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Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ottt | errtenens 1,340,147,804 | ..ovveverrnecircrrneend0 | s 1,340,147,804 | .......... 1,116,229,187
2. Stocks:
2.1 Preferred SIOCKS.........ciiiiririi et | et 0 | e (O N (0 RN 0
2.2 COMMON SOCKS.......cveuerircrirneireeiseriseesiesss sttt essssssssenns | eesssssssns 38,624,612 | oo (U I 38,624,612 | oo 31,960,865
3. Mortgage loans on real estate:
31 FIISEIENS . coeeveceieee st | st 48,633,950 | ..ooovererirrereenns (U I 48,633,950 | ...cvovvvnnes 50,713,673
3.2 Other than firSt IENS........cvuurieriieiieiiieieieei ettt sestnns | eesnessness s nessnessensend (01 OO (01 RN (01 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)......oocvuivieeiiteeetetese sttt st sestenssnes | eresssssesaesas 34,722,354 | oo [0 A 34,722,354 | ... 35,208,984
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cocvuiveieictii ettt st st b s s ssentens | onsssssssssssessssessessesanes (0 U 0 | e (0 U 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvvvieiceireierseieie st ieisssenes | sevtesessssessesssessensesad (0 U 0 | e (0 U 0
5. Cash ($.....4,748,966), cash equivalents ($.....61,488,305)
and short-term investments (8.....53,079,855).........cuuerurmrremmmermmeeisnerissessssesssssssssessss | sereseseenes 119,317,126 | oo (U I 119,317,126 | ...ooonven. 184,234,197
6. Contract loans (including §.......... 0 PreMIUM NOLES)......ueviverreiriierieieieissseeissseseesstessesessssensenss | seesessessees 425,694,298 | ...ooovvvireeeees (01 I 425,694,298 | ............. 411,101,024
T DEIVALVES.......ooiiiiiiii i | esbess s (O N (O N (O N 0
8. Other iNVESIEd @SSELS.........ccvevririecrierereeeese s sess st esssesnsns | soessseessaenes 2,917,660 | oo (U 2,917,660 | ...coovrrnne 3,293,308
9. Receivables fOr SECUMEIES. ..o sssssrnnes | oo sssend 0 | o (O N (O N 0
10.  Securities lending reinvested collateral @SSEtS............covvvevevrceievicieieeeees s | eeveereseiens 80,492,474 | ..cocvveeerend [0 80,492,474 | ............... 84,898,591
11, Aggregate Write-inS fOr iINVESLEA @SSELS.......cvrrrerrrrirrinrirririe st ssessenssnssns | sessssssssssssssesssssssssessns (O [0 {0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcueeercreerieeeeee e | ceveninne 2,090,550,278 | ...cocevvreerriireieinad 0] e 2,090,550,278 | .......... 1,917,639,829
13. Title plants less §......... 0 charged off (for Title INSUIErs ONlY).........corveerereereerineerrireerseeeneenees | evereeseeeiseesseeseeeeeees (0 [0 U (0 0
14. Investment income due and CCTUBT.............cceveviuceeieecreeeeeee et es e ssteses s senenes | evevereniesenes 16,037,205 | ..o [0 16,037,205 | ............... 14,223,804
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cc.cccvuuue.
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccoevevivrivcneens | vovveereennenn. 2,923,752 | oo (01 2,923,752 | coovreiernn. 2,725,920
15.3  Accrued retroSPeCtiVE PrEMIUMS........ccccveviviecteiieresee ettt be s sssesens | sesessesessssssessssesesesnans 0 [ oo 0 [ oo 0 [ oo 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS............c.evcveieeveeveeesie e sese s esssssessans | evessesssseesans 3,397,672 | oo (01 AT 3,397,672 | oo 3,358,354
16.2 Funds held by or deposited with reinSured COMPANIES..........ocvueeerrurireeieerieieereineees | erveeeeeseeneseeeenesseseene (0 (0 TN (0 RN 0
16.3 Other amounts receivable under reinSUraNCe CONMTACES............cuuurerrumrererirerierisrsesiinees | eeersessiesssesseesseesseesees (01 (0 R (0 R 0
17. Amounts receivable relating to UNINSUTEd PIANS.........c.ccvveeereriereereneresceeeseeeesereeeensiees | seersseeeeseeeseeseeessenees 0 [ o0 | s 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............cocoeererenens | overeereereenensnennen (0 [0 U (0 0
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 192,074,450 | ............... 95,934,457 | ....covvvennnn 96,139,993 | ......cc..... 103,071,263
19.  Guaranty funds receivable or 0N AEPOSIL...........cccveveuivrieeiieieieccee et ssins | evesaessesesenans 864,506 | ..ooovvevirrreieiiiead (01 864,506 | ...cooevvererrnnes 801,491
20. Electronic data processing equipment and SOtWAIE...........c.ocucvereiiiricierieeeseevsseseieis | veresesissesse s (0 U 0 | e (0 U 0
21.  Furniture and equipment, including health care delivery assets ($.......... 0)ereeerireereieeeseenenes | e (0 (0 (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........ccoueeeiveeviveeiies | ceveeieveeeeeee s 0 [ oo 0 [ oo 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates...............cccoveeeiieiieiicece e | s 0 [ oo 0 [ oo 0 [ oo 0
24. Health care ($.......... 0) and other amounts receivable..............coucvcveveieiesieeeeeeeeeeseeeeienes | ceveerereienns 33,403,203 | ...cooueee 33,403,203 | ..o 0 [ e 0
25.  Aggregate write-ins for other than iNVested @SSEtS...........ccevieierceiceiese e | seresesneenes 80,270,999 | ..ooovvvieririinas 25516 | .coovrnnnn 80,245/483 | ............... 81,756,025
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 2,419,612,461 | ............. 129,396,901 | .......... 2,290,215,560 | .......... 2,123,586,075
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........covvievens | wovvrnnan 6,460,694,407 | oovvvverrreeeeiees (1 I 6,460,694,407 | .......... 6,477,240,691
28.  Total (LINES 26 AN 27).......cvuurriririreriririieeeseemieesssessseesssessssssssessssessssesssesssesssesssssssssssses | sesessenns 8,880,306,868 | ............. 129,396,901 | .......... 8,750,909,967 | .......... 8,600,826,766
DETAILS OF WRITE-INS
T10T . Rt nnine | eessene et (U (U (U 0
T2, Rttt tenns | ebessesnetesentesenentensena (0 (0 (0 0
103, ARttt etenns | ebeesennetenenteneeantenaena (0 (0 (0 0
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. Company OWNed life INSUFANCE............c.eviuiieeieieieie ettt ssssssasnees | svssessesenas 74,708,328 | ...oovvereeeeeae (01 I 74,708,328 | ............... 75,294,964
2502. Accounts receivable...........c..cuieineeireiineinenesesessenis ...4,588,229 ..4,567,198 ..5,218,121
2503. Estimated premium tax offset on the provision for future GFA............ccoevivieieninieneseienen | e 809,492 | ..covvrvevrieieieinnennd0 | ...809,492 | ..o 809,492
2598. Summary of remaining write-ins for Line 25 from overflow page.........ccoevevieenisienennniens | coveveieieinsienns 164,950 | .ooverieveireen b, 485 | 160,465 | ..oovevririnn 433,448
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN 25 @DOVE)........cccrmmuereeerernereeseresseresesesssnrenssees | oseresssienans 80,270,999 | ..o 25,516 | .o 80,245,483 | .......c.cccos 81,756,025
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Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....1,830,784,880 less §.......... 0
included in Line 6.3 (including $.....218,537,519 MOACO RESEIVE)...........cvurverveeeeeereeesereceeeeeeeeeeeesesseessssse s sssssssesssessesssssssssasnsas | oerssesssesssnssnns 1,830,784,880 | .......ccoovneee 1,782,019,681
2. Aggregate reserve for accident and health contracts (including $ B 1,203,727 |.. 963,441
3. Liability for deposit-type contracts (including §.......... 0 MOGACO RESEIVE)......cvuveiiiiiieiiiiieie sttt ssesnns | sesessessessssessessnsan 20,365,277 14,647,233
4. Contract claims:
41
4.2 ACCIABNT ANG NEAIN.........couieiei bbb | Hebe bbb 0
5. Policyholders' dividends §.......... 0 and coupons §.......... LU TT= 1o VT 1o OO PR OUTTOOTTT 0
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including §.......... 0 MOGCO) 1. evecvrerectee ettt ettt s sstessesaes | ersesssssnssssssessssessssnsessesnaan [0 U 0
6.2  Dividends not yet apportioned (INCIUING §..........0 MOGCO).........cuurvurirririiisiiiesiesiisese sttt ssssssssssssss bttt sssssnsss | sbsesssssssssssssssssssssssssssesssssses
6.3 Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including §.......... 0 accident and health PremMIUMS..........ccovieriiiceceesess e ssesenss | vsissesessssessssssesesssseaas 66,974 | .o 40,964
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES............ruurvueeeeeeeireiseeeseeeeseeseseseeseasessessse e s st s ss st sses s st ees e ssessessestssnssestenes | festsssessessassnssssssssessssnnsnnes [0 U 0
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SErvice ACt............coevivviveiciiieiecceeeieiees | e 0 | oo 0
9.3 Other amounts payable on reinsurance, including $.......... 0 assumed and $.....3,188,802 CEAEA............covurremremrrerrerieneiens | cevveeereesiesseseieenens 3,188,802 | ..o 3,174,083
9.4 Interest MaINTENANCE RESEIVE.........c.eu ittt bbb bbb bbbttt | febieesentesteseenaes 28,086,376 28,678,024
10.  Commissions to agents due or accrued - life and annuity contracts $.....31,508, accident and health $
and deposit-type contract funds §.......... 0neeee s
11.  Commissions and expense allowances payable on reinsurance assumed.
12, General EXPENSES QUE OF ACCTUBM.........evueuiierseisiieisesseessesseees sttt bbb s s s bbb bbb bbbttt
13. Transfers to Separate Accounts due or accrued (net) (including $.....(246,938,901) accrued for expense

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $

Net deferred tax liability......................
Unearned investment income.............

Amounts withheld or retained by company @s agent OF tTUSIEE. ...t sesennes
Amounts held for agents' account, including §.......... 0 agents' credit balances..
Remittances and items not allocated..

24.01
24.02
24.03
24.04
24.05
24.06
24.07
24.08
24.09
2410
2411

Miscellaneous liabilities:

Asset valuation reserve...........

Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......ocvviviiveiieiiisire sttt nbneas

Funds held under reinsurance

Payable to parent, subsidiaries and affiliates...........ccccririeiiiieeee et

Drafts outstanding...................

Liability for amounts held under uninsured plans.

Funds held under coinsurance
Derivatives.......cocveerereernnens
Payable for securities

Payable fOr SECUMEIES IENAING.........cvevieririeiriierisrie ettt st s
Capital notes §.......... 0 and interest thereon §......... 0ttt ettt et tas
Aggregate write-ins for liabilities "
Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)..........vurierrerrirrirnrirririsesneiseessesessssess e sssssssese s ssssssessessesssenns

From Separate Accounts statement...

Total liabilities (Lines 26 and 27)

Common capital stock...........c.cecereenee
Preferred capital stock.......................

Aggregate write-ins for other than special surplus funds.
Surplus notes

Gross paid in and contributed surplus

Aggregate write-ins for special surplus funds..

Unassigned funds (surplus)................
Less treasury stock, at cost:

36.1
36.2

..... 0.000 shares common (value included iN LiN@ 29 $..........0)....oriiieirerieiereeccises et es st sess s seeneans
..... 0.000 shares preferred (value included in Ling 30 $..........0)..uvevecvrieiececce sttt s st ssesss e
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement).............ccccecevvveeriieieiins
Totals of Lines 29, 30 and 37 .
Totals of Lines 28 and 38 (Page 2, LiNE 28, COL. 3).......ceverieiieieieeieesetese ettt st s sas s ss et s st bnes

treaties with unauthorized and certified ($..

(246,938,901)
3,153,631

..................... (285,883,189)
.......................... 5,455,260

........................ 12,038,965
264,898
..54,464,423
15,331,679

................... 1,925,834,619

................... 6,460,694,407

6,477,240,691

8,386,529,026 | ..

.8,281,591,592

...................... 361,880,941

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

....316,735,174

...364,380,941

319,235,174

.8,600,826,766

DETAILS OF WRITE-INS

2501.

2502. .

2503.
2598.
2599.

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

3101.
3102.
3103.
3198.
3199.

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

3401.

3402. .

3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page.... o
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)..........cccuiiueiiiietiicicieiiesteeseaesss st tes et s s s b ssebes s s bansssesensnns
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Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts.............ccceveveveeeieveeseeiriseeseeereseesenes | cveveeiienas 260,721,698 | ............ 241,729,501 |............ 486,919,136
2. Considerations for supplementary contracts with life CONtINGENCIES............orerirrrrerinririeisisesee e eesssssssesses | ersssenssseenns (4,881,556) | ....oovererrrennn. (/A1) ] — (2,210,995)
3. NEtINVESIMENE INCOME........iiieciictcie ettt b b st s ae b st a s s s s s ss et e s s nsebannnns | esssssesnes 36,213,624 ....32,630,801 | .............. 81,728,965
4. Amortization of Interest Maintenance Reserve (IMR) 797,476 | .. ..1,516,879
5. Separate Accounts net gain from operations excluding unrealized gains O [0SSES...........c.ccvevevrvreeereeirieeieieseeseeseesesesees | eveieissse e 0
6. Commissions and expense allowances On reiNSUrANCE CEABG..........ouururirirrrerrerirrireeerseeeeeeesess s ssess e ssessnes (5,754,931) | ovvrverrrrienns (280,385) | ..veuverenene (3,414,666)
7. Reserve adjustments 0N reiNSUrANCE CEARM. ..ottt (8,059,650) | ....overvnee (9,334,329) | ............. (24,697,078)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAtE ACCOUNLS.........oocveieiecieciiteieitet ettt bttt st bbb s e ssnaessens | sbessesnsas 146,053,958 |............ 152,477,291 |............ 300,860,490
8.2 Charges and fees for deposit-tyPe COMIACES............cuevciiiieieicieis ettt snans | eotesessnsessessssssessesand (01 R (01 R 0
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME..........covueiriiiieieieteie ettt sntens | cbsnsessesanes 10,159,010 | ..ovevernnas 8,997,862 |.......c...... 19,035,109
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns ..435,249,629 |.. .426,816,905 | .. ..859,737,840
10, DEAH DENEIS.......uctiteictitic bbb bbbt bbbttt
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar BENEFits.............cccveicveciceieccceee e
15. Surrender benefits and withdrawals for life contracts ..423,202,502
16, GIOUD CONMVEISIONS....ourvuvrrreresresreseisessssssesssssessssssssessessessssssessessasssssssssessssnssessessasssnssnssassassnssnssessssssnssessessenssnssessessanssnssessanss | susessmssssssessessessnnssnsseQ | sonnsnessessensnsssnssessossssQ | onssessssssnssessessnssnennd 0
17. Interest and adjustments on contract or deposit-type contract fUNAS............cccveveveerrieierieieeeeeee e essssesessesens | everrsiereneeennn86,928 [ i 318,001 | oo 649,406
18. Payments on supplementary contracts with life contingencies . ..2,238,541
19. Increase in aggregate reserves for life and accident and health CONracts...........c.covvreerrersinrnrrnnnnreseeeseneeessnnens | s 49,005,485 | ................8,402,921 | .......co. 35,664,048
20. Totals (LINES 1010 19)....uiurererrireicirireeesieeise ettt sssssssssssssssssessessassssssessessessssssessessasssnssessesses | seenennenn b 1,044,758 | ............363,513,803 | ............ 554,430,330
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ..160,308,691
22. Commissions and expense allowances on reinSUranCe aSSUMEM............c.wrererrurrerneeneeeesesnssneesessessesssssssessssessesssessessessanes | sessessenssssssssessnssnessens0 | senerreesssnnnnnsnrnnsnens0. | ceeeeneensseesssssesseneens 0
23, GENETal INSUTANCE EXPENSES.......couevuivreerscteisesscsesse e sssss s ssss st et s bbb bbb s s bbbt bbb bbb s s b s s s st ns st ente s bnnas | sbessessesanes 37,036,163 ....39,049,041 |.............. 74,016,655
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ...1,684,403 | .. .8,718,739 |.. ....17,897,862
25. Increase in loading on deferred and uncollected premiums OO EUSTT (227,464) | ..o (132,915) | oo (54,095)
26. Net transfers to or (from) Separate Accounts net of reinsurance.... IS (209,717,970) | ........... (145,953,933) | ........... (107,485,224)
27. Aggregate write-ins for deductions 6,698,139 | .. 5,811,756 | .. ....12,038,761
28. Totals (LINES 20 10 27)......cueeererieiisereeiestee et ssessss s ssss st ssesssssssssssssssesssssessesssssssssesssssessssssssesssnss | eessesenses 394, 152,008 | cvrvrrrinns 353,175,852
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)...........cccccve... ....13,641,053
30. Dividends t0 POICYNOIAETS. .......c..euiieiieieiiieieicsiee sttt
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... ....13,628,594
32. Federal and foreign income taxes incurred (excluding tax on capital gains)............ccceevreererveereieieeseeeseseesseeeenssresenens | evveiernnennn 18,700,469 | v, 9,079,724
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10sses) (LiNe 31 MINUS LINE 32)........ccoveverriieeeisiesesetesce e ess e sssssessssssesssssssesssssesssssssssssssesssssssessnssns | seeseesensnni00,389,091 | cvvvvrvinane. 64,548,870 | ............ 134,586,345
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....2,481 (excluding taxes of $.....110,830 transferred t0 the IMR).............ccevevererceereeeeeeeese e sesssessseseeses | esssessnsensans 1,013,669 |............... (4,486,649)|............... (4,590,812)
35. NetinCOmE (LINE 33 PIUS LINE 34).....cuurvureeeieiieireieieissisieessiesiss ettt ess sttt esssssssssessessenssnssessessessnssnsss | esssssnssens 68,399,360 | .............. 60,062,221 | ............ 129,995,533
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIHIOT YEAT.......c ittt essassesnns | sesessesanes 319,235174 | ............ 275,198,023 | ............ 275,198,023
37. Netincome (LINE 35).......ccevvevvererierireieieississseesiesissiens 68,399,360 | .. 60,062,221 ..129,995,533
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(183,033)........cccevrrrrereernrrrcriniissessssesesisssssens | cereereeesensend 6,302,994 5,034,280
39. Change in net unrealized foreign exchange capital Gain (I0SS).........cccviiuiiriireiriieieeee et ssens | sbessesessssssesesssesesinand [0 RN 0
40. Change in net deferred income taX...........cccocvvvevvereererenane. .(8,231,258) | .. .(5,843,047) | ..
41, Change in NONAAMILEA BSSELS......vuvururrirrierieie ettt (1,273,937) | covovrrenes (5,369,984)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........c.vverureriinierrireirineneseessresseesessessssesnens | sessessessessesenns 264,898 .0
43. Change in reserve on account of change in valuation basis, (increase) or decrease. . L0
44, Change in asset ValUation MESEIVE...........c.errrirurerernrereireiesssisieessssessssssssssssessssssssssssessssssssessessessssssssessesssssessessesssnssesesss | enessnssessnnes(0,020,919) | vovvivninnns (4,860,583)
45, Change iN trEASUNY STOCK. ... vurererrisrisrceieseeiseceesese st tse st es st ettt et en st essen s s s santensansns | esssssssssssessossassnnssnns
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.evuiuriurieiriree ettt
48, Change iN SUMPIUS MOLES......euvrirreiereiseisieeeeseiesseessse ettt b bR E bbb E bbbt
49. Cumulative effect of changes in acCoUNtiNG PrINCIPIES..........c.cvivieriiieiieieisee ettt
50. Capital changes:
50T PAIA Nttt ettt sttt bRttt e bbbt
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITEA 10 SUIPIUS......cvuivrieireiiieie ettt sttt s s snn
51. Surplus adjustment:
BT PAIA Nttt bRt
51.2 Transferred to capital (StOCK DIVIABNG)...........c.vivevieiieiriire et
51.3  Transferred from CAPILAL..........ccccveeveie ettt bbbttt n st en et aen
51.4 Change in surplus as a result of reinsurance
52. Dividends t0 STOCKNOIABTS............ceveiiiciiicicieistce ettt bbb bbbttt b e a s b b n et s
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus (Lines 37 through 53).... 45,145,767 |.. 32,214,554 | .. ....44,037,151
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccoveuieiieeieirieiieeee et ssasntens | oraesssnes 364,380,941 | ............ 307,412,577 |............ 319,235,174
DETAILS OF WRITE-INS
08.301.  MiSCElIANEOUS INCOME..........cvvireriecrieiiesiesiseiesse sttt ssses s ssessssss s ssesssssssssessssssssesessesssssssssessessenssenes | sessesessenens [y T2 B30 | toervreirerans 7,823,948
08.302. 1,173,914
08.303. .0
08.398.  Summary of remaining write-ins for Line 8.3 from oVerflow PAgE...........cceeuirivericirieieeeesce et ...0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 @D0OVE)........ccivueveiriieiierieiiisis st senaas 8,997,862
2701.  Investment interest expense on funds withheld 5,811,208 |..
2702, FiNES AN PENAIIES. ... vveereeriireieisere et es ettt en
2703, EXPEHENCE FEIUNGS......ovoeereririiceseieie ettt sttt nen
2798.  Summary of remaining write-ins for Line 27 from overflow page.. . .
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @D0OVE).......vceruiruiruerseresressessissrssesseesessssnssessessssssssssssssssssssssssssssnsss | ssssssessessees 6,698,139 5,811,756
5301.
5302.
5303.
5398.  Summary of remaining write-ins for Line 53 from oVErfloW PAgE..........ccuiiiiiiiiieice et | sesesissesie b
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 DOVE)........cuiviuiieiiriiiiiiiieiiciesiesistesisssssssssssssssssssssessessssessesssssssansens | sressesssssssesssssssessssanes 0

Qo4




Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUIANGCE............cciiiiiiss e | soneiinsiis 255,841,615 | ............. 242,009,060 | ............. 485,063,466
2. NEtiNVESIMENEINCOME. ......vorriereireereeeseesis sttt eest sttt esstnnnnns | cvsnesssseneens 37,839,471 | v, 34,239,470 | ..oveoevernnn 84,038,064
3. Miscellaneous income 128,478,238 | ... 135,556,501 258,493,969
4. Total (LINES 1 hTOUGN 3).....veurierireceieiieeeieeisesssesise sttt ess sttt esssssenssnnnnns | coneeesasnens 422,159,324 | ............. 411,805,031 | ..o 827,595,499
5. Benefit and [0SS related PAYMENES..........c.cvivieeieicreiee ettt ss st es e ses s sssse s ssnans | eesesassssens 392,573,470 | ............. 361,424,239 | ............. 520,764,955
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS.........cccveveveievrenieieseienenns [ e (248,886,863)| ............ (195,380,034)| ............ (200,377,711)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........c.cccveiveveiciirieeicieeeece e sesssssenes | eereresinnns 127,324,630 | ............. 137,747,976 | ............. 264,730,620
8. Dividends paid t0 POICYNOIAETS. ........civueiriiiieieicieie ettt nssssessnssntens | evsessssessnsnnsenses 11,463 | oo 12,459 | oo 21,801
9.  Federal and foreign income taxes paid (recovered) net of §.....113,311 tax on capital gains (I0SSES).........ccovveeverrreerrees | corrrerrrnnees 13,984,756 | ............... 11,366,448 | ................. 5,133,701
10, Total (LINS 5 HrOUGN 9).....ouuvireriieciiieiieieieesi ettt seniens | ereseseesons 285,007,456 | ............. 315,171,088 | .....c....cc. 590,273,366
11.  Net cash from operations (Line 4 MINUS LINE 10)......c.ceveiiuriiieieisieiciseese ettt ssssnaas | snsessesnnens 137,151,868 | ............... 96,633,943 | ............. 237,322,133
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds....
12,2 SHOCKS . vvvuvereresees sttt
12,3 MOMGAGE 0BNS........cvieeieciieeeee ettt b bbbttt bbb s s s sessesntas | eevessessesansaes 1,795,863 | ...oovvvrnene 1,479,368 | .......co.c... 9,354,759
124 REAIESIALE. ... | e (U [ (U N 0
12.5  Other iNVESIEA @SSELS.........oucveeicececte ettt st st sen st s s s tessnsesssenaetesnssssssnnnses | etesessesesensneesiraes 5,916 | oo (5101 T [ 1,317
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS...........cc.covrrueirrrnininrnenenrnsieeinns | e A I (V1N I 125
12.7 Miscellaneous proceeds ....18,198,765 ....10,004,009
12.8 Total investment proceeds (LINES 12.1 10 12.7).....ccucrierciiiieeseeese et se s s ssnns | evessessssaens 93,480,329 |............. 153,813,023 | ............. 356,401,647
13.  Cost of investments acquired (long-term only):
131 BONAS ottt ettt | eenieesiees 310,887,245 | ............. 292,260,872 | ..oovvveneee 562,043,808
132 SHOCKS.cveueecri ettt enssnensensssensenssensins | eesennnnssnensnnnnnensnnQ) | vereeneneneennennnen 0| e 1,142,683
13.3 Mortgage loans.. ....10,800,000
134 REAIESIAE......ovveceeeecce ettt st st ssntensesentens | eriessesistese st es e benes (01 IO 32,616 | v 153,874
13.5  Other INVESIEA @SSELS.......cvvuuverereiciisrrireir ittt neenes | eebseesisenesseens s (1N [P 158,374 | oo 501,487
13.6  MiSCEllaNEOUS APPIICALIONS. .........cvvvecieeeieicietce ettt ss s s ssesenssntens | onsessesisssseessssessesssanes 0] s 4,524,870 [ ..o 4,549,930
13.7 Total investments acquired (LINES 13.110 13.6).....c.ccuieieieiiceieeseeessse sttt ssessss e ssesssssnes |ssssssssssans 310,871,245 | ............ 296,976,732 | ............. 579,191,782
14.  Netincrease (decrease) in contract l0ans and premium NOES..........ccviveieviiricicieeie et ssses s | evsessssesenas 14,593,274 | ..cvvvrnnne 3,278,542 | ..o 5,064,138
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (231,984,190) (146,442,251) (227,854,273)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPIHAI NOES........covieciciecieecc sttt bbbt ssssens | ersestessssessessensnssesan (01 (01 0
16.2 Capital and paid in SUrPIUS, 1SS trEASUNY STOCK..........ovururrirrirreirrireieiieeissisesess e essssessseasssessesssssessessesssssssssnsss | sesessessssessssessassnssnsan (01 U (01 U 0
16.3 BOMOWED fUNGS......oouvvereiirricieitcies st ennins | crissstseneses 13,881,217 | coovverreennn. 43,303,176 | ...covvvvrnee 21,064,064
16.4 Net deposits on deposit-type contracts and other insurance iabilities............oovureerireerrininrnenreeeeseneeens [ s 6,167,671 | covvreercrernn 126,303 | ..o 1,423,751
16.5 Dividends to stockholders ....27,000,000
16.6  Other cash provided (APPHEA)........ccuuererririieiiricirieceeesi s esst st esssensssessssenssees |osisssessseens 9,866,361 | ..cocovviriennce. (668,587)| ...occvenncenn. 8,924,736
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | cecvervinnen. 29,915249 | ..o 42,760,892 | ...ooviiiinns 4,412,551
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).........cocovvevcnecnne | corrrvnveneene (64,917,073) ovoeveeenee (7,047 416)| ...oeovvrvenee 13,880,411
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......vvuuririeiceiisici sttt sttt sssennins | ceviessiees 184,234,199 | ............. 170,353,788 | ............. 170,353,788
19.2  End of period (LINE 18 PIUS LINE 19.1).......cveurverrrereeereeeireccreeeireeecseeisseeesseecssseesseeesssessseeesssessseesssessssssssassssnssssnnes | eesseeeesones 119,317,125 | ............. 163,306,372 | ............. 184,234,199
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 | [N 0] 0]
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Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
1o INAUSHIAL TR ... | ettt 0 [ oo 0 [ e 0
2. Ordinary life INSUMANCE. .........cvevuverreeieieesie ettt et s s snsanes | evsesesssssessssssesnsan 328,052,469 | ...coovvvererirerernns 319,111,442 | oo 635,749,028
3. Ordinary individUal BNNUIIES............vveeurvirreircrieiereesersiess s sessssessees | coressssesesseesseeseenes 14,099,739 | oooovvercrrerreinne 13,833,870 | covovererircninne 21,779,118
4. Credit life (group and iNAIVIAUAL)...........cevrireieiiiicicee sttt sss st sebns | svsessssessessssssse et sstes s sensesaees 0 | oo 0 | e 0
5. Group life INSUTANCE. .......cvvveveeieteeeieeteee ettt ettt st ssstenssnts | sebessesssessssessssssssnsaes 5,399,962 | ....oooovieririieennd 6,514,065 | .....oovvverererriernns 11,923,888
8. GOUDP ANNUILIES......oouverereenriresiecisesi ettt ennen | ressssensssesssens st s 946,789 | ..o 1,678,832 | oo 2,808,346
7o ABH = GIOUP .ottt sttt | Sesent st 9,075,651 | covoovverreieeiereeenn 6,932,335 | oo 14,113,554
8. A&H - credit (group and iINAIVIAUAL).........c.eveereriririerirniesiesiss st ssessssssessesssssssssssses | sssessssssssessssssssssssessessssssssessn [0 RN [0 R 0
0. ABH = OtNBI et | ettt 0 [ oo 0 [ o 0
10.  Aggregate of all Other lINES Of DUSINESS.........c.reiirrerrieieieeineire s ssssesesseses | sssesssssssssessssssssssssssssssnesssssssad 0 | i [0 PN 0
11 SUBLOTAL ...ttt | e 357,574,609 | ..oovvvecrireiienns 348,070,544 | ..o 686,373,934
12, DEPOSIt-tyPE COMIACES. ......cvuiviecicisiieiesee ettt snsenss | fessessssessessessssansessssaneas 235,366 | .o 127,397 | oo 344,176
13, TOMAl. vttt et nnnes | eresenessneenneet e 357,809,975 | ovooveerrierirns 348,197,941 | oo 686,718,110

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of June 30, 2013 of the WESTERN RESERVE L”:E ASSURANCE CO OF OHlO

NOTES TO FINANCIAL STATEMENTS

1.

2.

Summary of Significant Accounting Policies

A.

Accounting Practices

The financial statements of the Company are presented on the basis of accounting practices prescribed by the Ohio Department of Insurance.
The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for determining
and reporting the financial condition and results of operation of an insurance company for determining its solvency under Ohio Insurance Law.
The National Association of Insurance Commissioners' (NAIC) Accounting Practices and Procedures Manual (NAIC SAP) has been adopted
as a component of prescribed or permitted practices by the State of Ohio. While the Commissioner of Insurance has the right to permit
specific practices that deviate from prescribed practices, none are included within this financial statement.

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

State of Domicle June 30, 2013 December 31, 2012
Net Income, State of Ohio Basis OH $ 68,399,360 $ 129,995,533
State Prescribed Practices OH 0 0
State Permitted Practices OH 0 0
Net Income, NAIC SAP OH $ 68,399,360 $ 129,995,533
Statutory Surplus, State of Ohio Basis OH $ 364,380,941 $ 319,235,174
State Prescribed Practices OH 0 0
State Permitted Practices OH 0 0
Statutory Surplus, NAIC SAP OH $ 364,380,941 $ 319,235,174

Accounting Changes and Corrections of Errors

Effective January 1, 2013, the Company adopted Statement of Statutory Accounting Principle (SSAP) No. 92, Postretirement Benefits Other
Than Pensions, A Replacement of SSAP No. 14 and SSAP No. 102, Accounting for Pensions, A Replacement of SSAP No. 89. This
guidance impacts accounting for defined benefit pension plans or other postretirement plans, along with related disclosures. SSAP No. 102
requires recognition of the funded status of the plan based on the projected benefit obligation instead of the accumulated benefit obligation as
under SSAP No. 89. In addition, SSAP No. 92 and SSAP No. 102 require consideration of non-vested participants. The adoption of these
standards did not impact the Company’s results of operations, financial position or disclosures as the Company does not sponsor the pension
plan and is not directly liable under the plan.

Effective January 1, 2013, the Company adopted SSAP No. 103, Accounting for Transfers and Servicing of Financial Assets and
Extinguishments of Liabilities which adopted with modifications the guidance in Accounting Standards Update (ASU) 2009-16, Transfers and
Servicing (Topic 860): Accounting for Transfers of Financial Assets and supersedes SSAP No. 91R, Accounting for Transfers and Servicing of
Financial Assets and Extinguishments of Liabilities. The adoption of this standard did not impact the financial position or results of operations
of the Company.

Effective January 1, 2013, the Company adopted non-substantive revisions to SSAP No. 36, Troubled Debt Restructuring. These revisions
adopted guidance from ASU 2011-02, Receivables - A Creditors’ Determination of Whether a Restructuring is a Troubled Debt Restructuring,
which clarifies what constitutes a troubled debt restructuring and adopts with modification troubled debt restructuring disclosures for creditors
from ASU 2010-20: Receivables (Topic 310), Disclosures About the Credit Quality of Financing Receivables and the Allowance for Credit
Losses. The adoption of this revision did not impact the financial position or results of operations of the Company.

Business Combinations and Goodwiill

No significant change.

Discontinued Operations

No significant change.

Investments

D.

Loan-Backed Securities

(1) Prepayment assumptions were obtained from BlackRock or Bloomberg prepayment models. If assumptions were not available from
these sources, internal estimates were used.

(2) There were no loan-backed securities with a recognized other-than-temporary impairment due to intent to sell or lack of intent and ability
to hold during the current reporting period.

(3) The following loan-backed and structured securities were held at June 30, 2013, for which an other-than-temporary impairment had been
previously recognized:

1 2 3 4 5 6 7

Date of

Book/Adj Carrying Amortized Cost Financial
Value Amortized Present Value of |Recognized Other-| After Other-Than- Statement

Cost Before Current | Projected Cash | Than-Temporary Temporary Fair Value at Where

CUSIP Period OTTI Flows Impairment Impairment Time of OTTI Reported
35729PPC8 | $ 8,534,499 $ 4,351,814 $ 4,182,685 $ 4,351,814 $ 144,965 3Q 2009
74925FAAL 315,521 301,376 14,145 301,376 279,467 1Q 2010
52522QAM4 1,409,289 1,348,219 61,071 1,348,219 961,072 2Q 2010
65536PAA8 102,698 96,878 5,820 96,878 88,271 2Q 2010
65536PAA8 56,930 52,461 4,469 52,461 49,314 3Q 2010
75970QAH3 2,000,000 1,819,600 180,400 1,819,600 1,080,760 3Q 2010
52522QAM4 1,233,665 1,221,895 11,770 1,221,895 940,895 4Q 2010
74925FAAL 262,340 252,407 9,933 252,407 247,999 4Q 2010
12668WAC1 999,995 976,108 23,886 976,108 529,517 1Q 2011
12668WAC1 961,823 941,722 20,101 941,722 470,608 2Q 2011
65536PAA8 39,819 38,905 914 38,905 21,801 2Q 2011
75970QAH3 1,731,135 1,671,890 59,245 1,671,890 1,055,328 2Q 2011
12668WAC1 927,437 922,900 4,537 922,900 418,087 3Q 2011
65536PAA8 37,986 36,998 989 36,998 18,145 3Q 2011
75970QAH3 1,638,898 1,619,400 19,498 1,619,400 940,594 3Q 2011
12668WAC1 908,615 888,800 19,815 888,800 393,592 4Q 2011
52522QAM4 1,069,680 1,000,742 68,938 1,000,742 794,226 4Q 2011
65536PAA8 36,306 35,918 387 35,918 14,848 4Q 2011
74925FAAL 217,529 210,247 7,281 210,247 201,859 4Q 2011
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Statement as of June 30, 2013 of the WESTERN RESERVE L”:E ASSURANCE CO OF OHlO

NOTES TO FINANCIAL STATEMENTS

10.

11.

12.

13.

14.

1 2 3 4 5 6 7
Date of
Book/Adj Carrying Amortized Cost Financial
Value Amortized Present Value of | Recognized Other-| After Other-Than- Statement
Cost Before Current | Projected Cash | Than-Temporary Temporary Fair Value at Where
CUSIP Period OTTI Flows Impairment Impairment Time of OTTI Reported
75970QAH3 1,588,385 1,577,000 11,385 1,577,000 902,768 4Q 2011
65536PAA8 35,536 34,938 598 34,938 16,469 1Q 2012
75970QAH3 1,545,985 1,536,600 9,385 1,536,600 909,538 1Q 2012
35729PPC8 4,247,205 4,217,188 30,017 4,217,188 180,989 2Q 2012
52522QAM4 940,424 927,393 13,031 927,393 789,020 2Q 2012
65536PAA8 34,545 32,168 2,377 32,168 15,613 2Q 2012
74925FAAL 193,860 192,798 1,062 192,798 191,670 2Q 2012
75970QAH3 1,507,878 1,498,532 9,346 1,498,532 884,340 2Q 2012
65536PAA8 31,222 30,282 940 30,282 18,227 3Q 2012
35729PPC8 4,195,134 4,011,873 183,261 4,011,873 236,547 4Q 2012
75970QAH3 1,440,300 1,427,156 13,145 1,427,156 1,104,230 4Q 2012
86363VAA9 8,121,507 8,004,747 116,760 8,004,747 8,004,747 4Q 2012
759950FJ2 950,198 946,527 3,672 946,527 224,451 4Q 2012
35729PPC8 4,000,205 3,868,672 131,533 3,868,672 703,000 1Q 2013
759950FJ2 933,629 821,508 112,120 821,508 227,293 1Q 2013
35729PPC8 3,857,401 3,793,121 64,280 3,793,121 402,967 2Q 2013
Total XXX XXX $ 5,398,796 XXX XXX XXX

(4) The unrealized losses of loan-backed and structured securities where fair value is less than cost or amortized cost for which an other-
than-temporary impairment has not been recognized in earnings as of June 30, 2013 are as follows:

a. The aggregate amount of unrealized losses:

1. Lessthan 12 Months  $ 5,912,375
2. 12 Months or Longer  $ 6,459,343

b. The aggregate related fair value of securities with unrealized losses:

1. Lessthan 12 Months $ 133,078,965
2. 12 Months or Longer $ 21,099,242

E. Repurchase Agreements and/or Securities Lending Transactions
For mortgage-backed securities dollar roll agreements, 100% of the fair market value of the securities is transferred by the counterparty to the
Company as collateral. Cash received as collateral will be invested as needed or used for general corporate purposes of the company. At
June 30, 2013, securities with a book value of $41,497,781 and a fair value of $39,253,680 were subject to dollar roll repurchase agreements.
These securities have maturity dates that range from June 1, 2042 to May 1, 2043.
3) Collateral Received

b. Aggregate fair value of all securities acquired
from the sale, trade or use of the accepted
collateral (reinvested collateral) $ 80 431.430

Joint Ventures, Partnerships, and Limited Liability Companies
No significant change.
Investment Income
No significant change.
Derivative Instruments
No significant change.
Income Taxes
No significant change.
Information Concerning Parent, Subsidiaries and Affiliates
At June 30, 2013, the Company had short-term intercompany notes receivable of $20,000,000 as shown below. In accordance with SSAP No.

25, Accounting for and Disclosures about Transactions with Affiliates and Other Related Parties, these notes are reported in Schedule DA as
short-term investments.

Receivable from Amount Due By Interest Rate
AEGON USA, LLC $20,000,000 05/21/2014 0.10%

Debt

The Company has an outstanding liability for borrowed money in the amount of $40,277,678 due to participation in dollar repurchase
agreements which includes accrued interest.

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A. Defined Benefit Plan - Not applicable.
Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations
No significant change.
Contingencies

No significant change.
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Statement as of June 30, 2013 of the WESTERN RESERVE L”:E ASSURANCE CO OF OHlO

NOTES TO FINANCIAL STATEMENTS

15. Leases
No significant change.
16. Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk
No significant change.
17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B  Transfer and Servicing of Financial Assets
(2) Not applicable.
(4) a.andb. Not applicable.
C. Wash Sales - None.
18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant change.
19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant change.
20. Fair Value Measurement
A. (1) Fair Value Measurements at Reporting Date

The following table provides information about the Company’s financial assets and liabilities measured at fair value as of June 30, 2013:

@) &) ©) 4) (6)

Description (Level 1) (Level 2) (Level 3) Total
a. Assets at fair value
Bonds
U.S. Government $ $ 1,646,705 $ 552,761 $ 2,199,466
Total Bonds $ - $ 1,646,705 $ 552,761 $ 2,199,466
Common Stock
Industrial and Misc $ 137,375 $ - $ - $ 137,375
Total Common Stock $ 137,375 $ - $ - $ 137,375
Short Term
Government $ - $ 3375 $ - $ 3,375
Industrial and Misc - 61,196,945 - 61,196,945
Mutual Funds - 33,076,483 - 33,076,483
Affiliated Notes Rec - 20,000,000 - 20,000,000
Sweep Accounts - 291,357 - 291,357
Total Short Term $ - $ 114,568,160 $ - $ 114,568,160
Separate account assets $  6,460,694,407 $ - $ - $  6,460,694,407
Total assets at fair value $ 6,460,831,782  $ 116,214,865 $ 552,761 $ 6,577,599,408
b. Liabilities at fair value
Derivative liabilities $ - $ 3,111,429 $ - $ 3,111,429
Total liabilities at fair value $ - $ 3,111,429 $ - $ 3,111,429

(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy

The following table summarizes the change in assets classified in Level 3 during the quarter ended June 30, 2013:

Beginning Total Gains and | Total Gains and
Balance at Transfers In Transfers Out | (Losses) Included|(Losses) Included
03/31/2013 (Level 3) (Level 3) in Net Income in Surplus
Bonds
Other $ 554,170 |$ I 63 - I8 19,892 |$ (12,442)
Total $ 554,170 |$ - % - % 19,892 |$ (12,442)
Ending Balance
Purchases Issuances Sales Settlements at 06/30/2013
Bonds
Other $ - % - % - % 8,859 |$ 552,761
Total $ - |8 - % - % 8,859 |$ 552,761

(3) The Company'’s policy is to recognize transfers in and out of Level 3 as of the beginning of the reporting period.

(4) Bonds classified in Level 2 are valued using inputs from third party pricing services or broker quotes. Level 3 measurements for bonds
are primarily those valued using non-binding broker quotes, which cannot be corroborated by other market observable data, or internal
modeling which utilize inputs that are not market observable.

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

Derivatives classified as Level 2 represent over-the-counter (OTC) contracts valued using pricing models based on the net present value
of estimated future cash flows, directly observed prices from exchange-traded derivatives, other OTC trades or external pricing services.
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21.

22.

23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

C. Fair Value Hierarchy by Type of Financial Instrument

The following table sets forth a comparison of the estimated fair values and carrying amounts of the Company’s financial instruments,
including those not measured at fair value in the balance sheets, as of June 30, 2013:

1 @) ® @ ©) ©6) (@)

Not
Practicable
Aggregate Fair (Carrying
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value)

Admitted assets:
Cash equivalents & short-term

investments, other than affiliates $ 94,568,160 $ 94,568,160 $ - 0% 94,568,160 $ - 8 -
Short-term notes receivable from affiliates 20,000,000 20,000,000 - 20,000,000 - -
Bonds 1,372,726,189 1,340,147,804 67,832,457 1,289,610,771 15,282,961 -
Common stock, other than affiliates 137,375 137,375 137,375 - - -
Mortgage loans on real estate 49,554,002 48,633,950 - - 49,554,002 -
Policy loans 425,694,298 425,694,298 - 425,694,298 - -
Securities lending reinvested collateral 80,431,430 80,492,474 - 80,431,430 - -
Separate account assets 6,460,694,407 6,460,694,407 6,460,694,407 - - -
Liabilities:
Investment contract liabilities 455,251,127 451,192,700 - 13,294,411 441,956,716 -
Interest rate swaps 3,111,429 3,111,429 - 3,111,429 - -
Payable to parent, subsidiaries

and affiliates 21,899,617 21,899,617 - 21,899,617 - -
Separate account annuity liabilities 3,227,088,240 3,227,088,240 - 3,227,088,240 - -

D. Not Practicable to Estimate Fair Value - Not applicable.
Other Items

No significant change.
Events Subsequent

As of August 9, 2013, the Company is not aware of any Type | Recognized or Type Il Non-recognized events subsequent to June 30, 2013,
which would have a material adverse effect upon the financial condition of the Company.

Reinsurance
No significant change.
Retrospectively Rated Contracts & Contracts Subject to Redetermination
No significant change.
Change in Incurred Losses and Loss Adjustment Expenses
Reserves on accident and health products for incurred losses and loss adjustment expenses attributable to insured events of prior years have
been adjusted during the past year as a result of re-estimation of unpaid losses and loss adjustment expenses. This change is the result of
ongoing analysis of recent loss development trends. Original estimates are increased or decreased as additional information becomes known
regarding individual claims. As of June 30, 2013, the reserves were insufficient to cover the sum of the claims and claim reserves incurred on
prior years' claims by $150,755.
Intercompany Pooling Arrangements
No significant change.
Structured Settlements
No significant change.
Health Care Receivables
No significant change.
Participating Policies
No significant change.
Premium Deficiency Reserves
No significant change.
Reserves for Life Contracts and Annuity Contracts
No significant change.
Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics
No significant change.
Premiums and Annuity Considerations Deferred and Uncollected
No significant change.
Separate Accounts

No significant change.
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35. Loss/Claim Adjustment Expenses

No significant change.
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10.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act? Yes[X] No[ ]
If yes, has the report been filed with the domiciliary state? Yes[X] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]

Ifyes,date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.1 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ | No[X]

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

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2009.........covvveee.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2009.........ccoevneee.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 6/14/2011 ...

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

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[X] No[ ] NAJ ]

Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NA[ ]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ | No[X]

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

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

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

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

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ 1]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? Yes[ | No[X]

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

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

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

PART 1 - FINANCIAL

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

If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0
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Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
PART 1 - INVESTMENT

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

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

Yes[X] No[ ]

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: T, 2,917,657
13. Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ 1]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

14.21 $ .. 0

14.22 $ . .0

14.23 $ 323

14.24 $ .0

14.25 Mortgage Loans on Real Estate § ) 0

1426 All OHNET.....ooieeeeieie ittt bbbttt bbbt § ) 0

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $ 31,844,323

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 abOVe...........cccocvververreeirerrirenenans § ) 0

15.1
15.2

Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes [ X] No[ ]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]

If no, attach a description with this statement.

16. For the reporting entity's security lending program, state the amount of the following as current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1and2: B 80,431,430
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: 80,492,474
16.3 Total payable for securities lending reporting on the liability page: 80,492,474
17. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting

entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, IIl - General Examination Considerations,

F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

1 2
Name of Custodian(s) Custodian Address

Citibank New York, NY

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

1 2 3

Name(s) Location(s) Complete Explanation(s)
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ | No[X]
17.4  If yes, give full and complete information relating thereto:
1 2 3 4
0ld Custodian New Custodian Date of Change Reason
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
114537 AEGON USA Investment Management LLC Cedar Rapids, 1A

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?

18.2 If no, list exceptions:

Yes[X] No[ 1]
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Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

14T FaIM MOMGAQES. .....oeoveeeveeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbbt G 0
1,12 RESIABNHAI MOMGAGES. ... vvervvervriisiesiisiissetse ittt sttt s s bbb bbb 888888888888ttt e 0
113 COMMETCIAI MOMGAGES. ... vervveeveieieeiseiseie ettt esse bbbt s s s s st o8 s £ s s A At bbb s ettt B 48,633,950
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 48,633,950
Long-term mortgages in good standing with restructured terms

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

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

141 FaIM MOMGAGES. .....oeeiveeereeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbb bbb sen et enes B 0
I T 10 =N T (0PTSRS G 0
143 COMMETCIAI MOMGAGES. ...vervieeeereiieiseeseieeseese et tesse s ss ettt s s e s s s et s s 8 ee s £ e e e e R8RSRt s sttt 3OO 0
144 Total MOrtgages in PrOCESS OF fOMBCIOSUE...........crururrurrieieeieie e et sese sttt ee st st s st s e E e 8 eEeeEebseEsesEeb st ent s e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) .uvieiernrreescssee sttt ssns G 48,633,950

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

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

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH L0SS PEICENL......vurveerieceseiseisesiesess s essssesesssssssessesssssseees s st ss s s ssees s s ee s s £ ee S s s ee S8 £eEs 28448284828 ee SRR e R s e s R R e R e e bt ens EenEiesiesiesiestantsesiestentanesententaneas 57.0

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

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?....... Yes[ | No[X]
If yes, please provide the amount of custodial funds held as of the reporting date B 0
Do you act as an administrator for health SAVINGS @CCOUNES?...........c..cciiiiiiieiiesi et et a et s s st s Yes[ | No[X]
If yes, please provide the balance of the funds administered as of the reporting date.. e 0
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Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

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

NONE
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Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. Alabama.......ooeecrreeereeesseesssisneseessesssssesesenenAL | i Leveees [0000..1,978,206 | ... 120,978 | .o, 106,052 | ...............8,197 | ........
2. Alaska.... LAK Lo [ 000000 288,189 | 7710 {0 | 0 [
3. Arizona... LAZ L 11,649 [l 318,647 | 0|
4. Arkansas.... AR | L 2,800 | .ovoiereeeeeeeeeieeennd0 [0 |
5. California.... .CA|..... L .1,649,931 ....130,208,510
6.  Colorado.... .CO|...... Leveveee [ e 5,260,028 | .........235410 | ..ccooorirnrrrrrinrineenen0 | e 106,681 | ... 5,602,119
7. Connecticut CT|...... L 2,808,792 | ..ot 364,161 | o0 [ eeeeeel0 | 3,172,953
8. DElaWArE.......cocveeeeec s DE|..... Leveeeee [ e 417,883 | oo 1,273 | e [0 |
9. District of ColUMbIa..........cccovveerveereeieieeecee e DC|...... Leveeeee [ e 500,820 | .oooereereen 1,640 | oo [0 |
10.  Florida.........co........ LFL L. ...12,215,829 | ... 1,221,002 | ..o 36,317 | 72,944 | L
11. Georgia.. LGA|...... [ ...12,399,649 | ........142,426 |........................108,288 | .............39,927 | ......
12.  Hawai... LGHH Lvvvecee [ 00,498,290 | 128,134 | e | cveveeieiinennn0 |
13.  Idaho.. ..D]...... Lvvveiee [ 001,257,407 | oo 13,340 {69,943 | 0 |
14.  lllingis..... S | I Lovoveoes [ ..14,590,276 | ...........332,927 |....ccoovveeenen 1,494,289 | il 21,303 e,
15.  Indiana LN Lo [ 0000.3,409,073 | ..........358,214 | i 196,407 | o0 | e
16. lowa....... AT Looroos [ 01,246,141 | 185,153 | 24,587 | 45,650 | e
17.  Kansas .KS|..... Lovovrcee | 001,042,825 | ..........84,807 | .o 595,473 | 2,439 |
18.  Kentucky LWKY Lo | 000 880,794 | 118,523 |0 [0 |
19.  Louisiana LA Lo [ 00000 3,770,374 | ... 54,963 | .o 150,363 | 2,392 | e
20. Maine......... ME|...... Lo | eerereeeeni851,565 | i 29,376 | o0 il 0 |
21, MArYIand.......coceeieieee e MD]|...... L | ......10,786,915 | ........1,006,033 |...ccccovviviinrriieiiennnn | 32,443 | .
22, MasSaChUSELES.........ccevriverrieiceee e MA]|..... Levoeoe | 007,838,986 | ... 183,139 | o0 | 0 |
23, MiChigan.......ccevivererererreneneeseseessesseeeesseenenee M1 | L
24, MINNESOLA........ccovveveererererierereieereesie s eseseeseenens s MIN L ,
25, MISSISSIPPI..vurereeenceeeeireenneeneeeesseseesseeneeseesesssnssssssssessensnnsneenesseMS | i Lo [ 000 808,359 | 122,796 | e 254172 | 0 | 1,085,327
26, MISSOUI......coeveerereereeereeieeresesieeieesiessssesssesessessssssnsessesnenses MO | i Lo [ 00 1,979,572 | 134,586 |00 202,172 | 0| 2,316,330
27, MONtANA.......ciierereereeeeeese e esseneene M | i Lo [ e 151,581 | 035,000 |0 | 0 | e
28.  Nebraska..........ccccocceeeeceeeeeeeeeeeeeeeeeereeerereeeeeeeeeaNE | e Lo | e 738,915 | ... 136,214 | 431,860 | 6,906 | . 1,313,895
29, NEVAQA....ccoooereeecreresseieeesesese e sessssesssssssesssssessesesnnes NV | i Lvooeiee [ 00000n4,530,928 | .oovrnn49,328 | o 15,433 | 0 | 4,595,689
30.  New Hampshire........cccocovrerreveerieveenesesnienessssensessiennenne NH | s L
31, NEW JEISEY..oiueicviecseeeseesessese s sssssssessssnsesseesd NG | s L
32, NEW MEXICO.....covereiriereireieneiiesssieeissiesseesssesessssensennenens s NM | L
33, NEW YOrK...oioeeereceneiesesseessienessensesssssssessesssssnseneslNY | s N
34, North Carolina.........ccccvvvevrierreseisesesnenseseiensessessesesnsen s NG | i L
35, North Dakota........cccoverereivreriesisieresiesessenessesensesnnens ND | s L
36, ORI0...iiererieessseeeesessseessssssesessesssssessessessensnesndOH | i [ ..6,475, 346
37, OKIahOMA.......cverrricerererseieiessnssssesssssssssesessessenssesnens s OK | i [ 684,579
38, OFBUON.....ceveecreeereere e seisssessssssesesessessssssssssssesenssndOR | cris Lo [ e 3,150,132
39, PennSYIVaNIa.........cccoveveveiieeisee e PA|...... Lo | e 6,629,277
40. Rhode Island.. Rl I .290,562
41, South Carolina .SC|...... | IS ..2,399,832
42.  South Dakota .SD]|...... I .361,912
43.  Tennessee LIN NS IO 1,866,978
44,  Texas..... .G | I ....27,642,645
45, Utah. UT [ ..7,926,405
46.  Vermont. WVT | IS ..18,613
A7, VIRGINIA......cocecreveeeeeee et sessessssssseesssnsenseen VA o Leveeecee [ e 8,366,562
48, WashinGtoN..........ccoeiveieieteie e WA[...... Lo [ e 5,681,984
49.  West Virginia.. WV ... [ .154,055
50.  Wisconsin... WL I ..3,855,806
51, WYOMING...tiiiiiieieeiete ettt WY |...... L
52, AMENCAN SAMOA.......ccoererirrreiiisrieieessiese st ssssessessssnees AS|..... N
53.  Guam............. .GU...... L
54. Puerto Rico..... .PR|...... L
55.  US Virgin Islands....... LV N
56.  Northern Mariana Islands............cccoevvviervneeereneesiesecnnnen . MP | i N
57, Canada........cccoocevverieieineeeseeessseenesessssesesssseeens s GAN | i N
58.  Aggregate Other Alien XXX
59, SUBtOtAl.....cocvceec s ) -
90. Reporting entity contributions for employee benefit plans............. XXX
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccvveereiicesece e XXX [0 | 0 0 |0 | [0 I 0
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOC. .......c.eureeerereeeeeeseeeeeseeseeseeesesseeseesssesnenn XXX e [ e |0 e | 0 | (01 O 0
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS.........c.veverrereeirrerneeneireensiseseseeseieenns XXX
94.  Aggregate other amounts not allocable by State... XXX
95.  Totals (Direct BUSINESS).........coeverrercrirricrennns XXX
96. Plus Reinsurance Assumed... XXX
97. Totals (All Business)........... XXX ....357,574,612
98. Less Reinsurance Ceded XXX | 81,596,211 7,437,604 | 7,817,622 | 0 | 96,851,437
99. Totals (All Business) less Reinsurance Ceded............cccvvvvrinnne XXX ....260,723,175
58001, ALB-ALBANIA..........coooiieierierseeiesssteie st XXX
58002. ANT- NETHERLANDS ANTILLES. XXX
58003. ARE- UNITED ARAB EMIRATES.......cccovvrirrrrreierississisessessnenns | e XXX
58998. Summary of remaining write-ins for line 58 from overflow page... |... XXX
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........
9401.
9402.
9403. .
9498. Summary of remaining write-ins for line 94 from overflow page... | ....

9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...............

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non domlcﬂed RRGs; (.Q) - Qualified - Qualified or

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(a)

Q11

Accredited Reinsurer;
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NAME
VERENIGING AEGON, NETHERLANDS MEMBERSHIP ASSOCIATION

AEGON N.V.
L AEGON NEDERLAND N.V.

= AEGON NEVAK HOLDING B.V.

-BLUE SQUARE RE N.V.

- AEGON DERIVATIVES N.V.

- AEGON INTERNATIONAL B.V.

L THE AEGON TRUST

L TRANSAMERICA CORPORATION

- AEGON U.S. HOLDING CORPORATION

- AEGON MANAGEMENT COMPANY

L RIVER RIDGE INSURANCE COMPANY

- SHORT HILLS MANAGEMENT COMPANY

- AEGON USA, LLC

- AEGON FUNDING COMPANY LLC

- AUSA HOLDING COMPANY

- AUSA PROPERTIES, INC.

= AEGON USA ASSET MANAGEMENT HOLDING, LLC

L AEGON USA INVESTMENT MANAGEMENT, LLC

- PEARL HOLDINGS, INC. |

= PEARL HOLDINGS, INC. Il

- TRANSAMERICA INVESTMENT MANAGEMENT, LLC
L AEGON USA REALTY ADVISORS, LLC

L AXA EQUITABLE AGRIFINANCE, LLC

- AEGON USA REAL ESTATE SERVICES, INC.

- AEGON USA REALTY ADVISORS OF CALIFORNIA, INC.
- YARRA RAPIDS MANAGEMENT, LLC

- AEGON ASSET MANAGEMENT SERVICES, INC.
LWORLD FINANCIAL GROUP, INC.

- WFG CHINA HOLDINGS, INC.

LBEIJING DAFU INSURANCE AGENCY CO. LTD.
-WFG PROPERTIES HOLDINGS, LLC

L WFG REINSURANCE LIMITED

- TRANSAMERICA REALTY SERVICES, LLC
EAEGON-CMF GP, LLC

REALTY INFORMATION SYSTEMS, INC.
TRANSAMERICA AFFORDABLE HOUSING, INC.
- AUSACAN LP
- CREDITOR RESOURCES, INC.
CRI SOLUTIONS, INC.
44764 YUKON INC
L CRI CANADA LTD
- TRANSAMERICA RETIREMENT SOLUTIONS CORPORATION
TRANSAMERICA RETIREMENT ADVISORS, INC.
TRANSAMERICA RETIREMENT INSURANCE AGENCY, INC.
TRANSAMERICA INVESTORS SECURITIES CORPORATION
CLARK, LLC
L CLARK CONSULTING, LLC
CBC INSURANCE REVENUE SECURITIZATION, LLC
CLARK/BARDES (BERMUDA) LTD.
CLARK INVESTMENT STRATEGIES, INC.
CLARK SECURITIES, INC.
CRG INSURANCE AGENCY, INC.
nVISION FINANGIAL, INC
- INVESTORS WARRANTY OF AMERICA, INC.
FONG LCS ASSOCIATES, LLC
IWA COMMERCIAL VENTURE, LLC
INTERSTATE NORTH OFFICE PARK OWNER, LLC
LCS ASSOCIATES, LLC
TRADITION LAND COMPANY, LLC.
PSL ACQUISITIONS OPERATING, LLC
THH ACQUISITIONS, LLC
- TRANSAMERICA AGENCY NETWORK, INC.
L ONCOR INSURANCE SERVICES, LLC
- MASSACHUSETTS FIDELITY TRUST COMPANY
- MONEY SERVICES, INC.
L TRANSAMERICA TRAVEL AND CONFERENCE SERVICES, LLC
- AEGON DIRECT MARKETING SERVICES INTERNATIONAL, INC.
- MONUMENTAL GENERAL ADMINISTRATORS, INC.
L TRANSAMERICA RESOURCES, INC.
- TRANSAMERICA CAPITAL, INC.
- TRANSAMERICA FINANCIAL ADVISORS, INC.
- TRANSAMERICA FUND SERVICES, INC.
- UNIVERSAL BENEFITS, LLC
L ZAHORIK COMPANY, INC.
- GLOBAL PREFERRED RE LIMITED

012

FEDERAL NAIC CO.
D NUMBER CODE

Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
51-6513848
42-1484983
13-3350744
35-1113520
20-0877184
42-1338496
42-1310237
42-1489646
52-1549874
27-1275705
52-1549874
42-1310237
20-1063558
20-1063571
06-1564377
42-1205796
32-0342677
61-1098396
20-5023693
42-1205796
39-1884868
42-1518386
20-2541057
Foreign
20-2133638
Foreign
94-3026780
94-3026780
42-1418160
94-3252196
Foreign
42-1079584
52-1363611
Foreign
Foreign
13-3689044
13-3689044
46-2720367
13-3696753
52-2103926
50-2103928
73-1652928
Foreign
38-3768457
95-4295824
95-4123166
35-2283987
42-1154276
20-8736609

42-1154276
20-8687142

42-1164276
61-1513662
26-2311888
42-0947998
42-1079580
42-1079580
52-1291367
52-1243288
52-1525601
95-3141953
59-2476008
59-3403587
42-1334744
95-2775959
98-0164807

NLD 1
NLD
NLD
NLD
NLD
NLD
DE
DE
DE
IN

NJ

DE
MD
1A

1A
DE
DE
DE

DE 2
DE

DE
DE
DE

CHN 3
GA

BMU 4
DE
DE

CA
CAN 5
M
MD
CAN
CAN
DE
DE

DE
DE
DE
DE
BMU

BMU
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AEGON N.V.

L AEGON INTERNATIONAL B.V.

L THE AEGON TRUST

L TRANSAMERICA CORPORATION

- AEGON U.S. HOLDING CORPORATION

L AEGON USA, LLC

- TRANSAMERICA ADVISORS LIFE INSURANCE COMPANY
- TRANSAMERICA ADVISORS LIFE INSURANCE COMPANY OF NEW YORK
- RCC NORTH AMERICA LLC

- SOUTHWEST EQUITY LIFE INSURANCE COMPANY

- STONEBRIDGE CASUALTY INSURANCE COMPANY

- TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY
- TRANSAMERICA INTERNATIONAL HOLDINGS, INC.

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

WORLD FINANCIAL GROUP HOLDING COMPANY OF CANADA INC.
=WFG SECURITIES OF CANADA INC.

- WORLD FINANCIAL GROUP CANADA, INC.

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

F TRANSAMERICA INTERNATIONAL RE (BERMUDA) LTD.

L TRANSAMERICA INT'L RE ESCRITORIO DE REPRESENTACAO NO BRASIL LTD

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

- TRANSAMERICA ASSET MANAGEMENT, INC.

= WORLD FINANCIAL GROUP INSURANCE AGENCY, INC.

WFG INSURANCE AGENCY OF PUERTO RICO, INC.

WORLD FINANCIAL GROUP INSURANCE AGENCY OF HAWAII, INC.

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

= INTERSECURITIES INSURANCE AGENCY, INC

COMMONWEALTH GENERAL CORPORATION

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

STONEBRIDGE LIFE INSURANCE COMPANY
=MLIC RE |, INC.

I PEOPLES BENEFIT SERVICES, LLC

PINE FALLS RE, INC.

= STONEBRIDGE REINSURANCE COMPANY

Q121

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

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

Foreign
Foreign
98-0481010
26-1298094
41-1479568
42-1477359
61-1314968
30-0445264
39-0989781
Foreign
75-2980951
02-0685017
20-1378364
20-3878375
20-3878417
94-3392750
98-1055613
42-1483973
42-0191090
20-5984601
20-5927773
20-4498171
94-2993381
Foreign
Foreign
Foreign
Foreign
Foreign
98-0199561
Foreign
52-1263786
43-1162657
59-3403585
95-3809372
66-0621281
99-0277127
04-3182849
42-1519076
42-1517005
51-0108922
94-3304740
27-0648897
61-1085329
20-3318246
61-1068209
23-2421076
23-2130174
14-1893533
56-1358257
52-0419790
42-1470697
42-1523438
SMLLC
Foreign
52-0419790
52-0419790

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

79022
82848

98426

10952
70688

86231
14146

12863
12864

91413

66281

65021
13712

13096
12705

MEX

GBR
DE
HKG
CHN
BMU

CAN
CAN
CAN
CAN
CAN
BMU
BRA

OH

LA

12

13

14

15

16

17

18
19
20
21
22
22
23
24

26
27

28

a0

31
32

28
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AEGON N.V.
L AEGON INTERNATIONAL B.V.

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

L AEGON CANADA HOLDING B.V.
L AEGON CANADA ULC
CONSUMER MEMBERSHIP SERVICES CANADA INC.
LEGACY GENERAL INSURANCE COMPANY
SELIENT INC.
TRANSAMERICA LIFE CANADA
L CANADIAN PREMIER LIFE INSURANCE COMPANY

812.2
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Foreign
Foreign
51-6513848
42-1484983
98-0087891
98-6021219
95-1077235
13-3452993

94-3054228
32-0092333

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

NLD
NLD

DE
HI
OR
DE
DE
GBR

BMU
NLD
CAN
CAN
NLD
CAN
CAN
CAN
CAN
CAN
CAN

37
7

38
39
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Organizational Chart Footnotes:

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

1)
2)
3)
4)

5)
6)
7

8)
9)

10)

11)

12)

13)

14)

15)
16)

17)
18)

19)

20)

21)

22)

23)
24)
25)

26)
27)
28)
29)

30)
31)

32)
33)
34)
35)
36)
37)

38)

Vereniging AEGON holds voting power in the Common, Preferred A and Preferred B stock of AEGON N.V. totaling 32.388%.
Members: AEGON USA Realty Advisors, LLC (50%); non-affiliate of AEGON (50%)
WFG China Holdings, Inc. owns 10%; the remaining 90% is owned by a non-AEGON associated individual

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

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

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

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

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

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

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

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

Ownership: 87.4% AEGON USA, LLC (14,391 shares of Common Stock and 38,609 shares of Preferred Stock);
12.6% Transamerica Life Insurance Company (2.075 shares of Common Stock and 5,566 shares of Preferred Stock)

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

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

Gamet Subsidiaries: Gamet Assurance Corporation, Gamet Assurance Corporation Ill, Gamet Community Investments I,
LLC, Gamet Community Investments XVIIl, LLC, Gamet Community Investments XX, LLC, Gamet Community Investments
XXIV, LLC, Gamet Community Investments XXV, LLC, Gamet Community Investments XXVI, LLC, Gamet Community
Investments XXVII, LLC, Gamet Community Investments XXVIIl, LLC, Gamet Community Investments XXIX, LLC, Gamet
Community Investments XXX, LLC, Gamet Community Investments XXXI, LLC, Gamet Community Investments XXX, LLC,
Garnet Community Investments XXXIII, LLC, Gamet Community Investments XXXIV, LLC, Gamet Community Investments
XXXV, LLC; Gamet Community Investments XXXVI, LLC; Gamet Community Investments XXXVII, LLC.

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

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

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

Members: Transamerica Life Insurance Company (91.54%); Monumental Life Insurance Company (8.46%)
Members are: Transamerica Life Insurance Company (20%) and non-affiliates of AEGON (80%)

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

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

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

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

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

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

Quotaholders: Transamerica Intemational Re (Bermuda) Ltd. (95%) and Transamerica Intemational Holdings, Inc. (5%)
United Financial Services, Inc. is doing business in the state of West Virginia as Monumental Financial Services, Inc.
Westem Reserve Life Assurance Co. of Ohio owns 77%; AUSA Holding Company owns 23%

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

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

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

Gamet Subsidiaries: Gamet Community Investments, LLC, Gamet Community Investments I, LLC, Gamet Community
Investments IV, LLC, Gamet Community Investments V, LLC, Gamet Community Investments VI, LLC, Gamet Community
Investments VI, LLC, Gamet Community Investments VIlI, LLC, Gamet Community Investments IX, LLC, Gamet Community
Investments X, LLC, Gamet Community Investments X, LLC, Gamet Community Investments XII, LLC.

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

Members: Transamerica Intemational Direct Marketing Consultants, LLC (97%); various ADMS representatives (3%)
Partners: Monumental Life Insurance Company - 99.9%; General Partner: TAH-McD IV, LLC - 0.10%

99% owned by Transamerica Leasing Holdings, Inc.; 1% owned by Transamerica Commercial Finance Corporation

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

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

8123
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39) AEGON DMS Holding B.V. owns 99.95%; ADMS representative owns .05%

40) AEGON Canada Holding B.V. owns 174,588,712 shares of Common Stock; 1,500 shares of Series Il Preferred Stock;
2 shares of Series Il Preferred stock. TIHI Canada Holding, LLC owns 1,441,941.26 shares of Class B - Series | Preferred
Stock
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
OWNERSHIP
[0 SOOI 00000...... | ceeeerreerereerene [ O [ O [ 44764 YUKON INC......ocouvirriiieiinerereisenciei CAN.......... NIA. oo CREDITOR RESOURCES; INC........c.ccocvvirirne BOARD ..100.000 [AEGON N.V...cooiiiiiiriinieieiseieneeesiseinenees [ -
OWNERSHIP
[0 OSSN 00000...... 56-1358257 [ 0...oocevcvereree [ O e AEGON ALLIANCES, INC.......ccovvvriiriiireireiniineene VA NIA. ..o COMMONWEALTH GENERAL CORPORATION|BOARD ..100.000 [AEGON N.V...cooiiiiiiininieieeiseiseneeeseseinenees [ -
OWNERSHIP
[0 OO 00000...... | ceererreererrnerene [ O [ O [ AEGON ASSET MANAGEMENT (CANADA) B.V... |NLD.......... NIA. .o AEGON INTERNATIONAL B.V......ccvvirnirrernns BOARD ..100.000 [AEGON N.V...coiiiiiiiininineinensiseineeesiseienees [ -
OWNERSHIP
[0 OO 00000...... 39-1884868 [ 0.....oocvvevree [ O e AEGON ASSET MANAGEMENT SERVICES, INC. | DE............ NIA. .o AUSA HOLDING COMPANY........coovvenereirerenenne BOARD ..100.000 [AEGON N.V...cooiiiiiiiiniinieieeiseiseeeeseseinenees [ -
AEGON ASSIGNMENT CORPORATION OF OWNERSHIP
[ 61-1314968 [ 0.....covvverene [ O e KENTUCKY KY oo NIA .o AEGON FINANCIAL SERVICES GROUP, INC.. |BOARD ...100.000 [AEGON N.V...coovviiniirirnirieineinns (/-
OWNERSHIP
[0 ORI 00000...... [42-1477359 [0.....ccrvvrernee | O [ AEGON ASSIGNMENT CORPORATION............... [ NIA. .o AEGON FINANCIAL SERVICES GROUP, INC.. |BOARD ..100.000 [AEGON N.V...oooiiiiiiiniinieieeiseiseeeeesiseienees [ -
OWNERSHIP
0uiirrins | ettt 00000...... [ «eeeeereererreerene [ O [ O [ AEGON CANADA HOLDING B.V......ccovuvirieinn. NLD.......... NIA ..o AEGON INTERNATIONAL B.V......ccvviirriieinns BOARD ..100.000 [AEGON N.V...cooiiiiiiinineieieeseieeseeeeeseienees [ -
OWNERSHIP
[0 OO OTRPIN 00000...... | «eoeeerrererreerene [ O [ O [ AEGON CANADA ULC......coeeeieirnrineieiscineieenas CAN.......... NIA ..o AEGON CANADA HOLDING B.V......ccovvurrirnnee BOARD ..100.000 [AEGON N.V...cooiiiiiiiineineineieeinsiseiseeeseseeseiees [
AEGON ASSET MANAGEMENT (CANADA) OWNERSHIP
[0 OSSR 00000...... | «eoeeerrererrmerene [ O [ O [ AEGON CAPITAL MANAGEMENT, INC................ CAN.......... NIA ..o B.V. BOARD ..100.000 [AEGON N.V...cooiiiiiiinineieiseneiseeseeeseseienees [
OWNERSHIP
Oueereneens | eerreernenreernnnneneensnsesnnenesessssssessessenes | 000001 | oveoeeeneineinns | O | O | e AEGON DERIVATIVES N.V......covveenee. NLD.......... NIA ..o AEGON N.V............. . |BOARD ...100.000 |AEGON N.V....oovvmiioniirrieineineinne [
AEGON DIRECT & AFFINITY MARKETING OWNERSHIP
[0 OSSP 00000...... | «eoeeerrererreernne [ O | O [ SERVICES LIMITED HKG.......... NIA ..o AEGON DMS HOLDING B.V......cooveierririinienens BOARD ..100.000 [AEGON N.V...cooiiiiiiiiniineineieeiseiseiseeeseseesennes [
AEGON DIRECT & AFFINITY MARKETING TRANSAMERICA INTERNATIONAL DIRECT | OWNERSHIP
[0 OSSR 00000...... | «eeeeerrereereeene [ O | O s SERVICES (THAILAND), LTD. THA......... NIA ..o MARKETING CONSULTANTS, LLC. BOARD ..100.000 [AEGON N.V...ooiiiiiineineieeeeneeseeseereseseeneines [
AEGON DIRECT & AFFINITY MARKETING TRANSAMERICA DIRECT MARKETING ASIA | OWNERSHIP
[0 OSSN 00000...... 08-2524785 [ 0...eoceveveeeee [ O e SERVICES AUSTRALIA PTY., LTD. AUS.......... NIA. ..o PACIFIC PTY, LTD. BOARD ..100.000 [AEGON N.V...oiiiiiiiniineireiecseeeeneeeseseeneines [ J—
AEGON DIRECT MARKETING SERVICES CORNERSTONE INTERNATIONAL OWNERSHIP
[0 OSSR 00000...... | «eeeeerrererreerene [ O | O [ EUROPE, LTD. GBR.......... NIA ..o HOLDINGS, LTD. BOARD ..100.000 [AEGON N.V...oiiiiiiiniineinnieeseeseeseeeseseeeines [
AEGON DIRECT MARKETING SERCIVES AEGON DIRECT & AFFINITY MARKETING OWNERSHIP
[0 OSSN 00000...... | +eeeeerrereereernne [ O [ O [ INSURANCE BROKER (HK), LTD. HKG.......... NIA. ..o SERVICES LIMITED BOARD ..100.000 [AEGON N.V....ooiiiiiiineineineieciseeeeeeeseseeneines [
AEGON DIRECT MARKETING SERVICES OWNERSHIP
[0 OSSN 00000...... 52-1291367 [ 0..ceoverevreeee [ O e INTERNATIONAL, INC. MD............ NIA. ..o AUSA HOLDING COMPANY........coovverrerrerrrrenn. BOARD ..100.000 [AEGON N.V....ooioiiiiniineieiecineeneeseeeseseeneiees [ J—
AEGON DIRECT & AFFINITY MARKETING OWNERSHIP
[0 OSSN 00000...... | «eeererrereermenne [ O | O s SERCIVES CO., LTD. JPN......c.. NIA ..o AEGON DMS HOLDING B.V......cooveeeeririerenens BOARD ..100.000 [AEGON N.V...ooiiiieiineieieieeneeeeeeeseseeneines [ J—
AEGON DIRECT MARKETING SERVICES OWNERSHIP
[OOSR 00000...... | +eoererrereereernne [ O [ O [ KOREA CO., LTD. KOR.......... [ AEGON DMS HOLDING B.V.....ccovvrerririirinnns BOARD ..100.000 [AEGON N.V....ooioieriineineieeseineeeeseeeseseeeeees [
AEGON DIRECT MARKETING SERVICES OWNERSHIP
[0 OSSR 00000...... | +eererrereereenne | O | O e MEXICO SERVICIOS, S.A. DE C.V. MEX.......... NIA. ..o AEGON DMS HOLDING B.V......ccovvrrerriiirennns BOARD ..100.000 [AEGON N.V...ooiiiiriieinieesessseseesseseseseeeeees [ J—
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
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AEGON DIRECT MARKETING SERVICES OWNERSHIP
................................................................... 00000...... | ceoveereereriereeee | Qe | Qe [ v, | MEXICO, S.A. DE C.V. MEX..........|NIA.............. | AEGON DMS HOLDING B.V..............ce............. |BOARD ...100.000 [AEGON N.V......ovvvevrrcreiereieeeeereeeesseesenenns | O
OWNERSHIP
................................................................... 00000......[42-1470697 |0.......c.ccceece. | Overvevercreces | cverevereeeeiineee... | AEGON DIRECT MARKETING SERVICES, INC... |TWN......... [NIA............... |[AEGON DMS HOLDING B.V..............ccc............. | BOARD ...100.000 [AEGON N.V......oovveevrrereiereieeresereeeesseeseeenns | Qv
OWNERSHIP
................................................................... 00000...... [42-1470697 [0......cccccoevee | Oureevrrerees [ eveievrereieneeee. |AEGON DIRECT MARKETING SERVICES, INC... [MD............|NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. |BOARD 173500 [AEGON NV, | Qs
OWNERSHIP
................................................................... 00000...... [42-1470697 [0......cccccoever | Oureevrrererens [ eevernrvereiienennne. |AEGON DIRECT MARKETING SERVICES, INC... [MD............|NIA............... | COMMONWEALTH GENERAL CORPORARION BOARD 126500 [AEGON N.V...oooioeserneeiersnieisnsninennnes | Qv
OWNERSHIP
................................................................... 00000...... [ ccoeererrerereene | Qe | Qe [ eveeeeieeeeeieieee. |AEGON DMS HOLDING B.V.........cocceveveeveveveee |NLD........ [ NIA.............. |[AEGON INTERNATIONAL B.V.......................... |BOARD ...100.000 [AEGON N.V......covvevricreierieiecreveereeeessessennnns | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [41-1479568 |0..........coeree | Ouvererrerevees [ cvverveceirsienieeee. |[AEGON FINANCIAL SERVICES GROUP, INC...... [MN............|NIA............... | COMPANY BOARD ..100.000 [AEGON N.V.....ovvivvirerernrireininnisnissessssnsesiens | Ovvverinns
AEGON ASSET MANAGEMENT (CANADA) OWNERSHIP
................................................................... 00000...... [ .coeereereeiereene | Oceeeercerecees | Qe [ v, | AEGON FUND MANAGEMENT, INC...........c.coe... |CAN.......... [NIA............... | B.V. BOARD ...100.000 [AEGON N.V......coovvvvrrereeeriereeeseereeeesnessennnns | Qv
OWNERSHIP
................................................................... 00000...... 42-1489646 |O.................|0001160709]................c..o....... |AEGON FUNDING COMPANY, LLC.........cccoecesuee [ DE.ceeens [NIA............... [AEGON USA, LLC.......ccooevvvverervereirsincinennnn. | BOARD ...100.000 [AEGON N.V......ovveevercreinriereereseereseesresrennens | O
OWNERSHIP
................................................................... 00000......|61-1085329 . | AEGON INSTITUTIONAL MARKETS, INC.............| DE............ [NIA............... | COMMONWEALTH GENERAL CORPORATION| BOARD ...100.000 [AEGON N.V....coovvvivirrnneneinenneneenesssnsennns | Oveeireins
OWNERSHIP
................................................................... 00000...... [ ccoveererrerees | Qoo | O [eveviieneecsieeees. | AEGON INTERNATIONAL B.V....vovevvvvvieiriieiiees [NLDeicies [UIPeo . JAEGON NV | BOARD ...100.000 [AEGON N.V....coovvvivirrnnrnrenessensesesssnsensns | Ovvevreis
OWNERSHIP
................................................................... 00000...... [ ccoveerereeerees | Ocevrereveiens | O [ eveviieveveeieneer. | AEGON IRELAND HOLDING B.V.........ccccovcevveeee [NLD.......... | NIA............... |[AEGON INTERNATIONAL B.V.............ccoeene.... |[BOARD ...100.000 [AEGON N.V....covvviivirriinnenennesenesnsnienens | Ovveieis
OWNERSHIP
................................................................... 00000...... [ ccoveererreeres | Ocevreireveiens | O [ evevieiseeeeiene. | AEGON LIFE INSURANCE AGENCY, INC........... |TWN......... |NIA............... |[AEGON DIRECT MARKETING SERVICES INC.|BOARD ...100.000 [AEGON N.V....covvvivrrrnnenenennensesesnensennns | Oveevriis
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ 30-0445264 | 0.........ccccoee | Ourrrevrvvereens [ eveveerrereniener. | AEGON MANAGED ENHANCED CASH, LLC....... |DE............ [NIA............... [ COMPANY BOARD 191,540 |AEGON N.V..oooiiiieeniseresseenesseennnnns | Qi
OWNERSHIP
................................................................... 00000...... [ 30-0445264 | 0.........cccooere | Ourrrvrrerrcrvees [ cvevirereseniene. | AEGON MANAGED ENHANCED CASH, LLC....... |DE............ [NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. |BOARD 108480 [AEGON N.V..ooiiieieevieiesssnesessisnesennes | Oueieiins
OWNERSHIP
................................................................... 00000...... [35-1113520 | 0....c.cceoveeerre | Ourrrvvercrrens [ evevrerenenieneen. | AEGON MANAGEMENT COMPANY.........cccocovvevee | INeeiiieee | NIAL............... |[AEGON U.S. HOLDING CORPORATION.......... [BOARD 100.000 |AEGON N.V....coovvvivierinrnreneenesessssnsensennns | Qe
OWNERSHIP
................................................................... 00000...... [ .coeerereierens | O | 0000769218 [NYSE........oveveee JAEGON N.V.cceeseeseeesessenessenes |NLD oo [UIP s [ essseessisnseeenees | BOARD 10032.388 | e sssessesens | Qe
OWNERSHIP
................................................................... 00000...... [ veoveererreerees | Ocevrereeeiens | O [ evevneveeesiieeees. |AEGON NEDERLAND NLV.....oovvvvivivveiiervsiiees [NLDeeicoe [NIAG . JAEGON NV | BOARD ...100.000 [AEGON N.V....covivivrrrinrnenennensessssensennns | Qe
OWNERSHIP
................................................................... 00000...... [ ccoveererreierens | Qoo | Qe [ evevieiveeesieees. | AEGON NEVAK HOLDING BV......ooovcveieveicieeen [NLDeicoe [NIA oo, JAEGON NV | BOARD ...100.000 |AEGON N.V....coovvivierirenenesniensesesniensennns | Qv
OWNERSHIP
................................................................... 00000...... . |AEGON SERVICES (DUBLIN) LIMITED................ |IRL............ [NIA............... |AEGON IRELAND HOLDING B.V...................... | BOARD ...100.000 |AEGON N.V....coovvieieirinreneneenensessssnenennns | Qv
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COMMONWEALTH GENERAL OWNERSHIP
................................................................... 00000......[61-1068209 |0.........cccceee | Ovevvrercreees [ evvereveiereereen.. | AEGON STRUCTURED SETTLEMENTS, INC..... |KY............ [NIA............... | CORPORTATION BOARD ...100.000 [AEGON N.V......ovvvevrrcreiereieeeeereeeesseesenenns | O
OWNERSHIP
................................................................... 00000......[13-3350744 | 0.......cccecoecee | Qe [ cvevevereceeieieeene. | AEGON U.S. HOLDING CORPORATION.............. | DE............ |UIP............... [TRANSAMERICA CORPORATION....................|[BOARD ...100.000 [AEGON N.V......oovveevrrereiereieeresereeeesseeseeenns | Qv
AEGON USA ASSET MANAGEMENT HOLDING, OWNERSHIP
................................................................... 00000...... [52-1549874 | 0.......cccccoeeee | Overerevereces [ eveereeeveieeseenenn | LLC. IA........... INIA............... |AUSA HOLDING COMPANY..............ccec.c......... |BOARD ...100.000 [AEGON N.V......ovveevercrieereieceeeereeeesreerenenns | O
AEGON USA ASSET MANAGEMENT OWNERSHIP
................................................................... 00000......[52-1549874 |0.................| 0001454937 .......................... |AEGON USA INVESTMENT MANAGEMENT, LLC|IA.............|NIA............... |HOLDING, LLC BOARD ...100.000 [AEGON N.V......covvvverereiercerecreeeereeeessessennnes | Qv
OWNERSHIP
................................................................... 00000......[61-1098396 |0.........cccceoe. | Ovrcvevrerecreees [ covereeereerevieieen.. | AEGON USA REAL ESTATE SERVICES, INC...... |DE............ [NIA............... |[AEGON USA REALTY ADVISORS, LLC............[BOARD ...100.000 [AEGON N.V......covvevricreierieiecreveereeeessessennnns | O
AEGON USA REALTY ADVISORS OF OWNERSHIP
................................................................... 00000......[20-5023693 |0.........cccceee | Ovevevrerereees [ eveerevsieierireennnn.. | CALIFORNIA, INC. IA............. INIA............... | AEGON USA REALTY ADVISORS, LLC............| BOARD ...100.000 [AEGON N.V......covvvevercreinrieieeeseereseesressennens | O
AEGON USA ASSET MANAGEMENT OWNERSHIP
................................................................... 00000......[42-1205796 |O0.........ccccoee | Overvevrerevreves | cvverevereereeirenennene. | AEGON USA REALTY ADVISORS, LLC...............| IA.............. [NIA............... [HOLDING, LLC. BOARD ...100.000 [AEGON N.V......coovvvvrrereeeriereeeseereeeesnessennnns | Qv
OWNERSHIP
................................................................... 00000...... [42-1310237 | 0....cccceoeveeree | Qe [ evereeereeeeeieeienees |[AEGON USA, LLC......vvvvevveeevceeeveeeceveenees | WAuee. |UDP............... |AEGON U.S. HOLDING CORPORATION.......... [BOARD ...100.000 [AEGON N.V......ovveevercreinriereereseereseesresrennens | O
OWNERSHIP
................................................................... 00000...... | 94-3026780 . | AEGON-CMF GP, LLC TRANSAMERICA REALTY SERVICES, LLC..... |BOARD ...100.000 [AEGON N.V....coovvvivirrnneneinenneneenesssnsennns | Oveeireins
COMMONWEALTH GENERAL OWNERSHIP
................................................................... 00000......[23-2421076 |0.................| 0000799183 ..............c.o0.eve... |AFSG SECURITIES CORPORATION..........ccoueeveer | PA...eeo. [NIA.............. | CORPORTATION BOARD ...100.000 [AEGON N.V....coovvvivirrnnrnrenessensesesssnsensns | Ovvevreis
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [39-0989781 | 0.......cccoeeevee | Ourvrvvreveirens [ evereeireireriener. | AMERICAN BOND SERVICES, LLC.......ccoovoveee. | JAL.oo [ NIAL............ | COMPANY BOARD ...100.000 [AEGON N.V....covvviivirriinnenennesenesnsnienens | Ovveieis
OWNERSHIP
................................................................... 00000...... [ ceoveererreeeres | Ocevreirereienns | O [ evevieneecsiene. | ASIA BUSINESS CONSULTING COMPANY......... |CA............ [NIA............... |ASIA INVESTMENTS HOLDINGS, LTD............. [BOARD ...100.000 [AEGON N.V....covvvivrrrnnenenennensesesnensennns | Oveevriis
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ ceoveererreerens | Ocevrerrereenns | Qe [ eveveeiieeesiene. | ASIA INVESTMENT HOLDING, LIMITED.............. |HKG..........|NIA............... [ COMPANY BOARD ...100.000 [AEGON N.V....covvvivivrinnerensensesesnsnsensns | Qv
OWNERSHIP
................................................................... 00000...... [52-1549874 | 0.......cccoeeere | Ourrrvrerrcrrees [ evevrrereseniienees. | AUSA HOLDING COMPANY.......ooovvvvvvreveniienes |MDueeee s | NIAL........oo.... JAEGON USA, LLC......c.coovvvvevevieveieieienenn. | BOARD ...100.000 [AEGON N.V....covvvivrvriinineinennensesssssnennns | Oveereis
OWNERSHIP
................................................................... 00000...... [27-1275705 | 0.......cccoeeerre | Ourrrvrrerrervens [ evevierenesiieneen. |AUSA PROPERTIES, INC......ooovvvvvvieveeiieieieens | MAuccee [ NIAL.............. |[AUSA HOLDING COMPANY.........cccccceveeirennene. | BOARD ...100.000 [AEGON N.V....coovvvrviriinrnenennensesesnsnsensns | Qv
OWNERSHIP
................................................................... 00000...... [ ceoveererreierens | Qoo | Qs [eveeievenesiieeeens |AUSACAN, LP..cvceicevecieveveeiieseesieneeee. | CANLL [ NIALL........... |[AUSA HOLDING COMPANY.........cccccceeevnneene. | BOARD ...100.000 [AEGON N.V....coovvveierirrnenesnensesesnsensennns | Qv
OWNERSHIP
................................................................... 00000...... [ ceoveerrerrreerres | Orevrerrerveienns | Qe [evevievesesiieieens |AUSACAN, LP.ccviccvivieveveeienessieieeee. | AN [NIAL...oio. JAEGON USA, LLC.......c.ovvvvvvvvvieveieseienenn. | BOARD ...100.000 [AEGON N.V....covivivrrrinrnenennensessssensennns | Qe
OWNERSHIP
................................................................... 00000...... [32-0342677 |0.......cccoeeere | Ourrrvrerrcreees [ evevieresenienen. | AXA EQUITABLE AGRIFINANCE, LLC..................| DE............ |[NIA............... |[AEGON USA REALTY ADVISORS, LLC...........|[BOARD ...100.000 |AEGON N.V....coovvivierirenenesniensesesniensennns | Qv
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... | 94-3392750 . |BAY AREA COMMUNITY INVESTMENTS I, LP.... |CA............ [NIA............... | COMPANY BOARD 1. 70.000 |AEGON N.V..oooiiiviecsicrenesrenesessensensnnns | Qe
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OWNERSHIP
................................................................... 00000...... [94-3392750 [0......cccevveuee | Ourerrerrrerens [ ereierrcreiieinnee. | BAY AREA COMMUNITY INVESTMENTS |, LP.... [CA............ [NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. |BOARD 130000 [AEGON N.V...oviirsinnncreinnsnresensnenennees | Qe
OWNERSHIP
................................................................... 00000...... [52-0419790 [0......cceevvevee | Ourervrerevnns [ eervererereiieiennee. |BAY STATE COMMUNITY INVESTMENTS |, LLC. | DE............. |NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. |BOARD ..100.000 [AEGON N.V.....ovvienrirninrneinnerneneeneenseressneenenines | Qe
BAY STATE COMMUNITY INVESTMENTS I, OWNERSHIP
................................................................... 00000......{52-0419790 | 0.......ccceeoeeee | Orerererereees [ eveereeeieieeisereneenn | LLC. DE........... [NIA...............IMONUMENTAL LIFE INSURANCE COMPANY. |BOARD ..100.000 [AEGON N.V.....oovivririncnrireinineineessereninnnnninns | Qe
OWNERSHIP
................................................................... 00000...... [ ccoeererveiereene | Oceeereerccenes | Qe [ eveeeeveeeeeieen. | BEIWJING DAFU INSURANCE AGENCY CO., LTD. |CA............ [NIA............... |WFG CHINA HOLDINGS, INC........................... |BOARD +.10.000 [AEGON N.V...ooiiiiesinnnereiessniseisssnineennnes | Qv
OWNERSHIP
................................................................... 00000...... [ ccoveereerreiereee | Qe | Qe [ eveeveeieeeesieeieee. | BLUE SQUARE RE NLV......coovevcvevcveeeveeieveiees [NLD oo [NIA o, JAEGON NV | BOARD ...100.000 [AEGON N.V......covvevricreierieiecreveereeeessessennnns | O
CANADIAN PREMIER LIFE INSURANCE OWNERSHIP
................................................................... 00000...... | ccoeereereriereene | Oeeereeeeees | Qe [ e, | COMPANY CAN..........|lA................. | TRANSAMERICA LIFE CANADA....................... |BOARD ...100.000 [AEGON N.V......covvvevercreinrieieeeseereseesressennens | O
CBC INSURANCE REVENUE SECURITIZATION, OWNERSHIP
................................................................... 00000......[73-1652928 |0.........cccceeee | Orevvrevereees [ eveereesieieeseenenn. | LLC. DE........... |NIA............... | CLARK CONSULTING, LLC...........c..cc.ce0uoe....... | BOARD ...100.000 [AEGON N.V......coovvvvrrereeeriereeeseereeeesnessennnns | Qv
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000......[98-1055613 | 0.......cccecoevee | Ovevevrerecreees [ evverevereeievirieeneene. | CEDAR FUNDING, LTD.......oooevevceveieeivcieceveeee. | CYMe [NIAL........... | COMPANY BOARD ...100.000 [AEGON N.V......ovveevercreinriereereseereseesresrennens | O
OWNERSHIP
................................................................... 00000...... [50-2103928 | 3578760..... . | CLARK CONSULTING, LLC CLARK, LLC BOARD ...100.000 [AEGON N.V....coovvvivirrnneneinenneneenesssnsennns | Oveeireins
OWNERSHIP
................................................................... 00000......[38-3768457 | 0.......cccoeeere | Ourrrvverrcrrens [ evevirereneninenen. | CLARK INVESTMENT STRATEGIES, INC........... | DE............ |[NIA............... [CLARK CONSULTING, LLC...........c..ceceecruvnen... | BOARD ...100.000 [AEGON N.V....coovvvivirrnnrnrenessensesesssnsensns | Ovvevreis
OWNERSHIP
................................................................... 00000...... [95-4295824 | 0.........cccceeee | Ourrvvvrevrereves [ cvevireireveniennen. | CLARK SECURITIES, INC......oovvvvvvveeiieireinenns | CAn | NIAL.............. | CLARK CONSULTING, LLC............cceevuvvnecne.. | BOARD ...100.000 [AEGON N.V....covvviivirriinnenennesenesnsnienens | Ovveieis
TRANSAMERICA RETIREMENT SOLUTIONS | OWNERSHIP
................................................................... 00000...... [52-2103926 | 0.......cccoeeeere | Ourrrvvrererrens [ everrrereresirennens |CLARK, LLCooiicivcveveveeieseeseiiesesssnieneens | DB | NIAL............. | CORPORATION BOARD ...100.000 [AEGON N.V....covvvivrrrnnenenennensesesnensennns | Oveevriis
OWNERSHIP
................................................................... 00000...... [ ccoverrerrierees | Ocevrrireciiens | O [ eveviieveseeieenen. | CLARK/BARDES (BERMUDA), LTD..........cooveeenee. | BMU.L........ [ NIA............... [CLARK CONSULTING, LLC...........ccceesrvunecn... | BOARD ...100.000 [AEGON N.V....covvvivivrinnerensensesesnsnsensns | Qv
OWNERSHIP
................................................................... 00000......[51-0108922 | 0.......cccoeeevre | Ourrrvverrcrvees [ cvevierrevenieneen. | COMMONWEALTH GENERAL CORPORATION... | DE............ [NIA............... [AEGON USA, LLC...........ccceecruivrivreresrierrernennn. | BOARD ...100.000 [AEGON N.V....covvvivrvriinineinennensesssssnennns | Oveereis
CONSUMER MEMBERSHIP SERVICES OWNERSHIP
................................................................... 00000...... [ veoreererrerres | Ocevrerreveiens | Oeevevceees [ eoveviieveeceiene. | CANADA, INC. CAN.......... NIA...............| AEGON CANADA ULC...........cccecrsrvrerrrrrenne. | BOARD ...100.000 [AEGON N.V....coovvvrviriinrnenennensesesnsnsensns | Qv
CORNERSTONE INTERNATIONAL HOLDINGS, OWNERSHIP
................................................................... 00000...... | ceoreerrerrrerrens | Ocevreieireeins | Qe [ eveeeeiesesseneens | LTD. GBR.........|NIA............... | AEGON DMS HOLDING B.V............cc.ce0euueve.. | BOARD ...100.000 [AEGON N.V....coovvveierirrnenesnensesesnsensennns | Qv
OWNERSHIP
................................................................... 00000......[42-1079584 | 0.......ccceeeere | Ourrrvrerrcrvees [ cvevireiresesiieneen. | CREDITOR RESOURCES, INC.......oovcvvvvvvieeens | Ml | NIAL.............. |[AUSA HOLDING COMPANY.........ccccccevevrenneene. | BOARD ...100.000 [AEGON N.V....covivivrrrinrnenennensessssensennns | Qe
OWNERSHIP
................................................................... 00000......[95-4123166 |0.........cccoere | Ourrrerrerrcreces [ cveeieireeesieneen. | CRG INSURANCE AGENCY, INC........covevveivenee |CAuee. [ NIAL............... | CLARK CONSULTING, LLC...........ccceeeuevnecee.. | BOARD ...100.000 |AEGON N.V....coovvivierirenenesniensesesniensennns | Qv
OWNERSHIP
................................................................... 00000...... . |CRICANADA LTD......cccccovivrvrievesrienresessrenseneens | CANuccs [NIAL.............. | 44764 YUKON, INC BOARD ...100.000 |AEGON N.V....coovvieieirinreneneenensessssnenennns | Qv
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Group Company ID Federal (U.S.or Parent, Subsidiaries to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Name Code International) or Affiliates Entity (Name of Entity/Person) Influence, Other) Entity(ies)/Person(s)
OWNERSHIP
....................................................... 00000...... revereeerierissesreniens | CRESOLUTIONS, INC....ooe e NIA...............| CREDITOR RESOURCES, INC......................... |BOARD AEGON NV,
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... rveveeresierssseeennnnn. | CUPPLES STATE LIHTC INVESTORS, LLC......... NIA...............| COMPANY BOARD AEGON NV,
CORNERSTONE INTERNATIONAL OWNERSHIP
....................................................... 00000...... reveveereeierinsenennn. | ERFAHRUNGSSCHATZ GMBH........ccovve. NIA...............|HOLDINGS, LTD. BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... revereerenenissesneeienss |FD TLIC, LTD oo NIA...............|FD TLIC, LIMITED LIABILITY COMPANY..........|BOARD AEGON N.V.....oiviicseese e
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... reveeeressesssseniennnns | FD TLIC, LIMITED LIABILITY COMPANY.............. NIA...............| COMPANY BOARD AEGON N.V....ooiiiescee e
OWNERSHIP
....................................................... 00000...... revereeerieninenennnn. | FINANCIAL PLANNING SERVICES, INC.............. NIA...............| COMMONWEALTH GENERAL CORPORATION| BOARD AEGON NV,
OWNERSHIP
....................................................... 00000...... rvereerenienisseneninn. | FONG LCS ASSOCIATES, LLC....ovvvce. NIA............... | INVESTORS WARRANTY OF AMERICA, INC.. | BOARD AEGON N.V.....ooviccecee e
OWNERSHIP
....................................................... 00000...... recverensinesseninnenne. | GARNET ASSURANCE CORPORATION IL........... NIA...............| COMMONWEALTH GENERAL CORPORATION| BOARD AEGON NV,
OWNERSHIP
....................................................... 00000...... . | GLOBAL PREFERRED RE LIMITED..........cccevene. IA.......cccc...... |AEGON USA, LLC BOARD AEGON NV
WESTERN RESERVE LIFE ASSURANCE CO. | OWNERSHIP
....................................................... 00000...... reeerreneineinneeenns | INTERSECURITIES INSURANCE AGENCY, INC. DS.......ccceee... | OF OHIO BOARD AEGON NV
INTERSTATE NORTH OFFICE PARK OWNER, OWNERSHIP
....................................................... 00000...... RS | A K 0} NIA............... | INVESTORS WARRANTY OF AMERICA, INC.. | BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... reeerreneineinneneens | INVESTORS WARRANTY OF AMERICA, INC...... NIA...............|AUSA HOLDING COMPANY...........cccocvvrvneene. | BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... veeerreneneinnieneenes | WA COMMERCIAL VENTURE, LLC.......cocvnnen NIA............... | INVESTORS WARRANTY OF AMERICA, INC.. | BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... veverrerseneinsienseinnss | LCS ASSOCIATES, LLC..oooivecveee s NIA............... | INVESTORS WARRANTY OF AMERICA, INC.. | BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... reverreneinsinnenennns | LEGACY GENERAL INSURANCE COMPANY...... IA.......cccc...... |AEGON CANADA ULC.........ccceeosvrerrvrrrrnnennen. | BOARD AEGON NV
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... veverresevsesssseneenns | LIFE INVESTORS ALLIANCE, LLC......covveirerneee. NIA...............| COMPANY BOARD AEGON NV
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... veverrersesssnssensennnes | LICAHOLDINGS, LLC...ooovvvvvee e NIA...............| COMPANY BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... reverrernenninnensennnes | LICARE L INCaeiie e IA.......ccoee.. |LICAHOLDINGS, LLC..........cccoeovvivrrerrvrrvrennenne. | BOARD AEGON NV
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... CLHCARE L INC...oee e IA.......... | COMPANY BOARD AEGON NV
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2 3 4 7 8 9 10 11 12 13 14
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Company ID (U.S.or Parent, Subsidiaries to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Name Code Number International) or Affiliates Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s)
OWNERSHIP
....................................................... 00000...... |42-0947998 reveveereeerinsenennn. | MASSACHUSETTS FIDELITY TRUST COMPANY NIA...............|AUSA HOLDING COMPANY............c.ccceceu...... |BOARD ...100.000 [AEGON N.V......oovivieieicieee e
MCDONALD CORPORATE TAX CREDIT FUND OWNERSHIP
....................................................... 00000...... | 34-1843466 reveveereriesisseniennnnns | IV LIMITED PARTNERSHIP NIA..............MONUMENTAL LIFE INSURANCE COMPANY. | BOARD 10.99.900 [AEGON NV
MCDONALD CORPORATE TAX CREDIT FUND OWNERSHIP
....................................................... 00000...... | cocererrrrnnns reveveererierisseniennnnns | IV LIMITED PARTNERSHIP NIA........c...... | TAH-MCd IV, LLC.........ceoevvercerceveerceeerecrennen. | BOARD 100100 [AEGON NV
OWNERSHIP
....................................................... 00000......|01-0930908 revereerenenissesseeienss [MLICRE L INC e IA................. | STONEBRIDGE LIFE INSURANCE COMPANY |BOARD ..100.000 [AEGON N.V....cooovmiviirieieieeeeess e
OWNERSHIP
....................................................... 00000......|42-1079580 revereerenienisseneeinns | MONEY SERVICES, INC......oovceee NIA...............|AUSA HOLDING COMPANY...........ccceceuunneon. | BOARD ...100.000 [AEGON N.V.....ooovmiviieieicieee e
MONUMENTAL GENERAL ADMINISTRATORS, OWNERSHIP
....................................................... 00000...... | 52-1243288 reveveeerieriesenieninns | INC. NIA...............|AUSA HOLDING COMPANY..............cceueone.o.. | BOARD ...100.000 [AEGON N.V......oooiviiiericieie e
OWNERSHIP
AEGON US HOLDING GRP........... 66281...... 52-0419790 [ 0...coovevvevreees | Qe e MONUMENTAL LIFE INSURANCE COMPANY..... A AEGON USA, LLC......cooeverereveerceree e BOARD | ... 12.280 |AEGON N.V.....oooiieieeeeeeee e
OWNERSHIP
AEGON US HOLDING GRP........... 66281...... 52-0419790 [ 0...covvevvreeea | Qe e MONUMENTAL LIFE INSURANCE COMPANY..... A COMMONWEALTH GENERAL CORPORATION|BOARD | ..... 87.720 [AEGON N.V.....oovvieeieveeee e
NEW MARKETS COMMUNITY INVESTMENT OWNERSHIP
....................................................... 00000...... | 20-3318246 . |FUND, LLC. NIA............... | AEGON INSTITUTIONAL MARKETS, INC......... |BOARD +0:50.000 |AEGON N.V..oooiiiiieseeessese s
NEW MARKETS COMMUNITY INVESTMENT OWNERSHIP
....................................................... 00000...... | 20-3318246 reeeerersensesnsneneenns | FUND, LLC. NIA...............|AEGON USA REALTY ADVISORS, LLC...........|BOARD ++0:50.000 |AEGON N.V..oioiiiiirissessese s
OWNERSHIP
....................................................... 00000...... | 35-2283987 reverrernensiensenneennes | NVISION FINANCIAL, INC...ooeseene NIA...............|AUSA HOLDING COMPANY...........ccceceverunene. |BOARD ..100.000 [AEGON N.V....cooiiiirieiineieieeinsis e
OWNERSHIP
....................................................... 00000...... | 26-2311888 reeerrernenennnneneen. | ONCOR INSURANCE SERVICES, LLC................. NIA...............| TRANSAMERICA AGENCY NETWORK, INC.... |BOARD ..100.000 [AEGON N.V....couiiiirinieinrinieieinsisesessissseeeens
AEGON USA ASSET MANAGEMENT OWNERSHIP
....................................................... 00000...... | 20-1063558 veveerenesesnnienneennes | PEARLHOLDINGS, INC. Lo NIA............... |HOLDING, LLC BOARD ..100.000 [AEGON N.V....cooiiiiiieiinieieeinssieessiesseenns
AEGON USA ASSET MANAGEMENT OWNERSHIP
....................................................... 00000...... [ 20-1063571 reverrernenesnnieneennss | PEARLHOLDINGS, INC. .o NIA............... |HOLDING, LLC BOARD ..100.000 [AEGON N.V....cooiiiiirieieiirieieieiesseesssenseenns
OWNERSHIP
....................................................... 00000...... | 23-1705984 reverreneissinneneenns | PEOPLES BENEFIT SERVICES, LLC.........oovveee. NIA............... | STONEBRIDGE LIFE INSURANCE COMPANY |BOARD ..100.000 [AEGON N.V....cooiiiiirieieiieieieissiseiessiesseenns
OWNERSHIP
....................................................... 00000...... | 26-1552330 veverrersenesnnsenieennes | PINE FALLS RE, INC...ove e IA................. |STONEBRIDGE LIFE INSURANCE COMPANY |BOARD ..100.000 [AEGON N.V....ooiiiiiiieieiieieieieeseieeseiesieenns
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... | coveerrererrrrnns veverrernenesnnienneennes | PRIMUS GUARANTY, LD NIA...............| COMPANY BOARD +0:20.000 [AEGON N.V..oiiiiiceiseeee s
OWNERSHIP
....................................................... 00000......|42-1154276 reverrernerneinnneeens | PSLACQUISITIONS OPERATING, LLC................ NIA............... | INVESTORS WARRANTY OF AMERICA, INC.. | BOARD ..100.000 [AEGON N.V....ooiiiiiiieieiieieieieissiseieseiesieenns
OWNERSHIP
....................................................... 00000...... | 98-0087891 . |PYRAMID INSURANCE COMPANY, LTD.............. IA................. | TRANSAMERICA CORPORATION BOARD ..100.000 |AEGON N.V....ooiiiiiiieieiieieieeiesiese s
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2 3 4 7 8 9 10 11 12 14
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board,
NAIC Federal Traded Names of Relationship Management
Group Company ID (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, Ultimate Controlling
Name Code Number International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) Entity(ies)/Person(s)
OWNERSHIP
....................................................... 00000...... | 13-3256226 reveveererverisseneninns. | RCC NORTH AMERICA, LLC......oeevevvvvvevevvereeens | DEeieeo [NIAL............. JAEGON USA, LLC......ccoeveevvervcreverecreereveeene... | BOARD AEGON NV,
REAL ESTATE ALTERNATIVES PORTFOLIO 1, TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... | 75-2980951 reveveeveserissienennens | LLC. DE........... |NIA............... | COMPANY BOARD AEGON NV,
REAL ESTATE ALTERNATIVES PORTFOLIO 1, OWNERSHIP
....................................................... 00000...... | 75-2980951 revevesreserissisneenenns | LLC. DE........... |NIA............... [ MONUMENTAL LIFE INSURANCE COMPANY. |BOARD AEGON NV
REAL ESTATE ALTERNATIVES PORTFOLIO 1, TRANSAMERICA FINANCIAL LIFE OWNERSHIP
....................................................... 00000...... | 75-2980951 reveveereserissseneenens | LLC. DE.......... [NIA............... | INSURANCE COMPANY BOARD AEGON N.V.....oiviicseese e
REAL ESTATE ALTERNATIVES PORTFOLIO 2, TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... | 02-0685017 revevesreserissseneenenns | LLC. DE........... |[NIA............... | COMPANY BOARD AEGON N.V....ooiiiescee e
REAL ESTATE ALTERNATIVES PORTFOLIO 2, TRANSAMERICA FINANCIAL LIFE OWNERSHIP
....................................................... 00000...... | 02-0685017 revevesreserissisneenenns | LLC. DE.......... |[NIA............... | INSURANCE COMPANY BOARD AEGON NV,
REAL ESTATE ALTERNATIVES PORTFOLIO 2, OWNERSHIP
....................................................... 00000...... | 02-0685017 revevesreserissseneennnns | LLC. DE........... |NIA............... | STONEBRIDGE LIFE INSURANCE COMPANY |BOARD AEGON N.V.....ooviccecee e
REAL ESTATE ALTERNATIVES PORTFOLIO 3, TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... | 20-1378364 revevesresierissisneenenns | LLC. DE........... |NIA............... | COMPANY BOARD AEGON NV,
REAL ESTATE ALTERNATIVES PORTFOLIO 3, OWNERSHIP
....................................................... 00000...... | 20-1378364 . |LLC. DE........... |[NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. |BOARD AEGON NV
REAL ESTATE ALTERNATIVES PORTFOLIO 3, OWNERSHIP
....................................................... 00000...... | 20-1378364 RS | A KO DE........... |[NIA............... | STONEBRIDGE LIFE INSURANCE COMPANY |BOARD AEGON NV
REAL ESTATE ALTERNATIVES PORTFOLIO 3A, TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... | 20-1627078 S | (03 DE........... |NIA............... | COMPANY BOARD AEGON NV
REAL ESTATE ALTERNATIVES PORTFOLIO 3A, OWNERSHIP
....................................................... 00000...... | 20-1627078 S I (03 DE........... |[NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. |BOARD AEGON NV
REAL ESTATE ALTERNATIVES PORTFOLIO 3A, TRANSAMERICA FINANCIAL LIFE OWNERSHIP
....................................................... 00000...... | 20-1627078 S | (03 DE........... |NIA............... | INSURANCE COMPANY BOARD AEGON NV
REAL ESTATE ALTERNATIVES PORTFOLIO 3A, OWNERSHIP
....................................................... 00000...... | 20-1627078 S | (03 DE........... |NIA............... | STONEBRIDGE LIFE INSURANCE COMPANY |BOARD AEGON NV
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... | 20-3878375 reverrenenesnnnenenns | 4HR, LLC. DE........... NIA............... | COMPANY BOARD AEGON NV
REAL ESTATE ALTERNATIVES PORTFOLIO OWNERSHIP
....................................................... 00000...... | 20-3878375 reverreseneienneenns | 4HR, LLC. DE........... |NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. |BOARD AEGON NV
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
....................................................... 00000...... | 20-3878375 reverrenenesnnnenenns | 4HR, LLC. DE........... [NIA............... | INSURANCE COMPANY BOARD AEGON NV
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... | 20-3878417 rrverresessienneenns | 4MR, LLC. DE........... NIA............... | COMPANY BOARD AEGON NV
REAL ESTATE ALTERNATIVES PORTFOLIO OWNERSHIP
....................................................... 00000...... | 20-3878417 . |4MR, LLC. DE........... |[NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. | BOARD AEGON NV
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REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
................................................................... 00000......{20-3878417 | 0.......ccceeeeree | Qe [ eveeeevereieiceeen. |4MR, LLC. DE........... |NIA............... | INSURANCE COMPANY BOARD veeh000 [AEGON NLV..ooocioiiiciceieieeeeieeeseeveenenene | Qe
OWNERSHIP
................................................................... 00000......[42-1418160 | 0.......cccccoeee | Ovrvevercreees [ cvereveveeeeeieene. | REALTY INFORMATION SYSTEMS, INC.............. | IA..............|NIA............... [ TRANSAMERICA REALTY SERVICES, LLC..... [BOARD ...100.000 [AEGON N.V......oovveevrrereiereieeresereeeesseeseeenns | Qv
OWNERSHIP
................................................................... 00000......{20-0877184 |0.......c.cccoecee | Ourvevevecreves [ coverevereceeeieee. | RIVER RIDGE INSURANCE COMPANY........cocooe. | VT | IA.............. |AEGON MANAGEMENT COMPANY.................. [BOARD ...100.000 [AEGON N.V......ovveevercrieereieceeeereeeesreerenenns | O
OWNERSHIP
................................................................... 00000...... [ ceoveererrreereene | Qoo | Qe [ eveeieveeeesieeieeees | SELIENT INCoeeveeveeeseeseeeeieseveeees | CANLL | NI J[AEGON CANADA ULC.........coccvevevevcveneeee. | BOARD ...100.000 [AEGON N.V......covvvverereiercerecreeeereeeessessennnes | Qv
OWNERSHIP
................................................................... 00000...... [42-1338496 |0.......c.cccooee | Oervevercreees [ evvereeereeeeeienene. | SHORT HILLS MANAGEMENT COMPANY............ [Nd............. |[NIA............... |[AEGON U.S. HOLDING CORPORATION.......... [BOARD ...100.000 [AEGON N.V......covvevricreierieiecreveereeeessessennnns | O
SOUTHWEST EQUITY LIFE INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 98426...... 86-0455577 [0.....c.cvvnveee (ST ISP COMPANY AL........ A AEGON USA, LLC.......oovvererereeeree e BOARD ...100.000 [AEGON N.V......oooiviiiericieie e [ R
OWNERSHIP
................................................................... 00000...... [75-2548428 | 0.........ccceecee | Oerveverccreees [ cvereeereeeeieiene... | STONEBRIDGE BENEFIT SERVICES, INC......... |DE............ [NIA............... | COMMONWEALTH GENERAL CORPORATION|BOARD ...100.000 [AEGON N.V......coovvvvrrereeeriereeeseereeeesnessennnns | Qv
STONEBRIDGE CASUALTY INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 10952...... 31-4423946 (0................. (TR ISP COMPANY OH......c..... A AEGON USA, LLC.......oovverereseeeereeeeeve e BOARD ..100.000 [AEGON N.V......oovmiviiiieiceere e [ R
STONEBRIDGE INTERNATIONAL INSURANCE, CORNERSTONE INTERNATIONAL OWNERSHIP
................................................................... 00000...... . |LTD. GBR.........|NIA............... |HOLDINGS, LTD. BOARD ...100.000 [AEGON N.V....coovvvivirrnneneinenneneenesssnsennns | Oveeireins
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 65021...... 03-0164230 |0.....c.cvvvee. (ST OSTR STONEBRIDGE LIFE INSURANCE COMPANY.... [VT....cccoe... A COMMONWEALTH GENERAL CORPORATION| BOARD ..100.000 [AEGON N.V....cooiiiiririeineinieieissssesesssssseeeens [ S
OWNERSHIP
................................................................... 00000......[61-1497252 | 0......cccooeeeee | Qe [ cvevieiresiniene. | STONEBRIDGE REINSURANCE COMPANY........ |VT....cceeeee | IA................. | STONEBRIDGE LIFE INSURANCE COMPANY |BOARD ...100.000 [AEGON N.V....covvviivirriinnenennesenesnsnienens | Ovveieis
OWNERSHIP
................................................................... 00000...... [20-5234047 | 0.....c.cccceeevre | Ourrrvverrcrrens [ evernrereveisiseeeens | TAHP FUND 1, LLC.....oovvevvvieicvcviievenesiienes | DEciee | NIAL.............. [MONUMENTAL LIFE INSURANCE COMPANY. [BOARD ...100.000 [AEGON N.V....covvvivrrrnnenenennensesesnensennns | Oveevriis
OWNERSHIP
................................................................... 00000...... [84-0642550 | 0........cccceere | Ourrvvrrerrcrrees [ cvevierrevenienenn. | TCF ASSET MANAGEMENT CORPORATION...... | DE............ [NIA............... [ TCFC ASSET HOLDINGS, INC.......................... |BOARD ...100.000 [AEGON N.V....covvvivivrinnerensensesesnsnsensns | Qv
TRANSAMERICA COMMERCIAL FINANCE OWNERSHIP
................................................................... 00000...... {32-0092333 | 0.......ccceeeerre | Ourrrvrrerrereees [ evevirerreseisirenenn. | TCFC AIR HOLDINGS, INC.....coocvevvvvevccvveiieieens | DE.e | NIAL............... | CORPORATION, | BOARD ...100.000 [AEGON N.V....covvvivrvriinineinennensesssssnennns | Oveereis
TRANSAMERICA COMMERCIAL FINANCE OWNERSHIP
................................................................... 00000...... [32-0092334 |0........cceceore | Ourrvevrerrereees [ eveivirereseisiieneen. | TCFC ASSET HOLDINGS, INC........coocvvevvevveneenee | DE. | NIAL............... | CORPORATION, | BOARD ...100.000 [AEGON N.V....coovvvrviriinrnenennensesesnsnsensns | Qv
OWNERSHIP
................................................................... 00000......[51-6513848 | 0.......cccoeeere | Qoo [ eveviiereseisiieeeens | THE AEGON TRUST.......coccvicieviveviesesiieiiene | DEieis [UIP............... |[AEGON INTERNATIONAL B.V.............ccc....... |[BOARD ...100.000 [AEGON N.V....coovvveierirrnenesnensesesnsensennns | Qv
OWNERSHIP
................................................................... 00000...... [42-1154276 | 0.......cccoeeere | Ourrrvrerrcrvees [ evevrerevesireeeen. | THHACQUISITIONS, LLC......ocvvevvvvveereiveenren | MAvcce | NIAL.............. | INVESTORS WARRANTY OF AMERICA, INC.. |BOARD ...100.000 [AEGON N.V....covivivrrrinrnenennensessssensennns | Qe
TRANSAMERICA INTERNATIONAL OWNERSHIP
....................................................... 00000...... veverreneissinsseneenns | TIHTCANADA HOLDING, LLC.......coevvevvveverveeees | |Aueo [NIAL............. [HOLDINGS, INC. BOARD AEGON NV
TRANSAMERICA INTERNATIONAL OWNERSHIP
....................................................... 00000...... . | TIHI MEXICO, S.DER.L.DEC.V........ HOLDINGS, INC. BOARD AEGON NV
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TRANSAMERICA LIFE INSURANCE OWNERSHIP
0neovevees | e s 00000...... [ .cocerreererereee | O 0uveeeeeees e TIHI MEXICO, S.DERLL.DEC.V....cceoovvcrrrrene MEX.......... NIA.............. COMPANY BOARD ... 5.000 [AEGON N.V......coooverieieeveseereereeesevesenenens | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 14146...... 45-3193055 | 0....coovvvnvenees (T ST TLIC RIVERWOOD REINSURANCE, INC............. A A COMPANY BOARD ...100.000 [AEGON N.V......oovveevrrereiereieeresereeeesseeseeenns | Qv
OWNERSHIP
0neeveveis | et 00000...... 42-1154276 |0................. 0uveeereees e TRADITION LAND COMPANY, LLC........cccevrvveee A, NIA.............. INVESTORS WARRANTY OF AMERICA, INC.. |BOARD ...100.000 [AEGON N.V......ovveevercrieereieceeeereeeesreerenenns | O
TRANSAMERICA ACCOUNTS HOLDING OWNERSHIP
0nverveveies | e s 00000...... 36-4162154 | 0................. 0uveveeveerees e CORPORATION DE......c..... NIA....cccco..... TCFC ASSET HOLDINGS, INC.......ccvvverrernnae. BOARD ...100.000 [AEGON N.V......covvvverereiercerecreeeereeeessessennnes | Qv
TRANSAMERICA ADVISORS LIFE INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 82848...... 16-1020455 | 0......coooenee. 0000862923 | .......ocovvererrrrrenns COMPANY OF NEW YORK [ A A AEGON USA, LLC.......oovvvrereveereeeeeere e BOARD ...100.000 [AEGON N.V......covvevricreierieiecreveereeeessessennnns | O
TRANSAMERICA ADVISORS LIFE INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 79022...... 91-1325756 |0........coouun. 0000845091 | ......ovvvnrerrerrrrrenes COMPANY AR........... A AEGON USA, LLC.......oovvererereeeree e BOARD ...100.000 [AEGON N.V......covvvevercreinrieieeeseereseesressennens | O
TRANSAMERICA AFFINITY MARKETING OWNERSHIP
0nrevereis | e 00000...... [ ccoveereerrrerens | O 0uveeeverees e CORRETORA DE SEGUROS LTDA BRA.......... NIA.....ccccoo.... AEGON DMS HOLDING B.V.......ccoveververercian BOARD ...100.000 [AEGON N.V......coovvvvrrereeeriereeeseereeeesnessennnns | Qv
AEGON DIRECT MARKETING SERVICES, OWNERSHIP
0neoeverees | e s 00000...... 42-1523438 | 0........c..c.... 0uveeeereeiees e TRANSAMERICA AFFINITY SERVICES, INC....... MD............ NIA......ccc..... INC. BOARD ...100.000 [AEGON N.V......ovveevercreinriereereseereseesresrennens | O
OWNERSHIP
0uvvrrriree | e 00000...... 94-3252196 . | TRANSAMERICA AFFORDABLE HOUSING, INC. | CA............ NIA..coone. TRANSAMERICA REALTY SERVICES, LLC..... |BOARD ...100.000 [AEGON N.V....coovvvivirrnneneinenneneenesssnsennns | Oveeireins
OWNERSHIP
0urrrireirees | e 00000...... 61-1513662 | 0.........c.occ... (ST OSTR TRANSAMERICA AGENCY NETWORK, INC........ A NIA..coone. AUSA HOLDING COMPANY.......coovrerririrnrrninns BOARD 1,000.000 |AEGON N.V....coovvvivivrnnrnreneinnenenesssnsensns | Ovveireins
TRANSAMERICA ANNUITY SERVICE TRANSAMERICA INTERNATIONAL OWNERSHIP
0nrirriees | e s 00000...... 85-0325648 |0................. 0uereieees [ CORPORATION NM........... NIA...oon. HOLDINGS, INC. BOARD ...100.000 [AEGON N.V....covvviivirriinnenennesenesnsnienens | Ovveieis
WESTERN RESERVE LIFE ASSURANCE CO. | OWNERSHIP
0nrrrrirees | e 00000...... 59-3403585 | 0.....c.cvvvee. 0001191808 .......cvvevrerrrrriens TRANSAMERICA ASSET MANAGEMENT, INC.... [FL............. (DS T OF OHIO BOARD | ... 77.000 |AEGON N.V....covivivrrenenenensesessnssnsennns | Qe
OWNERSHIP
0urireirees | e s 00000...... 59-3403585 | 0.....c.covvee. 0001191808 ..o TRANSAMERICA ASSET MANAGEMENT, INC.... [FL............. NIA...ooe. AUSA HOLDING COMPANY ......covrerririrnrininns BOARD | ... 23.000 |AEGON N.V....covivvvieinenieinesneesesssnsennns | Qe
OWNERSHIP
0nrrirrieees | e s 00000...... [ vcoveererreres | O (SO PO TRANSAMERICA AVIATION, LLC.........cocovrrrrnnne. DE.....cc.... NIA..cooe. TCFC AIR HOLDINGS, INC.......ccoovvererreirriinns BOARD ...100.000 [AEGON N.V....covvvivrvriinineinennensesssssnennns | Oveereis
OWNERSHIP
0nvrerrienes | e 00000...... 95-3141953 | 0....ovevvvee. 0000316561 | .....cvvvrrerreerienens TRANSAMERICA CAPITAL, INC.......ccovvrerrirnnns (07, W NIA...on. AUSA HOLDING COMPANY ......covririrrirrininns BOARD ...100.000 [AEGON N.V....coovvvrviriinrnenennensesesnsnsensns | Qv
TRANSAMERICA COMMERICAL FINANCE OWNERSHIP
0uvoerriees | e 00000...... 94-3054228 | 0................. 0ueereieiees [ e CORPORATION, I. DE............ NIA...coiee. TRANSAMERICA FINANCE CORPORATION... |BOARD ...100.000 [AEGON N.V....coovvveierirrnenesnensesesnsensennns | Qv
TRANSAMERICA CONSUMER FINANCE OWNERSHIP
0nereirrieees | e s 00000...... 95-4631538 | 0.....c..covvee. (SN O HOLDING COMPANY DE.....ccc.... NIA...coene. TCFC ASSET HOLDINGS, INC......ccovvvvvrrerrnnes BOARD ...100.000 [AEGON N.V....covivivrrrinrnenennensessssensennns | Qe
OWNERSHIP
0uvoereiens | e 00000...... 98-6021219 | 0.....cvevvvee. 0ueeereieiees [ TRANSAMERICA CORPORATION (OR)............... OR..cvernn NIA...coen. TRANSAMERICA CORPORATION.........ccccvvneee BOARD ...100.000 |AEGON N.V....coovvivierirenenesniensesesniensennns | Qv
OWNERSHIP
0uverriers | e 00000...... 42-1484983 | 0......coovvnvee 0000099189 . | TRANSAMERICA CORPORATION THE AEGON TRUST ..o BOARD ...100.000 |AEGON N.V....coovvieieirinreneneenensessssnenennns | Qv




Statement as of June 30, 2013 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
TRANSAMERICA DIRECT MARKETING ASIA OWNERSHIP
....................................................... 00000...... | 08-2507515 — o7 .(0]| ol [02 =3 N AN R 5 AUS.......... NIA............... | AEGON DMS HOLDING B.V..........cccccvvervunnnn... | BOARD AEGON N.V.oeeee s
TRANSAMERICA DIRECT MARKETING OWNERSHIP
....................................................... 00000...... | «eerrererrennenns severneneernsinsennnes | CONSULTANTS PRIVATE LIMITED IND........... [NIA............... [ AEGON DMS HOLDING B.V..........ccceevruurenne.. | BOARD AEGON N.V.ocees s
TRANSAMERICA DISTRIBUTION FINANCE- OWNERSHIP
....................................................... 00000...... | 36-4254366 revernenennnnnennnn. | OVERSEAS, INC. DE........... [NIA............... | TCFC ASSET HOLDINGS, INC.......................... | BOARD AEGON N.V.oeee s
OWNERSHIP
....................................................... 00000...... | 95-1077235 recverenrineneninnenne | TRANSAMERICA FINANCE CORPORATION....... | DE............ [NIA...............| TRANSAMERICA CORPORATION....................|BOARD AEGON N.V.ioecee s
OWNERSHIP
....................................................... 00000...... | 59-2476008 revnrinrinenennenne. | TRANSAMERICA FINANCIAL ADVISORS, INC.... | DE............ [NIA...............|AUSA HOLDING COMPANY............c..ceccsuurnen. | BOARD AEGON N.V.ioe s
AEGON ASSET MANAGEMENT SERVICES, |OWNERSHIP
....................................................... 00000...... | 59-2476008 reverneneienenneee. | TRANSAMERICA FINANCIAL ADVISORS, INC.... | DE............ [NIA...............| INC. BOARD AEGON N.V.ooee s
TRANSAMERICA INTERNATIONAL OWNERSHIP
....................................................... 00000...... | 59-2476008 revernrnnnennenne | TRANSAMERICA FINANCIAL ADVISORS, INC.... | DE............ [NIA...............|HOLDINGS, INC. BOARD AEGON N.V.oere e
TRANSAMERICA FINANCIAL LIFE INSURANCE OWNERSHIP
AEGON US HOLDING GRP 70688...... 366071399 [0...ocvvvvrerene [ O e COMPANY [N 2 A e AEGON USA, LLC....coovvrrireieireereeiesiseieinns BOARD AEGON N.V.oeee s
TRANSAMERICA FINANCIAL LIFE INSURANCE TRANSAMERICA LIFE INSURANCE OWNERSHIP
AEGON US HOLDING GRP 70688...... 36-6071399 . | COMPANY NY.ooiine A COMPANY BOARD AEGON N.V.cooiceereeessenses
WESTERN RESERVE LIFE ASSURANCE CO. |OWNERSHIP
....................................................... 00000...... | 59-3403587 reverneneneenneen. | TRANSAMERICA FUND SERVICES, INC............. |FL............. | DS................| OF OHIO BOARD AEGON N.V.cooiircessneeensennes
OWNERSHIP
....................................................... 00000...... | 59-3403587 revnrenenerneennenee. | TRANSAMERICA FUND SERVICES, INC............. |FL.....ceco... [NIA............... | AUSA HOLDING COMPANY...........cccccrurevrenenn. | BOARD AEGON N.V.oooiirirceneeessenes
OWNERSHIP
....................................................... 00000...... | ceererererrereinee revereneneriesineeneene | IRANSAMERICA FUNDING LP.........ccoocevvcvnene. | GBR....o | NIA............... | TRANSAMERICA LEASING HOLDINGS, INC... |[BOARD AEGON N.V.cooicrrcrereeeesen s
TRANSAMERICA COMMERCIAL FINANCE OWNERSHIP
....................................................... 00000...... | ceererererrerinnee revereneneriesineoneee | TRANSAMERICA FUNDING LP.........ccocvovvvcinene | GBR.....co.. [NIALL.............. | CORPORATION BOARD AEGON N.V.cooicicreeneeessennes
TRANSAMERICA CONSUMER FINANCE OWNERSHIP
....................................................... 00000...... | 95-4390993 ceverneneriesennenenee | IRANSAMERICA HOME LOAN........coocovivveiivinine | CAuceeee [NIALL............. | HOLDING COMPANY BOARD AEGON N.V.coiiicreesssees
TRANSAMERICA INSURANCE MARKETING TRANSAMERICA DIRECT MARKETING ASIA | OWNERSHIP
....................................................... 00000...... | 08-2524730 recvnrneenernennneneee. | ASIA PACIFIC PTY, LTD. AUS.......... NIA...............| PACIFIC PTY, LTD. BOARD AEGON N.V.oooiiceeessses
TRANSAMERICA INTERNATIONAL DIRECT AEGON DIRECT MARKETING SERVICES, OWNERSHIP
....................................................... 00000...... | 42-1470697 revernenernnnineeneee | MARKETING CONSULTANTS, LLC. MD............|NIA............... | INC. BOARD AEGON N.V.ooiieceeeees
TRANSAMERICA INTERNATIONAL HOLDINGS, OWNERSHIP
....................................................... 00000...... | 94-2873401 v I\ (0% DE.....cc.. [NIA......cccc.... [AEGON USA, LLC......c.cccovvrirrvirnrrerirvincnenen. | BOARD AEGON N.V.oiiiiceesssees
TRANSAMERICA INTERNATIONAL RE OWNERSHIP
....................................................... 00000...... | 98-0199561 severneenernerineenee. | (BERMUDA), LTD. BMU......... [IA..ccceeveeee. [AEGON USA, LLC......c.cecovvvriirvivireriiciinenenen. | BOARD AEGON N.V.oiiicecceseses
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO TRANSAMERICA INTERNATIONAL RE OWNERSHIP
....................................................... 00000...... | ceeerrrerreneines cevnenenenneseneenenee | BRASIL, LTD. BRA.......... |NIA............... | (BERMUDA), LTD. BOARD AEGON N.V.oiiieeee s
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Statement as of June 30, 2013 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO TRANSAMERICA INTERNATIONAL OWNERSHIP
0neorvevees | e s 00000...... [ ccoceereererereea | O 0uveeereeees e BRASIL, LTD. BRA.......... NIA............... HOLDINGS, INC. BOARD ... 5.000 [AEGON N.V......cooeverireverieeeeneeeeeseeresenenens | O
TRANSAMERICA INVESTMENT MANAGEMENT, AEGON USA ASSET MANAGEMENT OWNERSHIP
[0 PSRN 00000...... 06-1564377 [0....ocvvennenee 0000099201 | ....vvnvenverrererrenes LLC. DE............ [ HOLDING, LLC. BOARD ...100.000 [AEGON N.V......oovveeververeiereieeresereeeesseseeenns | O
TRANSAMERICA INVESTORS SECURITIES TRANSAMERICA RETIREMENT SOLUTIONS | OWNERSHIP
[0 PSRN 00000...... 13-3696753 | 0......covvvneee (ST ISP CORPORATION DE............ NIA. ..o CORPORATION BOARD ..100.000 [AEGON N.V.....ovvrivrirernrnrirnerninnissesseessssnnniens | Ovvevrinns
OWNERSHIP
0uiieries | et 00000...... 13-3452993 | 0......covovne. . | TRANSAMERICA LEASING HOLDINGS, INC....... DE............ NIA. ..o TRANSAMERICA FINANCE CORPORATION... |BOARD ..100.000 [AEGON N.V.....ovviirrieiernnireieinnissississssnseniens | Qv
TRANSAMERICA LIFE INSURANCE OWNERSHIP
[0 PSRN 00000...... 98-0481010 [0....vvvvevnnee 0uveeererees e TRANSAMERICA LIFE (BERMUDA), LTD............. BMU......... A COMPANY BOARD ...100.000 [AEGON N.V......coovvvvrrereeerierecreseereeeesnesseennns | Qv
OWNERSHIP
0neeevrveees | e s 00000...... [ .coveereererereene | O 0uveeeereeees e TRANSAMERICA LIFE CANADA..........ccoevvrrnne CAN.......... A AEGON CANADA ULC.......ooeveveeerereeriean BOARD ...100.000 [AEGON N.V......covveveicreinreieeereereeeesvesiensens | O
TRANSAMERICA INTERNATIONAL OWNERSHIP
0468...... AEGON US HOLDING GRP........... 86231...... 39-0989781 [0....ovvvevvnne (T ST TRANSAMERICA LIFE INSURANCE COMPANY.. | IA.............. A HOLDINGS, INC. BOARD ...100.000 [AEGON N.V......covvivrrereeerierecreeeereeeesnessennnns | O
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 86231...... 39-0989781 | 0.....ccvcvvvee. (ST ORR TRANSAMERICA LIFE INSURANCE COMPANY.. [ A.............. A TRANSAMERICA CORPORATION.........ccccovvnnene BOARD | ... 74.000 |AEGON N.V....covivvivrereneneneeseesssssnsennns | Qv
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 86231...... 39-0989781 |0.....ccocvvvee. (ST O TRANSAMERICA LIFE INSURANCE COMPANY.. [A.............. A AEGON USA, LLC......coovvirrereeereiseieeieis BOARD | ... 26.000 |AEGON N.V....covvvivivineneinenneesessensennns | Qe
TRANSAMERICA LIFE INTERNATIONAL OWNERSHIP
0urrrirrirees | e 00000...... [ vcorerreerrnres | O (ST ORR (BERMUDA), LTD. BMU......... A AEGON SERVICES (DUBLIN) LIMITED............ BOARD ...100.000 [AEGON N.V....covvvivirrnnrnenesneeesssssnennns | Oveeireins
TRANSAMERICA INTERNATIONAL OWNERSHIP
0nreireieees | e 00000...... 94-2993381 | 0....ovvevvvee. (ST RN TRANSAMERICA OAKMONT CORPORATION..... |CA............ NIA...oon. HOLDINGS, INC. BOARD ...100.000 [AEGON N.V....covvvivirrninennneniensesesnsnsenens | Qv
TRANSAMERICA PACIFIC INSURANCE OWNERSHIP
0uereirrirees | e s 00000...... 94-3304740 |0.....coevvvee. (SRR OR COMPANY, LTD. Hloone A COMMONWEALTH GENERAL CORPORATION|BOARD | ..... 96.300 |AEGON N.V....covvvvivrreivenieinenneesessensennns | Qe
TRANSAMERICA PACIFIC INSURANCE TRANSAMERICA INTERNATIONAL OWNERSHIP
0uveirrieees | e s 00000...... 94-3304740 |0.....cocvvvee. (TN O COMPANY, LTD. [ P A HOLDINGS, INC. BOARD ... 3.700 [AEGON N.V...ovoieieiivieenenenessesenssnsennes | Qe
OWNERSHIP
0nverrieis | e 00000...... 52-0419790 . | TRANSAMERICA PYRAMID PROPERTIES, LLC.. | IA.............. NIA...cceee. MONUMENTAL LIFE INSURANCE COMPANY. | BOARD ...100.000 [AEGON N.V....coovvivieriirrneneenensesesnensensns | Qv
TRANSAMERICA REALTY INVESTMENT OWNERSHIP
0urvrirrienes | e s 00000...... 52-0419790 | 0....cccvvvee. (SO O PROPERTIES, LLC. DE.....cc.... NIA...coeae. MONUMENTAL LIFE INSURANCE COMPANY. | BOARD ...100.000 [AEGON N.V....covvvvvrvriinrnenennensesesnsnsennns | Qe
OWNERSHIP
0uvorreeis | e 00000...... 94-3026780 |0........cooc.e. 0ueereieiees [ TRANSAMERICA REALTY SERVICES, LLC......... DE............ NIA...coea. AUSA HOLDING COMPANY.......coovrirririrarininns BOARD ...100.000 [AEGON N.V....coovvvvierirrneneenensesesnensennns | Qv
MONUMENTAL GENERAL OWNERSHIP
0nreirrienes | e s 00000...... 52-1525601 | 0.....c.cvvvee. (SR O TRANSAMERICA RESOURCES, INC.................. MD............ NIA...con. ADMINISTRATORS, INC. BOARD ...100.000 [AEGON N.V....covvvivrvriinineinennensesssnsnsensns | Ovveireis
TRANSAMERICA RETIREMENT SOLUTIONS | OWNERSHIP
0uvoevriers | e s 00000...... 13-3689044 |0.......c..c.oc.. (SRR OTRTOTRRN TRANSAMERICA RETIREMENT ADVISORS, INC.|DE............ NIA...ooe. CORPORATION BOARD ...100.000 |AEGON N.V....coovviererinreeiseenensesssnsnsensns | Qv
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SCHEDULE Y

Group
Name

NAIC

Company

Code

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

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

Names of
Parent, Subsidiaries
or Affiliates

Relationship
to Reporting
Entity

Directly Controlled by
(Name of Entity/Person)

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

Ultimate Controlling
Entity(ies)/Person(s)

LL'ELD

TRANSAMERICA RETIREMENT INSURANCE
AGENCY, INC.

TRANSAMERICA RETIREMENT SOLUTIONS
CORPORATION

TRANSAMERICA SMALL BUSINESS CAPITAL,
INC.

TRANSAMERICA STABLE VALUE SOLUTIONS,
INC.

TRANSAMERICA TRAVEL AND CONFERENCE
SERVICES, INC.

TRANSAMERICA VENDOR FINANCIAL
SERVICES CORPORATION

UNITED FINANCIAL SERVICES, INC...................

UNIVERSAL BENEFITS, LLC.......coovvreierieiirirrinas

VERENIGING AEGON NETHERLANDS

. IMEMBERSHIP ASSOCIATION

WESTERN RESERVE LIFE ASSURANCE CO.
OF OHIO

WFG CHINA HOLDINGS. INC.........ccoceriiriiriins

WFG INSURANCE AGENCY OF PUERTO RICO,
INC.

WFG PROPERTIES HOLDINGS, LLC...................

WFG REINSURANCE LIMITED.........cccccooeviiniinnee

WFG SECURITIES OF CANADA, INC...................

WORLD FINANCIAL GROUP CANADA INC..........

WORLD FINANCIAL GROUP HOLDING
COMPANY OF CANADA, INC.

WORLD FINANCIAL GROUP INSURANCE
AGENCY OF CANADA, INC.

WORLD FINANCIAL GROUP INSURANCE

. |AGENCY OF CANADA, INC.

TRANSAMERICA RETIREMENT SOLUTIONS
CORPORATION

AUSA HOLDING COMPANY.......ccccccvvvririinns

TCFC ASSET HOLDINGS;, INC........ccccounvvunee.

COMMONWEALTH GENERAL CORPORATION

MONEY SERVICES, INC......c.coovvrirrernririirerns

TCFC ASSET HOLDINGS;, INC.......cccccourivnnne.

AEGON USA, LLC....covvvviirrireircrernirerninns

AUSA HOLDING COMPANY.......ccccccvvmrinriinns

AEGON USA, LLC.......coovvirrinrrinnrinrirssiinns

WORLD FINANCIAL GROUP, INC....................

WORLD FINANCIAL GROUP INSURANCE
AGENCY, INC.

WORLD FINANCIAL GROUP, INC....................

WORLD FINANCIAL GROUP, INC....................

WORLD FINANCIAL GROUP HOLDING
COMPANY OF CANADA, INC.

WORLD FINANCIAL GROUP HOLDING
COMPANY OF CANADA, INC.

TRANSAMERICA INTERNATIONAL
HOLDINGS, INC.

WORLD FINANCIAL GROUP HOLDING
COMPANY OF CANADA, INC.

WORLD FINANCIAL GROUP SUBHOLDING
COMPANY OF CANADA, INC.

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

AEGON NV

AEGON NV

AEGON NV

AEGON N.V.ooiieeeereeessenes

AEGON N.V.ooreeeereeessennnes

AEGON N.V.oiiiciceeeeesseres

AEGON N.V.oiicreeereecessennes

AEGON N.V.oiiiiceereeessenes

AEGON N.V..oiiiiininissssssssss

AEGON N.V..iiicnrcsrinsiiis

AEGON N.V..oiiiiisinissssesesscs

AEGON N.V..ooiiicnscrsniis

AEGON N.V..ooiiiisissssssssses

AEGON N.V..oiiiiininisssssnseeses

AEGON N.V..oiiiinininisssssnsssess

AEGON N.V..oiiiininissssssesens

AEGON N.V..ooiiininincsssssssseses

AEGON N.V...iiiiiinisissssssssees

AEGON N.V..oiiiiisisieisrsrssscsrs
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SCHEDULE Y

Group
Name

NAIC

Company

Code

Federal
ID
Number

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

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

Names of
Parent, Subsidiaries
or Affiliates

Relationship
to Reporting
Entity

Directly Controlled by
(Name of Entity/Person)

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

Ultimate Controlling
Entity(ies)/Person(s)

ZL'elo

99-0277127

04-3182849

42-1519076

95-3809372

42-1518386

95-2775959

42-1205796

26-1298094

26-1298094

26-1298094

. |ZERO BETA FUND, LLC

WORLD FINANCIAL GROUP INSURANCE
AGENCY OF HAWAII, INC.

WORLD FINANCIAL GROUP INSURANCE
AGENCY OF MASSACHUSETTS, INC.

WORLD FINANCIAL GROUP INSURANCE
AGENCY OF WYOMING, INC.

WORLD FINANCIAL GROUP INSURANCE
AGENCY, INC.

WORLD FINANCIAL GROUP SUBHOLDING
COMPANY OF CANADA, INC.

WORLD FINANCIAL GROUP, INC.........cccccuveuee.

ZAHORIK COMPANY, INC.......corererrririrriirireines

YARRA RAPIDS MANAGEMENT, LLC........c.cco.....

ZERO BETA FUND, LLC......oovvvrrrinricrieriiins

ZEROBETAFUND, LLC........cccoovvviiiiniininiiens

WORLD FINANCIAL GROUP INSURANCE
AGENCY, INC.

WORLD FINANCIAL GROUP INSURANCE
AGENCY, INC.

WORLD FINANCIAL GROUP INSURANCE
AGENCY, INC.

WESTERN RESERVE LIFE ASSURANCE CO.
OF OHIO

WORLD FINANCIAL GROUP HOLDING
COMPANY OF CANADA, INC.

AEGON ASSET MANAGEMENT SERVICES,
INC.

AUSA HOLDING COMPANY.......ccccccvvvririinns

AEGON USA REALTY ADVISORS, LLC............

TRANSAMERICA LIFE INSURANCE
COMPANY

MONUMENTAL LIFE INSURANCE COMPANY.

TRANSAMERICA FINANCIAL LIFE
INSURANCE COMPANY

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

AEGON NV

AEGON NV

AEGON NV

AEGON N.V.ooiieeeereeessenes

AEGON N.V.ooreeeereeessennnes

AEGON N.V.oiiiciceeeeesseres

AEGON N.V.oiicreeereecessennes

AEGON N.V.oiiiiceereeessenes

AEGON N.V..oiiiiininissssssssss

AEGON N.V..iiicnrcsrinsiiis

AEGON N.V.iiiiisiinnsss




Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

* 91413201349 000O0O02 =
* 9141320133650 000 2 = * 914132 0134428000 O0 2 =
* 914132 0134450000 2 = * 91413201344 90000 2 =

Q14



Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. State transferable tax credits ....160,465

2505. Investment Receivable
2597. Summary of remaining write-ins for Line 25

....160,465

Additional Write-Ins for Schedule T:

States, Etc.

Active
Status

Direct Business Only

Life Contracts 4

2 3 Accident and Health
Insurance Premiums,
Life Insurance Including Policy, Mem-

Premiums

Annuity

Considerations | bership and Other Fees

5 7
Total
Other Columns Deposit-Type
Considerations | 2 through 5 Contracts

58004. ARG- ARGENTINA

58005. AUS- AUSTRALIA.........ccoovmvirrinririenirenn:

58006. AUT- AUSTRIA.........coovvirririnrini s

58007. BEL- BELGIUM......
58008. BGD- BANGLEDESH.
58009. BMU- BERMUDA.......
58010. CHE- SWITZERLAND
58011. CHL- CHILE...............
58012. CHN- CHINA......
58013. COL- COLOMBIA.......
58014. CZE- CZECH REPUBLIC...
58015. Department of defense...
58016. DEU- GERMANY.......
58017. EGY-EGYPT.........

58018. ETH- ETHIOPIA.........ccooviririirinciiniis
58019. FIN- FINLAND......ccooovivirinriirisenseisesiis

58020. FRA- FRANCE...
58021. GBR- ENGLAND............

58022. GBR- UNITED KINGDOM..
58023. HKG- HONG KONG...
58024. HUN- HUNGARY...
58025. IDN- INDONESIA...
58026. IND-INDIA.........

58027. ISR- ISRAEL..
58028. ITA-ITALY......
58029. JOR- JORDAN...
58030. JPN- JAPAN.......
58031. KHM- CAMBODIA.

58032, KOR- SOUTH KOREA ..o i

58033. LUX- LUXEMBOURG.
58034. MAC- MACAU........

58035. MEX- MEXICO.......ccovvrrrriiierirreeeirerieneeenns
58036. MYS- MALAYSIA........cooiiiirinnriieniienissis

58037. NLD- NETHERLANDS...
58038. NZL- NEW ZEALAND....
58039. PHL- PHILIPPINES....
58040. POL- POLAND...
58041. PRY- PARAGUAY..

58042. SAU- SAUDI ARABIA.
58043. SGP- SINGAPORE....

58044. SWE- SWEDEN.........ccccooumimmiimnriisniinnirnniis
58045. THA- THAILAND..........cooovmviriinriniinsisss s

58046. TWN- TAIWAN...
. TZA- TANZANIA.

....685

Q15




Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

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

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

....................... 35,208,984

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

..163,874

960,363

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

35,208,984

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

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

2.1 Actual cost at ime Of ACQUISIHION. .........c.ruurerrireeeeerei ettt ettt
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (I0SS) ON GISPOSAIS........cuurvrrererirrirrireerseeeeseese e ssees st se et ess s ss st s et s bt en s st nssnsnn
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest

....................... 50,713,672

.0
1,795,863
299,052
.0

..(16,000) | ..

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

252,200
....9,354,759
642,047

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

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

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

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

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

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

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

......................... 3,293,307

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

.51,000
...450,487

.(221,754)

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

12, Deduct total NONAdMItIEd @MOUNTS.........c.eiiirireieieieie ettt
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.ueiiiiiieieiiiiiiieisiisisiesisissieseesssessesssssssessessssessesssssssenss | ssressesssssssesssssssssessssans 2,917,659
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ...1,148,190,039

2. Cost of bonds and StOCKS ACQUITE............cveevieieeiciceese ettt s s bbb sens 310,887,246

3. ACCTUAI OF QISCOUNL........cuiiiiieiciecieie ettt 1,528,529

4. Unrealized valuation iNCrEASE (ABCTEASE)..........cuuruueererereereeeeeeseeseeseesseessesessesseessesseesessesssessess st esssessessessessnssessessesssessessessnnes 7,390,226

5. Total gain (loss) on disposals 321,552

6. Deduct consideration for bonds and stocks disposed of... 85,730,308

7. Deduct amortization of premium.... ..3,506,948

8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cccueiiuiieieiiisieiesie et sssens | evessssssessesssse st et s e seees 0

9. Deduct current year's other than temporary impairment rECOGNIZEA............v.vurureiirireireenesee e setsssesessssesses | sssessesssssssssssssssssssssssssaes 307,933

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ,378,772,403

11.  Deduct total nonadmitted @amOUNtS............c.cceeererireieiciesieeee s .0

12. Statement value at end of current period (Line 10 minus Line 11) ..1,378,772,403 1,148,190,039
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Statement as of June 30, 2013 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. ClASS 1 (8)rurerieriieiieeieiesete ettt sttt | drnsiennt sttt 893,692,745 | ...oovvvrririrnns 515,135,917 | coovvrrrrrrreiis 552,729,320 | ...vvvrrrrrirrriena (3,307,924) | ...oovvrnn 893,692,745 | ....ooovrvrrrirnns 852,791,418 | o0 | e 865,412,161
2. ClASS 2 ():vverveereeerieeiieiieeieiie ettt | erteetns st 430,419,203 | ..ovvvvveririrnns 103,288,106 | ....coovevrerrirrrinns 15,073,841 | oo (397,840) | ovvoverrirrirrirae 430,419,203 | ..ovvrvvrrrirnns 518,235,628 | ...ovvrrverrernrnrierienienend0 | s 379,611,283
3. ClASS 3 ():vuuveeieeireiiieeeie ittt sttt | eestenst sttt 14,124,673 | oo 5,237,976 | cooovverirririreieeis 340,702 | covvereeeeiens 1,972,284 | ..o 14,124,673 | oo 20,994,231 | .oooeveeerneeeeeeneneenn0 [ 12,239,249
A, ClASS 4 (B)..rrerrerrieeieeise ettt | stent et 27,428,075 | oo 4,901,876 | ..cvorierieeiiriiene 3,368,843 | ..o 1,106,619 | .o 27,428,075 | oo 30,067,727 | .oveerrenrerenneienieneen0 [ 27,580,090
B ClASS 5 ():vvervrervrerireciiriieiieisessesiess sttt | srsessess ettt eees 5,089,534 | ..o (O RN 50,943 | .o (1,715,928) | ...oovvvveereriinan 5,089,534 | ..o 3,322,663 | ..ovreereeerereneeieniiennd0 | s 5,071,207
B, ClASS B ()...u.vvervrerirecirciieiieiieisesisss ettt | ersnns ettt 8,584,747 | .o, 194,322 | .o 795,877 | oo 1,029,743 | oo, 8,584,747 | .o 9,012,935 | ..oiiiriiniienerienieseniennne0 [ 8,559,320
7o TOtEI BONAS. ...ttt esssennss | sessesssnsssnsssenees 1,379,338,977 | .ovvvrrerrerirns 628,758,197 | ..oovvvrrrrrrrinns 572,359,526 |....ccoocvvvrrrrrrirrenn (1,313,046) | ..ooovverrnnns 1,379,338,977 | ..oevvvrrrrrrnnen. 1,434,424,602 | ...coovvvervvrrverrnrrnrinrinncenn | i, 1,298,473,310
PREFERRED STOCK
B, ClASS Tttt | SebE Rttt L0 TN (O L0 N 0 [ oo L0 PN 0 [ oo L0 TN 0
0. ClASS 2ueeeeieetee et | ekt eebt bbbttt L0 TN (O L0 RN 0 [ oo L0 N 0 [ oo L0 0
10, ClASS 3.ttt etttk ekttt | eebE bbbttt L0 N 0 [ oo L0 N 0 [ oo L0 N 0 [ oo L0 N 0
140 ClASS 4ottt bbb | eebE bbbttt L0 N 0 [ o L0 N 0 [ oo L0 N 0 [ oo L0 OO 0
12, ClASS oottt ettt et | eebt bttt sttt L0 TR 0 [ e L0 OO 0 [ oo L0 T 0 [ oo L0 OO 0
13, ClASS B.nvvoeveeie ettt bbbttt | SeRE Rt 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
14, TOtal Preferred STOCK. ... .ottt bbbt sesensesis | sebsesenssssses st snsssssnssns e (01 PR [0 I (01 O O IR (01 PO [0 P (01 O 0
15.  Total Bonds and Preferred SOCK...........oociiiinriiciiisssseseissienes | sevseesssesseseseens 1,379,338,977 | .ovverireieriens 628,758,197 | ..oovvvererrireiis 572,359,526 | ....oooovirerrrirriiienns (1,313,046) | ooovvvririne 1,379,338,977 | ..ovvvvrrrrrrnene 1,434,424,802 | ...oovvoneeeeennd (01 [ 1,298,473,310
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

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

0; NAIC5S..... 0;

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




Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest éollected Paid for Accfr)ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......couiririerienrereenr s | e 53,079,855 |......ccccuc.... )80 S U 53,079,855 | .....vvvrcrirrrrirerirnrineriid B850 | ..o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI.........cviviuriieiiireieieie ettt sntesens | sbessessessssesssssssessesnsas 47,262,962 | ..o 70,095,286

2. Cost of short-term iNVEStMENtS ACUINEM...........ccvuiueviiiieiciie ettt sttt s b s ssses | svsessssessessessssessesnsas 502,810,084 | ...oovveverreerieeinne 712,833,193

3. ACCTUAL OF BISCOUNL......ooiiiii bbb | sebb bbbt 17878 | oo, 15,833

4. Unrealized valuation INCrEASE (ECIEASE).......c.cvuiviuiieiriiiieiieietesie sttt sttt s bbb bbb sttt essesnbensenas | stessesssessesssessesssssssessessnsensesnsan 0 | e 0

5. Total gain (I0SS) ON QISPOSAIS.........vurererririrerieieireessseseessesssreesss e ess st st ss e ss st et s s s s ses st st s s st ensanes | sressastsssssssnssessnssnssessansnnssnssas AT3 | e 0

6. Deduct consideration received 0N QISPOSAIS...........cceviueiiiieiieiiieecicte ettt et b st es s b sstesenns | sressssesesissesessssssesnas 497,011,543 | oo 735,681,350

7. Deduct amOrtiZation Of PrEMIUML.........c.. et seeeese et st es et es s s bbb se bbb s e e s bbb bs s enbanbas | Hieesestestasssessess st s bansent st s snensend 0 | e 0

8. Total foreign exchange change in book/adjusted CaITYiNG VAIUE.............cccoeuviivciriiieiiiee e ssteses | ebissssessssesessssssesessseses s s sssesens 0 [ oo 0

9. Deduct current year's other than temporary impairment rECOGNIZEM...........ceveviirieiiirieieeee et sesseses | erersssssesessssess st sstessebsnsessenanes 0 | ot 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccouerrrrirererrireeeeeeece et | cvveveesessesesesseseseesnes 53,079,855 | ..o 47,262,962
11. Deduct total Nonadmitted @MOUNES............c..iiiiiiiiiiii bbb | eietbi bbb s 0 |t 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuieieiiiieiiiicieieieciseeictsssierstsstesessstesessssessesssssssnsenas | svsessessssassesssssssesssanes 53,079,855 | ..oovvreerericenna 47,262,962

QsSl03




Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

10.

1.

31

32

33
4.1
42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year) (1,841,165)
Cost paid/(consideration reCeiVEd) ON AAAIIONS............c.cuiuiiriiriiieieieise ettt s s bbb bbb bt s s s bbbt bbbt nis 0
UNrealized ValUuation INCTEASE (ECTEASE)........uuvrrrurerrerrereereeeseeseeseseseeseesessesssesseesessesssessessessessssssessessssssssessessesssssessessossssssessessessassssssessassassssssessessassssssessassssnnssessess (1,270,264)
Total gain (10SS) ON tErMINALION TECOGNIZEM. .........cuevieeviiieeteiice ettt ettt ettt s st st b s s bt e a b b sttt st b s bbbt b bRt et bbb s bt sseae b s s e s st ebans (400,921)
Considerations received (Paid) ON tEIMMINALIONS. ...ttt ss sttt s s b b £ b R8RSR E £k E bbb (400,921)
AAMOTEIZALION. ...ttt R8s e8RS 8 4R £ E AR AR RS E R R ARt nn 0
Adjustment to the book/adjusted carrying Valug 0f NEAGE HEM.........c.ciueiiiiirie et bbbt bbbt et 0
Total foreign exchange change in bOOK/AdJUStEA CAITYING VAIUE..........c..ovuriririierinrieisissiesise sttt ettt 0
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7+ 8).occiviciiiiieese ettt naes (3,111,429)
DEAUCE NONAAMIEA @SSELS........cvvviecieiiieeicisiteice ettt bbb a bbbt b bbb s s s et s bbb bbb st s bttt es 0
Statement value at end of current period (Line 9 MINUS LINE 10)........c.cviiiiiiieiiieice ettt bbb bbb sttt s st naes (3,111,429)
Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE B, PrOT YEBAI)...........ccevevcveveerciieisieessisese s ssstes e ssses e sss s sse s sses st ses e sesas s sssasses s sssses e sssessssanes (6)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColumN).............ccoveveuieeieivireieiseieiceee e 0
Add:

Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus.............cccccccveevvinnnee (800,705)
3.12 Section 1, Column 15, PriOr YEaI..........ccocvvevereeiereieee e 558,924 (1,359,629)

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..........c..cccouevvevrrevnnee 0
3.14 Section 1, Column 18, PriOr YEAI.........ccevverrurereieieiseieieseeese s sens 0 0 (1,359,629)
Add:

Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus.............ccccceveevevrnnen. 0
3.22 Section 1, Column 17, Prior YEaI........c.ccevevcveeereeeesieseeseeesesssesese e 0 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............cccccoeveevrrunen. (800,705)
3.24 Section 1, Column 19, Prior YEaT........ccvvevrevereireeieisieessieseessiesenne 558,931 (1,359,636) (1,359,636)
Subtotal (Line 3.1 minus Line 3.2)..... 7
Cumulative variation margin on terminated contracts during the Year...............ccccoeviveeieieiniveeseceenns 2,521,682
Less:
4.21 Amount used to adjust basis of hedged item..........cc.coevvrernrrsrenrnrinns 0
4,22 Amount recognized...........ccevurrereererennnnn. 2,521,682 2,521,682
SUDLOAL (LINE 4.1 MINUS LINE 4.2)......courerririeieeeeiseiieeeseeeseesssseseseesessessesessese st ess s ss s s s s s ssees e s s Eee eS8 o8 E s AR £ 4R o8 seEsE e s en et en e 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termiNAtioNS IN PHOE VAT ..........c.cueieiciiie ettt ettt bbbt s bbb s bbb bbb e 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminatioNS IN PrIOr YEAT............ccueveveiiecieeeee ettt anees 0
Book/adjusted carrying value at end of current period (LINES 1+ 2 4 3.3 = 4.3 - 5.1 = 5.2) ...ttt nann 0
DEAUCE NONAAMIIEEA @SSELS.......vveecveiiiceeisiicie ettt ettt et e s s s st s e s s a8 s e a8 b2 s E s s e s s s e s b e s e e A a s b A s e s b 2R At bt a st s bbb s bt n et b n st es 0
Statement value at end of current period (LINE B MINUS LINE 7)........ccviiueiiiiieieicesice ettt sttt bbbt st bbbt bttt et sttt naen 0

QSl104



Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of June 30, 2013 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 (3,111,429)
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccceeuviverrirereieieiceeesie e (800,705)
3. TOAl (LINE 1 PIUS LINE 2)....eevovereeirerisceierisisiseseesis s sesessse sttt 48R (3,912,134)
4. Part D, SECHON 1, COIUMN B......vivecviiecte ettt sttt ettt a et ss bbb es et es st s e et ss et b s et e et s st s s e et et st et s st et s eee 2,001,443
5. Part D, SECHON 1, COIUMN B.......ovvecvereiicee ettt bbbt bt s s s bbb b s bt a bbb s et baen (5,913,578)
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 (3,111,429)
8. Part B, SECHON 1, COIUMN 13 ..ottt ettt st ettt et bttt se b e s st et st b s et et et snaebesans et et s et b s snt et s eee 0
9. TOAl (LINE 7 PIUS LINE 8).....voveeviicieticteiete ettt ettt bbbt a b s s a4 s bt st s s A2 s s b b s b s b bbb s b s b b s b b st bbbt b st b s e st bann (3,111,429)
10, Part D, SECHON 1, COIMN B........ouiiiiiii bbb bbb 0
11, Part D, SECHON 1, COIUMN O...ocvoeeicetes ettt bbb s bt s bt s s s s et st s et et s st senn (3,111,429)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....viveiieiiteiieieieisieieisste sttt tssse sttt s £ s 8ttt s b s n bbb en et 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 21.....ooiiiiriiiieiiei iR 3,453
14, Part B, SECHON 1, COIUMN 20..........oiuiiiiieeiieiiieiiieit et 12,340,921
15, Part D, SECHON 1, COIUMN 1. .ottt ettt b ettt s bt e s s s s st s st et a s bt seen 12,344,374
16.  Total (LINe 13 PIUS LINE 14 MINUS LINE 15).....cuiueiiiiieiieisiieiieiieiiessseie sttt sse st s s8R s s bbbt s et 1

Qslo7



Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

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

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

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

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

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

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

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

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

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

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

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

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

........................................ 135,226,038 | .......cccovvvvvireineiinnennn.. 100,033,978
........................................ 384,569,083 | ......cccoovvvieiiniiniieiienn. 179,334,045
................................................. 94,868 | .....ooovvveriniirineienin. 193,754
.......................................................... O OO |
........................................................ 21 | e 12D
........................................ 458,401,705 | .ocvvvverrrnrienrierirnnnnn 144,335,865
.......................................................... O OO |
.......................................................... O OO OPOPROON |
.......................................................... 0 [ covrsrsrsssrsssessssnnsneenn:0
.......................................... 61,488,304 | ......cccoooovvvinriiiniinnennn. 135,226,038
.......................................................... 0 [ cvrinriniisiinissssssssssnienn0
.......................................... 61,488,304 | ......ccoovivnriniiinnininninnn. 135,226,038

QSI08
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Statement as of June 30, 2013 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
Location 4 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
SCHEDULE A - PART 3
Showing all Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/A.C.V. Change in Encumbrances Received Gain (Loss) | Gain (Loss) | Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B.JA.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances| Incurred

NONE
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Statement as of June 30, 2013 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

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

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

NONE

SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 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... EIPasO.......ccooomrvrnrr ), SO R 10/17/2012.... [ v | e 5,760,089 0. 0 0 0. w0 [0 | 0 ..121,614 0
10512133... Port Orange.......... v [Pl e 11/01/2012.... 4,989,846 0. 0 0 0. 0 0] .. 0 30,935 |.... 0 0 .
Calabasa (67 U B 03/01/2011... | covvoveeriseenes [ e 11,998,531 | ovouvererierireerienns (V1 I (161,763) 0 (1 IO (161,763) | cvvovercererrrinenenn (11 O (1 IO 554,507 | ..vooeerrirrerieriiend (11 I (U TN
Mankato.............ooervvervenrrensinsinns MN..ovvnries [ e 09/01/2011..c. [ v [ v 4,880,168 0. 5,192 0 0 | e 5,192 | oo (01 TR [V TR 53,041 | oo (V1 0
Jacksonville FLuitiirriines [ 09/01/2011..c. | coveeerrerierieee | e 5,384,238 0 (26,123) 0 0 | covenereennn(26,123) | 0 [ 0 81,090 | 0 | 0|
Ellenton L | e 09/01/2011.... | coveeererirerirene [ e 9,681,757 0 (67,848) 0 0
WeStMINSEEr.........vvecereriecierininne (o]0 TN D 08/17/2005.... | covoovveerirerinee | v 2,326,457 0 0 0 0 cemnernnnrnenenneennd0 | 0 [ 26,588 | 0 | 0|
Northvale |V OO SRR 09/01/2011... | ovrrersrinrins | v 5,692,586 0 (17,318) 0 [V [EARNE) ] [ [V 25,576 (] I 0 .
0299999. Total - Mortgages With Partial REDAYMENES.......ciiiiie  worireriirissisiersienssesssssessessssssssnsssnssessssesssssssnsssnsenees | sssessssssssenss 50,713,673 0] (267,860) 0 (O P (267,860) | .vvoovercerinrsnieinan 0 | oo (O 893,351 | .o 0 [ 0 | oo
0599999. Total Mortgage: OO PO P PP PO PO PPTUOPRTPTOSPOPPTOPPTORPPO [PPPPPPTOPRPORON 50,713,673 0. (267,860) 0 [V [P (267,860) | ...oovvvoveririnnd (0 [ [V [P 893,351 | ..o (V) [ 0
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Statement as of June 30, 2013 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O
SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CusIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 [§ 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 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
CUsIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest BJ/A.CV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B.J/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 0 |BC Wilber School LLC Boston | MA... |Capita| DiStDUHON. ..o sessreesnneees | 12/01/2009 |06/11/2013 5916 0 0 0 0 0 0 5916 5916 0 0 0 0
3599999. Total - All Other Low Income Housing Tax Credit - Unaffiliated 5916 0 0 0 0 0 0 5,916 5,916 0 0 0 0
3999999. Subtotal - Unaffiliated 5916 0 0 0 0 0 0 5916 5,916 0 0 0 0
4199999. Totals 5916 0 0 0 0 0 0 5916 5,916 0 0 0 0




030

Statement as of June 30, 2013 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market

Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government

36176F 72 7| GNMAREV MTG 765161 4.658% 09/01/81..........ocrveeeuerreiierieiienreiisesesssssesssssssssssssssssssssesssssssssssssnes | sessessns ...04/01/2013 | Interest Capitalization 11,857 11,857 0|1

36176F ZU 5|GNMAREV MTG 765155 4.660% 08/01/61 ...06/01/2013 | Interest Capitalization 144,042 144,042 0|1

36230R NF 9 |GNMAREV MTG 756690 4.662% 10/01/61 ..04/01/2013 | Interest Capitalization 8,024 8,024 0|1

36230R NM 4| GNMA REV MTG 756696 4.698% 12/01/61 ...06/01/2013 | Interest Capitalization 16,402 16,402 0|1

912828 VB 3| US TREASURY NOTE 1.750% 05/15/23.......c0ciiirmiimriiinisssssisisssssssssssssssssssssssssssssssssssessssssssssssssssssssssens | sessssenes ...05/29/2013 | BANK OF AMERICA 1,281,730 1,325,000 945 |1
0599999. Total - Bonds - U.S. Government 1,462,055 1,505,325 945 | ... YIS ——
Bonds - All Other Government

831594 AD 8| SLOVENIA (REPUBLIC OF) 5.850% 05/10/23. IF ......... |....05/02/2013 DEUTSCHE BANC ALEX BROWN 840,514 850,000 0 |2FE
1099999. Total - Bonds - All Other Government 840,514 850,000 0] XXX
Bonds - U.S. Special Revenue and Special A t

01F030 65 2|FNMATBA3.0% 3.000% 05/01/43........covveoumerreeimereesimerreesmmmseesissssesssssesssssssesssssssssssssssssssssssssssnsesssssnnes | sessessnnes ...04/24/2013 | BARCLAYS (6,258,961) (6,002,000) 01

01F030 66 O|FNMATBA 3% 3.000% 06/01/82.........ccovvvveeeeereeeieeseersseseesisesessiessssssssesesssssssesssssssssssssssssssssssssssssssssssssnns | aesssnnns ....05/16/2013 | CITIGROUP. 6,179,335 5,988,000 01

01F030 66 0|FNMATBA 3% 3.000% 06/01/42 ....05/29/2013 | BANK OF AMERICA (1,269,695) (1,258,000) 01

01F032 65 8|FNMATBA3.5% 3.500% 05/01/41 ..04/19/2013 | BANK OF AMERICA. 10,630,313 10,000,000 0 [1

01F040 64 4|FNMATBA4.5% 4.000% 04/13/40. ...04/01/2013 | BARCLAYS 37,253 35,000 01

01F042 65 7|FNMATBA 4.5% 4.500% 05/01/3B.......crrvvrmmmrrersusereessmsesesssmssessisssssssssssessssssssssssssesssssssssssssssssssssssesssssses | sessessan ...04/24/2013 | BARCLAYS 6,452,304 5,988,000 01

01F042 66 5|FNMATBA4.5% 4.500% 06/01/3B........ccvveoummrreemmmereesimsrressmmmseesissesesssssessssssessssssesssssssesssssssssssssssesssssnnes | sessessenes ....05/16/2013 | CITIGROUP. (6,424,937) (5,988,000) 01

31368H NM 1 [FNMA 190396 4.500% 06/01/39.......crvvvrmmurreesmmnerssssmessessisessisssessessssessessssssssssssessssssssessssssssessssssnssssssssssssss | ossesseses ....05/09/2013 | Various 2,155,078 2,000,000 3,000 (1

3138A6 M8 0 |FNMA AH4882 4.500% 02/01/41 ....05/09/2013 | Various 1,077,539 1,000,000 1,500 |1

3138AA LD 1|FNMA AH8423 4.500% 04/01/41 ...06/11/2013 | BARCLAYS 12,905 11,977 18 |1

3138AD T4 7 |FNMA AIO570 4.500% 05/01/41.......ocoomerreermerresmnerressseseessssesssssssessssssssesssssssssssssssssssssssssssssssssssssesssssnnes | sesseeeres ...06/11/2013 | BARCLAYS 5,257,453 4,879,130 7,319 (1

3138AM M9 3 [ FNMA AI7583 4.500% 10/01/471.....oooomerverrnereesisessesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sessssenes ....05/09/2013 | Various 1,077,539 1,000,000 1,500 |1

3138W7 GF 5 FNMA AR9I197 3.000% 03/01/43........ocrveeermrrerirmeeerisssessissessessssessessssessssssessssssssesssssssessssssssssssssnessssssseses | sessseeres ....06/11/2013 | Various 6,179,335 5,987,999 5988 (1

31401L RX 3 |FNMA 711602 4.500% 09/01/33 ...06/11/2013 | BARCLAYS 12,773 11,854 18 |1

31406E UC 6 |FNMA 807979 4.500% 01/01/35. ..06/11/2013 | BARCLAYS 12,861 11,936 18 |1

31412Q FR 5|FNMA 931776 4.500% 07/01/35 ...06/11/2013 | BARCLAYS 13,273 12,318 18 |1

314120 XQ 8 |FNMA 935487 4.500% 07/01/39......cucrvveurmmerrreummreesismmessessisessssssesssssssessesssssesssssssessssssssessesssssessssssnsssssssnsssssss | coseesseses ...06/11/2013 | BARCLAYS 11,477 10,651 16 |1

31416Q YW 9| FNMA AA7024 4.500% 06/01/39........coummumrriierrierisssieissisessessssssssssessessssesssssssesssssssssssssssssssssssssssssnsenses | soveessnns ...06/11/2013 | BARCLAYS 12,792 11,872 18 |1

31416V BD 5|FNMA AB0035 4.500% 04/01/39......cccccmrrmrmrmmemrisrmneesisnessssssmessesssesssssssesssssssessssssnessssssssssssssessssssnsessssnes. | sessenseres ...06/11/2013 | BARCLAYS 14,556 13,509 20 |1

31416W  JK 9 |FNMA AB1165 4.500% 06/01/40 ...06/11/2013 | BARCLAYS 1,054,585 978,698 1,468 |1

31416Y VG 0|FNMA AB3314 4.500% 07/01/41 ....05/09/2013 | Various 1,077,539 1,000,000 1,500 |1

31417A L6 4| FNMA AB3948 4.500% 07/01/A1......cooooorieeireeiiiessiisssesesssessesssssssssssessssssesssssssssssssssessssssssssssssssessssses. | sessonsenes ....05/09/2013 | Various 1,064,609 988,000 1,482 |1

31417D AW 3 [ FNMA AB6320 3.500% 09/01/42.........ovvvveeeeeeeeeossesieeisssessesissesssssessssssssssssssssssssssssssssssssssnsssssssssssssssssesssssonses | cossesseses ....05/09/2013 | Various 4,252,501 4,000,002 4,666 |1

31417D NL 3 [ FNMA ABB694 3.000% 10/01/42.......coreovveeeeeeeeereeseeeeseeeeeeeessessesessessesessssessessessessessessssssssssssesesssssssesessessosses | coseessenns ...04/09/2013 | BARCLAYS 6,193,941 6,030,000 5,025 |1

31417G QN 9| FNMA AB9460 3.500% 05/01/43 ....05/09/2013 | Various 6,377,813 6,000,000 7,000 (1

31417Q RZ 9|FNMAAC5003 4.500% 01/01/40 ..06/11/2013 | BARCLAYS 12,257 11,375 17 |1

31418Q QN 6|FNMAAD3160 4.500% 02/01/40 ...06/11/2013 | BARCLAYS 12,696 11,782 18 |1

31419A GR 2| FNMA AE0207 4.500% 11/01/33......ooommriieiireeriirnesiisssesssssessesssssssssssesssssssesssssssessssssssssssssssssssssssessssses. | sessennenes ...06/11/2013 | BARCLAYS 11477 10,651 16 |1

31419A NM 5| FNMA AE0395 4.500% 10/01/40......c..cmrrmrmmmerrisrsessisnessesssesssssssessssssssssssssesssssssssssssesssssssesssssssssssssnes. | sessenseses ...06/11/2013 | BARCLAYS 13,198 12,248 18 |1
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Statement as of June 30, 2013 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

SCHEDULE D - PART 3

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

1 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 45,253,809 42,757,002 40,643 XXX...
Bonds - Industrial and Miscellaneous

008190 AH 3| AFFILIATED COMPUTER 5.200% 06/071/15.........cvvreemmerreeresrissssssissesesssssssesssssssessssssnessssssessssssnsessssssnses | sevseseses ...04/16/2013 | TLIC-TCM1-FIXED ANNUITIES 533,891 500,000 9,750 |2FE
037833 AK 6| APPLE INC 2.400% 05/03/23..........c.cvvvveermemresimmereessmnessessssssssssssesssssssessssssssssssssssssssssssssssssssssssssnsesssssseeses | sesseneres ...04/30/2013 | GOLDMAN SACHS & CO 460,387 461,000 0 |1FE
058498 AS  5|BALL CORP 4.000% 11/15/23......ccccuuerrvierrmerressisessissssessssssessessesssssssssesssssssesssssesesssssssessssssnesssssssessssssnenns | sesseseses ....05/09/2013 | DEUTSCHE BANC ALEX BROWN 1,258,000 1,258,000 0 |3FE
12549B AL 2| CIFC FUNDING LTD 2013-2 3.093% 07/18/25..........cvvvvererreiorrreiiisesssisssssissssesssssesssssssessssssesssssesesssses. | onsesseees ....05/15/2013 | ROYAL BANK OF SCOTLAND 5,000,000 5,000,000 0 |1FE
12625E AC 3 [ COMM MORTGAGE TRUST 3.086% 04/01/35........ccoevrvermeeriesmmersiisessesssessesssssssssssssesssssessssssssssssssensenss | sossessenes ....04/04/2013 | DEUTSCHE BANC ALEX BROWN 1,888,616 1,900,000 1,576 | 1FE
151895 B# 5|CENTERPOINT PROPERTIES 3.020% 06/12/20...........crvvveemurreemmerreissesessssessessssessesssnsssssssesssssssssssssnes | sevsessnnee ....04/24/2013 | J.P. MORGAN SECURITIES INC 7,000,000 7,000,000 0|2z

17320D AN 8|CITI COMM MTG TR 2013-G 3.422% 04/01/23, ...04/16/2013 | CITIGROUP. 1,029,955 1,000,000 2,757 [1FE
21036P AL 2| CONSTELLATION BRANDS IN 4.250% 05/01/23 04/30/2013 | BANK OF AMERICA 1,350,000 1,350,000 0 |3FE
254709 AG 3 |DISCOVER FINANCIAL SERV 5.200% 04/27/22 ...04/16/2013 | DEUTSCHE BANC ALEX BROWN 1,195,322 1,050,000 26,087 | 2FE
254709 AJ 7|DISCOVER FINANCIAL SERV 3.850% 11/21/22........cocoorrerreeereereeisseseevieesesessesessisssssssssssssssssssssssssesseses. | sevseneees ....04/16/2013 | Various 1,837,401 1,770,000 28,015 | 2FE
263534 CB 3| DUPONT E | DE NEMOURS  3.625% 01/15/21......vvvivmmrreeiriesresssessessssssssssessessssessssssssessssssssssssssssssssssnes | serneenes ....04/16/2013 | TLIC-TCM1-FIXED ANNUITIES 277,826 250,000 2,291 [1FE
278642 AC 7 |EBAY INC 3.250% 10/15/20........coccoumerrerrmmreemmmereesssmsessesssssessssssssssssssssssssssesssssssssssssssessssssssssssssnsesssssssenss | sesssseres ....04/16/2013 | TLIC-TCM1-FIXED ANNUITIES 1,066,356 1,000,000 90 | 1FE
291701 CR 9| EMPIRE FNDG 1998-2 M1 7.490% 06/01/24.........coovormrerrirrinneeriisssissnsessesssssssssssesssssssesssssssessssssssssssssssnees | sersnsenes ...05/01/2013 | Interest Capitalization 194,322 194,322 0 |6FE
29273R AH 2 |ENERGY TRANSFER PARTNER 6.700% 07/01/18.........cvveuumrrueemmiemresrenesrisessssssssssessssssssssssessessseessssssnns | consessenes ....04/16/2013 | TLIC-TCM1-FIXED ANNUITIES 4,405,234 3,625,000 70,839 | 2FE
35687M AY 3 |FREESCALE SEMICONDUCTOR 5.000% 05/15/21.....cvvvvrmmerrermmnerissmessessiesssssssssssssssssssssssssssssssssssssnnes | sessesenes ....05/16/2013 | CREDIT SUISSE/FIRST BOSTON 2,150,000 2,150,000 0 |4FE
372470 AM 8 | GENWORTH FINANCIAL INC 7.700% 08/15/20.........c.cmrrveemmmrreeeermereemsmmersssessssssssssesssssssessessssesssssnessessenne | onserseses ...04/22/2013 | DEUTSCHE BANC ALEX BROWN 549,611 445,000 12,373 |2FE
37247D AN 6| GENWORTH FINANCIAL INC 7.200% 02/15/21 ....04/26/2013 | Various 2,253,263 1,856,000 26,626 | 2FE
37247D AP 1| GENWORTH FINANCIAL INC 7.625% 09/24/21 04/26/2013 | MORGAN STANLEY & CO. INC 270,760 215,000 1,685 | 2FE
38869P AH 7| GRAPHIC PACKAGING INTL 7.875% 10/01/18 ....04/16/2013 | TLIC-TCM1-FIXED ANNUITIES 1,578,187 1,425,000 4,676 | 3FE
410867 AD 7 [HANOVER INSURANCE GROUP 6.375% 06/15/21..........evvveermrerreemmereessneresssssesesssssssssssssessssssnesssssssesssses | cosserseses ...04/17/2013 | BARCLAYS 529,133 450,000 10,120 |2FE
436440 AF 8 |HOLOGIC INC EXCHGD 6.250% 08/01/20.........c0vuummmrerrersmssresmmsessesssssesesssasssssssssssssssssssssssssssssssssssssssssssssssss | sossesseses ....05/08/2013 | WELLS FARGO BANK 123,876 113,000 2,001 [4FE
472319 AE 2 |JEFFERIES GROUP INC 6.450% 06/08/27...........ccvvvvremmmrrresmmerrisneesisssessissssssssssessessssssssssssessssssssssssssnnes | consessenes ...04/16/2013 | DEUTSCHE BANC ALEX BROWN 295,144 260,000 6,102 | 2FE
472319 AH  5[JEFFERIES GROUP INC 6.875% 04/15/21........covvrreveermrreesmsessesnessissssssssssssssssssesssssssssssssssssssssssssssssnes | sossessenns ...04/17/2013 | J.P. MORGAN SECURITIES INC 1,962,518 1,660,000 2,219 | 2FE
472319 AL 6 |JEFFERIES GROUP INC 5.125% 01/20/23..........covvvvvremmerrrimmmreerisesesissssessissesssssssssssssssesssssssessssssssesssssnnes | consesseses ....04/22/2013 | Various 2,088,250 1,935,000 26,332 | 2FE
48124B AC 9| JPMORGAN CHASE & CO 5.150% 12/31/49........covvurimverririsneerissssssisssessssssssssssssssssssssssssssssssssssssssssssssnes | sesssnenes ....04/16/2013 | Various 1,624,988 1,620,000 0 | 2FE
48203R  AF 1| JUNIPER NETWORKS INC 4.600% 03/15/21.......cvcuumrreememerreimmmerressmessssssssessissssssssssessesssssssssssssessesssnsenss | sessessenee ...04/29/2013 | J.P. MORGAN SECURITIES INC 1,639,665 1,500,000 8,242 | 2FE
53079Q AC 1|LIBERTY MUTUAL INSURANC 7.875% 10/15/26 ....04/26/2013 | Various 2,861,529 2,174,000 7,609 |2FE
53117E AD 0 |LIBERTY PPTY LP 7.500% 01/15/18 04/16/2013 | TLIC-TCM1-FIXED ANNUITIES 3,193,476 2,600,000 16,792 |2FE
53219L AK 5|LIFEPOINT HOSPITALS INC 6.625% 10/01/20 ....04/16/2013 | TLIC-TCM1-FIXED ANNUITIES 706,875 650,000 1,794 | 3FE
553514 AC 4| MORGAN STANLEY BAML TR 3.277% 10/01/27 ....oucvvverrrrriorserrriissesressseessssssessssssesssssssesssssssssssssnssenss. | sevsensenes ...04/16/2013 | CREDIT SUISSE/FIRST BOSTON 1,002,188 1,000,000 1,639 | 1FM
58013M EB 6 |MCDONALDS CORP 5.800% 10/15/17.......covoomvvierniereirneseesissssessisesssssssssssssssssssssssesssssssesssssssssssssssnsenss. | sesseneeees ....04/16/2013 | TLIC-TCM1-FIXED ANNUITIES 590,269 490,000 79 | 1FE
590188 JB 5|MERRILL LYNCH & CO INC 6.750% 0B/01/28...........cmmrrrvirenmsrisssssssssssssesssssssssssssssssssssssssssssssssssssssssssnses | sesssonsses ...04/25/2013 | BANK OF AMERICA 1,875,463 1,475,000 41,208 | 1FE
649085 AA 5|NEW VALLEY GENERATION | 5.572% 05/01/20..........ccmvveeererrerimenreeimessesssesssessssessessssesssssssessessssesssses | wevseneees ....04/16/2013 | TLIC-TCM1-FIXED ANNUITIES 519,494 452,916 11,567 [1FE
709599 AH 7 | PENSKE TRUCK LEASING CO 4.875% 07/11/22.......cmmmrveeieerrevisessreissensessissssssssssssssssssssssssssssssssssssssssssssnns | sovssannses ...04/18/2013 | BANK OF AMERICA 1,653,135 1,500,000 20,719 | 2FE
709599 AN 4| PENSKE TRUCK LEASING CO 4.250% 01/17/23.......coovvveeereiiiseereiissesesninsssisssessssssssssssssssssssssssssssnnes | sesseneees ...04/16/2013 | BANK OF AMERICA 1,050,960 1,000,000 10,861 |2FE
743487 AJ 1|PROSPECT CAPITAL CORP 5.875% 03/15/23 ...04/16/2013 | CANTOR FITZGERALD & CO 729,488 735,000 4,078 | 2FE
779382 AP 5| ROWAN COMPANIES INC 4.875% 06/01/22 04/25/2013 | Various 1,493,055 1,355,000 25,850 | 2FE
852061 AK 6| SPRINT NEXTEL CORP 144A 9.000% 11/15/18 ...05/10/2013 | DEUTSCHE BANC ALEX BROWN 344,914 279,000 0 | 3FE
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Statement as of June 30, 2013 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign| Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
90346W AB 9 [US AIRWAYS 2013-1B PTT 5.375% 11/15/21....couerveeueerriimecreiiseesssssssssssssssssssssssssssssssssssssssssssssssssssnes | sessneeses ...04/10/2013 | GOLDMAN SACHS & CO 1,278,000 1,278,000 0 |4FE
911596 AL 8| US BANCORP 7.500% 0B/01/26..........coveermmrreeremrreiemmereesssnsssesssnsesssssssssssssesssssssssssssessssssssssssssssssssssssnsns | sesseneees ...04/16/2013 | DEUTSCHE BANC ALEX BROWN 891,897 630,000 18,113 [1FE
94988M AA 8| WELLS FARGO COMM MTG 3.544% 04/01/35 ...04/11/2013 | WELLS FARGO BANK 8,239,720 8,000,000 18,901 [1FE
00084D AE 0[ABN AMRO BANK NV 144A 4.250% 02/02/17 F. ..04/16/2013 | TLIC-TCM1-FIXED ANNUITIES 3,841,242 3,500,000 30,576 | 1FE
05574L FY 9|BNP PARIBAS GROUP 3.250% 03/03/23 ...04/16/2013 | J.P. MORGAN SECURITIES INC 907,843 910,000 3,697 [1FE
06739F FU 0|BARCLAYS BANK PLC 144A 10.179% 06/12/21 |-~ ...04/05/2013 | BARCLAYS 27,272,200 20,000,000 667,290 | 2FE
26824K AA 2| EADS FINANCE BV 144A 2.700% 04/17/23 | S ...04/09/2013 | J.P. MORGAN SECURITIES INC 9,974,800 10,000,000 0 | 1FE
37373W AB 6| GERDAU TRADE INC 144A 4.750% 04/15/23 |- ....04/08/2013 | MORGAN STANLEY & CO. INC 940,690 950,000 0 | 2FE
46639U AA 3| KAZMUNAYGAZ NATIONAL CO 4.400% 04/30/23 ...04/24/2013 | BARCLAYS 398,400 400,000 0 |2FE
50066) 2A 1|KOREA RESOURCES CORP 14 2.125% 05/02/18 ....04/25/2013 | CITIGROUP. 1,763,327 1,770,000 0 |1FE
552081 AD 3 |LYONDELLBASELL INDUSTRI 6.000% 11/15/21 | S~ ...04/10/2013 | MORGAN STANLEY & CO. INC 1,794,375 1,500,000 37,500 | 2FE
69419B AA 3| PACIFIC DRILLING SA 5.375% 06/01/20 |-~ ...05/17/2013 | GOLDMAN SACHS & CO 1,350,000 1,350,000 0 |4FE
71647N  AF 6| PETROBRAS GLOBAL FINANC 4.375% 05/20/23 |- ...05/13/2013 | MORGAN STANLEY & CO. INC 2,470,700 2,500,000 0 |2FE
83404D AA 7 |SOFTBANK CORP 144A 4.500% 04/15/20 ...04/18/2013 | DEUTSCHE BANC ALEX BROWN 500,000 500,000 0 | 2FE
87927V AQ 1|TELECOM ITALIA CAPITAL 5.250% 10/01/15. ..04/16/2013 | TLIC-TCM1-FIXED ANNUITIES 4,260,000 4,000,000 8,750 | 2FE
87938W AR 4 |TELEFONICA EMISIONES SA 4.570% 04/27/23 ...04/17/2013 | HSBC SECURITIES INC 2,000,000 2,000,000 0 | 2FE
900151 AD 3| TURKIYE IS BANKASIAS 1 3.750% 10/10/18 |- ...04/03/2013 | J.P. MORGAN SECURITIES INC 645,600 650,000 0 |2FE
G9284# BC 0| VITOL FINANCE LTD SERIE 3.710% 06/27/20. RS- ....05/24/2013 | J.P. MORGAN SECURITIES INC 7,000,000 7,000,000 0|2z
G9284# BD 8| VITOL FINANCE LTD SERIE 4.400% 06/27/23, R ....05/24/2013 | J.P. MORGAN SECURITIES INC 13,000,000 13,000,000 0 |2Z
3899999. Total - Bonds - Industrial & Miscellaneous 147,112,345 ...133,636,238
8399997. Total - Bonds - Part 3 194,668,723 ...178,748,565
8399999. Total - Bonds. 194,668,723 e 178,748,565
9999999, Total - Bonds, Preferred and Common Stocks 194,668,723 XXX 1,210,392 |........... 0.0

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
36176F Z2 7|GNMAREV MTG 765161 4.658% 09/01/61............. | ... 06/01/2013| Paydown.... 52,482 | ... 52,482 56,186 | ...cccoeern.55,155 | o0 [ (2,867) ..(2,867) 09/01/2061| 1...
36176F ZU 5| GNMA REV MTG 765155 4.660% 08/01/61............. | ..... 05/01/2013| PaydOWN.........covvvivecriiierinrieerens | erererinsineesiernnss | eeveeeeiees 19,216 | oo 19,216 | oo 20,539 | .ooorerernn20,169 | cviiiciienn0 | e (1,015) ..(1,015) 08/01/2061| 1...
36230R  NF 9| GNMA REV MTG 756690 4.662% 10/01/61........cc... | .oee 06/01/2013] PaYdOWN. .....ovoivririrrrisrinnrinenins | coverssnssnsssninenenne | corenessseens 47,058 | .o 47,058 | .o 50,796 | .o 49,839 | 0 | (2,962) | ..o (V) (2,962) 10/01/2061[ 1...........
0599999. Total - BONAS = U.S. GOVEIMIMENL. ...ttt sttt ettt | ennisensans 118,756 | oo (ARG 127,521 | 0125163 | ciiiicienl0 | (6,844) | oo, (V] (6,844) | oovvvvenn0 | e 118,756 | o0 0 |0 ] 11,354 XXX... | . XXX....
Bonds - U.S. Special Revenue and Special A t
01F030 64 5|FNMATBA3.0% 3.000% 04/01/43..........cccooovvvvvvvnes | o 04/09/2013| BARCLAYS.......cooooeimiiierinniins | e | s 6,193,941 | ......... 6,030,000 | ......... 6,193,941 0 0 .0 0 0 0| e 6,193,941 | ..ccovrennncd (V1 IO (V1 IO (0 I 0 |04/01/2043[1...........
01F030 65 2|FNMATBA3.0% 3.000% 05/01/43........cocvervrvrernne | cenee 05/09/2013| BARCLAYS e (6,258,961) | ........ (6,002,000) | ........ (6,258,961) 0 0 .0 0 0 (VI I (6,258,961) | ... 05/01/2043| 1...
01F030 66 O|FNMA TBA 3% 3.000% 06/01/42...........cocorvvvvvrirnes | o 06/11/2013| BANK OF AMERICA.. (1,269,695) | ........ (1,258,000) | ........ (1,269,695) 0 0 .0 0 0 0| (1,269,695) | .... 06/01/2042(1...
01F030 66 O|FNMA TBA 3% 3.000% 06/01/42.........cccrvvenerrirrnee | cenee 06/11/2013| CITIGROUP.........ccooereerrrnirrerins | veverrriserinerieninee | overend 6,179,335 | ......... 5,988,000 | ......... 6,179,335 0 0 .0 0 0 [/ T 6,179,335 06/01/2042| 1...........
01F032 65 8|FNMATBA 3.5% 3.500% 05/01/41.....cccovvvvrvvrirrans | venee 05/09/2013| BANK OF AMERICA..........ovvoever | orrermerierineinseinns | e 10,630,313 | ....... 10,000,000 | ....... 10,630,313 0 0 .0 0 0 0 . 10,630,313 05/01/2041| 1...........
01F040 64 4 |FNMA TBA 4.5% 4.000% 04/13/40.......covvvrervirernne | cenee 04/09/2013| BARCLAYS.......covmerimrrnerrirerns | veverneeinsssserneniens | weneees (6,156,345) | ........ (5,784,000) | ........ (6,156,345) 0 0 .0 0 0 (O I (6,156,345) 04/13/2040| 1...........
01F042 65 7|FNMA TBA 4.5% 4.500% 05/01/36......ccccvvvervurirans | veree 05/09/2013| BARCLAYS.....c..ovvieiniiririnirinns [ vverenrnnisensinerinnes | e 6,452,304 | ......... 5,988,000 | ......... 6,452,304 0 0 .0 0 0 0| e 6,452,304 05/01/2036] 1...
01F042 66 5|FNMA TBA 4.5% 4.500% 06/01/36.........cocrervrercrnes | cenee 06/11/2013| CITIGROUP, .(6,424,937) ..(5,988,000) | ........(6,424,937) 0 0 .0 0 0 0 6,424,937) 06/01/2036] 1...
31368H NM 1 |{FNMA 190396 4.500% 06/01/39........ccccrvervmrrruvirans | e 06/11/2013| VAMOUS........oovvvrerrirerineirciinies | ceversneissisessisseens | oneies 2,155,078 | ......... 2,000,000 | ......... 2,155,078 0 0 .0 0 0 0| e 2,155,078 06/01/2039) 1...
3138A4 A2 1|FNMA AH2724 4.000% O1/01/41.......ccovveerrcrrnerns [ 06/01/2013| Paydown.........ccoueererenernerienens | ceveene 630,478 | .... 630,478 627,535 | ... 627,560 0| e 2,918 | e (V1 IO 2,918 | e (0 I 630,478 01/01/2041| 1...........
3138A6 M8 0| FNMA AH4882 4.500% 02/01/41......crvvvvervenrrrerans | v 06/11/2013| VATIOUS.......cvererriersnieierisieies | everensesisssssenernnes | vevernns 1,077,539 | ......... 1,000,000 | ......... 1,077,539 0 0 .0 0 0 0] e 1,077,539 02/01/2041|1...........
3138AA LD 1|FNMA AH8423 4.500% 04/01/41.......cveoverrereivrnenns | conee 06/11/2013| CITIGROUP..........coovvrvervrrerreris | cereene 12,851 .12,905 0 0 .0 0 04/01/2041| 1...........
3138AD T4  7|FNMA AI0570 4.500% 05/01/41.......ccovvererrirnenerenns [ s 06/11/2013| CITIGROUP..........oovvverinrirenins | e | v 5,235,154 5,257,453 0 0 .0 0 05/01/2041(1...
3138AF  3C  2|FNMAAI2594 4.500% 05/01/41.......ccovvrrerernrerenres | veees 06/01/2013| Paydown.... ...71,203 71,827 .0 05/01/2041| 1
3138AM M9 3| FNMA AI7583 4.500% 10/01/41.......ovvvirvrrrvirnrnirns | v 06/11/2013| VATIOUS.......cverirrversnrrierisieines [ ereensesiismsssiennnes | eeverens 1,077,539 ,000,000 1,077,539 0 0 .0 0 10/01/2041{1...
3138AU MZ 7 |FNMA AJ3075 4.000% 11/01/41 ...ccovverierieincriiniens | ceees 04/09/2013| BARCLAYS........cvomrvrerieernnnins | oeresersnensesesneninns | cvverenens 854,752 | ..ooonvn. 803,055 | ...ccvonee 799,307 | oovvvrnees 799,333 0 ... (26) 0 11/01/2041] 1...........
3138AU MZ 7 |[FNMA AJ3075 4.000% 11/01/41.......evmvrvevnrreinrnns s 04/01/2013| Paydown.........ocvrvrrrneererenisrerens [ overee 28,344 | ... 28,344 28,212 | e 28,213 | o (V1 I 131 | s 0 11/01/2041| 1...........
3138AV D7 7|FNMA AJ3725 4.000% 10/01/41......ccovveerrrcrincrnns | cenee 06/01/2013| Paydown 0 10/01/2041{ 1...........
3138EJ 2K 3|FNMA AL2577 4.000% 06/01/42........cccovvrrervmrvvrers | veree 06/01/2013| Paydown 0 06/01/2042(1...
3138LU  JZ  9|FNMA AO3879 4.000% 06/01/42........cconvverivernrrirnrren | cenes 04/09/2013| BARCLAYS ..2,813,157 0 06/01/2042| 1
3138LU  JZ  9|FNMA AO3879 4.000% 06/01/42..........ccvernverirrinirr | e 04/01/2013| Paydown 262,911 261,684 261,690 | .0 | 1,221 | 0 06/01/2042(1...
3138W7 GF  5|FNMA AR9197 3.000% 03/01/43........covvererrerermern [ 06/11/2013| VAHOUS. .....oonvvrrercereeinrireiieies | seeesserissssnesseninee | oneinns 1,269,694 | ......... 1,257,999 | ......... 1,298,196 0 0 .0 0 03/01/2043| 1...........
31401L RX 3 |FNMA 711602 4.500% 09/01/33........ccoevvevvreverrrmnrns [ 06/11/2013| CITIGROUP..........covvvervririririrs | ceveene 12,719 | v 11,854 12,773 0 0 .0 0 09/01/2033| 1...........
31402R RN 1 |FNMA 735893 5.000% 10/01/35........covreervmrrrreriraes | cenes 06/01/2013| PAYAOWN........courvrnrrrenerierireens | eerersersensesisnenins | evserienes 109,847 | covvvenees 109,847 | oo 110,950 | cooovvvrneee 110,894 | oo 0| e (1,047) [ oo 0 10/01/2035/ 1...........
31406E UC 6 |FNMA 807979 4.500% 01/01/35........ccvvverrrererrimnrns [ v 06/11/2013| CITIGROUP.........ccoovvveervrerrenirs | cereene 12,807 ....11,936 12,861 0 0 .0 0 01/01/2035| 1...
31412Q FR  5|FNMA 931776 4.500% 07/01/35........ccorvvererrnernnnes | covee 06/11/2013| CITIGROUP..........coovvvvererrrirerins | cerenne 13,217 ..12,318 13,273 0 0 .0 0 07/01/2035| 1...
31412T NX  7|FNMA 934306 5.500% 06/01/38.........coovvvreverivrrnnns | covee 06/01/2013| PaYdOWN........ouvvrrerriirienerienins | cevereeissinerieniene | cereninenenns 40,866 | .............. 40,866 | .............. 43,701 | oo 43,619 | oo 0| e (VALK ) 0 | coreeerene(2,783) [ 0 [ 40,866 | 0 | 0 | 0 | 06/01/2038] 1...........
314120 XQ  8|FNMA 935487 4.500% 07/01/39......ccovvrmmremrrneriraes | cener 06/11/2013| CITIGROUP.........covevverireiririns | cerenne 11,428 | oo 10,651 11,477 0 0 .0 0 | o0 [0 [l 11477 |0 | i (49) | e (49) | 07/01/2039| 1...........
31414X U8  3|FNMA 979507 5.500% 04/01/38..........coovevvrererrmerns [ v 06/01/2013| PaYAOWN........couvvrierienirierirenins | cevveerrierierienenes | vevieresneiins 9,758 | oo 9,758 | oo 10,435 | oo 10,415 | v (U [ (G570 ) E— 0 | covvreererenn(B7) [ a0 [ 9,758 | 0 | 0 | 0 | 04/01/2038 1...........
31416Q YW 9| FNMA AA7024 4.500% 06/01/39........cccommrvmerrmrrnes | coree 06/11/2013| CITIGROUP.........covvvvrrinrirerins | cerenee 12,738 | oo 11,872 12,792 0 0 .0 0 | o0 [0 [ 12792 | 0 | i (54) | i (54) | 06/01/2039| 1...........
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CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
31416V BD  5|FNMA AB0035 4.500% 04/01/39........ccovvvrmmrerneranees [ e 06/11/2013| CITIGROUP..........covvvverirerirerins | cevenee 14,495 0 0 .0 0 0 0 04/01/2039| 1...........
31416W  JK 9| FNMA AB1165 4.500% 06/01/40 N 06/11/2013| CITIGROUP.........ccovvveerinerirerins | vererrrinnriserireninee | oveiies 1,050,113 . 0 0 .0 0 0 0 06/01/2040| 1...
31416Y VG 0|FNMA AB3314 4.500% 07/01/41 N 06/11/2013| VarIOUS.........coovererrieniinniiciiieiis | coreieniissiesiiiesiens | v 1,077,539 ...1,000,000 | ......... 1,077,539 0 0 .0 0 0 0 1,077,539 | o0 [ s (V1 IO (U I 5,250 | 07/01/2041|1...
31417A L6 4 |FNMA AB3948 4.500% 07/01/41........covoevevverncrannns [ v 06/11/2013| VAHOUS.......oovvirrercererirsriaerienes | veversesessrinesieninee | oveiies 1,064,609 | ............ 988,000 | ........ 1,064,609 0 0 .0 0 0 [V I 1,064,609 | ....oocoonven. (V1 I (V1 IO 0| e 5,187 |07/01/2041 1...........
31417D NL 3 |FNMA AB6694 3.000% 10/01/42.......ccoovvemeremrirnrrns | ceres 05/09/2013| BARCLAYS.......oooorrimrreineins | ceeersnriineieenisnines | oneinnd 6,258,865 | ......... 6,001,908 | ......... 6,165,085 0 (1 [ (VA7) ) I (V18 I (292) ] cooovereennd 0 10/01/2042[ 1...........
31417D NL 3 |FNMA AB6694 3.000% 10/01/42.......ccovvevereemrrverrs | veres 05/01/2013| Paydown.........cvevvererenerirerienens | ceveene 28,092 | ..... 28,092 .28,856 0 (U [ (UCE)) — (V18 I (UCL)) — 0 10/01/2042 1...........
31417TM NG 4 |FNMA AC3090 4.500% 09/01/39.......cvvveervmrernerirnne | cever 06/01/2013| PaYdOWN.........ovvvmrirerinrieerieeins | cevernerinneinenieninne | eeerneennensni3y367 | coverirenrnen 3,367 | s 3,388 | oo 3,387 | s 0 | oo (20) 0 (20) 0 09/01/2039| 1...........
31417Q RZ  9|FNMA AC5003 4.500% 01/01/40. e 06/11/2013| CITIGROUP, 12,257 0 0 .0 0 0 0 01/01/2040| 1...
31418Q QN  6|FNMA AD3160 4.500% 02/01/40. N 06/11/2013| CITIGROUP........covvvrirvrrrriciins [ rreree 12,642 12,696 0 0 .0 0 0 0 02/01/2040| 1...
31419A GR 2| FNMA AE0207 4.500% 11/01/33.......cvvreveererierinnnns [ v 06/11/2013| CITIGROUP..........coovvreerrrrerrenis | vereene 11,428 1,477 0 0 .0 0 0 0 11/01/2033 1...........
31419A NM 5| FNMA AE0395 4.500% 10/01/40........cocovvvrmvernerannes [ 06/11/2013| CITIGROUP..........covvvvnrierirerins | cevenee 13,142 | oo 12,248 13,198 0 0 0 0 0 (1 I 13,198 | oo (VI I (56) 10/01/2040| 1...........
31419F  PJ 9| FNMA AE4924 4.000% 09/01/40........ocoevrrrerererernes | covee 04/09/2013| BARCLAYS........ocvomrvmerirerineerns | veeernseiserserieninee | overen 2,488,425 | . 2,337,921 2,327,010 | .........2,327,090 [0 IO (81) 0 (81) 0| e 2,327,010 | cevvrrernnn 0. 161,415 09/01/2040| 1...........
31419F  PJ 9| FNMA AE4924 4.000% 09/01/40 04/01/2013| Paydown.... ....51,104 ....50,865 0. .0 09/01/2040| 1...
31419L  YC  1|FNMA AE9706 4.000% 12/01/40 06/01/2013 .411,437 ..409,517 L0 .0 12/01/204011...
3199999. Total - Bonds - U.S. Special Revenue & ASSESSMENL..........iviiiieieriiiiiineiiersssisnsssssssssssssessssssenssssssssssssnsssssessssssssesssesssnseee | onneneed 318 121 | evvvas 35,664,527 | ....... 37,140,922 | ..... 7,398,266 20 ] 210 |0 | 37141176 | 0 [ 437,541 |....437,541 |....172,869 |...... XXX..
Bonds - Industrial and Miscellaneous

001546 AM 2| AK STL CORP 8.375% 04/01/22.......ccocvvvrvvirvrnrres | veree 04/24/2013| BANK OF AMERICA........ocvrvvires [ covererrvniisineirerinnes | e 2,114,880 | ......... 2,500,000 | ......... 2,412,500 | ......... 2,416,229 | ..o (V1 I 2,150 | oo 0 [ v 2,150 | v (1 I 2,418,378 | oo 0 |..(303,498)| ...(303,498)]..... 115,351 | 04/01/2022| 4FE.......
02005N  AM 2 |ALLY FINANCIAL INC 4.625% 06/26/15..........coccrne | vever 04/18/2013| GOLDMAN SACHS & CO........... | ceeeee. 523,750 500,000 514,375 512,517 0| . (1,528) [ oo (V1 I (1,528) 0 510,989 0 . 12,761 | ... 12,761 | ... 7,516 | 06/26/2015| 4FE......
026930 AA 5| AMERICAN HOME MTG ASSET 0.318% 03/25/47.. | ..... 06/26/2013| Capital Distribution.............c.ccccee | coveeee 38,334 |. 0 38,334 | ...... 38,334 0 .0 0 0 0 03/25/2047| 1FM.....
026930 AA 5| AMERICAN HOME MTG ASSET 0.318% 03/25/47.. | ..... 06/01/2013| Redemption ~ 56.4753 49,740 0 .0 0 0 0 03/25/2047| 1FM.....
05947U 4C  9|BANC OF A COMM MTGE 200 5.358% 09/01/47.... | ..... 06/01/2013| PaydOWN........c.ovvrvreririrerrninirnns [ corereniersnnssirennnes | covveennnnns 121,680 0 0 0 0 0 09/01/2047| 1FM.....
05950E AD  0|BANC OF ACOMM MTGE 200 5.901% 05/01/45.... |..... 06/01/2013| PAYAOWN........convvrernrenernerirenens | eeevsessnerseniseeenes | sevessensesins 7,338 0 69 0 .69 0 05/01/2045| 1FM......
05950X AD  8|BANC OF ACOMM MTGE 200 5.379% 09/01/47.... | ..... 06/01/2013| PaydOWN........coouvvrvreririrerinirerens [ orereninersnssseennnes | covveenneens 161,596 0 .0 0 0 0 09/01/2047| 1FM.....
059512 AD  5|BANC OF ACOMM MTGE 200 5.857% 06/01/49.... |..... 06/01/2013| PaYAOWN.........ourvrrrireirerernerienins | ceeerseesssiserseniees | cereeiseenns 74,028 | oo 74,028 | e 72,940 | i 73,785 [ 0 | s 243 | (V1 IO 243 | s 0 06/01/2049| 1FM.....
07383F 7V 4|BEAR STEARNS COMM 2005- 4.581% 06/01/41.... | ..... 06/01/2013| Paydown.... 547,921 547,921 544,154 546,788 (0 [ 1,133 | 0 [ v 1,133 0 06/01/2041| 1FM.....
07387B FR  9|BEAR STEARNS COMM 2006- 5.766% 04/01/38.... |..... 06/01/2013| Paydown 25,145 | ..... 25,145 .25,142 25,142 0 3 0 3 0 04/01/2038| 1FM.....
07388N  AD  8|BEAR STEARNS COMM 5.533% 10/01/41......cccoove [ o 06/01/2013| Paydown.... 0 0 0 0 0 10/01/2041| 1FM.....
1248MA  AC  1|CREDIT BASED SER&SEC 5.746% 12/01/37.......... | ..... 06/01/2013| Paydown 0| e 1,264 | oo (V1 IO 1,264 0 12/01/2037| 1FM.....
12513X  AD 4| CITIGROUP/DEUTSCHE 2006 5.514% 01/01/46..... | ..... 06/01/2013| PaYdOWN........oucvvrreriierinerienins | cerernreissinerieniene | cereninnnenns 54,662 | .............. 54,662 | ...cocoonee. 54,933 | .o 54,662 0 .0 0 0 0 01/01/2046| 1FM.....
126380 AA  2|CREDIT SUISSE MTGE CAP 5.000% 11/01/36....... | ..... 06/01/2013| PAYAOWN.........ourvvrrereirrennerienins | ceeerseeissisersenieee | cereeiseenns 35,128 | oo 35128 | oo 33,317 | oo 34,163 | oo 0 | s 965 | ..o (V1 IO 965 | oo 0 11/01/2036| 1FM.....
126673 DP 4| COUNTRYWIDE ABS CERTS 4.711% 12/01/34...... | ..... 06/01/2013| Paydown.... 597,634 597,634 597,605 597,605 0 29 0 .29 0 12/01/2034| 1FM......
126673 ZU 9| COUNTRYWIDE ABS CERTS 5.219% 08/01/35...... | ..... 06/01/2013| PaYAOWN........oorvrrrereirerernerienins | ceeerneeinsissrsenieee | cerneeeneenns 49,165 | ..o 49,165 | ..o 49,163 | oo 49,163 0 .2 0 2 0 08/01/2035| 2FM.....
12668A HA 6| COUNTRYWIDE ALT LN 2005 0.503% 11/25/35..... | ..... 06/26/2013| Capital Distribution.............cccoeee. | ceveeee 19,940 |. 0 19,940 | e, 19,940 0 .0 0 0 0 11/25/2035| 1FM.....
12668A HA 6| COUNTRYWIDE ALT LN 2005 0.503% 11/25/35..... | ..... 06/01/2013| Redemption ~ 59.9253........c.... | ceeeeee 29817 | cooverrens 49,757 | oo 29,796 | .oovrvrnene 29,796 0 .0 0 0 0 11/25/2035| 1FM.....
12668W AC 1| COUNTRYWIDE ABS CERTS 5.714% 09/01/37...... | ..... 06/25/2013| Capital Distribution.............cccoeee. | ceveeee 14,285 |. 0 14,285 | ... 14,285 0 .0 0 0 0 09/01/2037| 4FM.....
12670B  AF 6| COUNTRYWIDE ABS CERTS 5.779% 05/01/37...... | ..... 06/01/2013| Paydown.........ccoeeerereenerierens | ceveene 23,883 | ..... 23,883 23,882 | v 23,883 0 .2 0 2 0 05/01/2037| 5FM.....
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4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
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14040E HG 0 |CAPITAL ONE BANK 6.500% 06/13/13........ccovvvumnees | venes 06/13/2013| MALUILY.........ooveeeerciecrierirneeins | ceeereeineiseeiiesieee | oneinne 2,500,000 | ........ 2,500,000 | .........2,642,200 | ........2,510,284 | ................. 0. (10,284) | ..o 0| s (10,284) | ..cvovvernen 0| e 2,500,000 | coovrernnnc (V1 I (V1 IO (N 81,250 | 06/13/2013
161546 FW 1| CHASE FNDG MTGE LN ABS 4.429% 10/01/14...... | ..... 06/01/2013| Paydown.... .156,772 0 .5 0 5 0 .0 10/01/2014
172973 5J 4| CITICORP RES MTGE 2006- 5.000% 02/01/36....... |..... 06/01/2013| Paydown.... 8430 | oo 7,975 | 8,249 | 0| s 181 | oo (V1 IO 181 | o 0 .0 02/01/2036
225418 2R 8|CSFBMTG SEC CORP 2004- 4.587% 11/01/37...... | ..... 06/01/2013| Paydown.........coeuvererenerererirenens | ceveene 228,524 228,524 224177 227,774 (1 I 750 | v (V1 IO 750 0 228,524 0 (V1 IO 0| e 4,371 | 11/01/2037
22544Q AD  1|CREDIT SUISSE MTG 2007- 5.871% 06/01/39........ | ..... 06/01/2013| Paydown..........ccoveereneeneirenins | cevenne 292,278 292,278 292,441 292,025 0 253 (V1 IO 253 0 292,278 0 (V1 IO (U I 7,048 | 06/01/2039
226566 AK 3| CRICKET COMMUNICATIONS 7.750% 05/15/16... |..... 05/15/2013| Call ~ 103.8750.......cvvereerrvris | rvrrrrerierireeerneniens | creveriieens 176,588 | ..ovvevees 170,000 | ..oeveer.. 182,750 | coovveces ATT770 | v 0 | v (1,182) [ oo (V18 I (1,182) | v (V1 I 176,588 | ..o (V1 I (V1 IO 0| e 6,588 |05/15/2016
22944B CX 4| CREDIT SUISSE MTG 2007- 7.000% 08/01/37........ | ..... 06/25/2013| Capital Distribution.............ccccecee | covvvririverirerinniens | e 120,384 | oo 0] 120,384 | oo 120,384 0 .0 0 0 (1 I 120,384 | oo (V1 IO (V1 IO (0 I 0 |08/01/2037
22944B CX 4|CREDIT SUISSE MTG 2007- 7.000% 08/01/37........ | ..... 06/01/2013| Redemption ~ 101.9227............ . 123,731 121,397 ...118,330 29 0 .29 0 2118359 | 0 | 5373 | ..., 5373 | .cooe. 2,124 108/01/2037
25459H BF 1 |DIRECTV HOLDINGS 3.800% 03/15/22.........ccccouuvee | vever 04/10/2013| J.P. MORGAN SECURITIES INC| . 2,087,980 ...2,000,000 | .........2,063,860 | ..... 2,062,385 | .ooovvrviinnn 0| (1,647) [ oo (V1N I (1,647) | ovvererncs 0 2,060,739 | .coovieen0 | 27,241 | ... 27,241 | ... 44,333 |03/15/2022
35729P PC 8 |FREMONT HOME LN TR 2006 0.513% 04/25/36..... | ..... 06/25/2013| Capital Distribution.............c.cceeee. | ceveene 11,271 0 | v 11271 | s 11,271 0 .0 0 0 0 | e 11,271 | s (V] IR (V1 IR (1 I 0 | 04/25/2036
35729P PC 8| FREMONT HOME LN TR 2006 0.513% 04/25/36..... | ..... 06/01/2013| Redemption 0.0004.......coovee [ o [ e, 3| s 796,647 3 3 0 .0 0 0 0 3 0 (V1 IO 0 | o 0 | 04/25/2036
36228C VR 1|GSMTG SEC CORP 112005 4.680% 07/01/39.........] ..... 06/01/2013| PaYAOWN........coucvvrrererrrrrnerienins | coverneeissisnerieniene | cerneninseenns 18,588 | oo 18,588 | .oovvrrrne 18,731 | v 18,588 0 .0 0 0 0 | s 18,588 | oo (V] IR (V] IO (U I 340 [07/01/2039
36228C ZS 5|GSMTG SEC CORP 112007 1.103% 03/06/20.........| ..... 06/06/2013| Paydown.........ccovveeremeereniierins | ceveene 252,822 252,822 250,565 252,822 0 .0 0 0 0 252,822 03/06/2020
362334 BR 4| GSAAHOME EQUITY TRUST 0.383% 03/25/36..... |..... 06/26/2013| Capital Distribution... 20,641 0 .20,641 .20,641 0 .0 0 0 0 .20,641 03/25/2036
362334 BR 4| GSAAHOME EQUITY TRUST 0.383% 03/25/36..... |..... 06/01/2013| Redemption ~ 45.8087............. | coveree 17,448 | oo 38,090 17,144 0 .0 0 0 0 17,448 03/25/2036
36828Q QD 1|GE CAPITAL COMM MTG 200 5.439% 11/01/45..... | ..... 06/01/2013| PAYAOWN........courermrrrvnerierireeens | oeresersensesessenins | eveerinees 140,877 | v 140,877 | v 141,580 | coovvrrnee 140,877 0 .0 0 0 (V1 IO 140,877 11/01/2045
40430H FL  7|HSIASSET SEC CORP 0.373% 02/25/36..........cccccr. | .. 06/25/2013| PaydOWN........ccovvrveririrerininernns [ covereniersnsssirennnes | covveennenns 162,948 | ............ 162,948 | ............ 136,316 | ............140,285 | .....c.cc..o.cd (V1 I 22,663 | oo (U] IO 22,663 | .o 0 02/25/2036/
44108E BA  5|HOST HOTELS & RESORTS L 6.750% 06/01/16..... | ..... 06/03/2013| Call ~ 101.1250........vverererrcrrs | cerenne 82,923 | ..... 82,000 .78,105 0 255 (V1 I 255 | oo 0 06/01/2016
46625Y XQ 1| JPMORGAN CHASE COMM 5.357% 12/01/44........ | ..... 06/01/2013| Paydown 55,453 ...55,727 0 .0 0 0 0 12/01/2044
525221 HA  8|LEHMAN XS TR 2006-2N 1A 0.453% 02/25/46........ | ..... 06/26/2013| Capital Distribution... 0 .0 0 0 0 02/25/2046
525221 HA  8|LEHMAN XS TR 2006-2N 1A 0.453% 02/25/46........ | ..... 06/01/2013| Redemption 52.6667............. X 0 .0 0 0 0 02/25/2046
52522Q AM 4 |LEHMAN MTGE TR 2007-10 6.000% 12/01/37....... | ..... 06/25/2013| Capital Distribution.............c.cceeee. | ceverne 19,499 0 19,499 | oo, 19,499 0 .0 0 0 0 12/01/2037
52522Q AM  4|LEHMAN MTGE TR 2007-10 6.000% 12/01/37....... | ..... 06/01/2013| Redemption 60.6195.....covee | evene 327 | 5,653 | oovrieine 3427 | ... 3,427 0 .0 0 0 0 12/01/2037
590200 5U  5|MERRILL LYNCH MG IN TR 2.859% 03/01/36........ | ..... 06/26/2013| Capital Distribution.............c.cceeee. | ceveree 27,030 0 27,030 | oo 27,030 0 .0 0 0 0 03/01/2036
59020U 5U  5|MERRILL LYNCH MG IN TR 2.859% 03/01/36........ | ..... 06/01/2013| Redemption  37.0228 36,289 98,019 | i 36,289 | .ooorvrnen. 36,289 0 .0 0 0 0 03/01/2036
59022H LF  7|MERRILL LYNCHMTG TR 5.448% 11/01/37........... | .. 04/01/2013| Paydown.... ..621,924 623,415 621,924 0 .0 0 0 0 11/01/2037
59022H MU 3 |MERRILL LYNCH MTG TR 5.458% 11/01/37........... | ..o 06/01/2013| Paydown.... 308,624 302,167 305,444 (0 [ 3181 | o 0 [ e 3,181 0 11/01/2037
617451 BP 3| MORGAN STNLY CAP | 2005 5.355% 11/01/42...... |..... 06/01/2013| PaYdOWN........ocvvrrererrnrenerienins | cevernerieneiseninennne | eveneennen801,253 | s 401,253 | .ovvernees 403,444 | ............ 401,253 0 .0 0 0 0 11/01/2042
6175IN  AE  2|MORGAN STNLY CAP | 5.444% 02/01/44............... | ... 06/01/2013| Paydown..........cveurveerenrrinerirenens | covvererrnerirenirneenes | evvenerneeee 4,837 | o 54,637 | ..covvvernns 54,937 | oo 54,643 | ..o (U IO (6) 0 (6) 0 02/01/2044
61754) AE 8| MORGAN STNLY CAP 12007 5.816% 06/01/42...... |..... 06/01/2013| PaYdOWN........couvvvmrererenrirnerieeins | ceeereneisnrseniseenes | evveneinnenens 11,622 | i 11,622 | oo 11,551 | coverrs 11,591 0 31 0 .31 0 06/01/2042
649085 AA  5|NEW VALLEY GENERATION | 5.572% 05/01/20..... | ..... 05/01/2013| Paydown..........cccvvveervnerirerireens ATT | i 47,177 54,113 0 0| e (6,935) [ ..o (V18 I (6,935) | ..vererernns 0 05/01/2020
65536P AA 8| NOMURA ASSET ACC CORP 0.293% 05/25/36...... | ..... 06/25/2013| Capital Distribution... AT3 0 473 473 0 .0 0 0 0 05/25/2036
65536P AA 8| NOMURA ASSET ACC CORP 0.293% 05/25/36...... | ..... 06/01/2013| Redemption ~ 27.4452............. | ....... 167 608 166 166 0 .0 0 0 0 05/25/2036
685049 AA 6| ORANGE LAKE TMSHARE TR 3.450% 03/10/27..... | ..... 06/10/2013| PAYAOWN........couvvrrvrenerierireens | eerersersessesissenins | cvserinees 190,288 | ..covvvnee 190,288 | ...ccoouue. 190,277 | coovevrnee 190,278 0 10 0 .10 0 03/10/2027
718172 AB  5|PHILIP MORRIS INTL INC 4.875% 05/16/13........... | ..... 05/16/2013| Maturity...........ccovvveererererneerenns | ceveene 50,000 | ..oovrerecen 50,000 | .ovvvrreces 52,925 | oo 50,800 | ..oocrverernes (U [ [L10[0) ) I (V18 I (L10[0) ) I 0 , 05/16/2013| 1FE......
73316P CF  5|POPULAR ABS MTGE PT TR 5.000% 04/01/35...... | ..... 06/01/2013| Paydown.........ccoeeerereenerierens | ceveene 208,345 208,345 208,345 208,345 0 .0 0 0 0 208,345 0 (V] IO (U1 4,439 | 04/01/2035| 1FM.....




€'6030

Statement as of June 30, 2013 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
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74925F AA  1|RESIDENTIAL AC LN INC 1.593% 08/25/36............ | ..... 06/25/2013| Capital Distribution.............c.ccccee. | covenee w2818 | 0 [ 2,418 | 2,418 0 .0 0 0 0 08/25/2036| 4FM.....
74925F AA  1|RESIDENTIAL ACLNINC 1.593% 08/25/36............ | ..... 06/01/2013| Redemption ~ 53.3709 ..6,803 | oo 12,747 | .........6,803 | ... 6,803 0 .0 0 0 0 08/25/2036| 4FM......
74928H AA 4 |RBSCF TRUST 2010-RR3 CS 5.467% 09/01/39...... | ..... 06/01/2013| PAYAOWN........couevrieiereiierireeins | eereeeisesiesissenins | cveerienes 102,103 | ... 102,103 | oo 114,443 | e 113,131 | e 0. (11,029) | voovevrernens (V18 I (11,029) | oo 0 09/01/2039| 1FE......
75970Q AH  3|RENAISSANCE HELT 2007-2 6.203% 06/01/37....... | ..... 06/25/2013| Capital Distribution.............c.ccoeee. | coveeee 27,060 | .oovvrvervrrernenn0 | 27,080 | oo 27,060 .0 0 0 0 06/01/2037| 5FM......
759950 FG 8 |RENAISSANCE HELT 2005-1 4.970% 05/01/35....... | ..... 06/01/2013| Paydown..........ccoveereneeneirenins | cevenne 340,702 340,702 340,699 340,699 0 .3 0 3 0 05/01/2035| 3FM.....
759950 FJ 2| RENAISSANCE HELT 2005-1 5.405% 05/01/35....... | ..... 06/25/2013| Capital Distribution.............c.ccocee. | ceveene 12,898 0 12,898 | e 12,898 0 .0 0 0 0 05/01/2035| 6FM......
82650W AB  6|SIERRA REC FNDG 2008-1 4.192% 02/20/20........ |..... 06/20/2013| PAYAOWN........couevnivienerierireeins | eereeeisesiesessenins | cveerienes 117,514 | s M7514 | o 119,901 | coovvvenee 119,297 | v [ et (1,783) | (V1N I (AIEK) ] — (1 I 117,514 02/20/2020| 1FE......
82651Y AA 3| SIERRA REC FUND CO 2013 1.590% 11/20/29...... |..... 06/20/2013| Paydown.... 878,661 878,661 878,476 0 | coeveeiieneen0 | e 185 [ (V1 I 185 0 878,661 11/20/2029| 1FE......
82651Y AB  1|SIERRA REC FUND CO 2013 2.390% 11/20/29...... |..... 06/20/2013| Paydown.... 319,513 319,513 319,513 0 0 1 0 319,513 11/20/2029| 2AM.....
86212U AA 4 |STORE MASTER FUNDING 4.160% 03/20/43......... | ..... 06/20/2013| PaYAOWN........couvervnnrenerierirenens | ceeeesesnerseneeeenee | veveseesnenins 7579 | oo 7579 | oo 7,578 0 0 2 (0 IO 7,579 03/20/2043| 1FE......
862120 AB 2 |STORE MASTER FUNDING 4.650% 03/20/43......... | ..... 06/20/2013| PaYAOWN.........ourvvrrereirrrinerienins | veeerseeissiseiseniens | cerneeineenns 30,317 | oo 30,317 .30,307 0 0 .10 (0 I 30,317 03/20/2043| 1FE......
86362X AA  6|STRUCTURED ASSET MTGE | 0.353% 01/25/37.... | ..... 06/26/2013| Capital Distribution.............c.ccoeee. | ceveene 240,688 0 240,688 240,688 0 0 0 240,688 01/25/2037| 1FM.....
86362X AA  6|STRUCTURED ASSET MTGE | 0.353% 01/25/37.... | ..... 06/01/2013| Redemption ~ 51.2048............. | cccc... 252,574 | ............ 493,262 252,574 248,084 0 0 0 252,574 01/25/2037| 1FM.....
86363V AA 9| SASCO 2007-5 1F 144A 0.573% 06/25/37.......coccones | vonee 06/28/2013| Various. 206,190 0 206,190 206,190 0 0 0 206,190 06/25/2037| 6FE......
86363V AA 9| SASCO 2007-5 1F 144A 0.573% 06/25/37.........ccoe. | veuce 06/01/2013| Various.........c.oevevrveneinrirciiinies | ceveeae 556,648 | ............ 759,587 556,655 556,656 0 0 0 556,656 06/25/2037| 6FE......
933632 AB 7| WASHINGTON MUTUAL 2007- 5.430% 12/01/49.... | ..... 06/01/2013| PaYdOWN........cocvvmrererenrinerienins | reverserisernenienenee | eerverennersnn04,433 | i 64,433 | i 64,433 | ) 64,433 0 0 12/01/2049| 2AM......
93934F MN 9| WASHINGTON MUTUAL PT 1.109% 04/01/46........ | ..... 06/26/2013| Capital Distribution..............cceeves [ correrrverevrnrreinns | vevrrnneen29,264 | o0 | 029,264 | e 29,264 0 0 | cevveiereen0 [ 29,264 | 0 |0 | 0 | 04/01/2046| 1FM.....
93934F MN 9| WASHINGTON MUTUAL PT 1.109% 04/01/46........ | ..... 06/01/2013| Redemption  52.4702........ccco. | covervvvernernerrerernee | cervirrnenn32,305 | i 61,569 | 132,305 | oo 31,938 0 | T [0 [ 032,306 | 0 | (1) | (1) | s 04/01/2046| 1FM.....
G4302*  AA 8| HARBOUR/MAINSAIL 0.066% 10/01/50..........cccoceee | .. 06/05/2013| Paydown.........cccovrinniinninciinni | o | cevvnnienneenn8,859 | 8,859 | i 772 | i, 1,409 20 ] e 7449 | 0 8859 | 0 | 0 | 0 | 10/01/2050( 6...........
3899999. Total - Bonds - Industrial & Miscellaneous ....16,775,653 | ....... 17,667,614 .17,159,104 5,727,040 .0 ...(255,180) | ...(255,180) | .....383,774 | ...... XXX... [.XXX....
8399997. Total - BONAS = PAM 4. bbbt eneenen | cinneas 54473130 | ....... 53,450,897 | ....... 54,427,547 | ....... 23,250,469 20 ] n(959) | 0] 54,290,764 | ..............0 |..... 182,361 |..... 182,361 |..... 557,997 |...... XXX... [.XXX..
8399999. TOHBI = BOMAS. ettt | s 54,473,130 | ...... 53,450,897 | ...... 54,427,547 | ....... 23,250,469 | ...ocoee.626 | cooooon(1,585) | o0 [ iid(959) | 0 | 54,290,764 | ..ovvovinnnnd 0. 182,361 |..... 182,361 | ..... 557,997 |...... XXX... [.XXX....
9999999, Total - Bonds, Preferred and COMMON STOCKS...........urerrimiiiriireriieiiesieissiesessssesessssssssssss s sssssssessesssssessessssssenses | evseees 54,473,130 |........... XXX e | e 54,427,547 | ....... 23,250,469 | ...ccc00e00ei626 | oo i(1,585) | o0 [ iiiecnn(959) | 0 | 54,290,764 | ............... 0 ... 182,361 |..... 182,361 |..... 557,997 |...... XXX... [.XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit |Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (Amortization) | Hedged Potential ~ [Reference|  and at

Description or Replicated Identifier |  (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code Value (Decrease) B/AC.V. Accretion Items Exposure Entity Quarter-end (b]
Swaps - Hedging Other - Total Return
43932, SWAP
OTC__EQUITY_VARIANCE_SW EQUITY/| JP Morgan
AP__VAN VA= SP 500.......c.cmmrreerrerrrienns Exhibit 5 | INDEX | Chase Bank TH6GLXDRUGQFU57RNE97/.09/20/2012(.09/20/2013| ............. L — 355,000 | 0.00/0.00...... - - - (2,795,887) | ...ove. | e (2,795,887) | .....(1,190,152) | - - 0 841 105 ..o
55424, SWAP Morgan Stanley
OTC__EQUITY_VARIANCE_SW EQUITY/| & Co
AP__VAN VA= SP 500.........cmmrreermerreiinns Exhibit 5 | INDEX | International PLC 4PQUHN3JPFGFNF3BB653. |.03/18/2013(.12/19/2014| ............. L — 250,000 | 0.00/0.00...... - - - (59,699) | ....... (59,699) (59,699) | - - (VI I [ p— 105 oo
55651, SWAP
OTC__EQUITY_VARIANCE_SW EQUITY/| Societe Generale
AP__VAN VA= SP 500.........ccmmrreerrrerrriinns Exhibit 5 | INDEX | S.A. O2RNE8IBXP4R0OTD8PU41.. |.03/21/2013(.06/20/2014| ............. L 30,000 | 0.00/0.00...... - - - (157,314) | oo [ coveenne (157,314) | ........ (157,314) | - - 0 148 105 oo
56473, SWAP
OTC__EQUITY_VARIANCE_SW EQUITY/| Societe Generale
AP__VAN VA= SP 500.........cmmrreermrerrriennne Exhibit 5 | INDEX | S.A. O2RNE8IBXP4ROTD8PU41.. |.04/02/2013(.12/19/2014| ............. L 75,000 | 0.00/0.00...... - - - (29,650) | ....... (29,650) (29,650) | - - 0 455 105 oo
57568, SWAP Morgan Stanley
OTC__EQUITY_VARIANCE_SW EQUITY/| & Co
AP__VAN VA= SP 500......c0oneereerierrriennns Exhibit 5 | INDEX | International PLC 4PQUHN3JPFGFNF3BB653. |.04/19/2013|.06/20/2014] ............ 1] 100,000 |0.00/0.00...... - - - [(RETS10))) O (68,880) | .......... (68,880) | - - 0 493 105 s
0949999. Total-Swaps-Hedging Other-Total Return 0 0 0 (3,111,429) | XXX .....(3,111,429) | .....(1,505,695) 0 0 0 3,453 [ .. XXXo [ XXX
0969999. Total-Swaps-Hedging Other. 0 0 0 (3,111,429) [ XXX .....(3,111,429) | .....(1,505,695) 0 0 0 3,453 [ .. XXX [ XXX
1189999. Total-Swaps-Total Return 0 0 0 (3,111,429) [ XXX .....(3,111,429) | .....(1,505,695) 0 0 0 3,453 [ .. XXXo [ XXX
1209999. Total-Swaps. 0 0 0 (3,111,429) | XXX .....(3,111,429) | .....(1,505,695) 0 0 0 3,453 [ .. XXX [ XXX
1409999. Total-Hedging Other. 0 0 0 (3,111,429) | XXX .....(3,111,429) | .....(1,505,695) 0 0 0 3,453 [ .. XXX [ XXX
1449999. TOTAL 0 0 0 (3,111,429) [ XXX .....(3,111,429) | .....(1,505,695) 0 0 0 3,453 | .. XXX [ XXX......

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
105 105: Hedges Interest Rate Risk on Minimum Rate Guarantee Liabilities




030

Statement as of June 30, 2013 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges All Other 19 20 21 22
15 16 17 18
Description of Change in Change in Hedge
Item(s) Hedged, Book/ Variation Margin Variation Margin Effectiveness
Used for Schedule/| Type(s) Date of Reporting Adjusted Cumulative Deferred | Gain (Loss) Used| Cumulative | Gain (Loss) at Inception Value of
Ticker Number of | Notional Income General Exhibit | of Risk | Maturity or Trade Transaction Date Fair Carrying Variation Variation to Adjust Basis Variation Recognized in Potential and at One (1)
Symbol | Contracts | Amount Description or Replicated Identifier (a) Expiration Exchange Date Price Price Value Value Margin Margin of Hedged Item Margin Current Year Exposure | Quarter-end (b) Point
Long Futures
Hedging Other
Equity/In
HINS. oo | 67 | ....... 3,350 [HIN3, HKG, 7/30/2013........coovereererrreerrerrreenns Equity Index Hedge..........covcvuereevrrinnrerecrnens Exhibit 5. dex |.07/30/2013... | HKG. .06/25/2013... | ..... 20,586.3801 | ..... 20,729.0000 | ......... ATTTTT | = e | e ATTTTT | = e LTRSS ISV ATTTTT | o ATTTTT | 766,656 | 100.......cocommeveee | crrererrirerieennnns50
Equity/In
..... 78,500 | SPU3, CME, 9/19/2013... . | Equity Index Hedge. . | Exhibit 5. dex |.09/19/2013...|CME .06/10/2013... | . 627.8103 | .......1,599.3000 ....(2,238,059) | - ...(2,238,059) | .......(2,238,059) | ......5,495,000
Equity/In
VGUS....... [ oo 454 | ....u 4,540 | VGU3, EUX, 9/20/2013......cccreveverrverivcrrissicnnes Equity Index Hedge.........ccoovvvcnsnnicssniiicnans Exhibit 5. dex |.09/20/2013... | EUX .06/10/2013...] .......2,722.2489 | ....... 2,598.0000 | .. ........(564,090) (564,090) | .......... (564,090) | ......1,179,265
12829999. Total-Long Futures-Hedging Other. .(2324372) | ... . 0 [...(2,324372) | ......(2,324,372) | ......7,440,921
1329999. Total-Long Future 2(2,324372) | o) [ 0]...(2324,372)|......(2,324,372) | .....7,440,921
Short Futures
Hedging Other
‘ Equily/ln‘ | ‘ |
SPUS....... | ..........(280) | ....(70,000) | SPU3, CME, 9/19/2013. VAGLB Hedge Exhibit 5. dex ].09/19/2013...| CME .06/12/2013...] .......1,621.0667 | ....... 1,599.3000 | .....1,523,667 | - ....coooovnrienns | 2000 1,628,667 | - i, [T o (1,523,669) | ........ 1,523,667 | ......4,900,000
13429999. Total-Short Futures-Hedging Other. ......1,523,667 ......1,523,667 0. (1,523,669) ] ........1,523,667 | ......4,900,000
1389999. Total-Short Futures ......1,523,667 .0 [......1,523,667 . 0 ... (1,523,669) | . ,523,667 | ......4,900,000
1409999, TOBI-HEUGING OMNET.....o..ooeo e oo 85555085550 S50 55 s s | o Gl I 0 |.00s(800,705) [ oo [\ 0....(3,848,041) | ......... (800,705) | ....12,340,921
1440000, T T AL e EEEEfEh Lt e e | o (800,705) 0 ......(800,705) 0 0]... (3,848,041) | .......... (800,705) | ....12,340,921
(b) 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
102 102: Hedges Equity Risk in VA Liabilities with Futures
Broker Name Beginning Cash Balance Cumulative Cash Change Ending Cash Balance
Brokers
0 0 0
Total Net Cash Deposits 0 0 0

NONE



Statement as of June 30, 2013 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

8030

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

Exchange Traded Derivatives
0199999. Aggregate Sum of Exchange Traded . s | ..... XXX...... ‘ ..... XXX.oone | ................ D SR ST 2,001,443 | ..o !2,802,149)| ......... 2,001,443 0].. 0 ‘ .......... {1 12,340,920 | ..o, 12,340,920
NAIC 1D
Barclays PLC.........ccviuririerieiniieriesie et G5GSEF7VJP5I70UK5573... 0 ... (U I 0 0 0. 0 0
JP Morgan Chase Bank. . . TH6GLXDRUGQFU57RNE97 0 ... 0 (2,795,887) .0 0. (2,795,887) 0
Morgan Stanley & Co International PLC .. 4PQUHN3JPFGFNF3BB653. 0. 0 (128,579) .0 0 ..(128,579) 0
Societe Generale SA. ... O2RNEB8IBXP4ROTD8PU41.. 0]... 0| (186,964) 0 0 ..(186,964) 0
0299999. Total NAIC 1 Designation.. OO PP PSP POT PP PPPRRPRPRPOON 0]... 0 [ (3,111,429) a0 0. (3,111,429) 0
0999999, TOAIS. ...ttt 0]... 2,001,443 |............ [CRAREYL:) ] F—— 2,001,443 0. (3,111,429) | o0 | 12,344.374 | e, 12,340,920
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Sch. DB-Pt D-Sn 2
NONE
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Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

Industrial & Miscell (Unaffiliated) - R ial Mortgage-Backed Securities

83613G AA 7 | SOUNDVIEW HM EQ LN 2008-1 5 097,552 [ i 852,610 | 02/25/2038....

3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMLIES............coiiririiirieieieieiscei sttt neennees 797,552 | 852,610 | ..... XXX

Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
02582J GC 8|AMERICAN EXPRESS CR MASTER TR 1 20375,555 | oo 375,653 | 06/15/2016....
03064A AE 4 |AMERICREDIT AUTO REC TR 2009-1... 1 ....349,417 ..349,512 | 01/15/2016....
05377R AP 9| AESOP FUNDING 11 LLC 201 1=1A .. ooueimiieeriesiseeeseessesssesse sttt 1 ....501,673 ..501,758 | 11/20/2014....
06423R BC 9|BANK ONE ISSUANCE TR 2003-A8 1 2,149,656 2,150,900 | 05/16/2016....
34528Q AU 8|FORD CR FLRPLN MSTR TR 2010-5 1 ....450,995 ..451,009 |09/15/2015....
34528Q AV 6|FORD CR FLRPLN MSTR TR 2010-5 1 ....750,833 | .. ..750,736 | 09/15/2015....
46629R AB 0 |JPMORGAN CHASE COMM 2006-FL2A 1 395,871 | i 400,650 | 11/15/2018....
587727 AD 0|MERC-BENZ AUTO LEASE TR 2011-B 1 ....726,341 726,727 | 07/17/2017....
65476Q AE 0 [NISSAN AUTO LEASE TRUST 2012-A 1 ..299,911 | .. ..300,222 | 07/15/2014....
74112W  AA 7 |PRESTIGE AUTO REC TR 2013-TA. ..oueoeiueieerieriesis s bbb 1 204,524 | oo 204,524 | 04/15/2014....
80282R AC 5|SANTANDER DR AUTO REC 2011-2 1 2129115 [ 129,150 | 02/16/2015....
981464 CE 8| WORLD FIN NETWORK CC MT 2009-D.....cuvuurerieriessimessissssssesssesssenssssssssnssenssssssseassssssssssess s sssssnsssssssssnens 1 3,005,910 3,004,944 | 05/15/2017....

3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUNMHIES. ..ot 9,339,799 9,345,786

3899999. Total - Industrial & Miscellaneous (Unaffiliated) 10,137,351 10,198,395

6299999. Total - Residential MOrtgage-Backed SECUMIES. ... .. vttt ettt bbbt | snbneens st 797,552 | oo 852,610

6399999. Total - Commercial Mortgage-Backed Securities 9,339,799 9,345,786

6599999. Subtotal - Bond 10,137,351 10,198,395

Short-Term Invested Assets (Schedule DA Type)
000000 00 0|JPMORGAN PRIME MONEY MRKT FUND [ I 105,004 | .coooverrrieieris 105,004 | 07/01/2013....
000000 00 O[MORGAN STANLEY PRIME MONEY MAR 648 . .648 |07/01/2013....
000000 00 O|WELLS FARGO ADV HER MMKT 4,551,607 4,551,607 |07/01/2013....
12476E V6 3|CAFCO LLC. 2,499,325 2,499,325 | 08/06/2013....
A7178B WA 3| CIESCO LLC.....couviuririeiesseieeiieriest et 2,998,646 2,998,646 | 09/04/2013....
3686M0 W4 6| GEMINI SECURITIZATION CORP........civiiiiiiiiicriciniississiiesi s | siesiissiienes 1,999,169 1,999,169 | 09/04/2013....
4820P2 WH 4| JUPITER SECURITIES CORP........couuiimirimririeiiesieissesiesiesssessseesssssss st 1,999,003 1,999,003 |09/17/2013....
48802W TD 0| KELLS FUNDING........ccocomsrererrrrinnne 1,998,186 1,998,186 | 11/14/2013....
6117P4 U9 9| MONT BLANC CAPITAL CORP......ccovtiiiriiiirinieierissiesesssissssssie st ssss st ssesssssssessssssssssses | vesssssensonss | osvesssonsenns 1,999,902 1,999,902 | 07/09/2013....
6117P4 V7 2|MONT BLANC CAPITAL CORP ..999,774 ..999,774 | 08/07/2013....
78064) PP 6 |ROYAL PARK INVESTMENTS...... ..749,650 ..749,650 |08/13/2013....
83050T WL 1 [ SKANDINAVISKA ENSKILDA BANKEN.........ocvuuiimiiierimnireineiissesiesiensssessssssssssssessesssssssesssessssssssesssssssssssns | sosssessessnns | ooeveseresneenns 2,997,973 2,997,973 | 09/20/2013....
85324T UB 0 |STANDARD CHARTERED PLC 999,931 | oo 999,931 {07/11/2013....
85324T VM 5|STANDARD CHARTERED PLC 1,999,490 1,999,490 |08/21/2013....
86958F UC 9 [ SVENSKA HANDELSBANKEN AB........iouiiuuiieuitsiesisisstesssisasssssssssess sttt snssssnssnsene | nessssnsnnssns | ossssssssasesas 3,999,694 3,999,694 | 07/12/2013....

8999999 Total - Short-Term Invested ASSEts (SCHEAUIE DA TYPE).....uuruuiurerrieierersiseisesesssarssessss s ess s essess ettt ettt tnes 29,898,002 29,898,002 | ..... XXX

Cash Equivalents (Schedle E Part 2 Type)
000000 00 O [ALPINE SECURITIZATION. .....cooiiriiriririrererisinisessessssssssesssssssssesssssss st sssssssssessessssssessessssssasssessessasssessesssssens | vessnsssnsionss | osvesssossenes 3,999,720 3,999,720 | 07/19/2013....
000000 00 0O|AMERICAN ELEC PWR CO 1,499,662 1,499,662 |07/29/2013....
000000 00 0O|BANK OF NOVA SCOTIA 1,400,000 1,400,000 |08/22/2013....
000000 00 O CAFCO LLC.....ouieimermeireiiseiiesseeeseessesse bbbt ssssnsensentnens | sessnessnnsnns | seessssnsnines | oressessenssnessenssasenas 999,514 | ..o 999,514 |09/09/2013....
000000 00 O|CHESHAM FINANCE LTD 3,000,000 3,000,000 | 07/01/2013....
000000 00 O|CONCORD MINUTEMEN CAPITAL CO.....couurirrirmermeimerserisesssesessesssssessesssessssssssssssssesssesssssssssssssssessesssnne | sesssssssssaes 3,999,222 3,999,222 | 08/05/2013....
000000 00 O|DOMINION RESOURCES INC........ivumiimiimiiiiiieeiesisseissessessseessesssssisss s st ssssssesssssssssssssssnsssnss | svsesesssssonss | aeesasssssennns 1,499,848 1,499,848 |07/15/2013....
000000 00 O|EBURY FINANCE LLC......cccovvvurrrirmrrnrrines 3,000,000 3,000,000 | 07/01/2013....
000000 00 0|GOLDMAN SACHS GROUP INC 3,000,000 3,000,000 | 09/16/2013....
000000 00 O|GOTHAM FUNDING CORP.......ccoviririrrerieiieiniiiesiesesees sttt ssese e nssenssssessnsens | avesesesnsssenns | seesessisssens 3,999,822 3,999,822 | 07/11/2013....
000000 00 0|GROUPE BPCE SA. 1,999,984 1,999,984 |07/03/2013....
000000 00 O|KELLS FUNDING 1,999,907 1,999,907 |07/10/2013....
000000 00 O|NIEUW AMSTERDAM REC 1,999,575 1,999,575 |08/15/2013....
000000 00 O|PG&E CORPORATION 1,499,525 1,499,525 |08/08/2013....
000000 00 O|REGENCY MARKETS NO 1 LLC......couiiiuirirrirrimieiesieesiesieseseessssss st essssesssssssssessesssesssssssssssssssesssensnnse | sessssssssssnes 1,499,901 1,499,901 |07/15/2013....
000000 00 0|SALISBURY REC COLLC.. 2,999,509 2,999,509 | 08/01/2013....
000000 00 O|SPECTRA ENERGY CORP........... 1,999,887 1,999,887 |07/08/2013....

9199999. Total - Cash Equivalents (Schedule E Part 2 Type) 40,396,077 40,396,077 |..... XXX

9999999, OIS ..ttt bbb s bbb A R b bt R R b bR A b b LR b bRk bRkttt b et 80,431,430 80,492,474 | ..... XXX.oooiee

General Interrogatories:

1.
2.
3.

The activity for the year to date:
Average balance for the year to date:
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Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

General Interrogatory:

1. Total activity for the year to date: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Statement as of June 30, 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories

Allfirst Baltimore, Maryland 0 0 1,723 (542) 8,046 | XXX..
Bank of America Clearwater, Florida 0 0 25,000 25,000 27,134 | XXX..
Bank of America Dallas, Texa 0 0 (1) (5) 7,115 [ XXX..
Bank of America Little Rock, Arkansas 0 0 34,241 25,000 30,381 | XXX..
Bank of New York New York, New York 0 0 (2,795,906) (3,594,805) | ...........(4,387,303) | XXX..
Bank One. Chicago, lllinois 0 0 2,708 2,876 450 | XXX..
Bank One. Phoenix, Arizona 0 0 2,508 1,462 1,272 | XXX..
Chase Manhatten Bank New York, New York 0 0 3,310,124 | .......... 4,538,287 | ............ 3,408,087 | XXX..
First Union National Bank of Florida.............ccccocuerinrinne Jacksonville, Florida 0 0 484,529 998,860 685,757 | XXX..
HSBC Bank USA New York, New York 0 0 76,244 594,459 | oo 1,938,241 | XXX..
Investors Bank & Trust Co.........c.ovuureuneivnrinriineineiecins Boston, Massachusetts. 0 0 57,022 23,408 118,690 | XXX..
M&T Bank Baltimore, Maryland 0 0 2,037,511 303,278 2,201,372 | XXX..
U.S. Bank Cedar Rapids, lowa 0 0 20,000 20,000 20,000 | XXX..
U.S. Bank St. Paul, Minnesota 0 0 921,289 462,267 663,347 | XXX..
Wachovia Bank Charlotte, North Carolina.............ccccocveeis [ conrivrnriiieniens 0 0 57,376 88,347 23,669 | XXX..
Wells Fargo Bank: Minneapolis, Minnesota 0 0 1,620 1,757 357 | XXX..
0199999. Total Open Depositorie: XXX 0 (] I 4,235,988 | ... 3,489,649 | ........... 4,746,615 | XXX..
0399999. Total Cash on Deposit XXX... 0 (] I 4,235,988 | ... 3,489,649 | ............ 4,746,615 | XXX..
0499999. Cash in Company's Office. XXX 2,350 2,350 2,350 | XXX..
0599999. Total Cash 0 () 4,238,338 | ........... 3,491,999 | .......... 4,748,965 | XXX..
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Statement as of June 30, 2013 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

Description

2 3 4 5
Date Rate of Maturity
Code | Acquired Interest Date

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

BANK TOKYO MITSUBISHI UFJ NY CP.....couiiimiiiiiiiiiiriiieiesesesss sttt | ateisnniens 05/13/2013 07/1512013 | oo 24,998,250 | ..voouvenriiieriene s LU IO 6,125
ECOLAB INC CP M44A........oomiieeieee it s s8££ 8828118844188 8 E 888 bbb bbbt ... | 06/07/2013 07/18/2013 4,999,504 | ..oooiiriii s 0 ..700
SALISBURY REC CO LLC CP 144A ... |05/10/2013 |. 07/02/2013 16,199,923 0 3,978
VICTORY RECEIVABLES CORP CP 144A.......ooiiiiiiiiiiieii i . | 06/07/2013 07/12/2013 14,999,267 | ..o 0 1,600
3299999. Industrial and Miscellaneous (Unaffiliated) = ISSUET OBIIGAHIONS. ... esiesis ettt es s ess st ts sttt ee 8 bt en bt sestene | feedsesseebaeseeE b e s et b e st en et en st s entsnnsnnss | boesiesssssessensssssanseses 671,196,944 | ..o (O 12,403
3899999. Total - Industrial and MISCEIIANEOUS (UNGFFAIEA). ..........c..rureeieeiiiiieiteit ettt ettt s sttt ees et esteesessee et e s et esseeesseseeses et e s et ees et et enses et s snsessassesse | ekssssessessetassassesssssnsessassessssansessessessntansessesnssnsessessesans | tessessesssssssessessessnsnes 61,196,944 | ..o [0 PO 12,403
Total Bonds

7799999. SUDLOLAIS = ISSUET OBIIGAIONS. . ... rieereereeisee s e sttt 61,196,944 | ..o 0 12,403
8399999, SUDHOLAIS = BONMS.......rvesreereetes i es ettt 61,196,944 | ... 0 12,403
Sweep Accounts

CITIBANK MONEY MARKET AMARILLO. ......cuuvtuurvtmrireiseesessesssesssesss s ees s B 06/28/2013 | ....cvvurrrne 0.020 |07/01/2013 | ...vvonvrrirnne 289,673 | ..o (1 2
CITIBANK MONEY MARKET GENERAL ...ttt 8181888888881kttt ennes | cesnnianns 06/28/2013 | ...cooovrvnnc 0.020 [07/01/2013 | ..ovveviiriinrieniis 1,688 | oo [0 2
8499999, TOtAl = SWEED ACCOUNES. ... eeeee et eeieieeesees ettt ee s et ee st es e es et ee e ses s eeEees et eeE e E st ees ettt ee e sesant s et s 291,361 0 4
8699999, TOtAl - CASN EQUIVAIENTS.........ucvurieiveitiiseiisiees it 8 481418 b 8L E e b6 E b bR bbb R bt bt e Ltdseeb e b e s LR e bbb bbbttt | beerenb s 671,488,305 | ..o (0 IO 12,407




	Q01 - Jurat
	Q02 - Assets
	Q03 - Liabilities, Surplus & Other Funds
	Q04 - Summary of Operations
	Q05 - Cash Flow
	Q06 - Exhibit 1
	Q07 - Notes
	Q08 - General Interrogatories-Part 1
	Q08 - General Interrogatories-Part 1-Financial
	Q08.1 - General Interrogatories-Part 1-Investment
	Q09 - General Interrogatories-Part 2
	Q10 - Sch. S
	Q11 - Sch. T
	Q12 - Sch. Y-Part 1
	Q13 - Sch. Y-Pt. 1A
	Q13.1 - Sch. Y-Pt. 1A
	Q13.2 - Sch. Y-Pt. 1A
	Q13.3 - Sch. Y-Pt. 1A
	Q13.4 - Sch. Y-Pt. 1A
	Q13.5 - Sch. Y-Pt. 1A
	Q13.6 - Sch. Y-Pt. 1A
	Q13.7 - Sch. Y-Pt. 1A
	Q13.8 - Sch. Y-Pt. 1A
	Q13.9 - Sch. Y-Pt. 1A
	Q13.10 - Sch. Y-Pt. 1A
	Q13.11 - Sch. Y-Pt. 1A
	Q13.12 - Sch. Y-Pt. 1A
	Q14 - Supplemental Exhibit & Sch. Interrogatories
	Q15 - Overflow Page
	Q15 - Overflow Page
	QSI01 - Sch. A-Verification
	QSI01 - Sch. B-Verification
	QSI01 - Sch. BA-Verification
	QSI01 - Sch. D-Verification
	QSI02 - Sch. D-Part 1B
	QSI03 - Sch. DA-Part 1
	QSI03 - Sch. DA-Verification
	QSI04 - Sch. DB-Pt A-Verification
	QSI04 - Sch. DB-Pt B-Verification
	QSI05, QSI06 - Sch. DB-Pt C-Sn 1
	QSI05, QSI06 - Sch. DB-Pt C-Sn 2
	QSI07 - Sch. DB-Verification
	QSI08 - Sch. E-Verification
	QE01 - Sch. A-Pt 2
	QE01 - Sch. A-Pt 3
	QE02 - Sch. B-Pt 2
	QE02 - Sch. B-Pt 3
	QE03 - Sch. BA-Pt 2
	QE03 - Sch. BA-Pt 3
	QE04 - Sch. D-Pt 3
	QE04.1 - Sch. D-Pt 3
	QE04.2 - Sch. D-Pt 3
	QE05 - Sch. D-Pt 4
	QE05.1 - Sch. D-Pt 4
	QE05.2 - Sch. D-Pt 4
	QE05.3 - Sch. D-Pt 4
	QE06 - Sch. DB-Pt A-Sn 1
	QE07 - Sch. DB-Pt B-Sn 1
	QE07 - Sch. DB-Pt B-Sn 1B-Broker List
	QE08 - Sch. DB-Pt D-Sn 1
	QE09 - Sch. DB-Pt D-Sn 2
	QE10 - Sch. DL-Pt. 1
	QE11 - Sch. DL-Pt. 2
	QE12 - Sch. E-Pt 1-Cash
	QE13 - Sch. E-Pt 2-Cash Equivalents

