | 10/01/2041
12513X AD 4 |CITIGROUP/DEUTSCHE 2006-CD2 AAB.. 02.660 | . MON... 02/27/2006 | 01/01/2046
125278 AA 9| CITIGROUP COMM MTG 2010 RR2 CA3A 144A.. e e | [ | VIFE | i 484172 | 113.630 MON... 03/03/2010 | 10/15/2016
20047E AE 2 |COMM MTGE PT CERT 2006-C8 Ad.........cccosvremmrrerimrencrisnerneeiennnes | cevvees | oo | vererereeene | TFM | 0. 1,330,605 | ... 114.600 MON...| .... 10/15/2009 | 12/01/2046
225418 2R 8|CSFB MTG SEC CORP 2004-C5 AAB. v | e [ [ [AFM ] 1,180,405 | ... 101.310 . . MON...| .... .55,195 | 03/21/2005 | 11/01/2037
22544Q AD 1 |CREDIT SUISSE MTG 2007-C3 AAB.......cccceovverermrsiermnneineirerennnres | vevene | oo | wevvrcveene | JFM | 4,040,062 | ... 109450 | ..oovvvrenee 4,419,721 | .............4,037,818 | ...c.cccoo.nu 4,034,321 MON... 233,107 | 10/03/2007 | 06/01/2039
225470 F7 3|CREDIT SUISSE MTG 2006-C1 A4. v [ eveeee | o | ervennees | IFM ] 103,469 | .. 112.670 ...123,939 106,327 MON... | oo 496 | 6,055 | 09/30/2009 | 02/01/2039
225470 TA 1|CREDIT SUISSE MTGE 2006-OMA A 144A.........ccoocvmevrnvemnernerrnnnins | vevenie [ oo | wevveene [ IFM ] .co....1,005,000 | ... 113.620 ,136,290 . ...1,001,132 MON... . 53,840 | 01/27/2006 | 05/01/2023
225470 XB 4 |CREDIT SUISSE MTGE 2006-OMA B1 144A..........ccccoovvrmrimevvnrneren [ covvee | oo [evvicven [ TFM | .o.....1,005,000 | ... 117.900 | oo 1,179,081 | ..............1,000,000 | .............. 1,001,889 MON... | cocvriceern 4,555 | o 54,660 | 01/27/2006 | 05/01/2023
34461A AA 6 |FONTAINEBLEAU MB TR 2012-FBLU A.....cccvvvveecrinernerirenescessens | vvve | oo | vevervveeene | TFM | 03,099,977 | ... 103.420 .3,206,042 3,099,977 MON... 55,936 | 04/05/2012 | 05/01/2027
34461A AC 2 |[FONTAINEBLEAU MB TR 2012-FBLU B........ccccvvvineivnnvcrrerinnicnnis [ ovve | oo | ceviveniens | IFM | 0. 799,972 | 104.480 ....835,838 ..799,972 MON... | coooireeni2,583 | e 19,375 | 04/05/2012 | 05/01/2027
350910 AU 9|FOUR TIMES SQUARE TR 2006-4TS C 144A..........cccccovevmmrvmcvecnns [ coveeee | oo [eoviee [ TFM | .........200,985 | ... 108.950 [ ..oovvvrvereens 217913 | .................200,000 | ....... 200,643 MON... | coeevvvirereenB08 | o 10,904 | 12/11/2006 | 12/11/2028
36190K AE 9 |GS MTGE SEC CORP 11 2009-RR1 GGA 144A..........cocoovvvververivenrans | covvee | oo | ververicens | LAFE | 02,122,813 | o 115.070 .2,301,420 MON... | coooiereern 9737 | i 118,958 | 03/29/2010| 07/01/2038
36228C VR 1|GS MTG SEC CORP 11 2005-GG4 AABA.........cccovuverermrenerirneeneeinnenes | evneee | o [eoverreeens [ TFM | .. 136,363 | ... 100.970 ...136,638 | .. ...135,317 MON... 6,355 | 09/28/2009 | 07/01/2039
36228C VS 9|GSMTG SEC CORP 11 2005-GG4 AABB.........coovvvererireirserneinnnnrens [ vvnne [ o | vervvnenns | IFM | 110,346 | . 100.550 [ ..oovvveiirenes 115,642 | cooovvvvi 115,000 | oo 114,575 MON... | coovvriiereen BB | i 5,469 | 02/13/2006 | 07/01/2039
36228C ZS 5|GS MTG SEC CORP I12007-EOP A1 144A........ocovvvrvemvvnneenerrnenns | evveee [ [eoverireeens | TFM | ccce...530,857 | ... 100.090 ....535,841 535,335 | ....... 535,335 MON... 8,263 | 07/31/2009 | 03/06/2020
36828Q QD 1|GE CAPITAL COMM MTG 2005-C4 ASB.........ccoovvrervrnrernnireriseneiinnes | vvvven | oo | eevvriveen | AFM | 1,940,040 | ... 103.980 ,007,312 | v 1,930,398 | ...ooovvvenee 1,930,398 MON... | oo n.8,486 | e 103,469 | 12/02/2005 | 11/01/2045
36828Q QK 5|GE CAPITAL COMM MTG 2005-C4 C......ocovvvrereveerernrererenireriensenrens | evvvee | eo [ eoveriveren [ SFM | i 495,911 | Ll 50.790 | ..o 253,983 | .o 500,000 | ..ooovrrrerens 497,747 MON... 26,960 | 12/02/2005 | 11/01/2045
46625Y XP 3| JPMORGAN CHASE COMM 2005-LDP5 Ad..........ccoccovuvrmrimmncnnicverns | vevieee oo [ evevieen [ AFM ] <.........5,850,938 | ...... 111.250 5,922,942 MON... | .... 09/17/2009 | 12/01/2044
46625Y XQ 1|JPMORGAN CHASE COMM 2005-LDP5 ASB... e e | oo e [ AFM | i 472,079 | 102.760 469,756 MON... | .... . . 12/16/2005 | 12/01/2044
46637T AA 8 |JP MORGAN CHASE COMM 2012-WLDN A 144A.........ccoovvcrmivrcannns | veiven | oo | vrveiveen | AFM | 002,029,986 | ... 1094501 .............2,189,112 | ..............2,000,000 | ......cc....c. 2,028,357 0].. (1,629) MON... | cocireeren8,509 | oo 45,563 | 05/22/2012 | 05/01/2030
50180C AD 2|LBUBS COMM MTGE TR 2006-C7 A3........cccovevrreerrernernereeeesncesenens | veees 2,816,460 | ...... 114.650 .3,439,649 2,890,717 | ovvervrererreni (V] IO 24,924 MON... | .... 160,410 | 10/31/2009 | 11/11/2038
52108H YM 0|LBUBS COMM MTGE TR 2004-C1C.... OO . ..313522 | ...... 105.310 ...315,931 | .. ...300,000 | ... ..312,288 0 (1,235) MON...| .... . ...6,058 | 07/31/2012| 01/11/2036
52108H Z2 3|LBUBS COMM MTGE TR 2005-C1 F 144A........oocomvrmmernerrereneenneins v | e v |+ 1FM | e 2,009,956 | ........ 93.900 | .vvvrrrne 1,878,068 | .............. 2,000,000 | ..oovrernene 2,001,616 0 MON... |« 5,592 | o 100,660 | 01/31/2005 | 02/11/2040
52108M DH 3|LBUBS COMM MTGE TR 2006-C1 Ad........ceoomrrrerimriiriirisniienninens | covee 2,881,457 | ...... 111.620 .0 MON...| ... 10/31/2009 | 02/11/2031
59022H LF 7 |MERRILL LYNCH MTG TR 2005-CKI1 ASB........ccoooumeremmeermmrirnmrnerinns | evneee o [eoveriveeens [ TFM [ .. 735,896 | ... 100.480 . ..734,136 .0 MON...| .... 12/01/2005 | 11/01/2037
59022H MU 3| MERRILL LYNCH MTG TR 2005-CKI1 AB.......cccsvrmrrrerevnneirernererinnes | vvrne [ oo | vervvrenns | JFM | 07,328,397 | ... 110.940 | oo 8,304,101 | ...cccvevnve. 7,485,000 | ...covvvnees 7,407,860 | ...ooovvvveriicninnnd 0 MON... 09/30/2009 | 11/01/2037
59022H NB 4 |MERRILL LYNCH MTG TR 2005-LC1 ASB........ccnsvermmrennerrcremeeneninnee | eevneee o [eoverveeens [ TFM | ciiiinn...86,867 | ..c.. 100.160 ..86,540 86,396 | ...... 86,396 0 MON... | .... 12/16/2005 | 01/01/2044
606935 AH 7|ML COUNTRYWIDE COMM 2006-1 Ad........cccvvvvmirimrrierimririniieienns | ceveene . ...154,636 186,161 | oo 165,000 | .cooovvvrnrienne 159,541 | oo 0 MON...| .... 09/30/2009 | 02/01/2039
617451 BP 3| MORGAN STNLY CAP | 2005-HQ7 AAB........ccoovvervrrermrnrrerirereennens | cvvees | oo [ eoveriniene [« M| e 1,471,420 | ........ 99.960 | ...ovvvnene 1,462,924 | ............. 1,463,432 | ..o 1,463,432 | oo 0 MON... 11/17/2005 | 11/01/2042
61751IN AE 2| MORGAN STNLY CAP [ 2007-HQ11 AAB.......ccovvrmerirmrermmninninerirnnnns [ eovvene [ o [everrenens [ TFM [ e 844,871 | e 104.330 [ ..ooovver...876,654 | e 840,270 | .cocvvvienen. 840,357 | ..o 0 MON... 02/15/2007 | 02/01/2044
61754) AE 8 |MORGAN STNLY CAP | 2007-T27 AAB........coovvevrmrrrecrerrenereenriensies | vnves | oo | eevreerriens | AFM | 92,746 | ... 103.110 . 93,314 | ...... 93,065 0. .91 MON... 10/08/2009 | 06/01/2042
749289 AA  2|RBSCF TRUST 2009-RR2 CWA........cccovvveirvnrrimnrnerirerenensnissinennen | vevvee | oo [ evevrriven [ WTFE | 002,907,579 | ... 113.460 | oo 3,420,258 | .............. 3,014,500 | ...ccoooneee 2,947,192 | oo (V1 IOV 14,935 MON... | coverires 13,121 | v 157,447 | 02/09/2010 | 08/01/2048
74928H AA 4| RBSCF TRUST 2010-RR3 CSCA 144A.......ccoovvimerieinerineiseieeriinees | s 13,362,592 | ...... 113.910 .3,417,318 3,000,000 13,324,048 | oo (V1 I (38,544) MON... 13,668 68,338 | 07/31/2012| 09/01/2039
90269P AA 9 |UBS BAMLL TRUST 2012-WRM A 144A........cccovvvmmrmirnnnnerinirirenes [ s ..2,549,834 | ...... 106.870 2,671,970 | .. 2,500,000 | ... ...2,547,667 0 (2,166) MON... 7,631 38,156 | 06/22/2012| 06/01/2030
92936T AB 8| WF-RBS COMM MTGE TR 2012-C7 A2.......ccccmvermneemerrnernerrneernennne | eeveeee | [ eoverrnees [ FM | i 1,529,877 | ...... 108.040 | ..ooovvrnee 1,620,687 | ..oveevene 1,500,000 | ...ocoovvnee 1,528,471 0 (1,406) MON... 4,289 25,733 | 06/07/2012 | 06/01/2045
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3 |4 8 9 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Date
92977Q AC 2 |{WACHOVIA BANK COM MTG 2006-C27... AFM .99.880 . .928,473 929,520 929,520 4,436 53,234 | 08/10/2006 | 07/01/2045
933632 AB 7 |WASHINGTON MUTUAL 2007-SL2 A1 144A. J2AM | .................615,228 | ... 100.720 619,690 | .oovrieninns 615,229 | .o 615,228 | ..o . s 2,724 | . 33,033 | 03/22/2007 | 12/01/2049
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s XXX | e 88,782,207 | ....c...u 81,119,310 | ..oovnvvn 81,936,467 | ..ooovevviviien0 | i 4,804 | (| XXX XXX XXX [ s 328193 | ......... 3,773,925 | ..... XXXooowe [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
05377R BB 9| AESOP FUNDING II LLC 2012-3A A 144A..........coovvmvrmmeimerrneeininnnens | covvene [ [eoverrnens [ WTFE | i 1,999,107 | ......102.000 | .....cc.o..c.. 2,040,180 | ........ee....2,000,000 | coooireernnn 1,999,171 | el | e 64 | o0 | 0 | 002100 2110 |MON.L | 1,283 | e 16,333 | 07/25/2012 | 03/20/2019
05522R AV 0| BANK OF AMERICA CR CARD TR 2007-B2 B2..........coecomermmrrrmrrrnnes [ s ..15,161,539 15,666,246 | ............15,700,000 | ............15,608,033 | ......cccovvvrrucnnc0 |t 88,194 | o0 | 0 | 000,400 | .......0.970 |[MON... | oo 2,676 | oo 71,015 | 10/18/2007 | 06/15/2016
239753 DL 7|TARGET CORP... . 1,476,342 27480 . ,784,734 (2,360) . 93,100 | 05/31/2006 | 08/01/2028
42805R AU 3 |HERTZ VEHICLE FING LLC 2009-2A A1 144A...........ccovvvirverniirann [ s ....5,499,672 .5,530,580 | ..............5,500,000 | ..............5,499,978 | ..c..cccooveriiennn0 | e 93 | o0 |0 | 4260 ... 4300 [MON... | ... 3,905 | e, 234,300 | 10/16/2009 | 03/25/2014
42805R AV 1|HERTZ VEHICLE FING LLC 2009-2A A2 144A.........cccovvoververrnirrenns [ s ..11,495,355 ...11,964,370 .(159,467) | ... ...581,900 | 12/31/2011| 03/25/2016
52521G AD 7 |LEHMAN BROS SM BAL TR 2007-1 2A3 R I ..15,162,474 ..11,614,843 ...853,285 | 03/28/2007 | 03/01/2037
685049 AA 6| ORANGE LAKE TMSHARE TR 2012-AA A 144A........ovvenienvencrcnnnns | vevinne [ oo [ e AFE| o 2,596,491 | ......103.560 | .............. 2,689,221 | .......eoe..2,596,640 | oooirernnn2,596,506 | oo | 15 |0 0 | 3450 | . 3470 |MON... | o0 5,226 | e 67,935 | 02/29/2012 | 03/10/2027
724060 AA 6 |PIPELINE FUNDING COMPANY LLC 144A.......ccccovimermmrinerreeiininns | cevene ....2,000,000 .2,416,760 22,000,000 | ..oooeririiiinenn0 [, 0 | cvevncnnieeee0 [0 [ 7500 [ 1 7500 [ o | e 89,167 | e 150,000 | 10/08/2009 | 01/15/2030
82650W AB 6| SIERRA REC FNDG 2008-1 1A A2 NOTES.........cccoveummeremererireneneeis | ceveee . ....1,243,883 11,230,659 ...1,237,614 (3,921) 52,571 | 05/31/2011 | 02/20/2020
G4302* AA 8| HARBOUR/MAINSAIL. . [SRSTTROOPTORNUONS [RVPTONR) POR [PPOROONY OO S I 697,136 | ... 15.910 | ..o 554,572 | .............3,485,681 | ....... 554,572 (26,944) | .ooovvvvnnes 26,944 8,182 | 09/24/2008 | 10/01/2050
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.........c.ccoccovvennee. 57,331,999 ...55,492,165 (26,944) ............. (50,438) [ ..o |0 [ XXX [ XXX XXX ] e 204,141 ] 2,128,621 XXX [ e XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. ....948,610,254 ,015,001,552 | ..........951,483,894 | .........938,873,359 | ..........505171 | ....... (1,598,219) | ....cveere364,850 | o0 | XXX | XXX | XXX ] 09,851,138 ......36,570,064 | ... XXX | e XXX......
Hybrid Securities - Issuer Obligations
03076C AC 0|AMERIPRISE FINANICALINC........... ceeverreni [ s B [ . ...8,275,500 | ...... 110.500 .9,061,000 07/31/2012 | 06/01/2066
654579 AA 9| NIPPON LIFE INSURANCE CO 144A.........cccovvemereineiinereriessineinns | cevenne Flo| AFE] ...1,305,000 | ...... 105.000 11,370,250 10/11/2012 | 10/18/2042
G4637E BF 1| HSBC BANK PLC 1 EUROCLEAR 12501.......ccoceierinrernnnniisirnserensninne | oneee Flo. 1AFE] 9,487,500 | ........ 50.000 ] ..ocoovrene 8,250,000 | ............16,500,000 | .............. 9,487,500 | ..o |0 i |0 | 1000075003280 [UD i | i 344 | 09/25/2009 | 06/29/2049
4299999. Hybrid Securities - Issuer Obligation: ..19,068,000 ...18,681,250 19,055,044 | o0 | i (11,150) | 0 [0 | XK | XK | XXX | 64,948 | Lo 774,891 XXXeiron [ o XXX..oooe
4899999.  TOtal = HYDFIA SBOUMTIES. . ....rvvvveirisieisisissiesis ettt ..19,068,000 ...18,681,250 19,055,044 | ..o i (11150) | cvviiiiniicinnnn0 |0 |t XXX [on XXX | XXX | e 64,948 | ol 774,891 XXXeovon | o XXX......
Totals
7799999. Total - ISSUET ObBlIGAtONS. ........cveuiiiiiiiiiiriiiiii i ....826,822,629 794,193,000 ..819,797,359 | o0 | s (3,389,568) | ...oovrivrierinrinenc0 | i | XXX [ XXX | XXX 010,139,677 ] ... 32,375,887 ... XXXover | e XXX......
7899999. Total - Residential Mortgage-Backed Securities ....161,589,585 . 195,476,807 | .........157,037,812 | ..........532,115 | ........ 1,082,116 [ ... 364,850 | o0 [ XXX [ XXX [ XXX [ 432,982 | ........3,946,334 | ..... XXXeoren [ o XXX..oone
7999999. Total - Commercial Mortgage-Backed SECUMHES. ..........viiiriiririiiiisiisisiiiesisssesssissssississsssesssssnsssssssssnns | aeesssenes 81,716,423 | .. XXX | 100er...88,782,207 | ... 81,119,310 | ..ccoovuve. 81,936,467 | ..o | i 4,804 | oo [0 [ XXX | XX [ XXX | s 328,193 | ......... 3,773,925 |..... XXXoover | o XXX......
8099999. Total - Other Loan-Backed and Structured SECUNMHES..........v.erwiuririirisisiiseisisis s sensssessenesseses | cesssesenes 57,331,999 ...55,492,165 | .......... 60,084,437 57,457,556 | ............(26,944) | ...cco...c. (50,438) | .ooovvrevrinerinnenn0 | o0 [ XXX [ XXX [ XRX s [ i 204141 | ..., 2,128,621 |.... XXXeowon [ o XXX..oone
8399999. Grand Total - BONGS............cc..evirieiiiiiiiiiieiieeiiesiisiiesisesi e sessssesssssessssssssenseness | aviies 1,127,460,636 ,205,473,954 ,130,873,554 1,116,229,194 | ...........505171 | ........ (2,353,086) ...11,104,993 (42224767 | ... XXX.oover | conee XXX......
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

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

NONE
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 10 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIpP g of Carrying Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
C on Stocks - Industrial and Miscell (Unaffiliated)
26817R 10 8 | DYNEGY INC EXCHGD........oovveimiinirinnincinns | ........ l l .............. 6,092.000 | .oovrreriiininniins 116,540 | .oooeeee 19120 | v 116,540 | e 117,576 {01 0 (1,036) | v 10/03/2012
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........ovvveiveiinininiisisieissisisesesssnsieens | cvneas 116,540 |....... XXX | i 116,540 | oo 117,576 (O 0 (1,036) | oo XXX
C on Stocks - Parent, Subsidiaries and Affiliates
46069@ 10 9|INTER SECURITIES INS AGY INC 30,000 175,000 0 0. 02/28/2001
89346@ 10 4 |TRANSAMERICA ASSET MANAGEMENT. 20,482,200 | ..coovrevrirnrrnennd0 | e 11,550,000 341,509 0 .| 07/18/2002
89360@ 10 5| TRANSAMERICA FND SVC INC.......ovvvirieririeieereeiner e 215,469 2,200,000 0 0. 12/23/2004
98146# 10 5| WORLD FIN GRP INS AGENCY INC.....coooviiiiiiriiiisiisiniiesiseiisssissssssissisas 2,193,002 0 [ i 0 0 0. 05/14/1998
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 31,844,323 22,920,671 | o0 | o 13,925,000 | .o 0 341,509 0 XXX
9799999. Total - Common Stock.................. 31,960,863 | ... XXX | oveiinnennnnn 31,960,863 | oo 23,038,247 13,925,000 340,473 0 XXX
9899999. Total - Preferred and COMMON StOCK.............ccuereuririerieriieerireisersesiseeesees e 31,960,863 23,038,247 13,925,000 340,473 0 XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues $....
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
36176F Z2 7|GNMAREV MTG 765161 4.658% 09/01/61 1210172012 | INtErest CAPIANIZALION. .........vveevveerireiireeiseiseeiseiiesie st ess s sesinees | eebsseessees et e b bs s b s bbbt | Hbseebsne bbb 132,140 | ........... 132,140 | oo 0
36176F ZU 5|GNMAREV MTG 765155 4.660% 08/01/61 12/01/2012 | Interest CAPIANIZAION. .........vveuvereriiceirrireeiiserie it sesssinens | cebsstssess st st s sttt | Sbseesseee st 752,993 |........... 752,993 | oo 0
36230R NF 9| GNMAREV MTG 756690 4.662% 10/01/61 12/01/2012 | Interest CapitaliZation..............ocvuuerercermreireriniieiiesi e eesssessesssssnens | seesesssesssnessssisesssssans 54,982 54,982
36230R NM 4| GNMA REV MTG 756696 4.698% 12/01/61 11/01/2012 | Interest Capitalization....... st | et R 65,657 65,657
912828 TM 2| US TREASURY NOTE 0.625% 08/31/17....cvuiiiseiensesiersssessensssesssssssssssessensssesssssssssnes 09/26/2012 | CREDIT RESEARCH & TRADING LLC ... ttttiiutistiisiisserssessssessssessenssssssssssessses | ooesssessssssseessessssssssesssassssssssassssssssesssasssas | sessssssssssssssssssnsssssssasssasssasssssssans 549,914 | i 550,000 | .......
0599999. Tl - BONAS = U.S. GOVEIMIMENL. .. ...tttk o0 R0 € oeEeEfoeE R e E e o0 EoEE 0 f 08 E 408808 oEE o0 E 0 E eS8 E 0S80 E S0 EEEE o808 08800 E o0 E 000 E e st n et | ohbsentens sttt 1,555,686 | ..o 1,655,772 | .......
Bonds - All Other Government
455780 BK 1|REPUBLIC OF INDONESIA 1 3.750% 04/25/22.........ccovvoreverierieisiiireeineeierisesesssrisesines S 04/19/2012 | J.P. MORGAN SECURITIES INC.......ouvuuuiumiimirieriseeseeisessessssessessseessssssesssssses | oeeessessssssesssessssesssesssasssssssssssesssesssseses | sossmesssessssessssssnsssnesssesssesssssssnsssnes 767,250 |........... 775,000 | oo 0
50065W AC 0|KOREA NATIONAL OIL CORP 144A..........oooiiiiiiineisseiseissieesies s sseees F 03/26/2012 | BARCLAYS.......ooiuiimiireiineeiseisseisssss st sesss st st esssesssns | eesssssisssssssssessssssssssssssssisssssssssessssssas | sesnessssesssssssnsssenssesssnsssessensenesss 3y 319,225 | voveae 3,325,000
831594 AB 2|SLOVENIA (REPUBLIC OF) 5.500% 10/26/22 F 10/19/2012 | DEUTSCHE BANC ALEX BROWN.......vuuiiuuirieresresinisssnssnssssnssensssssssenssssssssnsssnnes | snsssrssssssssssenssssssssssssssssensenssnssssnsssnses | consessenssennsnensssssensssnsensenseeces 1,089,401 | e 1,100,000
1099999. TOtal - BONAS = All ONEI GOVEIMMENL...........c.veuiviieiteecteteteiecteteeeetetet e tetesee et seetesesaetetesesaeaetesssesessaseesssesesessssssasseaeses  esssesessasssssssssesesassssesasesesessssesesassseesessesesesesseessssesesesessesaesesesessassesasseeesessnses et s s ssesassesesesessesessesetesasassesansnsesesssastesassssesessnsetesnans | evertesessssessssnsesesssssasansesesesantesees 5,165,876 | ...... 5,200,000 | ..oovoviiiereiieeceeeeee e 0
Bonds - U.S. Special R and Special A t
3138A4 A2 1 [FNMA AH2724 4.000% OT/01/41...o.oomiiocieeiieiieeieeiseiseeis et 11/09/2012 | BANK OF AMERICA........cuvuuiiimeiiniireiissiseisesisesessssss s ssse st st ssssssssssessses | cebissssssssaesssesssesssses s ss s bt st sesssnes | eestsessssess st bbbt 7,646,343 | ...... 7,682,197 11,097
3138AF 3C 2| FNMA Al2594 4.500% 05/01/41.........ovvoiemmieereriserieriesecesssesess et sinenes 05/10/2012 | BARCLAYS........oimmiimeriesiseesseessesasssssessses sttt ss s ssss st ssesssne | eeessessse s s st ss e s bbbt essseesas | eebsestes s ss st 680,694 | ..o s BTATTT | oo 1,097
3138AU MZ  7|FNMA AJ3075 4.000% 11/01/41. 11/09/2012 | BANK OF AMERICA.........citiiiiriiriiiniinsiiesisesissssiss s ssssssssssssssesssas | sessssssssssesssssisssssssenns ..959,227 083,725 | s 1,392
3138AV D7 7 |FNMA AJ3725 4.000% 10/01/41. 03/08/2012 | CITIGROUP. OSSP RPTURRUTPTUTRN PO ..239,318 ...240,440 | ....... 294
3138EJ 2K 3|FNMA AL2577 4.000% 06/01/42 11/09/2012 | BANK OF AMERICA.........oiuuiiiiirtireiississ st sssesssesssss s ssssssssessses | cesasessssssssssesssessssss s s sssssssee st sseessnns | sosssssssssssansssanssssssnns 61,160 | .cooovrverieriennns B1,446 | oo e 89
3138LU  JZ 9| FNMA AO3879 4.000% 0B/01/42..........ccoireeerierireeieeisseseessersesisesssesssssesssssssssesssessnes | sevesesssnsenns 11/09/2012 | BANK OF AMERICA.........cvuuiiimrimrireesseissessessessssesssssessssssssssssssesssessssssssssssssssnes | cessessssssesssssssssssesssasssssssnsssesssesssssssnns | nosesnenes 3,571,611 3,588,358 |........... 5,183
31417C B7 9|FNMA AB5461 3.000% 06/01/42 08/09/2012 | CITIGROUP........ooiiuiiuiiiiiesi it neis | otes bbb | Shisbst bbb 25,986,327 | ..o 25,000,000 ..25,000
31419A GZ 4 |FNMA AE0215 4.000% 12/01/39 05/10/2012 | VAIOUS. .....veoveerersesseesseeseesesesse st essessse sttt sssseests | reessessse s b st s bbbt st | Sbsebsess e b s st 21,899,516 | ..vvvnrirrireereierieeeenins 39,543,123 ..26,891
31419F PJ 9|FNMA AE4924 4.000% 09/01/40 . 11/09/2012 [ BANK OF AMERICA.........ocoimiiimiiiiitirisisisis et ssssssessssssssses | sessssssssesssssessesssssssssssnssssssessssssnssessnnss | onsssees . .2,757,682
31419L YC 1|FNMA AE9706 4.000% 12/01/40 . 11/09/2012 | BANK OF AMERICA. ... ..cotituieiiieesissees s st sns st sssssssssssssnses | cossessssssssssssssssssnssensssssssssssssssnssenssssssnns | oosessenes . LA4770,784 |. 4,793,154 6,923
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .........vuuuiiruiiieiieieitieiisiessstisssssseisssessess s sisssssssessersts & ebeseeas L e L s oe0Eo0E £ 8L L4880 Ef L E 04 E L L E L oLE 8 E L8 E 0L f L0 E L0 E bbbttt | b ienbbstsb bbbt 68,559,791 | v 85,304,902 81,949
Bonds - Industrial and Miscellaneous
001546 AM 2 [AK STL CORP 8.375% 04/071/22.........ccvrivirieiiisiieirerisisersssessssisesiesssssssssesssssssssssssssas 04/30/2012 | TLIC-LPGO-LIFE PROTECTION. ......uctutiriiuririineriiseeserisisssssssssssesessssssssessssssasens | resssessissssssesssssessssssssasssessessssssessassssssasss | ssoessssssessnsssssesssssssssssessasssessesss 2,412,500 | ...... 2,500,000 22,101
00287Y AC 3 |ABBVIE INC 144A 2.900% 11/06/22..........evomeveerimerieeereeesnesisssseessesssesessenssssssessssssens 11/05/2012 | MORGAN STANLEY & CO. INC......coomvumrimriirierieriseeesenssseesesssssssessseesssssssssns | cessesssssessssssssssssesssssesssssssssssssesssssssnns | sosesenes 5,961,360 |...... 6,000,000 | .oovernernierier s 0
00817Y AG 3 |AETNAINC 6.750% 12/15/37... 06/27/2012 | STERNE AGEE.. . 10,171,578 7,725,000 ..24,623
02005N AM 2| ALLY FINANCIAL INC 4.625% 06/26/15 08/07/2012 | CITIGROUP. bbbt enes | sbieet ettt B14,375 | oo 500,000 |....co..... 2,826
02209S AL 7 |ALTRIA GROUP INC 4.750% 05/05/21.......ccvrueerirrnirniriirerisisssssssisssssssesssssessessssesenens 07/31/2012 | TLB-LPGH-HONG KONG.........oourireriiiiiiieiinniersisisssie s sssssesessssssssssssnns | resssssssssesssssssssessesssens 8,000,000 .90,778
0258M0 DD  8|AMERICAN EXPRESS CR CO 2.375% 03/24/17.... 03/21/2012 | ROYAL BANK OF SCOTLAND 4,150,000
026874 CS 4 [AMERICAN INTL GRP INC 3.800% 03/22/17.......cccrvrirrrvrrriererisrirsernsisersneenns 03/19/2012 | J.P. MORGAN SECURITIES INC....coovvuiiriireiiiireiiiisissie s essssisssessees | sessssssssessessnssssessssenes 4,750,000
02687Q DG 0 [AMERICAN INTL GRP INC 5.850% O1/16/18.......ccoevvmerirererceririnerierrineneenes 03/08/2012 | MORGAN STANLEY & CO. INC.....ouvermermrireireeiieriesiseesssissessssssssssessssessssssssees | oeessssssesssssssnssssesssssesns 2,500,000
026930 AA 5|AMERICAN HOME MTG ASSET 2007-2 A1 05/29/2012 | BANK OF AMERICA.. . 3,508,883
03523T BN 7 |ANHEUSER-BUSCH INBEV NV 1.375% 07/15/17............ F 07/11/2012 | J.P. MORGAN SECURITIES INC......oovvuiiirieisrieiesisiesisssissssessssseesssssssssesssnss | sessssssssesssssssssnssessansss 2,365,000
05377R BB 9|AESOP FUNDING Il LLC 2012-3A A 144A 07/25/2012 | BANK OF AMERICAL.........cotiuiiieireriiisirssieissss et sssssssssesssssssssessssanes | nessssssssosssssssssessessanens 2,000,000
05531G AA 9 [BB&T CORP 3.950% 03/22/22.........ccovvuerereirerineirnerieseneesssissessssiaes 07/18/2012 | DEUTSCHE BANC ALEX BROWN ....350,000
059513 AE  1|BANC OF A COMM MTGE 2007-4 Ad........cooirimirieriieienisseississiieseesssesissssssssesesinens 07/31/2012 | TLIC-REIM-ECONOMIC RESERVES..........ovviriiiririnriieiieriesisesesssisssiesienens | oesisesisesssesssesssesssenenns 5,000,000
06051G EM 7 [BANK OF AMERICA CORP 5.700% 01/24/22 03/06/2012 | MORGAN STANLEY & CO. INC.....oorvvuririirnrineissrieiiesissessesssseesssssessesssssssnnes | sesssnsesssssssessssssssssesssesssssssssssnssssssesssns | sesnsssnsssnesssssssessnssssssesssesssnessssss 208y T03 | wevteesssessesssssssnesssesssessssessssessessans 250,000
06406H BY 4 |BANK OF NEW YORK MELLON CORP.......... 12/31/2011 | TLIC-LPGO-LIFE PROTECTION 4,000,000
07556Q BA 2 |BEAZER HOMES USA INC 14 6.625% 04/15/18 07/11/2012 | STERNE AGEE.........o ittt ssissssenes | eeessssisessesssesssssssssesas 1,750,000
084423 AS 1|WR BERKLEY CORP 4.625% 03/15/22..................... 03/13/2012 | BANK OF AMERICA........ccoutiimiiirirririeinrineiie s sesessssessssessesessesss s ssssssssenes | oessssssesssesssesssenssnesns 1,750,000 | oo 0
10553Y AE 5|BRASKEM FINANCE LTD 144 5.375% 05/02/22.........cccccomvvmerierineirnseiseeiassinns F 05/01/2012 | HSBC SECURITIES INC.....tvvmrirrirenieineriesisnessesssseessseesesssssssssessssssssssnsens. | sessneesssssssessesssssssssesssssssssssnsssnsssnssnns | sesessonsssnesssssssessonssnsssesssesssnesssss 200,800 | wovterinesesneesnssnsssessessssessssessessan 200,000 | cooooeerrieriereee e 60
126650 BN 9|CVS CAREMARK CORP 6.600% 03/15/19........cuuevimreririirieiieniiesiesesssesseiiessenenienes 06/30/2012 | TFLIC-NMS-NON MATCHED SURPLUS........ccoiviriiiriiiieiieriiesiesisssissinsiins | ceriisssesssssessssssssssessesssesesssssesssssesssesssns | sooesssesssesssssssesssessesssnssssessseseos 3,742,038 | ...... 3,000,000 57,750
12668A HA 6| COUNTRYWIDE ALT LN 2005-56 4A1........oovorierrrineimerieseinensssissessssins 04/13/2012 | BANK OF AMERICA........couimmiimiiieiineeiseissesss s ssessse sttt ssssssas | aesssssssessssssssssssssssssssssessssessnsssssssessns | osssons ...1,005,235 1,759,746 | ....... 588
151020 AH 7 |CELGENE CORP 3.250% 08/15/22.........cccvuvererimiriiriieincrieriinenienes 08/06/2012 | BANK OF AMERICA.........oouriuuiiairieiirrieieississsie et ssssessssessssses s ssessssssssseses | sesssssssesssesssssssssssssssesssessssssssssssnsssessnns | onesioes . ...1,634,217 1,535,000 | ..vourverienierenirenieni e 0
17121E AB 3| CHRYSLER GROUP LLC/CG CO-ISSR EXCHGD.........ccoveerrrierierireciieeireinns ST 02/01/2012 | TaX FTEE EXCRANGE. .....cceueriveiireiseiiseiise ittt sessis | eesssees s bbb bbb esbas | Sebseses e bbb 609,652 | .......... 700,000 | oo 0
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172967 GB 1|CITIGROUP INC 2.250% 08/07/15........ccoovureerirrereriririrerierrinerienes 07/31/2012 | CITIGROUP........ouieuieairierirereseeseisesie st ssess st ssssssessenssesssns | ressssssesssessseenssenssesesns 65,000 | .ooourierierienee e 0
179584 AM 9| CLAIRES STORES INC EXCHGD 144A............. 08/16/2012 | LAZARD FRERES AND COMPANY .......ovvuuiiriimmiimerineisersinssesesssssseesssssssssesens | oessassssssssssssnsssssssssesns 200,000 [ oooreeerrerieireeiseier e 8,650
18451Q AH 1|CLEAR CHANNEL WORLDWIDE HLDING EXCHGD.........costuireirierirreienireesseriesinenes | eoeresesesenes 08/02/2012 | TaX Fre@ EXCRANGE.......cvurvirrirrerriiiieriesiees i sssesssesesssssssensensseseses | oesssssssesssessseesssesssssesns ...615,000 615,000 | oooovererriiee e 0
200339 AE 9|COMERICA BK 8.375% 07/15/24 s 04/30/2012 | TLIC-LPGO-LIFE PROTECTION ettt | ettt | fhneiins 2,209,720 | ...... 2,000,000 48,854
209615 CA 9|CONSOLIDATED NATURAL GA 5.000% 12/01/14............ 06/30/2012 | TFLIC-NMS-NON MATCHED SURPLUS........ccottreriemriirieriersiesssesisssesssinssins | cersseessesssssesssssssssessesssssssssssssssesssesssns | soomsssesssessssssssssssessssssssssesssesses 5,462,124 | ...... 5,000,000 20,139
210795 QB 9|CONTL AIRLINES 2012-2 A 4.000% 04/29/26 . 09/19/2012 | CREDIT SUISSE/FIRST BOSTON......ccvuurumuerueimmrsaesisesssesssessssisessssssssssssssnses | sesssessssesssssessessssssssssesssessssessssssssssessns | onsssonns 3,000,000 | 1eovoreeeeeieieeie s 0
21685W DF 1|RABOBANK NEDERLAND NV 3.950% 11/09/22.........cccomvurmmrrnerierirrerirerereenns F 11/02/2012 | CREDIT SUISSE/FIRST BOSTON.......... ettt | st | eenienes 2,000,000 | cooorereceririer s 0
221643 AF  6|COTT BEVERAGES USA INC. EXCHGD.........ccomiuimiireiriieiieiiseeisesisseesssissessssssesssenes 11/27/2012 | WELLS FARGO BANK......... . ettt | et | enereees 1,328,000

23329P AA 8 |DEN NORSKE BANK 144A 3.200% 04/03/17 F 03/26/2012 | GOLDMAN SACHS & CO......couvirririeirimeiseriessisessiessseseseessssssesssesssesssssesssssens | oesssssssssssssssesssesssssesns 1,000,000

233851 AR 5|DAIMLER FINANCE NORTH AMERICA 144A ST 07/25/2012 | CITIGROUP. ...ttt bbbt ssseesnas | eeessssisssssssss st sseenas 940,000

25156P AC 7 |DEUTSCHE TELEKOM INTL FIN....oociiierirririerieinerierienesenseneseeens F 07/31/2012 | TLB-LPGH-HONG KONG........ v [ e 5,000,000

25243Y AM 1| DIAGEQ CAP PLC 5.750% 10/23/17.....ocvurririeireiiseinseriesisseesss s F 12/31/2011 | TLIC-LPGO-LIFE PROTECTION s 6,000,000

25459H BF 1|DIRECTV HOLDINGS LLC/DIRECTV F EXCHGD........ccovvveerrnnee 09/27/2012 | MORGAN STANLEY & CO. INC.....ouvirerrririieriieriesiseesesisessesssssessssessssssssees | oeesssssesssssssnesssesssssesns 2,000,000 |...ocovvvenee

25459H BF 1|DIRECTV HOLDINGS LLC/DIRECTV F EXCHGD.......cccosvvvrennee 05/09/2012 | TaX FTEE EXCRANGE. ......cvuivueirreircireiiseiis ittt sssssbs s sbes | oetisessseessss s ss bbb bbb st | Hhieebseess e s bbbt 3,998,183 | ...... 4,000,000
260543 CH 4|DOW CHEMICAL 3.000% 11/15/22......c.ccomiremerimirmeeirerisneesssesesissssessssesssssssssesssssssenes 11/06/2012 | J.P. MORGAN SECURITIES INC . v | s 982,660 | ...... 1,000,000 ceevnennd0
291011 AY 0 [EMERSON ELECTRIC 4.875% 10/15/19 . 10/31/2012 | TLIC-LPGO-LIFE PROTECTION et | s | e 22,396,652 18,870,000 ..40,885
29455J AN 7 |EQT CORPORATION MED TERM NOTE SERIES A. 10/23/2012 | TLIC-LPGO-LIFE PROTECTION s ..10,194,720 8,000,000 161,813
319963 AZ 7 |FIRST DATA CORP 144A 8.750% 01/15/22.......ccovvmiriviriererniissiniireisrienes 07/30/2012 | CITIGROUP........ouiviiaiireiireiseissei ittt ensnes | eessissisasssesss s sssnesas

32055R AR 8|FIRST INDUSTRIAL LP 5.950% 05/15/17. 04/30/2012 | TLIC-LPGO-LIFE PROTECTION vt | e | e 1,000,940 | s 1,500,000 40,906
34461A AA 6 |FONTAINEBLEAU MB TR 2012-FBLU A 04/05/2012 [ UBS WARBURG SECURITIES.........cooiiiieirieiriseiieieieiesiese e sssssssssessens | sressesssssssesssssssssssssesssssssssesssssessssessesssssns | soessesssssssessessessessssensessesssssssensnsssy 099,977 | cunve 3,100,000 | ovooveiriere e 0
34461A AC 2 |FONTAINEBLEAU MB TR 2012-FBLU B 04/05/2012 | UBS WARBURG SECURITIES...........cuuiimiririerierieessseisessessssssessssssssssnsnns | sessseessesssssssssssssssessessnsssssssnsssssesss | sesessonssnessessssssssssssssessessneessens 9B 72. | wovvevienes 800,000 [ vvoovererrieirerieri e 0
345397 VX 8|FORD MOTOR CREDIT CO 4.250% 02/03/17.. 05/30/2012 | MORGAN STANLEY & CO. INC ...6,367,500 |...... 6,000,000 85,708
345397 WF 6|FORD MOTOR CREDIT CO 4.250% 09/20/22 09/20/2012 | MORGAN STANLEY & CO. INC......ovvrmermririieerseriesesseeseisessssssssesssssssssssssees | neessssssesssssssnesssesssssesns 3,221,075 | ...... 3,250,000 | coovernerrierie s 0
362334 BR 4 |GSAAHOME EQUITY TRUST 2006-3 A2 04/10/2012 [ BARCLAYS.......ooviiiieieieiiie ettt bbb s st sse s ssssssesssnse | soissssssssessssssssssssessssnes ...1,673,367

375558 AS 2|GILEAD SCIENCES INC 5.650% 12/01/41 s 06/28/2012 | BARCLAYS.......ouvmmiimirieriseiseessessesiesseses st sssssssssssessssssans | oeesssssssssssssssnesssessssesns 590,000

38141G GQ 1 |{GOLDMAN SACHS GROUP INC 5.250% 07/27/21... ..o | 03/23/2012 | GOLDMAN SACHS & CO.....oouriuiriiiieisieissiesssississessssisessssssssessssssssssssessnes | sesesssssssssssessssssessossenes 500,000

38141G GS 7 |GOLDMAN SACHS GROUP INC 5.750% 01/24/22.. .| 03/12/2012 | Various 750,000

404280 AN 9[HSBC HOLDINGS PLC 4.000% 03/30/22 03/27/2012 | HSBC SECURITIES INC......cvuuiiiiiiieiieiieissieiesissisessessssiessssssssesssssssssssssensns | sessssssssossesssssessessanens 2,165,000

40430H FL 7|HSIASSET SEC CORP 2006-OPT3 3A3........ccommurmrerierieimersersiessenssesssssssesssesssesssesens 02/29/2012 | CREDIT SUISSE/FIRST BOSTON........ocuuurimirmerirrsiersreessessssssesssesssesssssesssssnes | neesssssssssssssnesssesssssesns 3,801,582

40431F AL 5 |HOUSEHOLD HOME EQ LN TR 2007-1 M2.....ccvviirririireriiinrisisssseeesissessssssessseensnes 06/13/2012 | ROYAL BANK OF SCOTLAND........cotiriiriirieieiniieiresisissssssessssssessesssssssssesssssssnses | resssssssssosssesssssessesssens 2,000,000

40963L AE 4 |HANA BANK 144A 3.500% 10/25/17....couivmmmrrinerierireesssissersssssesssssessesssssesssssssensssens Frreiens 04/19/2012 | CITIGROUP........ouurimuriaiereriseeiseesseissesse st sess s sss st ss st esssnssnas | nesssssssessesssnesssesssssesns 775,000

41242 AP 7 [HARDWOOD FUNDING LLC SE 3.980% 06/07/22.......... 04/19/2012 | BANK OF AMERICA. 2,000,000

416515 AP 9|HARTFORD FINL SVCS GRP INC EXCHGD........covvereereimerierieriesieesssissessessssnsenes 07/31/2012 | TLIC-TXC2-ECONOMIC FUND W/H RE . SOOI PPN 2,500,000

42217K AV 8|HEALTH CARE REIT 3.625% 03/15/16 12/31/2011 | TLIC-LPGO-LIFE PROTECTION et | 5,000,000

42805R AV 1|HERTZ VEHICLE FING LLC 2009-2A A2 144A........ccoomiriieririieernsiiseriesenessssissssssins 12/31/2011 | TLIC-LPGO-LIFE PROTECTION et | et 6,000,000

44841C AB  0|HUTCHISON WHAMPOA LIMITED 144A.........coimririririneininsirernnianes F 05/02/2012 [ VAMIOUS.......ocvoveeirieciiisisiseieie st sss s ssss s s s ssessssnsensens | sosssssssssesssssssesssssessssnes 1,700,000

45685E AA 4 |ING US INC 144A 5.500% 07/15/22 e .| 11716/2012 | JEFFERIES & CO INC.....cvvririieiecieeieeiseiseesssssssssesssseesssssssssssssssssssssens | osssssessssssesssesssssssessnsssnsssessssssssnssonness | sessnesssessessssnssssessessssessenssnssseesss 890,995 | ittt 450,000

459902 AR 3 |INTERNATIONAL GAME TECH 7.500% 06/15/19.......ccvvuurvemrrierinriierirerinenens 07/31/2012 | TLIC-REIM-ECONOMIC RESERVES..........ovviriiiririnriieiieriesisesesssisssiesienens | oesisesisesssesssesssesssenenns ...1,000,000

46361# AN 2 [THE IRVINE COMPANY SR N 3.500% 08/01/22........ccovvvmrereerrrierieernerienes 05/25/2012 | DIRECT ....ocvueiuiiaeeseeseesseeessssssesse st ss bbbt bbb | eebsssissss st st sssesas 5,000,000

46625H HQ 6|JPMORGAN CHASE & CO 4.950% 03/25/20 12/31/2011 | TLIC-LPGO-LIFE PROTECTION et | s 6,000,000

46637T AA 8 |JP MORGAN CHASE COMM 2012-WLDN A 144A 05/22/2012 | J.P. MORGAN SECURITIES INC......couvimmiiuiirenierireisssisesseesssessesesssssssssssssssess | oeessssesssssesssnesssesssssesns ...2,000,000

49326E ED 1|KEYCORP MTN 5.100% 03/24/21........coovreririirinerirerineeierisrisesiesienes 07/09/2012 | CREDIT SUISSE/FIRST BOSTON.......ccvuurirrirrimiieiinsiieseeresseisssssesssesseeninenes ..490,000 |..

50066D AA 5|KOREA WESTERN POWER CO LTD 144A F 05/03/2012 | ROYAL BANK OF SCOTLAND.......ouururrirmrimeiseessessessiesesesssseess e sssesssnesssssssses | eesssssssssssssssnsssssssssesns 200,000 [ oo 0
50075N AT 1|MONDELEZ INTERNATIONAL 6.875% 02/01/38 . 09/1412012 | VAIIOUS.......veoveerereernisriseiieessiesiseses st st ssnsenes | esisnssessensssessenssenesas 1,810,000 ..16,592
50075N AU 8| MONDELEZ INTERNATIONAL 6.125% 02/01/18........... 07/31/2012 | TLIC-REI-ECONOMIC RESERVES..........ceviiereirireiieiinessesisssessssssssssssesens | oeessnsissssssssnssssssssnsesns 3,000,000 .91,875
50075N BA 1|MONDELEZ INTERNATIONAL 5.375% 02/10/20.........ccouvvervemirinrirerirerercenns 07/31/2012 | TLIC-REIM-ECONOMIC RESERVES...........cocoiriiiiiriiriirinsienienissesssinsinenins | neveiesississssisssessessssssssssnssnessensnsns | snesensnnsnssssssessessenssnseeens b 811007 | it 4,000,000 102,125
501044 CM  1|KROGER CO. 3.900% 10/01/15.......coouiumeirrerirrireeiseisesissessesiesesessssisssssesssesssesesseenas 12/31/2011 | TLIC-LPGO-LIFE PROTECTION ettt | et | s, 31 1,084 | s 5,000,000 .48,750
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52108H YM 0|LBUBS COMM MTGE TR 2004-C1 C.....coovvrrmrirrerrermrieeriesieeesenissesessssssensesesssessnsens 07/31/2012 | TLIC-REI-ECONOMIC RESERVES..........oeviieiiririniieisiesienisssesssssssissiesens | oesssssssesssesssnesssesesssesns 313,522
525221 HA  8|LEHMAN XS TR 2006-2N 1A 0.470% 02/25/46............ccovvoerernierrriserrnrrncrinnes 05/18/2012 | CREDIT SUISSE/FIRST BOSTON.........ccuuruueimmresriseeseeserssssisesssesssessssessssnss | eeessssessessesssnsssssssssesns ...5,526,489 0,752,799
53219L AK  5|LIFEPOINT HOSPITALS INC EXCHGD.........cooumirirririeirirerieirieniesesessssisessesssesssenes 10/17/2012 | JEFFERIES & CO INC.......ooiimeiuiiieiierieeeieeiseesesissssessessseessssssssssesssesssesssene. | cessessssssssesssesssesssesssssssssssnsssesssessssssssnns | sooessssssessssssssssnsssnes 76,825 | .oovvvcrierirennne 70,000
544152 AF 8|LORILLARD TOBACCO CO 2.300% 08/21/17 . 09/14/2012 | BARCLAYS.......ooiumiiiriieriieeiseesssessse sttt sssessans | oesssssssssssesssnssssesssssesas 655,687 | ..cceonrrrreeirerireeieeie e 650,000
582839 AE 6|MEAD JOHNSON NUTRITION 4.900% 11/01/19.....c.cvumiumerrnerierineeseniseesesissrieniesies | eeverisesenenes 07/31/2012 | TLB-LPGH-HONG KONG.........cooererieimrimiieirieniesissesssisessensesssssessssssssssssssenss | oeesssssesssssssnesssessssesns 6,996,493 | ...... 6,000,000
59018Y J6 9[MERRILL LYNCH & CO INC 6.400% 08/28/17........ccccmvrrrrrrerrrerirerrerernennns 09/13/2012 | BANK OF AMERICA........couuiruiimeeieiineseseesssiss s ssesssse st ssssssssssssssessssessanssas | sesssssssessssssssesssnsssnesssesssasssassssnsssssssnsssns | tiomsssnssssmssssessnsssnessssssnssssssssssas 5,505,083 | ...... 4,760,000
59020U 5U 5|MERRILL LYNCH MG IN TR 2006-AT TAT. ..ot ssesseessessseseseeens 0472712012 | BANK OF AMERICA........ccouiuuiimirieriresestessessss s sssesssess s s sssssssesssesssssssseses | oesssssssessssssssesssesssnesssesssesssssssssssesssesssns | tiomsssmesssesssasssssssssessesssnesssesssenses 3,040,603 |...... 5,264,937
61747TW AF 6| MORGAN STANLEY 5.750% 01/25/21.......cooeerreineieeiiesineeiseiseesseins 03/15/2012 | CREDIT SUISSE/FIRST BOSTON.......ccuutiuuiimiiniireiiseisessssessesssesssessseessssnss | oeessssesssssssssessssssssssesns 988,000 | ...... 1,000,000
61747W AL 3| MORGAN STANLEY 5.500% 07/28/21.......cccvvvemvenerirerrnerienirieesssessenees 03/06/2012 | VAIOUS. .....vveoveereeesseetsereseesseeseeessesssesesees sttt nenes | oessseeesess s es bbbttt n et | Hhoeesses b ee bbbt 4,478,040 | ...... 4,500,000
617482 V9 2|MORGAN STANLEY 6.375% 07/24/42.........oovoomieirireiineineiiseiseiessis 07/19/2012 | MORGAN STANLEY & CO. INC.....ouvirririimeiriinsisesiesesessse s sssesssessnsisees | oeeessssssssssssssessssssssssssessnsssssssesssesssanssas | senessnessssssnnsssenssessnnssneeennenesn 8,186,188 | 1ovnee 8,280,000
628530 AV 9|MYLAN INC/PA 144A 3.125% 01/15/23 12/12/2012 | BANK OF AMERICA.........cvuirieririirnieissieriesisesessesssssesssssssssssssenssesessssssssssessnes | cosesssnsssessnsssessesssssssssnsssessesssssnns | onsssnessssssssssnssnsssessessessnssoneses 104 1271 [ i 135,000
651639 AN 6|NEWMONT MINING CORP 3.500% 03/15/22 03/05/2012 | CITIGROUP........covtuieiiaiiieiiseeiseeesesisse sttt s sbes | eesbieseseee bbb bs bt | Hhietbsee st e s b bbbt 1,984,780 | ...... 2,000,000
65557F AB 2 |NORDEA BANK AB 144A 3.125% 03/20/17 F 03/14/2012 | GOLDMAN SACHS & CO......couvirririeirimeiseriessisessiesssesessessssssesssessesssssssssssnens | oesssssssesssssssesssesssssesns 749,445 | ............. 750,000
685049 AA 6| ORANGE LAKE TMSHARE TR 2012-AA A 144A ..o 02/29/2012 | BB&T CAPITAL MARKETS.........coumiimiiieiieeiieisssissesssssses st issssssssessssessss | oeessssssssssssssessssssssssesas ..2,596,491 | ...... 2,596,640
69369E AC 3 |PERTAMINA (PERSERO) PT 4.875% 05/03/22 F 05/02/2012 | BANK OF AMERICA........ccoutvuuivmmerineriseeeseessseisesssessseesssessss s ssss st esssssesssssssses | oeeessessssssesssessssesssesssasssssssssssesssessseesas | sosssesssesssssssssssnssssesssesssessssssessan 200,750 | ..ovvoerrreeeeereeie s 200,000
71645W AR 2 |PETROBRAS INTL FIN CO L 5.375% 01/27/21.......... .|F 04/20/2012 | J.P. MORGAN SECURITIES INC....ccovvuiiiiireiiiireriiisesiesssiesssisisesensssissssssens | rerssisssnssesssssesessnsenes 760,704 | ..o 700,000
71645W AU 5|PETROBRAS INTL FIN CO L 3.500% 02/06/17.......... |F 02/01/2012 | CITIGROUP........ouurvmureairierireriseessesssesse st sss s ssssessesssssenas | neesssssesssssssnesssesssssesns ...3,007,425 | ...... 3,025,000
718172 AA 7 [PHILIP MORRIS INTL INC 5.650% 05/16/18.........coerrreiererinieieieississieieieens 09/1172012 [ BARCLAYS.......oooieieiei ettt st sss st se st ssssessessesanss | ssessessssassessssssssssassessesssessessessesessessessnssns | saessesssssssssessessesssansessesssssnsansesns 1,150,715 | ..ccovenee 943,000
718172 AB  5|PHILIP MORRIS INTL INC 4.875% 05/16/13.........cvvoevereereriserierieeeineeieseneeens 12/31/2011 | TLIC-LPGO-LIFE PROTECTION et | e 52,925 | .ooovrrerierieenne 50,000
718546 AC 8 |PHILLIPS 66 EXCHGD 4.300% 04/01/22 12/14/2012 | TaX FTEE EXChANGE. .......cuviviiriiaiiieiieeiseisss s ssesssssssssinns | aeisssssesssesssssisssssssesns 498,872 | ....ccoon... 500,000 [ covovorreiieiereieeeee s 0
74928H AA 4 |RBSCF TRUST 2010-RR3 CSCA 144A.........cooiriiririrerireeeneeisssissesssinns 07/31/2012 | TLIC-REIM-ECONOMIC RESERVES...........coouuiiriieeiinineeserisessessesssssessssssssns | sesssessssesssssesssssssssssssesssessssssssssssssssessns | onesses 3,362,592 | ...... 3,000,000 ..13,668
758753 AD 9 |REGAL CINEMAS CORP 8.625% 07/15/19 11/28/2012 [ STERNE AGEE..........ooiriiicinisceississie st senssssssssenss. | aosessesssssssssessassesssssanes ...1,100,000 |...... 1,000,000 ..33,063
780099 CE 5|ROYAL BK OF SCOTLAND GRP PLC................ 11/27/2012 | ROYAL BANK OF SCOTLAND........otvumrimeermriserieriseesesisseeseessssssesssssssssssssssness | sessesssesssnesssessssssssssnes 312,759 | .o 313,000 | covvoeereerrie e 0
806854 AD 7 |SCHLUMBERGER INVESTMENT SA 144A 07/2412012 | CITIGROUP.......cutiriiiiniisietssissiesis st ss st ense s sssenss. | ressssissssossesssssessessasenes 998,320 | ...... 1,000,000
845467 AH 2|SOUTHWESTERN ENERGY CO EXCHGD.. 12/28/2012 | Tax Free Exchange R 2,746,734 2,750,000
86362X AA 6 |STRUCTURED ASSET MTGE INV 2007-A1 05/09/2012 | ROYAL BANK OF SCOTLAND.......coviriireimiirerisisisseesssssessesssesessesssssssssssessasess | osesesssssessessssssssssssessasssessessanssesssessnssnss | sossessassessessnssesssesssssessessneses 10,748,719 | oo 21,799,624
86363V AA 9 [SASCO 2007-5 1F 144A 0.590% 06/25/37........ccoeemmrrrmerierirneeierirseesseriessessssessssessssins 10/01/2012 | VBHIOUS. ...ttt ssssssnsenssessnas | sesssesssessssessessssesssssanes 10,620,714
878742 AE 5|TECK RESOURCES LIMITED 6.125% 10/01/35. A. .| 06/30/2012 | TFLIC-NMS-NON MATCHED SURPLUS........cccovvrvirririreririeisieersnienns 4,000,000 ..60,569
87938W AH 6| TELEFONICA EMISIONES SA 5.877% 07/15/19 F 06/30/2012 | TFLIC-NMS-NON MATCHED SURPLUS.........eooterriirierieeieniseesesssessensesens | reessssssessessssesssenssssesns 5,000,000 134,681
89233P 4C 7 |TOYOTAMOTOR CREDIT CORP MTN.....coivviiiririirerinsieernsieisessiessssssessnsenes | SR 07/31/2012 | TLB-LPGH-HONG KONG..........cooiireriiiiiiiieisnsiersisisesisisisssssssssssesssssssssssnes | sesssssssessssssssssssessasssessesssssessssssssansenss | consseses 5,000,000 ..27,500
90269P AA 9|UBS BAMLL TRUST 2012-WRM A 144A.......... 06/22/2012 | UBS WARBURG SECURITIES 2,500,000
908906 AC 4 |UNIONBANCAL CORPORATION 3.500% 06/18/22 | SR 11/29/2012 [ MORGAN STANLEY & CO. INC.....ovviiririierieierisissiseniessssesessseseeesssssssssssens | sonesessssssssssssssssssssssssssesssssssessessnsss | soessnssesinsssssssnssessnsssesesssssssenseerss0 12,009 [ itiiiisiineiesssisssssessssesessssisnnn 585,000
911312 AQ 9|UNITED PARCEL SERVICE 2.450% 10/01/22 09/24/2012 | BANK OF AMERICA........ccoutiumirierieriieisensseissessessssessssissssssssssssssssssessssssssssssnsses | nneesssssssessssssnsssessesssssssnssnsssesssnsssnnssas | sennesssssssnsssnssssessnsssnensssennseenes 1,997,340 | 1oona. 2,000,000
91911T AM 5| VALE OVERSEAS LTD 4.375% 01/11/22 .|F 05/01/2012 | Various DRSSO TSP RROION 1,250,000 ..15,963
92936T AB 8| WF-RBS COMM MTGE TR 2012-C7 A2......ccccovvvmerirrereenns 06/07/2012 | ROYAL BANK OF SCOTLAND........ouurirrermrimeeseessnsrsessesesesssseessssesssessssesssssssaes | oessssssssssssssssnssssesssssesns 1,500,000 |...cocvvneer 3,860
93934F MN 9| WASHINGTON MUTUAL PT 2006-AR2 ATA.......ccvriiirirrieiinriesisisisssiesssssssssessssssnsenes 05/18/2012 [ VAMIOUS.......ocvovevrierisieseieissesie et sessessessssssssssessssssessessssssessessesssssssessens | ctsssessssiesssssssessssssssssssessssssessessssssssssenes | srsnssssensessessnssssessssessssensesessesesss D, 30 204 | tiviviiieieiesissssssse s 10,646,520
94974B FC 9 |WELLS FARGO & CO 3.500% 03/08/22 03/01/2012 | WELLS FARGO BANK......... . s 2,000,000 .
959802 AB 5| WESTERN UNION 5.930% 10/01/16........covuivmrririirriieniiiesiereseeissisesiessssssenisssesssiens 06/30/2012 | TFLIC-NMS-NON MATCHED SURPLUS.........cccririmrrinirnerieniesiesisnseissinssienins | ovesesissssessnsssessesesssssssssssssensesssnsses | sennenssssssssnsssnessensnensenennnee 919,299 | e 4,000,000 ..58,641
976656 CB 2| WISCONSIN ELECTRIC POWE 6.250% 12/01/15 12/31/2011 | TLIC-LPGO-LIFE PROTECTION ettt | et | s 2,082,814 | s 2,250,000 11,719
98412 BA 1| XEROX CORP MTN 7.200% 04/01/16.......coerirereriririririiisiineriesieeesssisssisessseessesssenens 04/30/2012 | TLIC-LPGO-LIFE PROTECTION SO 3,593,000 ..20,839
98417E AT 7 |XSTRATAFIN (CANADA) LTD 144A..... B 10/18/2012 | ROYAL BANK OF SCOTLAND........cvuumeimrirerinerierssesesessssessssssssssssssssssssssssnses | aeesssssssssnsssessnsesssssnsssnessesssssssenssnsssns | soseessesssnsssessnsssnsssessssssnssnesn 2,893,878 | o 2,500,000 | cooverneeriieie s 0
G5480@ AA 7|LIBERTY LIVING PROPERTY LTD SERIES A F 01/23/2012 | HSBC SECURITIES INC......oiiiiiiiiiiiritiisiissiieniesesssnsssssssnssssnssensssssssssssssenes | oovesssnessssssnssssssessssnessmsssnsnsnsenssnennses | covnenssnesnnsssnsensnnsenssnenneers: 0,000,000 | e 6,000,000 | ..o 0
3899999. Total - Bonds - INAUSHTIAl NG MISCEIIBNEOUS............c.cueviviecterieiteiiietetetcte ettt e te e s e et esaetetesasaetessetesesssesessaesessssess  ttesessssesessssssesassesesesassesesaesesesessesesassesesessssesesasseeeseesesetesessesesansetetessesesesasses et s sesesessesetanssset et s eetesansesesesansetennsesesenaes 345,151,812 | coovvecteeeceeeeeee e 1,917,258
Bonds - Hybrid Securities
03076C AC 0|AMERIPRISE FINANICAL IN 7.518% 06/01/66...........cevereermriaerrnrernerieeereenns 07/31/2012 | BANK OF AMERICA........ccotiuiiueiineeireesseisseise it isesssssssss st essssssssssssssssses | eeesssssssssssssssnsssssssssesas 400,000 | .eovvrrireirriereeee s 5,179
654579 AA 9| NIPPON LIFE INSURANCE CO 144A.........ccocvmimiriirneiiverinenienes F 10/11/2012 | J.P. MORGAN SECURITIES INC......cvvvrrirriiiririineiesiisesiesisessssssssssssessssssssns | avssesssinsssessssssssssssssnsssssssnsssasssssssssssns | sossssensssensssnssssssssssssssenssenssensies 1,809,000 | 1o 1,305,000 | oo 0
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
4899999. TOtAl = BONMAS = HYDIIA SECUMIES ... v reetreert ettt 808 R Se0E 186 & E0E e f SR E 88 LR LR £ E LD E LR E L EE 1L E LR E LR EE L8 E e E bbbttt | Chsenb st et et 1,741,500 1,705,000 |....c...... 5,179
8399997. Total - Bonds - Part 3. Lt LR LRt LR R E LR oL R LR LR 1EEE LR 4EEE LR LA 4EEE SRR eEEEe LEieEEEeeEEeLEf R EeLE 4R R 4EEE oL £EEE LR LR LR LA 4R EE LR LR LR 415,436,150 .438,917,486 2,004,642
8399998. Total - Bonds - SUMMAY HEM fTOM P 5.ttt st etk ee s s ees e e aee  e£1e8eeEeEseE e seEoE8 e 1S e EoEEoE8 01 L8428 4L 0 S0 1 £E 8 He8 40840128 E 8408 £ 08018408421 S 0L E 40 £ 08421 LE 28 4EEHE1 £ E e A8 408402 E 4840 £ 088 e 8o E4E e e eE st en s et et entensen et et ansensens | oebsesassossesssesssansansesssenssssansense 146,607,658 | ....ovoveeveeriiesseec e 142,479,925 550,224
8399999. TO8BI = BOMAS 1ttt sttt 8L E 884 E R 4R 8L 4EEE4£EE 4R 8 eEE LA 8RR E R4 EE LR 1EEE1eEE1EE £E8eeEEoeEEeLEEoEEEeEERoEEEoeEE LA eEEeLEE AR LR eeEE oL eEEE LR LR 4EEE LR LR LA 4EEE LR HEEE LR R LR LR AR E LR R LRt eEE e eE e n et | EhieeEt ettt 562,043,808 | ....ovvirereirinninieini s 581,397,411 2,554,866
on Stocks - Industrial and Miscell
26817R_10 8 | DYNEGY INC EXCHGD......cccuiiiiniiniiierississssisssrssens s sensssisssnsssnssssnssenes | | 10/03/2012 |Taxab|e EXCRANGE. . oove ettt 6,092.000 [ ..ooovrinninns 7,576 [ oo XXX rtirrrrsnissinssrissnrenns | e 0
9099999. Total - Common Stocks - INAUSEIAl ANA MISCEIANMEOUS........... ittt ehs ekt & oek e o0t E e eE 080808 SEE 8808108 E 08 HE L E 0880 E 00 E bbbt | entnsssnseneenes 7576 | XXX i | e 0
on Stocks - Parent, Subsidiaries and Affiliates
89346@ 10 4| TRANSAMERICA ASSET MANA......ooccocssssmssesesresrssreseresreses | R I e T e T A T e —
9199999. Total - Common Stocks - Parent, SUDSIQIANES AN AFfIIAIES................c.c.coiiiiiiieiiicieeccee ettt eeeete ettetetetetes et aee et esseaet et s ae s et s seeesesaesesesesasees s setebenseee e s esetesesasses s set et et assesesesetessssesesasnsseeessseetesanassesssesetesassstanssesesesassesannrssssnsnsesess | oreseres
9799997. TOtal - COMMON SHOCKS = PAI 3.ttt E 8ot S48 oeE e 1 oEE e E e E e EE 88 £EEE 0 SEE 0 SR £0EEE 0S8 H 81080 E bbbttt | connisnnes
9799998. Total - Common Stocks - SUMMANY HEM fIOM PA ...tttk h £ hE 8081 L4 e oL E 8 E £ E 881 E 1 E£EE e E £ E 848 E 6L E 1L EE £ E £ E £ L EE 4L E L E L £E L £E 8L E b E e E bbbt ens s nninens | bnnsnnssnnsenssnsnnsennssnssnsensensnnsenssnnnnes @O0 | areersessssessnsersensnso KKuresseserssnssersesssssensns | omeessessssserssssssssnssesssnssesensssesensensssesenend 0
9799999. TOAl = COMMON SHOCKS. ...ttt e0 8o fEeeEEoEEseE oL e eEE o0 f o8 E e eE o080 E A E S h o080 E 8Lttt | conniinnes
9899999. TOtal - Preferred AN COMMON SHOCKS. .. ... ruutistrterserss et erss it ass st ers e ses 888 b e o8t s8R 8 E £ E 8488 seE£EE o8 eLEeEE£EE o E£EfHEE £ EEEE 8 £E b4 LR L E£EE oL R EEE 4L £E 8L £E L8 E L £ L £E b 4L 81 £ b oL E L b8 Ef bbb bbbkttt | cnrniaces . ..
9999999, Total - Bonds, Preferred and COMMON SHOCKS. ... ...ttt ettt e Lttt ehee oL et e E oL £E 1oLt h ettt sersniene | ceresisssene e sttt 563,186,491 |...ooooviviiiienee XXX 2,554,866
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F 11 12 13 14 15 Bond

¢} Current Book/ Foreign Interest/

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

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

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

cusIp g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) BJA.CV. Date Disposal Disposal Disposal Year Date

Bonds - U.S. Government
36230R NF 9| GNMA REV MTG 756690 4.662% 10/01/61... .| 11/01/2012. | Paydown 14,319 14,319 (1,140 | ... ..14,319 0 0 10/01/2061.
36230R NM 4| GNMA REV MTG 756696 4.698% 12/01/61 .. | 12/01/2012. | Paydown. 11,148 11,148 ..11,148 0 0 12/01/2061.
83162C PS 6|SBA 2005-20H 1 5.110% 08/01/25 ... | 08/01/2012. | Paydown ....15,607 0 0 08/01/2025.
83162C PS 6|SBA 2005-20H 1 5.110% 08/01/25. vvr | 08/01/2012. | VAIIOUS.......covnernrerrereriererneirnneinnee | ceereirnnineninsneneens | ovrernerinnneee8 791 | iiiiiiinnn8,615 | 8,615 | 8,615 | i | e 0 | corrrrneenne0 [ 0 [0 | 8,615 | .o (V1 IS 176 08/01/2025.
912828 AP 5|US TREASURY 4.000% 11/15/12... ... | 11/15/2012. | Maturity. 535,013 | ... 547,426 0. 2,574 .550,000 0 0 11/15/2012.
912828 NB 2|US TREASURY NOTE 1.000% 04/30/12... .| 04/30/2012. | MAtUIity.....coovveeeriinnisnississnissiiins | oseessneesnnsnsscesnns | 005,000,000 | ........5,000,000 | ........ 5,020,720 | .coovnnen 5,003,451 | .ooooviinii (V] (3,451) | o0 o345 [0 | 5,000,000 |...coovonnnnnn (V)] [P 0 04/30/2012.
0599999. Total - Bonds - U.S. Government: e s | ooeenrs 0,099,865 | 1000...5,599,689 | e 5,607,464 | .......... 5,602,565 | ...coorinrind () (2,876) | ..ovvivvreinen0 | iiieieeen(2,876) [0 | i 5,599,689 | ....cooonnninnd 0 [ s 176 | .o 176 | ........48,808 | ... XXX......
Bonds - U.S. Special R ue and Special A t
3133MT ZL 5|FEDERAL HOME LOAN BANK 4.500% 11/15/12.. | ... | 11/15/2012. | MtUFitY.........cocovrvemerirerirereririsniines | vvveveriensinerinenireees | cvrreeennn200,000 | ..........200,000 | ...ocoeee 199,873 | oo 199,967 0 .200,000 0 0 11/15/2012.
31402R RN 1|FNMA 735893 5.000% 10/01/35 ... | 12/01/2012. 530,892 | ... 530,653 0 525,615 0 0 10/01/2035.
31407Y RS 0|FNMA 844797 4.500% 10/01/35. ... | 02/09/2012. . 1,379 1,379 0 1,367 .0 .0 10/01/2035.
31407Y RS 0|FNMA 844797 4.500% 10/01/35 .. 03/08/2012. | J.P. MORGAN SECURITIES INC... | ... ..18,454 | . ...18,454 0 ....18,454 0 0 10/01/2035.
31412T NX 7|FNMA 934306 5.500% 06/01/38 .| 12/01/2012. | Paydown 354,782 | ... 354,152 0 .331,766 0 0 06/01/2038.
31414X U8 3 |FNMA 979507 5.500% 04/01/38 ... | 12/01/2012. | Paydown reonerenenn D04 | 63,846 | oo 63,733 0 ....59,704 0 0].. 0 [ 04/01/2038.
31416P VF 1 |FNMA AAB013 4.500% 05/01/39........ccovverererrrrnnes ... | 03/08/2012. | J.P. MORGAN SECURITIES INC... 822,235 815,103 822,235 | ... 822,235 0 822,235 0 (V1 IO 0 | o 4,177 | 05/01/2039.
31416P VF 1 |FNMA AA6013 4.500% 05/01/39.... 1| 02/09/2012. [ VaIIOUS......cvorvrvririireririsienieis 0 ....75,521 0 34 05/01/2039.
31416W RJ 3|FNMA AB1388 4.500% 08/01/40.... ... | 03/08/2012. | J.P. MORGAN SECURITIES INC... | .... 0 ....28,976 0 0 08/01/2040.
31416W RJ 3 |FNMA AB1388 4.500% 08/01/40..........ccovvrvrrrrrnenn 1| 02/09/2012. [ VAIIOUS......ccovvrvrireireriririrenieins (11 I 1,746 | .o (01 IO 0 08/01/2040.
31417M NG 4|FNMA AC3090 4.500% 09/01/39.... .. [ 12/01/2012. | Paydown..........cveurereeereirerininnnes 0 ...20,199 0 0 09/01/2039.
31418V WQ 1|FNMA AD7854 4.500% 06/01/40.... ...| 03/08/2012. | J.P. MORGAN SECURITIES INC... | ... 0 ....37,302 0 0 06/01/2040.
31418V WQ 1 |FNMA AD7854 4.500% 06/01/40.........cocorerererrrnes 1o | 02/09/2012. | VAIIOUS........couveeererrirerereeseniaenines 06/01/2040.
31419A GZ 4| FNMA AE0215 4.000% 12/01/39.....cccvrirrivinrinnirns 1. 1 05/10/2012. [ VAHOUS. .....vvvverirrirerisnissirersssissennes | eerrensssessnsensssnssnenes | avonns 45,066,839 | ...... 45,269,860 | ...... 45,058,581 | ......... 45,059,022 | .oovvviveenn0 | e 7,824 | 0 [ 7,824 |0 [10045,066,846 |0 | (D) | i (7) | 820,381 | 12/01/2039.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES...........currrriieririsereieeeeseessesessesssesseeessssssssssessessesssssssessesssssnsenes | seess 47,192,932 | ...... 47,388,070 | ...... 47217823 | ........ 47217106 | o0 | e (24,198) | 0 | (24,198) | 0 47,192,905 |0 | 27 | 27 | 867,559 | ... XXX......
Bonds - Industrial and Miscellaneous
000759 DE 7|AMERICAN BUS FIN SERV 2003-1 A. .| ... | 12/01/2012. | Paydown 52,233 | ....... 52,233 51,891 | ........ 52,193 0 ....52,233 0 (V1 IO 0 | oo 1,045 | 08/01/2033.
00206R AM 4 |AT&T CORP 5.600% 05/15/18. . | ... | 08/28/2012. | BANK OF AMERIC, JOU [ 3,664,980 | ........ 3,000,000 | ........ 3,180,090 | ........... 3,141,637 0 [ 3,128,648 |....ccconennee. 0 [ . 536,332 | ....... 536,332 | ...... 133,467 | 05/15/2018.
02582J EW 6 | AMERICAN EXPRESS CR MASTER TR 2007-8 B.. | ... | 10/15/2012. | PAYAOWN..........cvvrrercrirrirerinniinenes | eveerenesseessssensinnes | soveenne 2,000,000 | ......... 2,000,000 | ........ 2,000,000 | ..occvvnee 2,000,000 (V18 IO 2,000,000 | .coovvenenne (V1 I (V1 IO 0| e 16,080 | 05/15/2015.
0258M0 CY 3|AMERICAN EXPRESS CR CO 7.300% 08/20/13.. | ... | 12/31/2011. | TFLIC-ESPS-SHORT DURATION.. | ...cvvvvrevvrireirernns | verrens 3,249,675 | ........ 3,000,000 | ........ 2,995,050 | .. ..2,997,788 0 2,997,788 |...ccovveenl0 | e 251,886 | ....... 251,886 | ........ 79,692 | 08/20/2013.
03512T AA 9| ANGLOGOLD ASHANTI HOLDINGS PLC............... F.| 12/06/2012.| MORGAN STANLEY & CO. INC..... | ... B R 3,438,250 | ........ 3,400,000 | ........ 3,431,144 | ..........3,426,610 0].. 3424132 | ... 0] 14,118 | ......... 14,118 | ...... 211,178 | 04/15/2020.
03938L AP 9 |ARCELORMITTAL SA 7.500% 10/15/39................ F.111/27/2012. | J.P. MORGAN SECURITIES INC... [ ..ccovvrvrrevivrirernnns | wrerirrines 916,250 | ........ 1,000,000 | ........ 1,031,260 | ..o ,030,914 0 [ 1,030,644 |.......co.c..n 0] . (114,394) | ...... (114,394) | ........ 80,625 | 10/15/2039.
03938L AQ 7|ARCELORMITTAL SA 5.750% 08/05/20.... F.| 11/06/2012. | BARCLAYS. ..955,000 | ........ 1,000,000 984,590 | ... 986,235 0 .987,299 (V] I (32,299) | ........ (32,299)| ........ 68,764 | 08/05/2020.
03938L AS 3 |ARCELORMITTAL SA 7.000% 03/01/41.... . | F.| 11/26/2012. | SEAPORT... e e | 1,361,250 | e 1,500,000 | ........ 1,487,640 0 [ 1,487,609 | ..o 0] . (126,359) | ...... (126,359) | ...... 131,542 | 03/01/2041.
03938L AU 8|ARCELORMITTAL SA 5.750% 03/01/21................ F.|06/26/2012. | BARCLAYS.......ccccosvrmmrimerrneriinnens | covemeimeninesiseesnnins | ceneens 1,399,905 | ........ 1,500,000 | ........ 1,490,355 (V1N IO 1,491,196 | ..ccovvvirn. (V] IO (91,291) | ovvvee (91,291) | ........ 68,292 |03/01/2021.
05947U 4C 9|BANC OF A COMM MTGE 2005-6 ASB.. ... | 12/01/2012. | Paydown 195,774 0 .195,103 09/01/2047.
05950E AD 0 |BANC OF A COMM MTGE 2006-2 AAB.. ... | 12/01/2012. | Paydown ...36,947 0 ...37,755 05/01/2045.
05950X AD 8 |BANC OF A COMM MTGE 2006-5 AAB.................. ... | 12/01/2012. | Paydown 627,800 0 624,654 09/01/2047.
059512 AD 5|BANC OF A COMM MTGE 2007-3 AAB, .| 12/01/2012. | Paydown ...133,664 | ........c. 131,700 0 .133,664 06/01/2049.
07383F 7V 4|BEAR STEARNS COMM 2005-PWR8 AAB. ... | 12/01/2012. | Paydown 1,229,199 | L 1,220,748 | ...........1,225,224 (V1N IO 1,229,199 06/01/2041.
07387B EA 7 |BEAR STEARNS COMM 2005-PW10 AAB.............. .| 08/01/2012. | PAYAOWN.......couuvvrrererirerrneinerinne | cerreriiesiinennesirseens | crveerernni 266,508 | cooennce 266,506 267,961 | ... 266,576 0 .266,506 12/01/2040.
07387B EA 7 |BEAR STEARNS COMM 2005-PW10 AAB. ... | 08/14/2012. | DEUTSCHE BANC ALEX BROWN. |.... .1,348,009 (V1N IO 1,348,009 12/01/2040.
07387B FR 9 |BEAR STEARNS COMM 2006-T22 AAB. | [ 12/01/2012. | PaydOWN.......oooivviiciiseinans 0 ....56,843 0 0 04/01/2038.
07388N AD 8|BEAR STEARNS COMM 2006-TOP24 A AB........... v | 12/01/2012. | Paydown..........cvvnvvrcvirriniiiniis 0 ....73,024 0 0 10/01/2041.
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097751 AV 3|BOMBARDIER INC 144A 7.750% 03/15/20............ A.[02/29/2012. | BANK OF AMERICA........coovvvmmrnns | cevrrneinernnniinninenes | cvrrnen 756,438 | oo 650,000 | ........... 650,000 | ....cccvvnee 650,000 | ..ooorvernnnnad (V10 0 0 0 0 .650,000 (VN I 106,438 | ....... 106,438 | ........ 23,788 | 03/15/2020.
09776N AB 8|BON-TON DEPT STORES INC EXCHGD............... ... | 08/29/2012. | IMPERIAL CAPITAL LLC... 11,520,000 | ........ 1,254,000 | ....ccoo.e. 1,363,347 | .o 0| 39,873 | 0 | 39,873 | (V1N IR 1,403,220 |.....cccoonne. 0 e (71,510) | .......(71,510) | ...... 144,531 | 03/15/2014.
1248MA AC 1|CREDIT BASED SER&SEC 2007-SP1 A3 144A...... | ... | 12/01/2012. | Paydown. 921,540 | ... 921,713 .925,299 12/01/2037.
12513X AD 4 |CITIGROUP/DEUTSCHE 2006-CD2 AAB............... v | 12/01/2012. | PaYdOWN.......coouvecreceicricenieienns | e | cvreeen 173,708 | i 173,708 | e 174,569 | .............. 173,708 173,708 01/01/2046.
126380 AA 2| CREDIT SUISSE MTGE CAP 2006-9 1A1 v | 12/01/2012. | PAYAOWN.......coouvvcrinrirceiseineienns | e | crrernnn 169,219 | 1169,219 | i 160,494 162,195 .169,219 11/01/2036.
126673 DP 4 |COUNTRYWIDE ABS CERTS 2004-7 AF6. v | 12/01/2012. | PAYAOWN.......oovvirercririneeenninns | oo | 2,847,290 | ........2,847,290 | ........ 2,847,153 ..2,847,153 2,847,290 12/01/2034.
126673 ZU 9|COUNTRYWIDE ABS CERTS 2005-3 AF6 .. | 12/01/2012. | Paydown. ....214,279 214,269 214,269 214,279 08/01/2035.
12668W AC 1|COUNTRYWIDE ABS CERTS 2007-4 A3.. ... | 12/26/2012. | Capital Distribution.. . ..57,140 09/01/2037.
12670B AF 6| COUNTRYWIDE ABS CERTS 2007-S2 A6. ... | 12/01/2012. | Paydown .83,350 ..83,350 3,344 ..83,350 05/01/2037.
13973X AE 3| CAPITAL AUTO ASSET TR 2007-1 C ... | 12/31/2011. | TFLIC-ESPS-SHORT DURATION.. | ... ......1,009,687 .1,000,000 971,328 997,213 .997,044 11/15/2012.
149123 BV 2|CATERPILLAR INC 3.900% 05/27/21.... ... | 11/30/2012. | TELIC-ESPS-SHORT DURATION.. [ ..covvrvrvvivrirervnns | evens 1,683,140 1,500,000 | ........ 1,492,995 ..1,493,295 1,493,879 | il | e 189,260 | ....... 189,260 | .. 05/27/2021.
156700 AN 6| CENTURYLINKINC 6.150% 09/15/19 ... | 06/20/2012. | CREDIT SUISSE/FIRST BOSTON. 1,029,390 .1,000,000 | ........1,050,910 ..1,042,578 .1,040,388 .(10,998) ..(10,998) 09/15/2019.
161546 FW 1| CHASE FNDG MTGE LN ABS 2003-4 1A6. .| 12/01/2012. | Paydown........oveeveriieererineireriiis JRTSTRRRROSR IV 1,100,319 1,100,319 | ....... 1,100,287 | ...........1,100,287 .1,100,319 | ... . 10/01/2014.
17121E AA  5|CHRYSLER GROUP LLC 144A EXCHGD.. .1 02/01/2012. | Tax Free Exchange............ccouvvuneee 607,250 | ... 609,052 . 609,652 0 06/15/2019.
17275R AH 5| CISCO SYSTEMS INC 4.450% 01/15/20... .|...109/20/2012. | J.P. MORGAN SECURITIES INC... | .c.vvvvvervrrrerivinirer | 200e.2,326,000 | ........2,000,000 | ........ 1,997,040 | ........... 1,997,430 | oo . LA 0 e 114 0 1,997,544 | .....coooeennd 0 01/15/2020.
172973 5J 4|CITICORP RES MTGE 2006-1 3A2.........ccevvvmerennee v | 12/01/2012. | PAYAOWN......cvonrirvererierineines | cevinernenisneseeinenns | vevreenneni 2,103 | 029,163 | oo 27,579 | v 27,579 | o0 | e 1,574 |0 | 1574 | 0 [ 29,153 | oo 0 02/01/2036.
18683K AB 7|CLIFFS NATURAL RESOURCES INC..........ccovvvnee 1o | 10/03/2012. [ VAMOUS......cvvveiecireriricirerieiseinnes | vevvsieinniserinnnenes | oo 2,476,050 | .......2,500,000 | ........ 2,536,525 | ....cooue. 2,532,993 | .o verreeeren(2,282) | o0 | in(2,282) | 0 [ 2,530,711 | oo 0 .(54,661)| ........(54,661) | ...... 122,667 | 10/01/2020.
20588Y AE 3| CONNACHER OIL AND GAS 1 8.500% 08/01/19... | A.| 11/07/2012. | Various.... 230,000 | ... 230,000 0 0 0 .230,000 0 .(41,285) | ........(41,285) | ........ 24,517 |08/01/2019.
22541S 2R 8| CSFBMTG SEC CORP 2004-C5 AAB.................... ... | 12/01/2012. | Paydown 918,517 | ... 931,698 | ..cooovvriveren0 | 4,831 | (V1 I 4,631 0 .936,329 0 11/01/2037.
22544Q AD 1|CREDIT SUISSE MTG 2007-C3 AAB.. ..|12/01/2012. | Paydown . A462182 | 462,439 | ....ocooonve 461,885 0 ... 297 0 462,182 0 06/01/2039.
225470 NJ 8|CSFBMTG SEC CORP 2005-C6 A3... ... | 11/01/2012. | Paydown v 291,678 291,121 | ... 291,121 0 .. 557 0 .291,678 0 12/01/2040.
22944B CX 4 |CREDIT SUISSE MTG 2007-5 4A33.........cccorvvvrnecn v | 12/01/2012. | PAYAOWN.......ovvverirreierierinernnns [ corverienrnerineeineens | creernenn 481,186 | o 481,186 | ........... 494,118 | oo 493234 | .o [ o (12,047) | e (1 I (12,047) 0 481,186 0 08/01/2037.
24702R AM 3| DELL INC 5.400% 09/10/40.........cccrmvvrrvrrrierrnrenes ... | 06/06/2012. | BANK OF AMERICA..........cccovvunec. JRTSTORRROSR IV 1,587,075 | ........ 1,500,000 | ........ 1,365,405 367,277 | 0 | e b TTT | s (V1 I, TTT | e 0 1,368,054 | ....cooveeen0 | e 219,021 | ....... 219,021 09/10/2040.
25156P AK 9|DEUTSCHE TELEKOM INTL F 5.875% 08/20/13... | F. | 12/31/2011. | TFLIC-ESPS-SHORT DURATION.. | .... JROR 2,127,535 | ....... 2,000,000 | ....... 1,996,740 | ...........1,998,671 | .. . 0 0 0. 1,998,671 |... 0] e 128,865 | ....... 128,865 | ........ 08/20/2013.
26816L AX 0 [DYNEGY HLDGS INC EXCHGD 7.500% 06/01/15. ... | 10/03/2012. | Taxable EXChange.........cccovuvvervvne | ververrneerermninnirnnnns | ceveriens 131,134 | oo 250,000 | ....cooee. 165,000 | ...ccoerrne. 165,000 | c.oovvrrrirns (V1 IO ([N I 33,866 |...coon.... (33,866) 0 131,134 0 {1 [ IO (V1 I 0 | 06/01/2015.
291701 CR 9 |EMPIRE FNDG 1998-2 M1 7.490% 06/01/24. ... | 08/01/2012. | Paydown 57,400 57,400 | oo 57,381 0 18 0 18 0 57,400 . 06/01/2024.
29273R AD 1|ENERGY TRANSFER PARTNERS EXCHGD......... |... | 01/19/2012. | TENDER OFFER e | 002,571,000 | ........2,500,000 | ........ 2,652,331 | 002,533,423 | oo (1 IO (2,802) [ oo [V I (2,802) [ .oocverernires 0. 2,530,621 |... L0 [ d40,379 | 0,379 | .. 5,917 | 08/01/2012.
30212P AC 9 |EXPEDIA INC 8.500% 07/01/16......ccovverrerirrreenne .1 01/19/2012. | Call  104.2500..........cccmvrrnerirerer | e | s 3,127,500 | ........ 3,000,000 | ....... 3,300,000 | ..ocovvnee 3,165,889 | ..ooovvvverinnn (V18 (4,059) [ ..overeerennd (U R (4,059) [ .ooverirnns (V1N IO 3,161,830 | .coovrvcnnned 0 e (34,330) | ........ (34,330) | ...... 246,863 | 07/01/2016.
319963 BB 9 |FIRST DATA CORP EXCHGD 12.625% 01/15/21... | ... | 12/06/2012. | CREDIT SUISSE/FIRST BOSTON. | .... 11,999,000 | ........ 1,769,836 769,942 | 0 | 11104 | 0 11104 | 0 [ 1,781,046 | ....ccooouvend 0| e 332,897 | ... 332,897 | ... 354,725 | 01/15/2021.
34528W AJ 0|FORD CREDIT AUTO OWNR 2007-B B.................. v | 02/15/2012. | PaydOwN........oocverrercririreriniins ..893,512 | e 693,380 | .. 693,382 693,512 0 (V1 IO 0 | oo 5,626 | 11/15/2012.
35729P PC 8| FREMONT HOME LN TR 2006-1 M1.......cccvvorevnecs ... | 12/01/2012. | Redemption 0.0007......cvvvnen. 6 .. 6 6 0 {1 [ IO (V1 I 0 | 04/25/2036.
35729P PC 8|FREMONT HOME LN TR 2006-1 M1 .| 12/27/2012. | Capital Distribution.. ...55,357 255,357 | ovvreieeennd0 | 0 0 |0 |0 [ 55,357 04/25/2036.
36186C BT 9|ALLY FINANCIAL INC AKA GMAC LLC.. ... | 05/15/2012. | Maturity. 825,000 | .. 780,416 | .. .817,081 .825,000 05/15/2012.
36228C VR 1|GS MTG SEC CORP 11 2005-GG4 AABA................ v | 12/01/2012. | PAYAOWN......ooonrvrircireeiseiiinrines | eevinnerneniseiseesnnens | cerrerernenD5,827 | 55,827 | v 56,259 | .ooovvrerrinnes 56,008 | ..oovreerernernc0 | v (180) | 0 | e (180) | a0 [ 55,827 07/01/2039.
36228C ZS 5|GS MTG SEC CORP I12007-EOP A1 144A ... | 11/06/2012. | Paydown 229,077 | ... 230,187 231,140 03/06/2020.
36828Q QD 1|GE CAPITAL COMM MTG 2005-C4 ASB.... ... | 12/01/2012. | Paydown e | e 443,862 | ... 443,862 | ........... 446,079 | oo 444,008 443,862 11/01/2045.
37247D AM 8| GENWORTH FINANCIAL INC 7.700% 06/15/20.... | ... | 07/25/2012. | GOLDMAN SACHS & CO......cccccoves | corerimrrirerirerirnnnnns 500,000 | ... 500,000 .500,000 06/15/2020.
37247D AN 6| GENWORTH FINANCIAL INC 7.200% 02/15/21.... | ... | 08/01/2012. | J.P. MORGAN SECURITIES INC... | ..ccovrerreermirevinies | v 1,481,250 | ........ 1,500,000 | ........ 1,494,885 ..1,494,882 1,495,249 02/15/2021.
38011M AN 8| GMX RESOURCES INC 144A 11.000% 12/15/17... | ... | 03/23/2012. | JEFFERIES & COINC.........cccoounce we | e 1,335,350 | ........ 1,571,000 | ........ 1,530,554 | ...........1,272,510 . 1,531,342 12/15/2017.
396789 BF 5|GREENWICH CAP COM FN 2002-C1 A4.............. 10| 09/01/2012. | PAYAOWN......covuvvererrireriseirnniienns | ceveeineniesiseesinnins | cerneens 7,180,557 | ........ 7,180,557 | ........ 7,291,350 | covivence 7,180,557 | cooovvrvcrinnn (V1 0 0 0 (V1N IO 7,180,557 01/01/2035.
396789 JR 1|GREENWICH CAP COM FN 2005-GG3 A2 ... | 06/01/2012. | Paydown. 848,027 | ... 853,542 0 | e 1,128 [ (U I 1,128 0 854,671 08/01/2042.
428040 BZ 1|HERTZ CORP 8.875% 01/01/14 ... | 03/15/2012. | Various.... 955,490 | ... 949,500 0. 0 0 0 .949,500 01/01/2014.
42805R AU 3| HERTZ VEHICLE FING LLC 2009-2A A1 144A....... v | 1212512012, | PaYdOWN......coouveerierinrinnienns | e | s 5,500,000 | ....... 5,500,000 | ........ 5,499,672 | ........... 5,499,886 | ....ccccoervnnn (V1 [ M4 | (1 [ M4 | (V1N IR 5,500,000 03/25/2014.
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44108E BA 5|HOST HOTELS & RESORTS LP EXCHGD............. .| 12/31/2012. | Call  102.2500.........ccorrermrrrerer | cerrmernerreerneinnnns | verrerrnen 99,183 | i 97,000 | .ovvvnnennd 92,393 | oo 93,662 (V18 IO 94,183 06/01/2016.
46625Y XQ 1[{JPMORGAN CHASE COMM 2005-LDP5 ASB v | 12/01/2012. | PaydOWN.......oourerrecricireririnines ....212,209 213,258 | ... 212,209 0 212,209 12/01/2044.
50179M AE 1|LBUBS COMM MTGE TR 2006-C6 A4.... .| ... [ 12/31/2011. | TFLIC-ESPS-SHORT DURATION.. .2,400,000 ..2,378,719 ..2,387,972 .0 2,387,608 09/11/2039.
52522Q AM 4 |LEHMAN MTGE TR 2007-10 6.000% 12/01/37..... ...| 12/01/2012. | Redemption ~ 62.4957................ 0 12/01/2037.
52522Q AM 4 |LEHMAN MTGE TR 2007-10 6.000% 12/01/37..... ... | 12/127/12012. | Capital Distribution.. 0 12/01/2037.
564759 NH 7 |MANUFACTURES & TRADERS TRUST. ... | 07/02/2012.| Call  100.0000. ..4,999,267 0 04/01/2013.
57164R AS 1|MARRIOTT VAC CLUB TR 2005-1 A .. 11/01/2012. | Paydown s 2,490,047 0 . 04/01/2027.
59022H LF 7|MERRILL LYNCH MTG TR 2005-CKI1 ASB... v | 12/01/2012. | PAYAOWN.......coourerrereeicricernnrienns | ceveernerireniscenneis | coveenene LT3, T84 | i TT3,784 | 775,639 | oo 773,784 0 773,784 11/01/2037.
59022H NB 4|MERRILL LYNCH MTG TR 2005-LC1 ASB. ... | 12/01/2012. | Paydown. 293919 | ... 292,326 0 292,326 01/01/2044.
617451 BP 3| MORGAN STNLY CAP | 2005-HQ7 AAB.... ... | 12/01/2012. | Paydown 922,094 | ... 917,087 0 917,087 wn29,123 | 11/01/2042.
61747Y CK 9|MORGAN STANLEY 4.200% 11/20/14 ... | 07/19/2012. | MORGAN STANLEY & CO. INC..... | .ccovvvevrvrrerivrveres | +....8,138,800 | ........8,000,000 | ........ 7,996,800 ..7,997,765 (V[ I 7,998,030 |..ccoovvirennn0 | ... 140,770 | ....... 140,770 | ...... 227,733 | 11/20/2014.
6175IN AE 2| MORGAN STNLY CAP 12007-HQ11 AAB.. ... | 12/01/2012. | Paydown .160,605 .159,875 0 .159,730 0 5,857 | 02/01/2044.
61754) AE 8| MORGAN STNLY CAP | 2007-T27 AAB ... | 12/01/2012. | Paydown 6,661 0| covverenennn6,686 [ i, 0 . ...302 | 06/01/2042.
6325C0 BY 6|NATIONAL AUSTRALIABK 1 4.375% 12/10/20..... F.107/09/2012. | CITIGROUP.........coccovvmrirerrrircrnns cevveeerreriensnenes | e 540,522 | ...........500,000 | ... 497,760 497,941 0 0 ... 42,486 | ........42,486 | ........ 12,882 | 12/10/2020.
652482 CB 4 |NEWS AMERICA INC EXCHGD 4.500% 02/15/21. | ... | 09/11/2012. | NOMURA SECURITIES INTLL INC. | ... 0 |eenni2,983,700 [ ..oovirnenen. 0 02/15/2021.
65536P AA 8 |NOMURA ASSET ACC CORP 2006-AF1 1A1A....... ...| 12/01/2012. | Redemption ~ 28.3649................ 0 0 (V1 IO 0 05/25/2036.
65536P AA 8 |NOMURA ASSET ACC CORP 2006-AF1 1A1A....... ... | 12/27/2012. | Capital Distribution.. 0 0 0 | e 1712 | 0 [0 [ 0 05/25/2036.
67090F AD 8|NUVEEN INVESTMENTS INC 10.500% 11/15/15... | ... | 09/19/2012. | Various ceern2,375,000 | ... 2,105,012 | ..........2,176,001 | .coovvercceei0 | 26,540 | oo (V1 I 26,540 | .o 0. 2,202,541 | ... 0] 252,690 | ... 252,690 11/15/2015.
68389X AG 0| ORACLE CORP 5.000% 07/08/19.......ccccevermrvernn ... | 07/24/2012. | CREDIT SUISSE/FIRST BOSTON. | ....ccovrvvrervriirrns | 001,212,230 | oo 1,000,000 | ........ 1,036,680 | ........... 1,030,302 | o0 | e (1,982) | o (V1 I (1,982) [ .oovvevirirens (1 I 1,028,320 | ....cooovvuvned 0 e 183,910 | ....... 183,910 07/08/2019.
68389X AM 7| ORACLE CORP EXCHGD 5.375% 07/15/40. . 110/11/2012. [ CITIGROUP.......c.oovereerrcrrrnirens [ errereineerenvernens | 002,606,140 | oo 2,000,000 | ....... 2,148,747 2,148,670 | oo [ ieen(2,068) | e (V1 I (2,088) [ ..ocvevvnirene 0 2,146,602 459,538 | ....... 459,538 07/15/2040.
73316P CF 5|POPULAR ABS MTGE PT TR 2005-2 AF6 ... | 12/01/2012. | Paydown e | e | 1,272,453 | 1,272,453 | ........ 1,272,453 | ...........1,272,453 1,272,453 04/01/2035.
74925F AA 1|RESIDENTIAL AC LN INC 2008-QR1 1A1.............. ...|12/01/2012. | Redemption  81.7144.....ccovvvvs | o | e 20,449 | i, 25,025 | ..ccvvonnn 20,449 | oo 20,449 | o0 [0 | 0 | 0 0 20,449 08/25/2036.
74925F AA 1|RESIDENTIAL AC LN INC 2008-QR1 1A1.............. ... | 12/127/2012. | Capital Distribution ..8,344 8,344 | ... 8,344 8,344 08/25/2036.
75970Q AH 3 |RENAISSANCE HELT 2007-2 6.203% 06/01/37..... | ... | 12/01/2012. | Redemption ~ 42.8655 | ..3,002 | ... 3,091 | ... 3,091 3,091 06/01/2037.
75970Q AH 3 |RENAISSANCE HELT 2007-2 6.203% 06/01/37..... | ... | 12/27/2012. | Capital Distribution..............coccvervee [ ovrmrrverrnrnirerinnns | vvrviis 128,150 | ovvvvvverreirerins (V1 I 128,150 | ..ovvrrene 128,150 .128,150 06/01/2037.
759950 FG 8 |RENAISSANCE HELT 2005-1 4.970% 05/01/35..... | ... | 12/01/2012. | Paydown 529,111 | ... 529,111 529,116 05/01/2035.
759950 FJ 2 |RENAISSANCE HELT 2005-1 0.000% 05/01/35..... | ... | 12/26/2012. | Capital Distribution.. JRTSTTRRRTOI | B ISR 4,299 | oo 4,299 | o0 |0 0 0 |0 4,299 05/01/2035.
77340R AK 3|ROCKIES EXPRESS PIPELINE LLC 144A.............. ... | 02/09/2012. | J.P. MORGAN SECURITIES INC... | c.ccvvvririeriricerivnins | e 2,673,750 | ........ 3,000,000 | ........ 2,997,330 | .overrnee 2,997,555 | o0 [T | 0 A7 |0 | 2,997,603 04/15/2020.
826501 AA 6 |SIERRA REC FNDG 2006-1A CL A1 144A ... | 05/20/2012. | Paydown 1,936,191 | ........ 1,984,174 21,980,338 | .o | e (B414T) | 0 | (B414T) | 0 [ 1,936,191 05/20/2018.
82650W AB 6|SIERRA REC FNDG 2008-1 1A A2 NOTES............ | ... | 12/20/2012. | Paydown cereenern818,590 | e, 631,157 | .. 629,966 0 618,590 02/20/2020.
883556 AZ 5|THERMO FISHER SCIENTIFIC INC........ccoorirnnnee ... | 10/04/2012. | JEFFERIES & CO INC....cc.ovvvvvvvrs | vvrverrnrnvrerinninnrns | e 1,072,850 | oo 1,000,000 998,090 | ... 998,120 0 .998,241 08/15/2021.
88732J AW 8| TIME WARNER CABLE INC 5.000% 02/01/20....... ... | 09/27/2012. | MORGAN STANLEY & CO. INC..... | cccrvveerrirernrerrns | 202,318,140 | .o 2,000,000 | ....... 1,951,020 ..1,958,822 .0 .1,961,900 02/01/2020.
902118 BQ 0|TYCO INTERNATIONAL FINA 4.625% 01/15/23.... | F.| 07/12/2012. | TENDER OFFER.........cc.cccrvvrrivnnns reeennneeneenns | e 3,604,740 | 3,000,000 | ....... 2,956,650 | ...........2,959,143 | .. v 1,658 | L 0 .0 .2,960,701 01/15/2023.
907818 CY 2|UNION PACIFIC CORP 5.450% 01/31/13.............. | 11/30/2012. [ Call  100.3431....oeovrrcierreis | e | v 594,031 | i 592,000 | ........... 630,513 | oo 605,258 | ..o (1 I (11,227) | v (1 (11,227) 0 594,031 01/31/2013.
92924S AA 6| WEA FINANCE LLC/WCI FINANC LLC 144A. E.| 10/01/2012. | Maturity... .5,000,000 | ........ 4,983,818 | .......... 4,996,934 | ....c.coovvvnne. 0 3,066 | ..ooocrirrirnn (U I 3,066 | ...coovverirnn (V1 IO 5,000,000 10/01/2012.
92977Q AC 2|WACHOVIA BANK COM MTG 2006-C27................ ... | 12/01/2012. | Paydown. ceeenn.869,531 873,871 | ... 869,531 0. 0 0 0 .869,531 07/01/2045.
931422 AE 9|WALGREEN CO 5.250% 01/15/19.......cccevvvererinns ... | 03/30/2012. | SUNTRUST GLOBAL MARKETS... | ...ccvvivierirriiriis | s 3,471,180 | ........ 3,000,000 | ........ 3,265,020 | ........... 3,212,445 | ..o (V10 (6,916) | ..o (U R (6,916) | ..ovvrrnnene (V1N IR 3,205,529 01/15/2019.
933632 AB 7 |WASHINGTON MUTUAL 2007-SL2 A1 144A. .| 12/01/2012. | Paydown ...406,782 ....406,782 406,781 406,782 0 1 0 406,782 12/01/2049.
G4302* AA 8| HARBOUR/MAINSAIL 0.229% 10/01/50 ... | 12/05/2012. | Paydown 30,058 | ... 30,058 | ... . . . rererernn23,382 | s (U IR 25,275 | .o (V18 O 30,058 L0 10/01/2050.
N2012# AC 7|CIMPOR FINANCIAL OPERATIONS EXCH............ F.[11/01/2012. | Call  102.2406.........ccocosmrinmrnnn | e | e 9,201,653 | ........ 9,000,000 | ........ 9,676,363 | ..ccoovnve 9,454,200 | ..oooovrinni 0 [ (252,547) | covoovveeriens [ (252,547) | covovvrncrinnd 0 [ 9,201,653 | .coooviiinninna (V)] [P (V)] [ 0 ... 535,518 | 06/27/2013.
3899999. Total - Bonds - Industrial and Miscellaneous ....136,979,754 | ..... 133,233,633 | ..... 133,411,982 | ....... 132,706,987 | ....... 259,954 | ... (221,463) | .......c. 33,866 24625 |0 [ 132,711,618 | .0 | 4,268,132 |..... 4,268,132 | ...5,624,384 | ..... XXX......
8399997. Total - Bonds - Part 4.......ccooviiniinniinniinincinns . ....189,772,551 |..... 186,221,392 | ..... 186,237,269 | ....... 185,526,658 | ....... 259,954 | ...... (248,537) | ...oovce 33,866 |.. .(22,449) | ... O 185,504,212 | ... .0 [ 4,268,335 |..... 4,268,335 | ...6,540,751 |..... XXX
8399998. Total - Bonds - Summary ltem from Part 5., et ssesssssssssssnsenese | seees 147,266,986 | ..... 142,479,925 | ..... 146,607,658 | ......oocvevninniinnn (0 0] (209,839) | ......... 18,743 |......... (228,582) | ...oocvveniran 0 [ 146,397,907 |...ovvevnnennd 0] . 869,074 | ...... 869,074 | ...1,898,087 |..... XXX......
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8399999. Total - Bonds...........
9799998 Total - Common Stocks - Summary Item from Part 5
9799999. Total - Common Stocks..

..... 337,039,537 |.....328,701,317 |.....332,844,927 | .......185,526,658
1,900 1,250 | .. .0

....... (458,376)| ........52,609 | ........(251,031) | .......c....e....0 | ........331,902,119 | ...............0 |.....5,137,409
.0 0 0 0 1,250

..... 5,137,409 | ...8,438,838 |....XXX......
20 XXX......

. 1,900 1,250 0 0 0 0 1,250 0. XXX......
9899999, Total - Preferred and Common Stocks . 1,900 |......... XXXerioeee | oo 1,250 | .. .0 . .0 0 0 0]. 1,250 |... 0] 650 | ..o 850 | 20 XXX......
9999999, Total - Bonds, Preferred and COMMON SOCKS.............ccccuiiiiiiiiiiciiiiins o | s 337,041,437 |......... )., SR 332,846,177 | ....... 185,526,658 | ......259,954 | ....... (458,376) | ......... 52,609 | ... (251,031) | ..o 0. 331,903,369 |................ 0. 5,138,059 |..... 5,138,059 | ...8,438,838 |..... XXX......
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Bonds - U.S. Government

36230R NF 9| GNMA REV MTG 756690 4.662% 10/01/61......... ... | 10/01/2012 | Interest Capitalization... 11/01/2012 | Paydown................... 234 | e 234 234 234

36230R NM 4| GNMA REV MTG 756696 4.698% 12/01/61......... ... | 11/01/2012 | Interest Capitalization... 12/01/2012 | Paydown.........cc.eeeees KLY 357 357 357

0599999. Total - Bonds - U.S. Government O PO OO PO PP OT PSP PO SO PO PO PO PPS PP PPRPPOOO . 591 | s 591 591 591

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

01F030 68 6|FNMA TBA 3.0% 3.000% 08/01/42..........ccrvvernec. ... | 08/02/2012 | CITIGROUP........cvverrrcrrrrrrrnes 08/09/2012 | CITIGROUP.........ccooereerrrerirenes | crire 25,000,000 | ....... 25,986,328 | ....... 25,986,328 25,986,328

01F032 63 3|FNMA TBA 3.5% 3.500% 03/01/41 ...| 03/06/2012 | J.P. MORGAN SECURITIES INC| 03/08/2012 | J.P. MORGAN SECURITIES INC| ....... 25,000,000 | ...... 25,912,108 | ....... 25,912,108 25,912,108

01F032 68 2|FNMA TBA 30YR 3.5% 3.500% 08/01/4 ... | 08/02/2012 | CITIGROUP.........cvoerreerrrrrrrns 08/09/2012 | CITIGROUP........cvevvvrcrirrrreres | v (25,000,000) | ...... (26,515,624) | ...... (26,515,624) (26,515,624)

3138A4 A2 1 |FNMA AH2724 4.000% 01/01/41......covvverrrrrrinnns ... | 11/09/2012 | BANK OF AMERICA................... 12/01/2012 [ Paydown..........ceuevriveenriernninees | v 317,803 | oo 316,320 | ...cooonen 317,803 | oo 317,803

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

3138AE 3X 9|FNMA AI1713 3.500% 04/01/41 ... | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP. 83,748

3138AE NN 9 [FNMA Al1296 4.500% 06/01/41 ... | 04/10/2012 | Various 05/10/2012 | Various

3138AF 3C 2|FNMA AI2594 4.500% 05/01/41 ... | 05/10/2012 | BARCLAYS.. .. | 12/01/2012 | Paydown....

3138AU MZ 7|FNMA AJ3075 4.000% 11/01/41......cververrrrriranns ...| 11/09/2012 | BANK OF AMERICA................... 12/01/2012 | Paydown..........c...c... . 36,275

3138AV D7 7 |FNMA AJ3725 4.000% 10/01/41 ... | 03/08/2012 | CITIGROUP.........ccoovvrrrrriririnns 12/01/2012 | Paydown. 93,593

3138E8 PL 0|FNMA AK4026 3.500% 02/01/42.... ... | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP.........ccoveremrrmrrrenes | verirrrnnes 580,314

3138E9 3K 4|FNMA AK5301 3.500% 03/01/42.... ...| 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP........cccostvvemriimrivans | vrvvcriris 500,000

3138EC MJ 9| FNMA AK7560 3.500% 07/01/42.... ... | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP. 88,342

3138EC MV 2| FNMA AK7571 3.500% 08/01/42 ... | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 [ CITIGROUP........ccovvrvrrirrirrmrrnes | wrvernns 1,000,000 | .........1,036,484 | ......... 1,060,625 | ........... 1,036,484

3138ED UT 6|FNMA AK8693 3.500% 05/01/42.... . | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 [ CITIGROUP...........ccnvvemermvrrrnes | rvvereenns 200,020 212,146 .207,317

3138EJ 2K 3|FNMA AL2577 4.000% 06/01/42.... ... | 11/09/2012 | BANK OF AMERICA.................... 12/01/2012 | Paydown. 2,853 | oo 2,840 | oo 2,853 | oo 2,853

3138LS ZN 3 |FNMA AO2548 3.500% 04/01/42.... ... | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP..........ccorvverierrerirnrrs | cereeens 2,083,440 2,209,748 2,159,453

3138LT W7 9|FNMA AO3369 3.500% 05/01/42.... .| 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP 98,667 | ... 102,267 | ..ocvounee 104,649 | ..covvrrnee. 102,267

3138LU JZ 9|FNMA A03879 4.000% 06/01/42 ...| 11/09/2012 | BANK OF AMERICA................... 12/01/2012 | PaYdOWN. ... | cvrerinenes 411,641 | oo 409,720 | ............ 411,641 | oo 411,641

3138LU S2 2| FNMA A04136 3.500% 06/01/42.... ... | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP.

3138LV EN 9 |FNMA AO4640 3.500% 05/01/42.... ... | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP. . . .

3138LV G9 8|FNMA AO4723 3.500% 08/01/42.... ... | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP... \ 109,479

3138LW TK 7|FNMA A05953 3.500% 06/01/42.... ...| 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP... , 216,915

3138LX E3 9 |FNMA AO6453 3.500% 07/01/42.... ... | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP. . .

3138LX LP 2 |FNMA AO6633 3.500% 08/01/42 ...| 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP. . . .

3138LX LT 4 |FNMA AO6637 3.500% 08/01/42.... ... | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP... \ , 537,251

3138LY DY 0|FNMAAQ7318 3.500% 07/01/42.... ...| 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP. 2,142,277 2,272,152

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

3138M1 ME 5|FNMA A09356 3.500% 07/01/42.... ...| 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP. 85,395

3138M1 89 0|FNMA A09543 3.500% 07/01/42 ... | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP. 95,214

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

3138M3 Q8 0|FNMA AP0478 3.500% 04/01/42.... ... | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP...

3138M3 QT 4 |FNMA AP0465 3.500% 05/01/42.... ...| 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP...

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

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

3138M5 UE 7|FNMA AP2380 3.500% 07/01/42.... ...| 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP........cccovtremrrmrrrans | crrirrrri 519,245

3138M5 W7 0|FNMA AP2469 3.500% 08/01/42.... ...| 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP. . 90,966

3138M6 D8 7|FNMA AP2826 3.500% 07/01/42.... .| 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP.........c.cconuvurmrrmerinns | rvvernrnnne 100,000
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31412Q HL 6 |FNMA 931835 3.500% 08/01/39........ccocvrererunrenee ...| 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP.........occosvrerrrrrrrrrnes 83,812 | v 86,870 | ..oocvvrnens 88,893 0 2,023 2,023 98 | 98
31415Y N5 4 |FNMA 993312 3.500% 11/01/39.... 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 [ CITIGROUP...........ccovvvmmrvmrrines | wrreeennnn250,001 | oo 259,122 ....265,157 0 6,035 6,035
31416P W5 2 |FNMA AAB067 3.500% 05/01/39 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP 1,212,839 11,241,087 0 28,248 | ......... 28,248
31416R 4S 9| FNMA AA8032 3.500% 06/01/39.... 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP.... v 114,453 | L 118,628 121,391 0 2,763 2,763
31416R RH 8| FNMA AA7687 3.500% 06/01/39.... 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 [ CITIGROUP.........ccccconvvummvrmrrinns | rvrirneenns 381,360
31416Y 6K 9|FNMA AB3573 3.500% 05/01/41 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP . 93,168
31416Y U9 7 |FNMA AB3307 4.000% 07/01/41.... 02/09/2012 [ VariOUS..........vveumrrrcrerrirneeisninns 03/08/2012 | VaIIOUS........oorermvecrererirceinrinees | cereeens 4,999,999
31417A RZ 4 |FNMA AB4103 3.500% 12/01/41.... 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP..........cccosvrrmrrrmeriree | wovrres 1,689,468
31417A XX 2 |FNMA AB4293 3.500% 01/01/42 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP. . 71,300
31417A XY 0|FNMA AB4294 3.500% 01/01/42.... 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 [ CITIGROUP..........ccconuvemerrvrinns | rvrirneeens 881,074
31417B AL 1|FNMA AB4510 3.500% 02/01/42.... 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP..........cccovvrrrvvrvirers | wrvrrrernns 394,321
31417J EG 1|FNMAAC0134 3.500% 07/01/39. 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP 78,850
31417M H5 5|FNMA AC2951 3.500% 09/01/39... 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP . 76,333 ..80,960 1,843 | ..........1,843
31417Q TE 4 |FNMA AC5048 3.500% 10/01/39... 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP...........cccosvrermrrrmerires | wovernnes 2,150,122 2,280,473 | c00i0002,228,568 | .oovvvierrnn0 | ceeieiieenn0 | 0 | 0 | 0| 0| oo 51,905 | ......... 51,905
31417Y 6X 0|FNMA MA0885 3.500% 10/01/31... ... | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP. e | - 90,621 | cvvvrrrnes 93,928 | oo 96,115 | oo 93,928 | .o 0 . . 0 2,188 2,188
31417Y VQ 7 |FNMA MA0622 3.500% O1/01/41.......ccovvvrrircranns ... | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP..........ccorvverierrerirnrrs | cerreens 1,288,055 | ......... 1,335,049 | ......... 1,366,144 | ........... 1,335,049 | ..o LV I (V18 (V1 (V1 (VI I 0| oo 31,094 | ........ 31,094
31419A 4N 4| FNMA AE0828 3.500% 02/01/41.... 03/08/2012 | VariOUS........ccouevererereriricererines 08/09/2012 | Various..........occeverereenrirerinrens | cvvnene 25,000,024 | ....... 25912,134 | ...... 25,912,134 25,912,134
31419C ZA 4|FNMA AE2536 3.500% 10/01/40.... wer | .. | 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP 2,515,655 2,607,437 | ......... 2,668,166 2,607,437
31419F PJ 9| FNMA AE4924 4.000% 09/01/40.........covvvirrnrenns ... | 11/09/2012 | BANK OF AMERICA................... 12/01/2012 [ PaydOWN......couverrreveirriersniiees | cvverinreren 242,318 | .o 241,187 | oo 242,318 | .o 242,318
31419L YA 5|FNMA AE9704 3.500% 12/01/40.... 08/09/2012 | J.P. MORGAN SECURITIES INC| 08/09/2012 | CITIGROUP ....565,824 ..586,467 ....600,127 ....586,467
31419L YC 1 [FNMA AE9706 4.000% 12/01/40.... ... | ... | 11/09/2012 | BANK OF AMERICA........cccovnrnne 12/01/2012 | Paydown. ....206,845 | .. 205,879 | ............206,845 | .. ....206,845 . . .. . .
3199999. Total - Bonds - U.S. Special Revenue and SPecial ASSESSMENES. ... ....werrrrsrusirsiissiesseresseesssssssssess s st snsnes 82,375,182 | ....... 84,562,185 | ....... 85,170,326 | ......... 84,566,809 | ..coovvvrinns [ I 4,622 | oo, (V)] 4,622 | oo 0 | oo 0. 603,513 | ....... 603,513 | ..... 478,161 |..... 65,390
Bonds - Industrial and Miscellaneous
001546 AM 2| AK STL CORP 8.375% 04/01/22...........ovvvrrvvrnnens ... | 04/30/2012 | TLIC-LPGO-LIFE PROTECTION. | 07/09/2012| MORGAN STANLEY & CO. INC. | ......... 2,000,000 | ......... 1,930,000 | ......... 1,767,500 | ........... 1,930,757 | .oovververrennnd (U [ VYA I (V1 I LY R (U I 0. (163,257)| ...... (163,257) | ....... 51,181 |..... 17,681
002824 AT 7[ABBOTT LABORATORIES 5.875% 05/15/16....... ... | 12/31/2011 | TLIC-LPGO-LIFE PROTECTION. | 12/10/2012 [ Call =~ 113.8925........cocrvvrervie | wrverens 3,000,000 | .......... 3,527,016 | ......... 3,416,774 3,416,774 0 ... (110,242) | oo 0 [ (110,242) | vvovvervrrnes (VI I (VI I (V1 ISP 0. 314,536 |..... 22,521
00287Y AC 3 |ABBVIE INC 144A 2.900% 11/06/22.............cc...... 11/05/2012 | VaIIOUS.......ovevereierierieeiieees 1201212012 | VAMIOUS......covererrierieiieriienes | cvrverienes 570,000 | ............ 569,194 | ........... 578,669 | ...ccovvvnnee 569,184 | ...oovvrrerinen (U [P (1C)] [ (V1 I ((C) ] — (U I (U I 9,485 | ...cooouc 9,485 | ..o P - 0
TFLIC-NMS-NON MATCHED
00846U AC 5|AGILENT TECH INC 6.500% 11/01/17.....cccoevvvnnee ...| 06/30/2012 | SURPLUS 10/15/2012 | CANTOR FITZGERALD & CO.... | ......... 3,535,000 | ......... 4,260,291 | ......... 4,315,457 | ..coonee 4,221,996
026930 AA 5[AMERICAN HOME MTG ASSET 2007-2 A1... 05/29/2012 | BANK OF AMERICA.... 12/27/2012 | Capital Distribution...........cccccrvws | voreee 0 93,288 93,288
026930 AA  5|AMERICAN HOME MTG ASSET 2007-2 A1... ... | 05/29/2012 | BANK OF AMERICA..... ...| 12/01/2012 | Redemption ~ 56.1655............. ....119,531 ....119,531
03523T BP 2| ANHEUSER-BUSCH INBEV NV F.| 07/11/2012 | BANK OF AMERICA. .| 09/13/2012 | J.P. MORGAN SECURITIES INC] ... 4,753,717 4,737,320
04044T AE 6|EXPRESS SCRIPTS HOLDING CO 144A.. 03/12/2012 | CITIGROUP.. 09/14/2012 | SEAPORT.... 1,868,038 .1,986,338 .1,862,830
12668A HA 6| COUNTRYWIDE ALT LN 2005-56 4A1 04/13/2012 | BANK OF AMERICA. ...| 12/01/2012 | Redemption ~ 59.8910. ...86,472 | ... 86,472 | .. 86,472
12668A HA 6| COUNTRYWIDE ALT LN 2005-56 4AT1..........c....... 04/13/2012 | BANK OF AMERICA............ccc..u. 12/27/2012 | Capital Distribution............cccoeeeers | covrerrerirneirnncnn0 | e 57,911 | o, 57,911 | v 57,911
CREDIT SUISSE/FIRST
156700 AS 5|CENTURYLINKINC 5.800% 03/15/22.................. 03/05/2012 | J.P. MORGAN SECURITIES INC| 06/06/2012 |[BOSTON | ... 1,600,000 | ......... 1,597,472 | ......... 1,556,544 | ........... 1,597,352
172967 FT 3|CITIGROUP INC 4.500% 01/14/22...........cocovuvenee 07/10/2012 | Various ... | 09/11/2012 | MORGAN STANLEY & CO. INC. .1,665,000 | ......... 1,735,225
18451Q AF 5|CLEAR CHANNEL 02/29/2012 | GOLDMAN SACHS & CO ... | 08/02/2012 | Tax Free Exchange............c...... veernerenn:015,000 | i 615,000
25459H BD 6 |DIRECTV HOLDINGS.........ccoovvvereres ...| 03/05/2012 | BANK OF AMERICA................... 05/09/2012 | Tax Free Exchange...........cccceues | ceveeees 4,000,000 | ......... 3,998,320 3,998,183
293791 AR 0|ENTERPRISE PRODUCTS OPERLLCB............. ... | 04/30/2012 | TLIC-LPGO-LIFE PROTECTION. | 05/23/2012 | MORGAN STANLEY & CO. INC. .5,000,000 | ........ 5,494,148 .5,470,100 5,480,371 | o0 [ e (13778) | 0 [ (13,778) | iieenl0 | 0 | (10,271) | coovvee (10,271) | ....... 61,111 |..... 40,972
319963 BB 9 |FIRST DATA CORP EXCHGD 12.625% 01/15/21. | ... | 05/15/2012 | BANK OF AMERICA............cc..... 07/30/2012 | CITIGROUP........ccerrrirrrirrirns rererern1,000,000 | .o 972,500 .1,007,500 | .. 2973123 | 0 | 823 | 0 623 | 0| 0| 34377 | oo 34,377 | ....... 69,087 |..... 43,135
32055R AR 8|FIRST INDUSTRIAL LP 5.950% 05/15/17............ ... | 04/30/2012 | TLIC-LPGO-LIFE PROTECTION. | 05/11/2012| BROADPOINT SECURITIES...... | ......... 1,000,000 | ......... 1,000,360 | ......... 1,030,000 | ........... 1,000,388 | ..cvevvveerrnnc0 | 28 [0 |28 | 0 | 0| 29,612 | ......... 29,612 | ....... 29,915 |..... 27,271
362334 BR 4|GSAAHOME EQUITY TRUST 2006-3 A2............. ... | 04/10/2012| BARCLAYS.......cocooverrmrrrerirnens 12/01/2012 | Redemption ~ 47.3501......ccccco. | voverrrnns 128,791 | oo 60,982 | ..ocvvrnven. 60,983 | ...ccvverrinen 60,983 | .ooovrerirns [V 1| s (V18 T s (U LV I (V1 (V1N I 194 | e 27
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362334 BR 4|GSAAHOME EQUITY TRUST 2006-3 A2............. ... | 04/10/2012 | BARCLAYS........cocoomrrrrmrrrrerirrens 12/27/2012 | Capital Distribution............ccccceeers | e (V18 IO 67,809 | ..ooorvrnns 67,809 | .ooovrrrnnn 67,809 | ..oovrierirnn (1 I (V18 (V18 (V10 (1 T (1 I (V10 I (V1N IR (U I 30
402524 AB 8| GULF SOUTH PIPELINE COLP.......ccoecenrrvniranes ... | 12/31/2011 | TLIC-LPGO-LIFE PROTECTION. | 08/15/2012 | MatUrity..........cvvrverrererirerrerirenrs | cereeens 1,400,000 | ......... 1,430,828 | ......... 1,400,000 | ........... 1,400,000 | ...coovvvrnnnad 0| s (30,828) | ..o (V1N I (30,828) | ...ooevene (U I LV I (V1 I (VN I 80,500 |..... 30,411
CREDIT SUISSE/FIRST
40430H FL 7|HSIASSET SEC CORP 2006-OPT3 3A3.............. ... | 02/29/2012| BOSTON 12/26/2012 | PaydOWN........ooceemrerireerierirneenns | cvrverienes 590,169 | ............ 493713 | . 590,169 | ..ccoovvrvnnee 590,169 | ...ovovrrirrenen 0| oo 96,456 | ....coorvvernene (V1N I 96,456 | ...ovverneen (VI T LV I (V1 I (V1N I 1,214 | o 49
CREDIT SUISSE/FIRST
525221 HA  8|LEHMAN XS TR 2006-2N 1AT.......osverrrrrerirerirnnns ...| 05/18/2012| BOSTON 12/01/2012 | Redemption ~ 54.1404............. | wooverrrs 926,106 | ............ 501,398 | ...ccvonee 501,397 | oo 501,397 | oo LV I (V18 (V1 (V1 (VI I LV I (V18 I (V1N I 1,189 | cs 349
CREDIT SUISSE/FIRST

525221 HA  8|LEHMAN XS TR 2006-2N 1AT.......ovvervrrrerirerirnnns ...| 05/18/2012| BOSTON 12/27/2012 | Capital Distribution............ccccceere | (V1 IO 424708 | ............ 424,708

539473 AQ 1|LLOYDS TSB BK PLC 4.200% 03/28/17.... .| 03/21/2012 | BANK OF AMERICA.... ...| 09/28/2012 | TENDER OFFER........ccooevvrvirer | wrererrn. 750,000 | ............748,860 | ............ 825,255

59020U 5U 5|MERRILL LYNCH MG IN TR 2006-A1 1A1.. .. | ... | 04/27/2012 | BANK OF AMERICA.... ...| 12/01/2012 | Redemption ~ 24.1364............. | coevererrn. 716,169 | ... 193,877 | e 172,857

59020U 5U 5|MERRILL LYNCH MG IN TR 2006-A1 1A1............ ... | 04/27/2012 | BANK OF AMERICA................... 12/28/2012 | Capital Distribution............cccoccvews | vovervvrveririnicenn0 | i 133,631 | e 133,631

685049 AA 6| ORANGE LAKE TMSHARE TR 2012-AA A 144A.. | ... | 02/29/2012 | BB&T CAPITAL MARKETS........ | 12/10/2012 | Paydown.... ..403,360

718172 AB 5|PHILIP MORRIS INTL INC 4.875% 05/16/13........ ... | 12/31/2011 | TLIC-LPGO-LIFE PROTECTION. | 03/21/2012 | CITIGROUP.........cocrvrvrrirrvrenns | w4, 150,000 | ........4,392,752 | ........ 4,353,973

718546 AA  2|PHILLIPS 66 144A EXCHGD .| ...| 03/07/2012 | J.P. MORGAN SECURITIES INC| 12/14/2012 | Tax Free Exchange.........cccccoeve. | vereerre..500,000 | ...........498,815 | ........... 498,872

83368R AC 6|SOCIETE GENERALE 2.750% 10/12/17. .. | F.| 10/04/2012 | SOCIETE GENERALE................ 11/29/2012 | VarioUs........cooevenveennerneinnireni | vovnereenren 125,000 | i 724,427 | e 731,214

845467 AF 6|SOUTHWESTERN ENERGY CO 144A EXCHGD. |... | 02/29/2012 | J.P. MORGAN SECURITIES INC| 12/28/2012 | Tax Free Exchange..........ccccceres | 002,750,000 | .........2,746,618 | ......... 2,746,734 2,746,734

86362X AA 6 |STRUCTURED ASSET MTGE INV 2007-A1......... ... | 05/09/2012 | ROYAL BANK OF SCOTLAND... | 12/01/2012 | Redemption ~ 51.9720............. | .........1,581,936 | ............847,203 | ............ 822,164 | ...covveenns 847,204

86362X AA 6|STRUCTURED ASSET MTGE INV 2007-Af......... ... | 05/09/2012 | ROYAL BANK OF SCOTLAND... | 12/27/2012 | Capital Distribution..............cccocew. | covvrrrrverirerireccnnc0 | i 759,771 | e 759,771 | oo 759,771

86363V AA 9[SASCO 2007-5 1F 144A 0.590% 06/25/37........... ... | 10/01/2012 | Various. .. | 12/30/2012 | Various v 180,814 | e 180,814 180,814 .0

86363V AA 9[SASCO 2007-5 1F 144A 0.590% 06/25/37........... ...| 10/01/2012 | Various. oo | 1200172012 | VarIOUS......oovevereicrierieiies 277 | s 558,277 .0

86960B AB 8| SVENSKA HANDELSBANKEN AB.. F. | 03/30/2012 | J.P. MORGAN SECURITIES INC| 06/27/2012 | BANK OF AMERICA...........cc.ceo.. | -........3,000,000 | .........3,005,130 | ......... 3,047,790 | ...c.coee. 3,004,820 .0

91159 AA 4 |US BANCORP 2.950% 07/15/22.... ...| 07/18/2012 | US BANCORP...........covvvvirrrerirs 10/09/2012 | Various v 1,275,000 | ......... 1,270,958 | ........ 1,294,542 | ........... 1,271,000 | ... .0

93934F MN 9| WASHINGTON MUTUAL PT 2006-AR2 A1A......... v | 05/18/2012 | VaNOUS.....ccvuvvverrrireririsireninies 12/01/2012 | Redemption 52.7855......covis| e 610,126 | ............368,066 | ............ 322,058 | ...cccovvenne 368,221 | oo 0

93934F MN 9| WASHINGTON MUTUAL PT 2006-AR2 A1A .| 05/18/2012 [ VarIOUS. .......courvemrererercercrieiane 12/27/2012 | Capital Distribution............ccccceers | e 0| 288,067 | oo 288,067 | .cooovvveneen 288,067 | ..o 0]..

949746 FJ 5|WELLS FARGO & CO 4.950% 10/16/13 ... | 12/31/2011 | TLIC-LPGO-LIFE PROTECTION. | 06/28/2012 | TENDER OFFER........cccocsvrnrinas | wovrrnns 5,000,000 | ........5,263,020 | ......... 5,248,400 5,191,711 0]...(71,309) | ... L0 (71,309) | ... L0 .. L0 56,689 | ........ 56,689 | ..... 173,250 |..... 51,563
3899999. Total - Bonds - INUSHIAl @ND MISCEIBNEOUS. ... vvuuivesereseieseresstesssisssties | oemtsisesseesssess st ettt | snisns 56,104,152 | ....... 58,024,882 | ....... 58,076,170 | ......... 57,810,608 | ..ooovvirirens 0 ]... (214,360) | ......... 18,743 | ......... (233,103) | ..ovvvrrennn 0 | oo 0. 265,561 | ....... 265,561 | ..1,274,064 |...377,584
Bonds - Hybrid Securities

05530A AA 3 |BBA&T CAPITAL TRUST Il 6.750% 06/07/36......... |‘ 04/30/2012 | TLIC-LPGO-LIFE PROTECTION. | 07/18/2012 | Call  100.4975.......ccccomurinreinee | wonvrnnas 4,000,000 | ......... 4,020,000 | ......... 4,019,899 | .....cco.. 4,019,899 | o0 oo (10D) | 0 | i (10 | i | 0 i 0 | oo 0. 145,851 |...107,250
4899999, TOtal - BONGS = HYDIIA SEOUNHIES. ...ttt erists | estsb s en bbbt ssnensnes | srnranns 4,000,000 | ......... 4,020,000 | ......... 4,019,899 | ........... 4,019,899 | o0 | (101) | iiiiieen0 | (10 | 0 0 (U 0 ... 145,851 |...107,250
8399998. TO8AI = BOMAS. etttk AR f R LR LR LR Rt | crias 142,479,925 | ..... 146,607,658 | ..... 147,266,986 | ....... 146,397,907 | ..oocovvvee0 [ .....(209,839) | ........ 18,743 | ........(228,582) | .0 | 0 | i 869,074 | ...... 869,074 | ..1,898,087 |...550,224
Common Stocks - Industrial and Miscellaneous

268ESC 7X 2|DYNEGY INC ESCROW EXCHG.......ccocommmrimrines | ‘ 10/03/2012 | Taxable Exchange..........cccceeee. 10/17/2012 | CANTOR FITZGERALD & CO.... | ..... 250,000.000 1,900 ....1,250 650 650 (O 0
9099999. Total - Common Stocks - INAUSHIal @NA MISCEIIANEOUS. .........rvririiiiiiiies  oriiiiiisses st sess st ess sttt 1,900 ...1,250 650 650 0 | i 0
9799998. TOtAl = COMIMON SEOCKS. .........cvivveceiieeitctetccteteeete ettt ettt stetes eaeteteseeetesesaetebesesaesessesetesssesesesseteseseeaetensesesesessetesssesesensesetesessseesnsetesesassetansnsesessaetanan 1,900 ...1,250 .650 650 0
9899999. Total - Preferred and Common Stocks OO OO OO OO PP O OO PO OO OO O PO PP PP PP PP PO PO PP PPPPPPPPTO 1,900 ...1,250 . 650 650 0 .0
9999999. Total - Bonds, Preferred and Common Stocks OO OO OOV P PTOPPOPPUPROPPPRRPPOR PPN 146,608,908 | ..... 147,268,886 | ....... 146,399,157 | coovvvrvrers 0 ... (209,839)| ......... 18,743 | ......... (228,582) | ............ 0 | oo 0] ... 869,724 | ....... 869,724 | ..1,898,087 |...550,224




Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - Other Affiliates
46069@ 10 9|INTERSECURITIES INS AGENCY INC . |NA. 2ciB3 wNOLre | NA s | e (1 IR 100.000
89346@ 10 4| TRANSAMERICA ASSET MANAGEMENT INC. NA. . | 2ciB3 ..NO 31,844,323 77,000.000
89360@ 10 5|TRANSAMERICA FUND SERVICES INC . 2ciB3 CNO e [ NA i | e 0 22,065.000
98146# 10 5| WORLD FIN GRP INSURANCE AGENCY INC.....c.ccoovnuverss | v NA. s 2ciB3 2NOL e [NA e | i 0 8,025.000
1799999. Total - Common Stocks - Other Affiliates ..31,844,323
1899999. TOtAl - COMMON SHOCKS. ... reertiersses et 0. ..31,844,323
1999999. Total - Preferred and COMMON SEOCK.............oviuiireiiiriieiiieisieie sttt sttt ssessesnss | eesessessnssnsessesnssnsanseenn (0] I 31,844,323
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....150,645,958.
2. Total amount of intangible assets nonadmitted $.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Stat 1t Date
Name of Company Listed in Intangible Assets 5 6
CUsIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding
Common Stocks
000000 00 O|WFG Insurance Agency of Puerto Rico, Inc . | World Financial Group Insurance AGeNcy, INC.........ccccvieierinrniieiins | covvreieirsisseieississse e 0 100.000 100.0
000000 00 O |World Financial Group Insurance Agency of Hawaii, Inc. . | World Financial Group Insurance AgeNCY, INC.........ccvuvrerniniiens | vornrrrernniseiersesseesssnnnns 0 100.000 100.0
000000 00 O|World Financial Group Insurance Agency of Massachusetts, Inc........ World Financial Group Insurance Agency, INC..........ccoveveeenrnrneinns | eeveerenceescseeeees 0 100.000 100.0
000000 00 O |World Financial Group Insurance Agency of Wyoming, Inc . | World Financial Group Insurance AgENCY, INC........cveveierniineinns | v 0 100.000 100.0
000000 00 O|WFG Property & Casualty Insurance Agency, Inc . | World Financial Group Insurance Agency, Inc.. ettt | e ees 0 1,000.000 | .ovevererrreeireies 100.0
000000 00 O|WFG Property & Casualty Insurance Agency of Nevada, Inc.............. World Financial Group Insurance AgeNCY, INC........ocovirniiinniniiies | cenminsrnmssesensssssesnsnnenes 0 500.000 100.0
0299999. TOtAl = COMMON SHOCK. ...ttt | entnbnes st ser st enieni e 0 XXX..
0399999. Total - Preferred and COMMON SOCK..........c..vuuivuriuiiriiieiiiiseeieiieisesise sttt | esieebnsses bbb 0

E16
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DA - PART 1

STMENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVE
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsSIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rateof | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
94975H 29 6| WELLS FARGO ADVANTAGE TR PL MM STATE...... I ......... I . | 11/15/2012. | DIRECT.....covviiiiiiniinninenissississsnissnssnnes | cvne ) S [ 3,375 | oo {( 0 [ 3,375 | ... 3,375 {0 T | I 0.000 | ...... 0.000 | MON.. 0 0
8899999. Total - Exempt Money Market MUIUSI FUNGS..........c.ovuiiiieiei ittt enesssnsenns | srsssees 3,375 (O I 0 (] [P 0., ST 3,375 (U] XXX XXX XXX 0 0
Class One Money Market Mutual Funds
23337T 20 1|{DWS MONEY MARKET SERIES - INST........c.ccocvrnnc . o+ [ 12/31/2012. | DIRECT.....ovorviceirircireriseieerireniesenns | e XXX..... (V1 86,705 0 MON.. 29 0
31607A 20 8|FIDELITY PRIME MON MAR-I INSTITUTIONAL C.. o [ 1213172012, | VANIOUS. ..o | s XXX..... (01 29,465,882 .0 MON.. 300 0
31846V 41 9|FIRST AMERICAN TREAS OBLIG FD NC AND AZ.... | .. o [ 1171512012, | DIRECT.......cooereieeirrieireriserierieniesenns | e XXX..... (010 [ 8,800 0 MON.. 0 0
000000 00 O|FFISELECT INSTITUTIONAL FUND o 11213172012, | DIRECT .....ovvriiririreiseiereeiseeenissisnnees | e XXX..... (V1 20,319 0 MON.. 30 0
4812A0 36 7|JPMORGAN PRIME MONEY MRKT FUND | o [ 12/31/2012. | VAIIOUS.......cooveeeerierireeiierieeeeeissieens | e XXX..... (018 [ 13,643 0 MON.. 23 0
60934N 20 3|FEDERATED PRIME OBLIGATIONS FD........ccovvvvee. . o 11213172012, | DIRECT .....ovviirinercriseiereeiseeesissisnnees | e XXX..... (U 65,486 .0 MON.. 23 0
61747C 71 5|/MORGAN STANLEY PRIME MONEY MAR MUTUAL. o+ [ 12/31/2012. | DIRECT ...t | e XXX..... (V1 84,284 0 MON.. 34 0
94984B 79 3| WELLS FARGO ADV HER MMKT......coovmniirerinnicinnes . . [12/31/2012. | DIRECT......ooviiiiiiiiienissirensnissisninsrsssnnes | onees XXXove | o 17,514,468 | 0 |0 | i {1 IR o I [N 17,514,468 .0 MON.. 1,816 0
8999999. Total - Class One Money Market Mutual Funds.... (] P 0., ST 47,259,587 .0 XXX 2,255 0
9199999. Total - ShOrt-TEIM INVESIMENES..........coiviiiiecieiciieee ettt ettt ettt a et et s et s bbb s e e s ea et s s st s e seaesnas 0 | o0 e XXX | 47,262,962 .0 XXX 2,255 0
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Annual Statement for the year 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 December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
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 Index of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization)/|  Hedged Potential Reference and at
Description Generation Identifier | of Risk(s) Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B/ACV. Accretion Items Exposure Entity Year-end (a)
Swaps - Hedging Other - Total Return
EQUITY/IN
4733, SWAP USDO/USDO.............. VA = SP 500........coeeeerierierircens Exhibit 5. | DEX JPM_CHASE_LON |.09/20/2012|.09/24/2013] .........ccco.... LI [ 7,474 10.00/0.00...... = s | 7 e | T e | e (1,605,734) | ....... | ... (1,605,734) | ....(1,605,734) | = ovvvvvivees | = e | e (V1 32 | 105 oo
EQUITY/IN |BARCLAYS
4759, SWAP USDO/USDO.............. VA = 8P 500........coeeeeerierierircens Exhibit 5. | DEX EQUITY .10/02/2012(.04/24/2013| ................. 1 i 554 10.00/0.00...... = s | T e | T e | e (116,592) | ccvooer | v (116,592) | ....... (116,592) | = woovvvvvrvees | = e | e (V1 T L I 105 s
EQUITY/IN
4839, SWAP USDO/USDO.............. VA =8P 500.....cciviirinirieninens Exhibit 5. | DEX SOCGEN............... .11/13/2012[.03/19/2013] .......ccceneee 1] s 790 10.00/0.00...... = s | 7 v | T s | s (118,838) | .cvooer | coveead (118,838) | ....... (118,838)
0949999. Total-Swaps-Hedging Other-TOAI REIUM. ... ... ittt s 8tk 8 EE e E L8t 0 0 0 [ (1,841,165) | XXX ....(1,841,165) | ....(1,841,165)
0969999. Total-Swaps-Hedging Other. 0 0 0. .(1,841,165) | XXX ....(1,841,165) | ....(1,841,165) | ...
1189999, TOtAI-SWAPS-TOAI REIUM. ...ttt EE R £ E A1 £E1eEEE LA E £tk 0 0 0 [ (1,841,165) | XXX ....(1,841,165) | ....(1,841,165) | ...
1209999, TOI-SWAPS. ..t resersers s ess s8R0 E £ E RS0 EES£EE 1 SEEE LR LR E LR 0 0 0 [ (1,841,165) | XXX ....(1,841,165) | ....(1,841,165)
1409999, TOtAl-HEAGING OtNET. ...ttt €41 eE 8L L1 LA E L 0 0 0 [ (1,841,165) | XXX ....(1,841,165) | ....(1,841,165)
1449999, T 0T AL ...ttt L1101 LR 0 0 0 [ (1,841,165) | XXX ....(1,841,165) | ....(1,841,165)
(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




Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DB - PART A - SECTION 2

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Indicate Strike Prior Year | Current Year Total Adjustment Hedge
Exercise, Price, Rate | Initial Cost Initial Cost | Consideration Book/ Unrealized Foreign Current Gain (Loss) | to Carrying | Gain (Loss) | Effectiveness
Description Schedule Date of Expiration, of Index of Premium | of Premium Received Current Adjusted Valuation Exchange Year's on Value of on at Inception
of Hedged [Exhibit | Type(s) Exchange or Trade | Maturity or [Termination| Maturity or | Number of Notional Received (Received) (Received) (Paid) on Year Carrying Increase Change in | (Amortization)/| Termination Hedged Termination and at
Description Item(s) Identifier | of Risk(s) Counterparty Date Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) | B.JA.C.V. Accretion | Recognized Item Deferred  [Termination (a)

Swaps - Hedging Other - Total Return

613

EQUITY/IN

4460, SWAP USDO/USDO..... | VA = SP 500.......ccocvvveerrrnnne Exhibit 5 | DEX BARCLAYS EQUITY|.12/16/2011{.03/20/2012|.03/20/2012| Maturity...... | .....eeerrrveees LI — 2,140 10.00/0.00.... | = oovvverrrrrreens R (1513,232) | - e TN IR B 510,768 | - oo R ..(1,513,232) 0 0 | 105
EQUITY/IN

4476, SWAP USDO/USDO..... | VA - SP 500... Exhibit 5 | DEX BARCLAYS EQUITY|.02/03/2012.06/19/2012|.06/19/2012| Maturity...... . 0.00/0.00.... | - - ..(340,006) | - TR IR - - I PO (340,006) 0 0 | 105
EQUITY/IN

4555, SWAP USDO/USDO..... | VA= SP 500......ccoovvvveerrnenns Exhibit 5 | DEX SOCGEN.......ccouuuunns .03/16/2012].09/26/2012.09/26/2012| Maturity...... | .cccvvvveererenens 1] s 5,297 [0.00/0.00.... | = cciiiisssiinnns L .....(1,938,253) | - LT O - - - ...(1,938,253)

0949999. Total-Swaps-Hedging Other-Total Return 0 0 ] (379149 | o0 [0 [ XXX 510,768 | ..covovrrernnn (V] I 0 |..(3,791,491)

0969999. Total-Swaps-Hedging Other. 0 0 [.(3,791,491) | oo |0 [ XXX s 510,768 ...(3,791,491)

1189999. Total-Swaps-Total Return 0 0 [.(3,791,491) | oo |0 [ XXX s 510,768 ..(3,791,491) | ...

1209999. Total-Swaps 0 0 [.(3,791,491) | oo |0 [ XXX s 510,768 0. .0 ..(3,791,491) | ..

1409999. Total-Hedging Other. 0 0 (3,791,491 | oo |0 [ XXX s 510,768 | oo 0 [ 0 |..(3,791,491)

1449999. TOTAL 0 0 |...(3,791,49) [ oo | [ XXX e 510,768 | ..oovvvicines (O 0 |..(3,791491)

(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




Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

0c3

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker | Numberof | Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol | Contracts | Amount Description Item(s) Identifier of Risk(s) Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Year-end (a)
Long Futures
Hedging Other
....... 3,000 | HSIHFEO113, Future.... .| Equity Index Hedge Exhibit 5........ | Equity/Index..  .01/30/2013... .| 12/18/2012... .2,917.2358 2,926.6291 28,180 | - 28,180 28,188 | - 547,292 | 100
..... 11,000 | SPXCME0313, Future.. . | Equity Index Hedge Exhibit 5........ | Equity/Index.. | .03/14/2013... | CME.... .| .12/31/2012... .1,370.0319 | .......1,420.1000 550,749 | - 550,749 550,749 | - cerrerneneenn 170,000 | 100.cccvicviriirinee
....... 5,290 | SXS5EDTB0313, FUture.........cccoovvewsssvreeennennenennner | EQUity Index Hedge Exhibit 5........ | Equity/Index.. | .03/15/2013... | EUX.............. | .12/14/2012...] .......3,461.3316 | .......3,457.5500 (20,005) | - (20,005) (20,006) | - v 1,409,378
1289999. Total-Long Futures-Hedging Other. 558,924 0 558,924 558,931 0 0 2,726,670
1329999. Total-Long Futures 558,924 0 558,924 558,931 0 0 2,726,670
1409999. Total-Hedging Other. 558,924 0 558,924 558,931 0 0 2,726,670
1449999. TOTAL 558,924 0 558,924 558,931 0 0 2,726,670
(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




Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 [ 7 8 9 10 11 12 13 14 15 Change in Variation Margin 19
Indicate Book/ 16 17 18 Hedge
Exercise, Adjusted Gain (Loss) Gain (Loss) Used Effectiveness
Description Schedule/ Date of Expiration, Carrying Recognized to Adjusted Basis at Inception
Ticker Number of Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction | Termination|  Termination Maturity Value at in Current of Hedged Item and at
Symbol Contracts Amount Description Item(s) Identifier of Risk(s) Expiration Exchange Date Price Date Price or Sale Termination Year in Current Year Deferred Termination (a)
Long Futures
Hedging Other
HSIHFE0112, Future Equity Index Hedge Exhibit 5.......... Equity/Index.... |.01/30/2012 .|.01/26/2012] ........ 2,401.6356 |.01/26/2012 2,639.3052 | Sale 354,603 | - - 100
HSIHFE0212, Future Equity Index Hedge Exhibit 5.......... Equity/Index.... |.02/28/2012 .|.02/2412012 ........ 2,640.3368 |.02/24/2012 | .......... 2,770.0987 | Sale 181,728 | - - 100
HSIHFE0312, Future Equity Index Hedge Exhibit 5.......... Equity/Index.... |.03/29/2012 .03/26/2012] ........ 2,767.2340 |.03/26/2012 | .......... 2,666.1289 | Sale (126,098) | - - 100
HSIHFE0412, Future Equity Index Hedge Exhibit 5.......... Equity/Index.... |.04/27/2012 .| 0412412012 ........ 2,665.0877 |.04/24/2012 2,658.6492 | Sale (15,676) | - - 100
HSIHFE0512, Future Equity Index Hedge Exhibit 5.......... Equity/Index.... |.05/30/2012 .|.05/25/2012 ........ 2,638.7893 |.05/25/2012 2,395.5699 | Sale (395,660) | - - 100
HSIHFE0612, Future. Equity Index Hedge Exhibit 5.......... Equity/Index.... |.06/28/2012 .06/26/2012] ........ 2,369.1330 |.06/26/2012 | .......... 2,431.6788 | Sale 84,210 | - - 100
HSIHFE0712, Future Equity Index Hedge Exhibit 5.......... Equity/Index.... |.07/30/2012 .|.07/26/2012] ........ 2,431.8078 |.07/26/2012| ..........2,430.5465 | Sale (1,627)| - - 100
HSIHFE0812, Future Equity Index Hedge Exhibit 5.......... Equity/Index.... |.08/30/2012 .|.08/24/2012] ........ 2,424.3280 |.08/24/2012| ..........2,567.2163 | Sale 192,837 | - - 100
....465,309 [HSIHFE0912, Future Equity Index Hedge Exhibit 5.......... Equity/Index.... |.09/27/2012 .09/25/2012] ........ 2,557.0284 |.09/25/2012 | .......... 2,672.7059 | Sale 156,278 | - - 100
....489,939 [HSIHFE1012, Future Equity Index Hedge Exhibit 5.......... Equity/Index.... |.10/30/2012 .|.10/25/2012 ........ 2,670.5136 |.10/25/2012 | .......... 2,814.1756 | Sale 194,032 | - - 100
11,134,984 |HSIHFE1112, Future Equity Index Hedge Exhibit 5.......... Equity/Index.... |.11/29/2012 .|.11/26/2012] ........ 2,772.8250 |.11/26/2012 2,839.0400 | Sale 224898 | - - 100
.......... 1,126,471 | HSIHFE1212, Future Equity Index Hedge Exhibit 5.......... | Equity/Index.... |.12/28/2012 12/18/2012] ........2,843.7075 |.12/18/2012 | ..........2,911.6697 | Sale 204,001 | - - 100
SPZ2...coot | s 36 | e 12,094,602 | SPXCME1212, Future... Equity Index Hedge Exhibit 5.......... Equity/Index.... |.12/20/2012 1211412012 ........ 1,480.7684 | .12/14/2012] .........1,343.8446 | Sale ....cocovvcvvecrs | = v | v (1,232,314) | - - 100
VGH2....... 198 8,530,600 | SX5EDTB0312, Future.. ... | Equity Index Hedge. Exhibit 5.......... Equity/Index.... |.03/16/2012 .03/07/2012] ........ 3,023.4548 |.03/07/2012| ..........3,258.4990 | Sale 417413 | - - 100
VGM2. 221 8,335,255 [ SXS5EDTBO612, FULUTE........cooverveervarerinereeieereenes Equity Index Hedge Exhibit 5.......... Equity/Index.... |.06/15/2012 .06/08/2012] ........ 3,130.0695 |.06/08/2012 2,852.5274 | Sale (667,346) | - - 100
VGU2....... SR I 9,919,412 [ SX5EDTB0912, Future.. . | Equity Index Hedge Exhibit 5.......... Equity/Index.... |.09/21/2012 .09/19/2012] ........ 2,815.8786 |.09/19/2012 ..........3,379.3735 | Sale ..oevvvvvverrccs | = v | i 1,267,036 | - - 100
VGZ2....... 24,537,785 | SX5EDTB1212, Future.. . | Equity Index Hedge Exhibit 5.......... Equity/Index.... | .12/21/2012 1211412012 ........ 3,319.1828 |.12/14/2012] ..........3,468.8443 | Sale 773,245 | - - 100
1289999. Total-Long Futures-Hedging Other. (L] 1,611,560 0 0 [ XXX
1329999. Total-Long Futures 0 [ s 1,611,560 0 0 [ XXX
Short Futures
Hedging Other
SPH2....o.. | covverrrrreenn(35) | o (11,925,377) | SPXCME0312, Future... .... | VAGLB Hedge. Exhibit 5.......... Equity/Index.... |.03/15/2012 .03/09/2012] ........ 1,059.3614 |.03/09/2012] ..........1,362.9002 | Sale (2,063,962) | - -
SPH3...oooo [ e (B) | e (1,453,737) | SPXCME0313, Future... ... | VAGLB Hedge. Exhibit 5.......... Equity/Index.... |.03/14/2013 .. 1213172012 ........ 1,444.5250 | .12/31/2012] .........1,453.7368 | Sale (9,212)] - -
SPM2...co. | ovvevreerrnene(95) | o (30,710,768) | SPXCMEQ612, FUtUre.............oveevvveerrerrrrernecnerennn. | VAGLB Hedge. Exhibit 5.......... Equity/Index.... |.06/14/2012 | CME................ .06/11/2012] ........ 1,355.7391 |.06/11/2012] .......... 1,293.0850 | SalE ..oovvveerries | = e | s 1,488,036 | - -
SPU2..cos [ vvnnrrinneni(6) [ (2,142,107) | SPXCME0912, Future........ccccconserrvvsnnerrrcnnnnnnnnnn. | VAGLB Hedge. Exhibit 5.......... Equity/Index.... |.09/20/2012| CME............... .09/18/2012] ........ 1,307.4669 |.09/18/2012] .......... 1,428.0714 | Sale (2,343,789) | - -
1349999. Total-Short Futures-Hedging Other. 0 (2,928,927) 0 0
1389999. Total-Short Futures. 0 (2,928,927) 0 0
1409999. Total-Hedging Other. 0 (1,317,367) 0 0
1449999. TOTAL 0 (1,317,367) 0 0
(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
100 100: Hedges Equity Risk in UL or VA Liabilities with Futures

Broker Name

Net Cash Deposits

NONE
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

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

Exchange Traded Derivatives

0199999. Exchange Traded 0SS SO [OOSR 0]... 0 | .......... 0 | i [V I, 0 | ........ 0 . 2,726,670 | ..ooooviinniiciiinniiens 2,726,670
NAIC 1D

BARCLAYS EQUITY.............. .0 0] .. (116,592) 0

JPM_CHASE_LON 0 (U A (1,605,734) 0

SOCGEN........ .0 0]... (118,838) 0

0299999. Total NAIC 1 Designation .0 0 [ e (1,841,165) | ..o 0

0899999, TotalS. ....uorvisiisisii s .0 0. ... (1,841,165) [ oo 0 2,726,705 | ...




Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation|
CUSIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
Industrial & Miscell (Unaffiliated) - Residential Mortgage-B 1 Securities
83613G AA 7 | SOUNDVIEW HM EQ LN 2008-1 5 11838,826 | . 907,910 | 02/25/2038....
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMHIES. ...t ensnes 10.838,826 | ..o 907,910 | ... XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
02005A AA 6 |ALLY MASTER OWNER TRUST ......oouiiiriiiirirsieisissiesssssssesesssss sttt essnen 1 3,502,415 3,502,107 | 01/15/2015....
03064C AD 2|AMERICREDIT AUTO REC 2010-1 1 ....649,018 ..648,883 | 11/17/2014....
05522R  BR 8| BANK OF AMERICA CR CARD TR......tutiiiiririiieisiistie s st bsssss s sssssssssensanes 1 1,000,500 1,000,486 |06/15/2015....
14041N ED 9|CAP ONE MULTI-AST EXE TRUST.. 1 2,281,118 2,280,724 | 02/15/2016....
46629R AB 0 [JPMORGAN CHASE COMM 2006-FL2A 1 ....769,154 ..781,133 | 11/15/2018....
65474V AD 3| NISSAN MASTER OWNER TRUST REC.......cvtririrreresiimeriesiesssssesssessssssessesssessssssssssssssessesssesssssssssens 1 3,501,400 3,501,333 | 01/15/2015....
69335P AS 4 |PFS FINANCING CORP 2010-DA. 1 3,549,539 3,564,211 | 02/15/2015....
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. .........c. it 15,253,143 15,278,878
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 16,091,970 16,186,788
6299999. Total - Residential Mortgage-Backed Securities 838,826 | ..o 907,910
6399999. Total - Commercial Mortgage-Backed Securities 15,253,143 15,278,878
6599999. Subtotal - Bonds 16,091,970 16,186,788
Short-Term Invested Assets (Schedule DA Type)
000000 00 0|JPMORGAN PRIME MONEY MRKT FUND.......ccoitiumiiriiriieireissiiesisessssisssissssssssesssssssssssssssssssesssssssssssssss | sessesssonssens | soseesssnessnns | ossesesssesssssssansssssnns 41,047 | e 41,047 |01/01/2013....
000000 00 O|MORGAN STANLEY PRIME MONEY MAR.......cccsiuirimirierieririesseissssiesiessesesssssssssssssessesssssssssssssssssssesssenes | sveesesnsesonns | seesessssesaes 3,321,773 3,321,773 | 01/01/2013....
000000 00 O|WELLS FARGO ADV HER MMKT 2,482,876 2,482,876 | 01/01/2013....
40427R  PK 1 [HSBC HOLDINGS PLC.......ccccovrvrerirerirrnnne 1,999,346 1,999,346 |02/19/2013....
48802W  RK 8 | KELLS FUNDING........vuuuitmiircisneriaeetsessseesse s sss st s s bbbttt | cresinsisnnnss | sesssssssnnnes 2,997,132 2,997,132 | 04/22/2013....
6117P4 NU 0[MONT BLANC CAPITAL CORP 1,499,685 1,499,685 |01/28/2013....
6117P4 P7 9|MONT BLANC CAPITAL CORP 999,722 | ..o 999,722 |02/07/2013....
78064 PG 6 |ROYAL PARK INVESTMENTS.......ciiiiiiiiirieieieissiessessssissssssssssssssesssssessesssssessesssssssssesssessasssssessassssssesssssns | sossessnssnnns | vessseronssnnes | sossnsssssemssssessonsnes 499,919 | .o 499,919 | 01/14/2013....
83050T QK 0 |SKANDINAVISKA ENSKILDA BANKEN..........cccomrvrerirrirenne 4,497,111 4,497,111 | 03/19/2013....
85324T PM 2 | STANDARD CHARTERED PLC.......couutiiuiiseitesesstis sttt ettt sttt | fnnsssnesannsas 1,999,291 1,999,291 [02/21/2013....
8999999 Total - Short-Term Invested Assets (SChEUIE DA TYPE).. ...ttt ettt ensenne 20,337,903 20,337,903 | ..... XXX
Cash Equivalents (Schedle E Part 2 Type)
000000 00 O|CHESHAM FINANCE LLC.......cooirimriiiiieiiiiiieriiiseiiesisssiessesisssessssessssessessssess s sssesssesssesssssssessesssnsssenss | aveesesnsssnns | svesesssnssenns 2,999,975 2,999,975 | 01/02/2013....
000000 00 0| CAFCO LLC....couiermirmeiueiseisesisesiseessssis bbb bbb ssnssninens | arbsesisnessanns | seessesinsianes 1,999,775 1,999,775 |01/16/2013....
000000 00 0| CIESCO LLC.....oouiiuiiiiieiiiiii e 2,999,177 2,999,177 | 02/08/2013....
000000 00 O|CITIBANK MONEY MARKET. 381,705 | ..o 381,705 |01/01/2013....
000000 00 0O|CONCORD MINUTEMEN CAPITAL CO Lu....oouiiuuiiriiriiieiseiseiissisesessesss e ssssssesssssssssisssssssssesssesssesssssssssssns | svsiesssssssonss | sveessinssennns 1,999,962 1,999,962 | 01/04/2013....
000000 00 O|DNB NOR ASA 1,999,548 1,999,548 |02/07/2013....
000000 00 O|EBURY FINANCE LLC......cc.ccovvivimrinriiicninnes 2,999,975 2,999,975 | 01/02/2013....
000000 00 O|GEMINI SECURITIZATION CORP......ccoouvirreriemmirieirieriesiesessesssssssssesssessssssssssssssssessesssessssssssssssssssesssensssnsss. | aveesesnsesenns | seesessssssenes 3,998,040 3,998,040 | 03/05/2013....
000000 00 0|GOLDMAN SACHS GROUP INC 3,000,000 3,000,000 | 01/22/2013....
000000 00 O|GOTHAM FUNDING CORP.......cooiiirirririiniiiaiiie e 1,999,837 1,999,837 |01/15/2013....
000000 00 O|MORGAN STANLEY......oiumiuuiiurereessieiseisessseesssesssesssssesssssss sttt ssssessssssssssssssnsns | avsnsesnessonns | seesnessnssnes 4,000,000 4,000,000 |03/13/2013....
000000 00 O|NORTHERN PINES FUNDING LLC 2,999,520 2,999,520 | 01/25/2013....
000000 00 O|REGENCY MARKETSNO 1LLC 3,999,510 3,999,510 | 01/22/2013....
000000 00 O [ROYAL PARK INVESTMENTS......oiutimiiriiiiiiiserisiisisesisissssssessesssse s isessssss st ssesssssssessssssssessens | oeronssnssnenss | sosseseesensns | voreserssssessessessnnsenes 999,883 | ..o 999,883 [01/15/2013....
000000 00 O|ROYAL PARK INVESTMENTS........ 1,999,275 1,999,275 |02/15/2013....
000000 00 0|SHEFFIELD RECEIVABLES.........cooviiiiiicirniie st 2,999,104 2,999,104 | 02/13/2013....
000000 00 O|STANDARD CHARTERED PLC.......coiviriiriermeiiieerieriesessessssssessesssesesssssssssssssesssesssssssssssssssensesssessssssensss. | sessssssnsssnes 1,999,097 1,999,097 |03/07/2013....
000000 00 O|STRAIGHT A FUNDING LLC.. 2,999,775 2,999,775 | 01/16/2013....
000000 00 O|SURREY FUNDING CORP 1,999,744 1,999,744 |01/24/2013....
9199999. Total - Cash Equivalents (Schedule E Part 2 Type) 48,373,900 48,373,900 | ..... XXX
9999999. Totals 84,803,773 84,898,591 | ..... XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....(4,618,915)  Book/Adjusted Carrying Value $.....(4,725,897)

2. Average balance for the year:  Fair Value $.....96,937,569  Book/Adjusted Carrying Value $.....97,070,837

3 Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....15,278,878 NAIC 2: §......... ONAIC3: §.......... 0 NAIC4: §.......... 0 NAIC 5: §....907,910 NAIC 6: §.......... 0
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

2

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

General Interrogatories:

1.
2.

The activity for the year:  Fair Value §........
Average balance for the year:  Fair Value $

NONE
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE E - PART 1 - CASH

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

Open Depositories

Allfirst Baltimore, Maryland 0.000
Bank of America.......... Clearwater, FIOrida..........c.ovvirrreeereescreeerees 0.000
Bank of America.......... Dallas, TEXAS........curueriereireiriireeieiesiesssee e sssssssesnes | vneessenns 0.000
Bank of America Little Rock, Arkansas 0.000
Bank of New York New York, New York 0.000
Bank One PhOENIX, AfIZONA. ..o | e 0.000
Chase Manhatten Bank..............ccccoeuieviviniceiiceececeeee e NeW YOrk, NEW YOrK.......ccoovcvereiceeiee e | o 0.000
First Union National Bank of Florida Jacksonville, Florida 0.000
HSBC Bank USA.......... New York, New York 0.000
Investors Bank & Trust Co Boston, Massachusetts.... 0.000
M&T Bank. Baltimore, Maryland 0.000
U.S. Bank Cedar Rapids, lowa 0.000
U.S. Bank St. Paul, Minnesota.. 0.000
Wachovia Bank.................... Charlotte, North Carolina 0.000
Wells Fargo Bank Minneapolis, MINNESOLA............ceuirrirrercieirieieieseeeseneseenes | e 0.000

0199999. Total - Open Depositories...

XXX..

0399999. Total Cash on Deposit

| XXX...

0499999. Cash in Company's Office

XXX...

0599999. Total Cash..

XXX..

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

1. January. 748,297
2. February. 721,813
3. March 342,318

4. April 4,691,094 (7. July, 2,614,263
5. May. 2,809,275 | 8. August 1,020,968
6. June 481,675 | 9. September. 2,548,995

10. October. 3,753,024
11. November. (833,453)
12. December. 1,745,197
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Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

9¢3

1 2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Maturity Carrying Value Due & Accrued During Year
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
CANCARA ASSET SECUR LLC CP T44A.........oiiiiiiiiiretiiteissiie ettt I - 11/15/2012 01/16/2013 | .ooovveerrirene 4,999,521 | ..oooiicere s LU IO 1,501
CHARIOT FUNDING CP 144A.........ou oottt bbb s 8888182888488 h bbb ... [ 1211712012 01/15/2013 24,998,444 | ..o 0 1,667
MARKET STREET FNDG LLC CP 144A ... [10/15/2012 |. 01/09/2013 24,998,888 . 0 10,833
SALISBURY REC CO LLC CP T44A ...ttt bs s8££t ... [12111/2012 02/11/2013 34,992,027 | oo s 0 4,082
VICTORY RECEIVABLES CORP CP T44A..........cooiiimiimtiieiieniiiesisesestesss it bbb v | 1212112012 02/04/2013 | ..o 19,995,844 | ....oovirriiiee LV IR 1,344
SUMITOMO MITSUI BK LTD CP 144A. ...ttt ettt 8188888188848 £ L84 E L1488kt v | 1112712012 01/28/2013 | ..o 24,996,437 | oo s (O 4,617
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations.. .. .. .. ST 134,981,167 | oo 0 24,044
3899999. Total - Industrial and Miscellaneous (Unaffiliated)..........ceriiriiiiiiiiiniisi s 134,981,161 0 24,044
Total Bonds
7799999. SUDLOLAIS = ISSUET OBIGAHONS. ...ttt bbb s . 134,981,161 | oo 0 |, 24,044
8309999, SUDHOIAIS = BONGS.......rvesreereetes sttt E £ 8 £ R 8 HE £ EE£EE £ L8R £ 4L 484 E 0L b RS EE 0 £ oAb AR R A . 134,981,161 | oo s 0 | s 24,044
Sweep Accounts
CITIBANK MONEY MARKET........coutttueetmetseeseesasessesssessseeesseesse s sss s st 8 4881818 ... | 12114/2012 01/01/2013 [ ..oovvorvereierinnes T | e (1 0
CITIBANK MONEY MARKET AMARILLO. ...ttt ettt . [12/31/2012 01/01/2013 | .oooovvieieris 244,802 | ..o s 2 [ 2
8499999, TOtAl = SWEED ACCOUNES. ...t eereereesees ettt ees e eeses et s eesesees ettt ee et ses e eeEeeseE e et ee8 e E s ees e ettt eesem e anten et s OSSOSO SRR RT [FTTTRTRRR 244876 | ..o s 2 | 2
8699999, TOtAl = CASN EQUIVAIENTS..........cvuvieveissiiseriiitis ettt 8 884181888 b bbb bbbt bt bebs e bbb . 135,226,037 | cooovreeiereieieieieiee s 2 | e 24,046




Annual Statement for the year 2012 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama. 0 | e 0 0. 0
2. Alaska.... 0 | e 0 0. 0
3. Arizona (O N 0 0. 0
4. Arkansas . | State deposit 109,984 109,905 0. 0
5. California (O N 0 0. 0
6. Colorado.... 0 | e 0 0. 0
7. Connecticut (O N 0 0. 0
8.  Del (1 IR 0 0 ... 0
9. District of Columbia [0 IR 0 0 ... 0
10.  Florida . (1 IR 0 0. 0
11, GEOIgia. e GA ... B.... | State deposit (0 O 0 160,821 | oo 175,210
12, Hawaii HI|.. (U IR 0 0. 0
13.  Idaho D|.. (0 IR 0 0. 0
14, HINOIS ..o [ - (U IR 0 0. 0
15, Indiana.......ccooeeevrrereinrcs IN 0 | e 0 0. 0
16.  lowa...... 1A (0 I OO 0 0. 0
17.  Kansas 165 I (0 OO 0 0. 0
18, Kentucky.......ccoovvvrivivciicinininns KY|.. 0 [ oo 0 0. 0
19.  Louisiana LA|.. (0 RN 0 0. 0
20. Maine ME|............ (01 0 0. 0
21.  Maryland [0 0 0. 0
22.  Massachusetts . | State deposit (0T IO 0 214,428 | ... 233,614
23.  Michigan M [V I 0 0. 0
24, Minnesota......c.cocvevviniirieinnines MN | .. [0 0 0. 0
25.  Mississippi MS|.. () R 0 0f... 0
26.  Missouri. (0 RN 0 0. 0
27.  Montana. [0 0 0. 0
28.  Nebraska... 0 | e 0 0. 0
29. (0 IR 0 0. 0
30.  New Hampshire. [0 RN 0 0. 0
31, New Jersey. (0 0 0. 0
32, New Mexico . | State deposit. [0 RN 0 107,214 | e 116,807
33, New York... 0 | e 0 0. 0
34.  North Carolina . | State deposit. 439,935 439,622 0. 0
35.  North Dakota. 0 | e 0 0. 0
36.  Ohio... . | State deposit 1,608,208 1,752,105 0. 0
37.  Oklahoma.. (0 RN 0 0. 0
38. (0 IR 0 0. 0
39.  Pennsylvania. [0 RN 0 0. 0
40.  Rhode Island.. [0 0 0. 0
41.  South Carolina... (O N 0 0. 0
42.  South Dakota 0 | e 0 0. 0
43, Tennessee.......ooovervirivreene [0 0 0. 0
44, Texas. 0 | e 0 0. 0
45.  Utah... M (0 I RO 0 0. 0
46.  Vermont.......occooerreevenciisnnenns (0 RN 0 0. 0
47.  Virginia . | State deposit [0 IR 01... 80,410 87,605
48.  Washington . [0 R 0 0. 0
49.  West Virginia..........cccrvrverinnnnnnd WV (0 N 0 0. 0
50.  Wisconsin.. (0 N 0 0. 0
51.  Wyoming.... (0 N 0 0. 0
52.  American Samoa...........cc..ceeveuen AS [ (U IR 0 0 ... 0
53. State deposit () SRR 0 .. 53,607 | . 58,403
54. M State deposit. (0 I RO 0 792,748 | oo 806,355
55.  US Virgin Islands..........cccccrvueene. AV/ 1 [0 R 0 0. 0
56.  Northern Mariana Islands.. (01 0 0 ... 0
57.  Canada . (O N 0 0. 0
58.  Aggregate Alien and Other. L XXX... XXX ottt 0 | e 0 0. 0
59.  Total XXX, XXXttt 2,158,127 2,301,632 1,409,228 | ... 1,477,994
DETAILS OF WRITE-INS

B80T, oo | e (1 IR 0 0. 0
5802. (0 IR 0 0. 0
5803. .. (1 IR 0 0. 0

5898. Summary of remaining write-ins for
line 58 from overflow page XXX XXX ittt [0 RN 0 0. 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)....... L XXX XXXttt 0 | oo 0 0. 0
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