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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treasUry SECUNMHES........cccvueveeeieereeeeeeeieeteee e ssssssesaes | eveesnsenens 82,813,569 |............ 3T | e 82,813,569 |....cccovvvrerriernans (01 82,813,569 |............ 3.7
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenci€s...........ccouevevreereerireeveriereeeiseienes | everessiieennnns 114,838 |............ 0.0 | oo 114,838 | ..o, (01 I 114,838 |............ 0.0
1.22 lIssued by U.S. government sponsored agencies...........oceveveerevereens | covevrevnnnas 11,281,976 |............ 05 | oo 11,281,976 |..ooovvieeiee (N — 11,281,976 |............ 0.5
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHES)......uovueeerircircii s | e 19,943,684 |........... 0.9 | oo 19,943,684 |....cooovrvvrrrrinns (U [ 19,943,684 |........... 0.9
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccoeveeee | overeenreneneirninineenas (0] I 0.0 | v (0] (0 U (V1 I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations..............oceeeeniereererininrinees | coveeneneeneeseeseeeeeeneens (0] I 0.0 | v (01 (0 (01 PR 0.0
1.43 Revenue and assessment obligations...............ccevvveevriveeevieseeies | evveresiieeninns 783,912 |............ 0.0 | oo 783,912 | .o (01 I 783,912 |............ 0.0
1.44 Industrial development and similar 0bligations..............ccovveeveeiiens | vevereieiesisieseinn 0 [ 0.0 [ oo [0 O (0 (1 I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..............ccooveiereeeiereesiereiens | e 29,548,302 |............ 13 | i 29,548,302 |...oovvevererirn, (V1 I 29,548,302 |............ 1.3
1.512 Issued or guaranteed by FNMA and FHLMC...........coocovivninnes | vevvvcrrnenene 42,059,927 |............ 1.9 | e 42,059,927 | ..o (U [ 42,059,927 |............ 1.9
1.513 AlLONET ..o | eesinsseneens 16,247,977 |............ 0.7 | oo 16,247,977 | oo (U [ 16,247,977 |............ 0.7
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........c.. | coevevvevereeeeis 0 [ 0.0 [ oo [0 O 0 | oo (V1 I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Line 1.5271........ccovrrurineenrnnnencneneiees | vveeirseenseneeseessensen 0 [eovrnad 0.0 [ oo [0 (0 (1 I 0.0
1.523 Al ONET ..ottt | sebnesanees 188,293,774 |............ 84 | . 188,293,774 |......ccc.n... 257,782 | ..o, 188,551,556 |............ 8.4
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
YT SECUMHES). . ... vevierieeie et 801,025,021 |........ 14,415,730 | ........... 815,440,751 |.......... 36.4
2.2 Unaffiliated non-U.S. securities (including Canada)... . .256,440,474 |... ....256,440,474 |.......... 11.5
2.3 Affiliated SECUMHIES. .......ocvueveccecicrcreeinseeesneresenseeensssnineins | sveesenersesnssnenenenen0 [ e 0000 | i (0 OO | N ISR (V18 PR 0.0
3. Equity interests:
3.1 Investments in MUtUAl fUNAS...........coeiiininicceseein | e (01 I 0.0 | v (01 (1 (V18 PR 0.0
3.2 Preferred stocks:
321 AFIlIAEEG. ..o | ertene e 0 {00 | 0 0 |, (U U 0.0
3.22 UNGffiliAted........eoeeeceeceei ettt | eerteesi ettt 0 {00 | 0 e | 0 [ 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ..o | ettt 0 {00 | 0 0 | (V1 O 0.0
3.32 UNGffillated.......oevereirrerieieeecisrieisississessie st ssesssnssnes | sessesssssesssnsssssessansnnes 0 [rooreeeend0.0 | ieeeeeseireeeen0 e | e, 0 [ 0.0
3.4 Other equity securities:
341 AflIALEA. ... eeeessneseeseeessenssesesnensens | seseeeneennsss 30,341,837 | i 1.6 | 35,347,837 |0 [ 35,347,837 |............ 1.6
342 UN@ffiliated.. ... | ertes s 0 {00 | 0 0 | e, (VU 0.0
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated.....
3.52 Unaffiliated
4. Mortgage loans:
4.1 Construction and land development
4.2 AGLICUIRUIAL ......cveetee st
4.3 Single family residential properties...........ccocevveereveeesiece e
4.4 Multifamily residential properties............ccovevereerieiieseesieseese s
4.5 COmMMECIAl I0ANS........vvurverieriirierieeieirteri bbbttt
4.6 Mezzanine real estate I0aNnS..........cocueeuienieeisiiniineieieseieise e
5. Real estate investments:
5.1 Property occupied by COMPANY........ccoeiriieieieinieieieisseessesessssesesenes | seesiessssenns 27,382,074 |............ 12 | e 27,382,074 | ..o, (V1 I 27,382,074 |............ 1.2
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........cccoeeeeviveevvcenieesicieen | e, 2511914 | ... 0.1 | oo 2,511,913 |, (01 I 2,511,913 |........... 0.1
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt).........cocrerinriri s | e 6,259,139 |............ (U I 6,259,139 | .coovreirririinns (1 6,259,139 |............ 0.3
8. CONLrACE I0BNS.......ceuieeierieeiieiiete ettt | reesesiad 442,799,902 |.......... 198 | oo 442,799,902 | ..oovvoviriieiienns (0 S 442,799,902 |.......... 19.8
7. DEIVALIVES. .....ocvieirii et
8. Receivables for SECUMLIES.........ovuuevrrrrrriireireinirereeieis L0
9. Securities lending (Line 10, Asset Page reinvested collateral)..........cccoureurrinnens ...88,265,219
10. Cash, cash equivalents and short-term investments..........ccccocoeevverevinveinniens | veneeenn. 110,546,907 |49 | i 110,546,907
11. Other invested assets .0 ..
12, Total INVESIEA @SSBLS. ... ssnssenesenees | senenine 2,239,618,277 2,239,471,377 88,265,219 2,239,471,376
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s 35,208,984
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........c.ccuvueiiiiueieicec et 235,150 235,150
3. Current year change in encumbrances:

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

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

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

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

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

7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes 829,662

7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes 0 829,662
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens 973,260

8.2 Totals, Part 3, COIUMN 9.t bbbt 0 973,260
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st 33,641,213
10.  Deduct total NONAAMITIEA @MOUNTS...........cc.iiiiiii bbb 0
11.  Statement value at end of current period (LINE 9 MINUS LINE 10)........c.eieiiuiieieiieeieisiesiss ettt bbb st bbb st been 33,641,213

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMBETr 31 OF PHOK YEAI..........cciuiiveiiiiieieeeeee ettt 50,713,672
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt 31,500,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccveueieiiiiceee et (16,000) 31,484,000
3. Capitalized deferred interest and other:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt 0 0
4. ACCTUAL OF QISCOUNL........ovevevirieeaeeresieeesesi ettt 8 88 RE88REEEER5 R 36,375
5. Unrealized valuation increase (decrease):

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

5.2 Totals, Part 3, COIUMN 8.........oviiiieiecieree ettt ettt bbb bbb bbb bbbt s st n s 0 0
6. Total gain (10SS) 0N diSPOSAIS, Part 3, COIUMN 18........c. ettt s st bbbt n s s s 0
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes 3,846,409
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et 582,709
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

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

10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens 77,804,929
12, TOTAl VAIUGLON GIHOWEANCE..........oveeceererrireiieeereese ettt ee sttt £ 828282 E 4282842282882 E s n et s st en e 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eoueeeeeiereeeseeesreeseeeseesseeesseessseeesse s esseesseess st see s8££ 5845888188888 88888888 77,804,929
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb 0
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........oviiurieiriieeireieiieeise sttt es sttt en 77,804,929
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEE 31 Of PHOT YBAI..........ccccevicieies ettt ettt bbbt s bbbt bbb s e ae b n sttt n e baen 3,293,307
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt 650,955

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 0 650,955
Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s 0

3.2 Totals, Part 3, COIUMN 2.t bbbttt 0 0
ACCIUAL OF QISCOUNT.........coo bbb 0
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...t 0

5.2 Totals, Part 3, COIUMN O.......cuimiriiiiiiieieeiresie ettt 0 0
Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19........ciiiieiiiieieiesise sttt st E bbbt 0
Deduct amounts received on disposals, Part 3, COIUMN 16...........coiuiieiciireie ettt bbb a bbb a s a st ss st en s senens 5,916
Deduct amortization of Premium @Nd AEPIECIAtION. ..........urueriierrerieiierisireesse e ss e see s st s s es st ess s s st s et a8 s b s s sen s s srs s 779,533
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s 0

9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt 0

10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cccceerermiriiirireissiieise ettt bbbt 3,158,814
Deduct total NONAAMILEA AMOUNLS............ciiiiiiii bbb 146,901
Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiuriuiieieiiieieisississsess sttt sttt s bbbttt tns 3,011,913

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMBET 31 Of PHIOT YEAN..........ccuciiieiieicice ettt sttt bbb bbbt s bbb s bbb bbb ae st 1,148,190,039
Cost of bonds and stocks acqUIred, Part 3, COUMN 7..........c.cueiiuiieieiieese ettt bbb bbb s bbb bbbttt aen 658,193,366
ACCTUBI OF QISCOUNL. ...ttt R8RSR 3,070,225
Unrealized valuation increase (decrease):
A1 PAME T, COIUMN 12...cccietieesesi st 83,538
4.2 Part2, SECtON 1, COIUMN 5.ttt 0
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt s e s et s st es st en s ses s s ssesas 2,678,612
A4 Part4, COIUMN T coooeeeeeeseeeseeeseeeseees s eess s ss ettt s8££ 4,499,076 7,261,226
Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 1.ttt sttt s8££ e E bt n st (3,503,639)
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7 ...ttt bbbt nann 321,480,315
DedUCt @MOMtZAtION OF PIEMIUM........coiiiviteictctete ettt a s b bbbt s bbb s bbb st s bbb e s e b s bbb s bbb s bbbt bbb n e 7,407,079
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5. 0

8.2 Part2, SECHON 1, COIUMN 19......coumiiiirireriuciieeisseeesess sttt 0

8.3 Part 2, SECHON 2, COIUMN 16.........urvuuuerireriuerireisseresseesseesseess sttt sttt 0

8.4 Part 4, COIUMN 15, ..ottt 0 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14t 286,196
9.2 Part2, SECHON 1, COUMN 17.....couiieeiceesrerieeeseesiesssss st 0
9.3 Part2, SECHON 2, COIUMN T4........ouoieeeeceeteee ettt sttt s bbb sa st en s 0
9.4 Part 4, COIUMN 13 ..ot eeess st es sttt s8££ 636,347 922,543
Book/adjusted carrying value at end of current period (LINES 1+2+344+5-6-T48-9)........cuririuriereireieineeieesetet ettt ettt 1,483,401,280
Deduct total NONAAMIREA @MOUNLS............ciuiiiiiieiieie ittt bbbttt 0
Statement value at end of current period (LINE 10 MINUS LINE 11).....uovuiiiieiieieiiise sttt ettt bbbt bbbt en et st 1,483,401,280
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States 112,476,707 112,950,051 113,462,202 115,708,395
Governments (Including all obligations 2. Canada.......ccceeeiereriveiieis | v (0] N [0 (0] N 0
guaranteed by governments) 3. Other Countries........cooeeveres | ovrieririsisinnnn 20,727,595 | oo 20,645,101 | covvviree 21,531,382 | oo 20,290,000
4. Totals.ooovievsicieiriiicciiiies | e, 133,204,302 | .....occooveeeeee. 133,595,152 | ..oovvvvevnenee. 134,993,584 | ...coceoovvcvenene 135,998,395
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. oo | oereenesseses s seens (01 [0 N 0 | 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TOtalS....ovireireisinriiriisienes | (01 R (01 OO {1 OO 0
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals...cocnsiisiriinsiinsiiens | v 53,341,906 [ ..o 52,612,886 | ..occoovivinne. 53,355,373 | .ooviviiinn, 51,859,250
Industrial and Miscellaneous and Hybrid 8. United States........ccoueuverinee | vorvrvvnereenn. 1,005,066,773 | ....coocvennees 1,035,308,472 | ..coovvvvrrnnc 1,008,917,717 | covvvorevvi 1,007,345,028
Securities (Unaffiliated) 9. Canada......coueemmrrvnerenennns | e 35,604,647 [ ..ocvooirvirerinnes 36,410,794 | ..oovvovvvrenne 35,968,685 | ....coovvvverenne 33,200,000
10._Other Countries.........cocoonev | covviiinciiinnnn 220,835,829 | ..o 223,918,753 | .ooovvivrrienne 222,610,838 | ....coovvne. 215,738,000
11, Totals...oocweveviinsiccsiisci i, 1,261,507,249 | ................ 1,295,638,019 | ..oovvvvveeece 1,267,497,240 | .......c........ 1,256,283,028
Parent, Subsidiaries and Affiliates 12, Totals....ooceeveveeiesiceceiei v, 0 Lo 0 |, (O R 0
13. Total Bonds.....ccoouumessssnnssss | v, 1,448,053,457 | ..o, 1,481,846,057 | ..o 1,455,846,197 | ....coov 1,444,140,673
PREFERRED STOCKS 14, United States.......coovevvvrmreens [ rerrnrernrernecernneneeesenennns (VN [T (U 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada......ccovvvveeeernererenenees [ rrereirereerenee s (0] [0 0
16. Other Countries.........cccoeene [ 0 oo 0 i 0
17. Totals..
Parent, Subsidiaries and Affiliates 18. Totals.....coovsicicicicinn,
19. Total Preferred Stocks...... | .cooviiiiiiiiiiiicciinnn, 0 oo [0 R 0
COMMON STOCKS 20. United States........covevevcrernees | reeriireineriecincrinesnieenns 0 [ (U TR 0
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccooveeeiereereiees [ e (01 OO [0 0
22. Other COUNtries......coovvviirenes | covvrrsiisii s, 0 [ 0 |, 0
23, Totals...oieiiciicsiciiciiciiies | e 0 o) (O RO 0
Parent, Subsidiaries and Affiliates 24, Totals....cooeciiciccicsicciens | i, 35,347,837 [ oo 35,347,837 [ oo 24,342,865
25. Total Common Stocks..uu. | coovvvevvvrcieeece. 35,347,837 [ .o 35,347,837 | oo, 24,342,865
26. Total StoCkS...coouueenisrirsisies | coviciiin, 35,347,837 [ oo RIIRL YT — 24,342,865
27. Total Bonds and Stocks.... | ............. 1,483,401,29% | ....oovveneee. 1,517,193,894 | oo 1,480,189,062
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1.7

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
............... 19,045,126 reveneenn 112,480,082

TOHAIS. .ot

0

0

0]..

0]..

0

............... 31,076,754

............... 19,045,126

112,480,082

............... 82,900,810

112,480,082

All Other Governments

3,318,358

...6,061,212 | ...

................. 3,970,817
2,694,031

7,289,175

.8,745243 |....

................. 4,400,009

6,195,422 | ..

2,168,839

3,625,220 | ....

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

5.1
5.2
53
54
5.5
5.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 NAIC 1ottt sssssnnnns | ressenianns 158,369,876 | ............. 196,432,429 | ............. 287,420,179 | .ccovvvennen. 21,938,632 57,383,516 721,544,632 708,009,536 |...coooovrrrrrrirnnnn D45 | 473,285,666 | ............. 248,258,966
6.2 eennnn..28,868,576 | ............. 127,196,281 | .... 336,369,341 ..58,502,968 | .... 31,762,684 | ... 582,699,850 |. 364,360,569 ....396,107,156 186,592,694
8.3 NAIC 3ioiseese s ssssssnnes | eesieesinssiiesiens 305,934 | oo 5,735,021 | coovvrii 8,356,063 | oovovvrririirnns 83,548 | ..o 2,512,026 | ..cooovvrenne. 16,992,592 | ...ovvvrrrrrcrnenn 1 [ 12,239,249 | ..ovvvvrvrinrennenn0.9 | e 11,357,259 | ..ovvrrnne. 5,635,333
B.4 NAIC 4. ...t essssssnnes | eevinsssnssiissiens 125,633 [ .ooveerieen. 3,934,864 | .....cccoouc.. 11,978,743 | oo 366,362 | ..ooorerririnne 602,879 | .cooovrrenn. 17,008,481 A ] 22,874,220 ..o 1.8 [ 10,473,330 | covvvrrreenne 6,535,151
B.5 NAIC ...t sssssssenes | oessnesinsssissiens 116,801 [ .oovvvriennen. 2,723,029 | oo 1,973,741 | oo (V1 190,198 | ..oovverrrnes 5,003,769 | ..ooovrrrirrirriinnnd 0.3 | s 5,071,207 | oo 04 [ 3,576,889 | .coovvrrriinn 1,426,880
B.8 NAIC B e | eissssssssssssssesssenes 9,164 | oo 39,074 | oo 54,763 | .o, 132,751 [, 5,667,589 | ..o 5,903,341 .o 04 | 8,559,320 | ..o 0.7 [ 51,265 | oo 5,852,076
B.7 TOtAIS. ..ottt | seerseeeines 187,795,984 | ............ 336,060,698 | ............. 646,152,830 | ....ccoooevee. 81,024,261 [...ccoceo.neo 98,118,892 | ......... 1,349,152,665 [ ..o 86.8 [......... 1,121,114,101 [ 863 | 894,851,565 | ............ 454,301,100
. Hybrid Securities

T4 NAIC sttt ssssnnes | enisessies st (01 N (U [T 0 [ o (VN S 10,792,500 | ..covvrvrrnnee 10,792,500 | oo 0.7 | 10,792,500 | ..oovvvvrrvrrivriirenn0.8 [ i 9,487,500 | ..oovereriinne 1,305,000
7.2 NAIC 2.ttt sssssnsns | enssessses s ssesssenseas ([N [ 8,245,335 | s 0 [ oo (01 N (VN [P 8,245,335 | oo 0.5 | 8,262,544
7.3 NAIC 3iore sttt esssenses | esssessses s enssnseas (01 N (U [T (U [ (01 N [V [T 0
T NAIC A .ottt ssssnnes | esisessies st stenseas (01 N (U [ (U [ (01 N 0 [ e 0
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total

NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

9. Total Bonds Current Year
9.1 NAIC Tttt (d)........ 163,330,336 | ............. 238,937,792 | ....coene.. 313,993,342 | ....ocuunee. 24,096,371 | ..ocovvenve. 165,090,454 | ............. 905,448,295 | ..o D82 [ XXX [ e e XXX s | s 650,763,993 | ............. 254,684,302
9.2 NAIC 2.ttt () M 28,868,576 | ............. 141,492,828 | ............. 339,063,372 | ..ccoovvvunee 58,502,968 | ......cocou.n. 31,762,684 | ............. 599,690,428 | ....cooovvverieriererenn38.6 | oo e XKX s | e XXX e [ i 407,877,711 | oo 191,812,717
5,735,021 | coovvrrrri 8,356,063 | .ooovvrrrrrirnns 83,548 2,512,026 | ... ..11,357,259 5,635,333
7,559,131 11,978,743 435,272 ...602,879 .12,641,041 ....9,060,617
2,723,029 | .... 1973741 | oo 0 190,198 3,576,889 1,426,880
...................... 39,074 | ......................54,763 132,751 | .................5,667,589 a0 1,265 5,852,076
T TOtAIS s | e 192,756,444 | . 396,486,875 | ............. 675,420,024 | ............... 84,250,910 | ............. 205,825,830 | (b).....1,554,740,083 | ..cooovrrerrienenn 1000 [ oo e XXX | e XKX i [ e 1,086,268,158 | ............. 468,471,925
9.8 Line9.7asa@ % Of COL B....uoiiiiiiicieissiesissisesesesssssssssssssesees | crvenensssssenssssssens 124 | tiiiiosissisisneseans 25.5 | s 434 | s 54 | i, 13.2 | e 100.0 v XXX e [ e XXX e e XX | s 69.9 | s 30.1

10. Total Bonds Prior Year

............. 259,688,835 | .............254,418 531 | ...............16,793,904 865,412,161 v 225,850,721
156,003,721 180,326,013 9,213,799 379,611,283 ..59,979,121

5

092,574

5,471,701

.12,239,249

1,387,537

...4,851,713

...12,209,546 724,814 ..27,580,090 ..22,565,013 ....5,015,077
.................... 956,539 | ...cccovernn 1,272,767 | ...................358,088
...................... 37,704 | ....................52,843 | ....................128,097
433,988,919 450,266,669 31,104,386 | ..
10.8 Line 10.7.25@ % Of COL 8.....cuuiveeeesescesessseeiesiessssesienes | eenreneessensenesnsensee 1029 | coorieriesissiesssnenes 334 [ oo 347 [ e 2.4
1. Total Publicly Traded Bonds
............... 92,541,463 |.............169,347,949 | ............212,230,063 | ...............21,337,055 | .............155,307,467 | .............650,763,997 reveneenn039,56 1,439 650,763,997
..25,375470 | ..oconeee. 114,374,447 | ... 212,319,536 ..29,412,084 ..26,396,176 | ............407,877,713 ....319,632,163 ...407,877,713
...305,934 4,946,925 3,508,827 | coovvrerrrirrieinns 83,548 2,512,026 | .... .11,357,260 ....1,387,537 ..11,357,260
................. 1,068,910 | ....................381,510 | ...............12,641,041
............................... 0 iirernnnn 190,198 | ...............3,576,889
51,266
117 TOtAIS .ot sssssssssssssssssssssssesssssnssnnes | envennennen 118,448,726 | ..............205,639,474 | ............435,439,726 | ............... 51,901,597
11.8 Line 11.7a52 % Of COL. B.....ccovvrrerrrcrererseseriessesesesessensesesns | veriessssssiesienienne 1009 | o272 | 01 [ 4.8
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccoovevveeviviiis | eovererercereciiiiseenee 28 | o190 | 280 | i, 3.3
12. Total Privately Placed Bonds
121 NAIC 1ottt sss s ssessssssssnsssnsnes | sevsssesssnses 70,788,873 | ... 69,589,854 | ............. 101,763,279 | covvvverenene 2,759,316 | ccoovrrreneens 9,782,979 | ............. 254,684,301 | cooovvereeerererenenne 164 | .o 225,850,721

3,493,106 ...27,118,381 126,743,836 ..29,090,884 5,366,508 |.... 191,812,715 ..59,979,121
....... 0 788,097 ) (1} 5,635,333 4,851,713
16,574 312,009 66,362 21,368 9,060,616 5,015,077
............................... (01 S revervenrennsesensssnnneninnd | eveeeessissssiesisseneeen0 | e 1,426,880 A 1,004,763
12,8 NAIC B....ooeee ettt sesssssbesssssens | ersssssssssssssesssseas 9,164 [ .o 39,074 | oo D4763 | 132,751 [ 5,616,323 | .cooooveran 5,852,075 | oo 04 | 8,559,319 | oo 07 [ XXX
32,349,313 | ... .20,987,178 | ... 305,260,714
Line 12.7.a5@ % Of COL B.....covvrericerecreeieceeseseeessssensennnns | veesenieiessienenend 199 | 215 | D12 | 6.9 [ oo 45 [ e 100.0 [ XXX [ XXX oo
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccccovvvrneiieinnes | corvvnnneeressinensneeneh8 | o8 [ 154 | 2.0 | s 1.3 301 e XXX e e XXX oo
(@) Includes $.....366,095,244 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....28,000,000 current year, $.....2,746,738 prior year of bonds with Z designations and §.......... 0 current year, $.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) IncludesS$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC1§............ 0; NAIC2S§....... 0; NAIC3S...... 0; NAIC4S....... 0; NAIC5S............ 0; NAIC6S.......... 0.




Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 IsSUET OBlIGAtioNS..........ccocvecveeeeicie e esesesiessstessenes | ceeiesissssnsinseeseen 3y 31D | covveerisevarians 4,555,784 | ............... 18,125,372 | oo | 060,132,412 | . 82,816,943 B 52,943,301 . 82,816,942
1.2 Residential Mortgage-Backed Securities ...26,520,970 | .... ...919,754 ..29,663,139 | .... L ..29,957,509 | .... 231.. 29,663,140

1.3 Commercial Mortgage-Backed SeCUrities...........ccocveviereverrrerrerrinen.
1.4 Other Loan-Backed and Structured Securities...........couvrvrerrerreerernrenns

1.5 TOtAIS. ...ttt

All Other Governments
2.1 1SSUET ODlIGAtIONS. ......orvureererceeeeieeieeiseie ettt seaaes
2.2 Residential Mortgage-Backed Securities.
2.3 Commercial Mortgage-Backed Securities....
2.4 Other Loan-Backed and Structured Securities.

2.5 TOHaIS......cveicicti e

U.S. States, Territories and Possessions, Guaranteed

3.1 1SSUET ODlIGAtIONS. ......ooverrerrirceeeeieeieee ettt seaees
3.2 Residential Mortgage-Backed SeCUrities..........cccoerrvreiererrerieriessenns
3.3 Commercial Mortgage-Backed Securities.... .
3.4 Other Loan-Backed and Structured Securities............coeeverrererneieies | oeeerissssisesiesissieensen0 v |0 |0 |0 i 0.0 [ o0 | iiiiiennnn0.0 | 0 | s 0
3.5 TOHaIS ... ssssseenessnnes | ereesesreneesessessenenesreess0 | aveereeeneneesesrenieniereens0 | cveereeesisneeneeesesiereens0 | eevesvesesnesisssseneeneens0 | v |0 | innnnnn0.0 | 0 0.0 | 0 | 0
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U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations........c..ccc.ceuvee..
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities.

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

Non-Guaranteed

5.1 1SSUET ODlGAtIONS........cveevereereeecie s seeseseieesesesssesseeseesssssssseesssssnns | seevenessnsessssssenssesnseensQ [ covereesreeiienes 1,410,898 | oocoeoeeeeeeeeeenen0 | o0 | e 9,871,080 | .covrenene 11,281,978 | ool 0.7 | 12,076,805 11,281,979

5.2 Residential Mortgage-Backed Securities 6,699,353 | .... 26,910,946 | .... .42,059,928 48,025,249 | ... 37 42,059,927

5.3 Commercial Mortgage-Backed SECUMHIES..........ovrrrerrerrineneereieiieens | v 0 | om0 | 0 [0 | 0 | 0 | 00 | 0 [ 0.0 | 0

5.4 Other Loan-Backed and Structured SECUNtIES..........cc.evveeververrreiiererins [ s 0 ] e [0 0 0 0 |00 | 0 [ 0.0 | 0

5.5 TOtAIS ..ot ss s snsesnssnsnsessssntnsa | sessensesseansans 2,757,290 |................8,110,251 | ................3,557,220 | ..............2,135119 [ ............36,782,026 | ..............53,341,906 | ......ccoc0evveeeeee 34 | oo 60,102,054 [ oo B [ 53,341,906
Industrial and Miscellaneous (unaffiliated)

6.1 Issuer Obligations..........c..ccconven... 134,714,817 | .... 64,522,786 | .. ..80,766,995 .1,043,122,546 902,665,024 739,481,008

6.2 Residential Mortgage-Backed Securities. 8,252,883 | .... .8,945713 | .. ..16,066,041 ..62,340,619 ..79,055,051 55,126,223

6.3 Commercial Mortgage-Backed Securities.... 7,640,194 | .... . RO 648,769 | oo 0].. 125,953,153 ..81,936,469 | .... 6.3 .. ....67,381,882 .

6.4 Other Loan-Backed and Structured Securities. e ...37,188,090 ..6,906,993 | .. 285,856 ... 117,736,347 ..57,457 557 | ... 44 .. ....32,862,452 | ... ..84,873,894

B.5 TOtAIS ..o snsss s essensnsnnes | srssensasnes 187,795,984 81,024,261 |............. 8,118,892 1,349,152,665 | .....coocvecveee....86.8 | 121,114,101 B 894,851,565 | .......... 454,301,100
Hybrid Securities

7.1 ISSUET OBlIGAtioNS.........cvveviercreiee ettt

7.2 Residential Mortgage-Backed Securities..........ccooeveeriereverriieieisennns

7.3 Commercial Mortgage-Backed Securities.... . .

7.4 Other Loan-Backed and Structured SeCUrities..........cccoveverrivrievieieiens | coveiierieisissesceissins

7.5 TOtAIS. .ottt es st snses st | srensesssessensanssnsansansan 0

. Parent, Subsidiaries and Affiliates

8.1 ISSUET OBIIGAtONS......cooevcveveeicreeiere sttt ssssssenes | cvenssssessnssssessesessessenes 0

8.2 Residential Mortgage-Backed Securities..... .0

8.3 Commercial Mortgage-Backed Securities.... . .0

8.4 Other Loan-Backed and Structured Securities..........cccocoveerereirirrinennes .0

8.5 TotalS.....ooeririeieies e .0




Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET OblIgAtiONS.......couuevereerrereireiieeeeneceeiesiesiesiesisesisssssssessssenes | crseienine 134,718,192 | ..ccvunvee. 236,190,306 | ......coon 578,923,716 | ..ccrvvenec 65,591,696 | ........... 161,562,987 | .......... 1,176,986,897 T e XXX s | e XXX s | i, 859,174,534 | ........... 317,812,361
9.2 Residential Mortgage-Backed SeCUNtiEs..........cocvveeeneeneeneeernernenes | corneireiinnees 13,209,968 | .....coconnn. 53,819,419 [ ..o 12,953,860 | .....oeccnn. 11,103,452 | ............. 42,976,987 | ............ 134,063,686 B [ XXX s | e XXX i | e 126,849,290 | ...ocovvennee 7,214,397
9.3 Commercial Mortgage-Backed SeCUTIIES..........cocrvrrrerrermeermeiineieines [ coveinerinennne 7,640,194 | ..ccovevnneee 59,903,164 | ........cc..... 57,761,026 | ...ccccovvrvnnene 648,769 | ..o (N [ 125,953,153 A e XXX e | e XXX s | e 67,381,882 | ............. 58,571,273
9.4 Other Loan-Backed and Structured Securities...........cocvevvevnernerneenns | cornienninnees 37,188,090 | ......ccco...u 46,573,986 | .....c.co..cce. 25,781,422 | ............... 6,906,993 | ..o, 1,285,856 | .........ce. 117,736,347 B e XK | XX | i 32,862,452 | ............ 84,873,894
0.5 TORAIS...o.cvvureureaeeeiietisei et 192,756,444 | .... 396,486,875 | .... 675,420,024 | .... 84,250,910 | .. 205,825,830 |..........1,554,740,083 | ... ...1,086,268,158 | ..........468,471,925
9.6 Line9.5858 % Of COL B.....ccvuuivuiieiiiiciiiisiissississississississsssnessnes | cenesnessessessinnees 124 [ i, 255 | oo 434 [ i, 54 | i, 132 [, 100.0 .o e XXX [ XXX i XK | i 69.9 | i 30.1
Total Bonds Prior Year
10.1 1SSUET ODNGALIONS.......couvercercircicieie e esiesiesssessssnnes | cresienenne 193,418,602 | ............. 274,362,145 | ............. 414,718,984 | ............ 14,773,785 | ........... 104,767,959 | ...oovvesc e XXX s | e XX e [ e 1,002,041,475 | oo 712 | 771,337,718 | ... 230,703,758
10.2 Residential Mortgage-Backed SECUtIES............couwvervniunerneerneeneinennns | covreerineeens 21,155,936 55,653,346 | ....ccoceonne. 22,172,297 | ..ovvvnnee. 13,006,896 | ............. 45,049,334 157,037,809 | .oovoiriiene B 146,975,367 | ..cocvonvnn. 10,062,442
10.3 Commercial Mortgage-Backed SeCUrities...........ccccevverrreerereerierinnnnn. ...12,052,563 ..62,614,992 0 ] 0f. ....57,828,271 ..24,108,198
10.4 Other Loan-Backed and Structured Securities..........ocveeeeneeneeneinees v 6,341,856 41,358,437 | .cccoceee....6,106,475 | ...coovvone 3,323,706 | ..ccoovverniennns 327,083 17,071,241 40,386,316
10.5 TOtAIS. ..ot esseniesies | crssiesens 232,968,957 | ... 433,988,920 |............. 450,266,670 | ............. 31,104,387 |........... 150,144,376 993,212,597 | ........... 305,260,714
10.6 Line 10.5858 % 0f COL. 8......ouuiieiiiiiiisiissisiississi s | consninsnessnessnessnenas 179 [, 334 | i 347 | oo 24 | i, 11.6 O [ XX [ i, 76.5 | i, 235
Total Publicly Traded Bonds
11,1 1SSUEE ODlGALIONS........ooiveieiiciiciierie st eesseeessenas | eneessnneens 73,228,671 [ .ccovvvene. 201,104,197 | ....cccoons 400,595,396 | ............. 36,703,808 |...........147,542 469 | ............. 859,174,541 771,337,718 | e 594 | 859,174,541
11.2 Residential Mortgage-Backed SECUMtES............coowwrrvnruneeneeneeneineins | ovreerinneens 12,239,928 | ...covvvnnee. 53,743,426 | ....coeeenue. 12,832,673 | oo 10,737,089 | ............37,296,174 | ............ 126,849,290 146,975,367 | ..ovovvvrerrciene 113 [ 126,849,290
11.3 Commercial Mortgage-Backed SECUMHES............covuurunernernernerneiinees | v 7,203,575 | .oviiein 40,172,849 | ...covvvvneee. 20,005,458 | ...ocooovererrcirnriienns 0 67,381,882 I [ 57,828,271 67,381,882
11.4 Other Loan-Backed and Structured Securities. e ...25,776,552 2,006,199 ..4,460,700 ..32,862,453 17,071,241 | ... A3 ....32,862,453 | ...
115 TORAIS .. 118,448,726 | .............295,639,474 | ............. 435,439,726 51,901,597 1,086,268,166 993,212,597 . 1,086,268,166
11.6 Line 11.585@ % Of COL B.....ouvvurerririiniiineineineineneisecsnensesssessesiees | cenesinesinesinesinenins 109 [ o272 | 401 [ s A8 [ i 170 [ e, 100.0 [overrere e XXX s | v XXX oo e XX [ s 100.0
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........cccccovvvninniiniinninn | o 76 [ 190 | i 28.0 | oo 33 i 119 | 69.9 | XX [ XXX e XX K i, 69.9
Total Privately Placed Bonds
12.1 Issuer Obligations............cccccuueenne. 28,887,888 | .. ...14,020,509 317,812,360 | ... 230,703,758 | .... 317,812,360
12.2 Residential Mortgage-Backed Securities............cccoevveeervereenerverenisnns | cvveriverenennennn 970,040 | v 75,994 [ 121,188 [ o 366,362 5,680,813 | .o 7,214,397 3N [ 10,062,442 B e XXX [ e 7,214,397
12.3 Commercial Mortgage-Backed SECUMHES..........c.oveurivnrvnrenrineinciinis | e 436,620 | ... 19,730,315 | oo 37,755,569 | ...ovvvrrrnns 648,769 | ..o () [ 58,571,273 B 24,108,198 9 [ XXX [ 58,571,273
12.4 Other Loan-Backed and Structured Securities.............coocvenrenrernrrnins | osiensinniens 11,411,538 | oo 45954984 |.............. 23,775,223 | ...ccocve.eee. 2446294 | ............... 1,285,856 | ....cccounvee. 84,873,895 3 40,386,316 A XXX | 84,873,895
12.5 TOHAIS. ..ottt sttt sssiensins | estesieneens 74,307,717 | oo 100,847,420 | ............. 239,980,297 | ..cocovveneee 32,349,313 | oo 20,987,178 | ............. 468,471,925 305,260,714 468,471,925
12.6 Line 12.585@ % 0Of COL B.....ouvvuieiiciiineineineineneiseisesssesssessssssees | cesvesinesinsssssinsnes 159 [ oo 215 | s 512 | oo 8.9 [ oo 2 100.0 [ overreee e XXX s | e XXX oo e XX e XXX [ e 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccccovviiiiniiniinninn | o 48 [ i 6.5 | oo 154 [ o, 20 | 1.3 |, 301 ] XXX [ XXX e XXX e e XXX | i, 30.1
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAN..........ovururiereireiieeireereieesestseesessesssessstseeessssssssessesssssssssesssssans | eeesessessnssssssssssssssssessesssssessees 47,262,962 | ..o 47,262,962 [ ..o 0 | 0 [ e 0
2. Cost of Short-term INVESIMENS ACGUITEM............ccuiveeieicrecese sttt b s ss s ssessnes | eevessessessssssessesessenses s snsesaes 835,220,296 | ..ovoveerererereeieee e 815,220,296 | ..ovovevrreiereeeseerieseieseeresesensseinneennsQ [ a0 | e 20,000,000
3. ACCIUAN OF QISCOUNL.......oovitittcite ettt bbbt b s s bbbt s s st ensens | saebasbsssssssss st essesen b st s b s s s sees s 29,666 | ..ot 29,666 | .oocvvvereereeeseeneesessseesneseeennn0 [ 0| e 0
4, Unrealized valuation INCrEASE (ABCIEASE).........cvvveieicrieerce ettt s st es st a st s s s st st ss s s sssssssssessnsns || stestessssssesssssesnssstesses st essessssessessasansansns O [ oo O ] cooeieeeeieiesieeensesnseeernereenieeeel0 | e | s 0
5. Total Gain (I0SS) ON GISPOSAIS........cvuurerrereererrireieseeeesseeessaseeseessetseesesssssssese st st essssssessessesssssessesssssessessssssessessasssnssessassans | sessessssssssssssssnnssessassnnssnssesssssesssssssnns AT | e AT3 | oeeeeseeeeseesseeeesssessessseneenend [ e 0 | e 0
6. Deduct consideration reCeivVed 0N QISPOSAIS.........eiuiieireiriiiieieississiee ettt st sssentens | sessssessesssssssessessssessessessnsassans 837,316,293 | .o 817,316,293 | oo [ e 0 | e, 20,000,000
7. Deduct amortization Of PrEMIUML.........c.co ettt sttt ettt ns e ssessensn | oesssssssssssessesssssessessansnsestensanssessessansanes L0 OO 0 | oo [ e 0 | e 0
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccceuciueeencveieeeseieiese et ssesisssessesesies | ctresssssssese st st b b besseeae 0 | e 0 | e [0 | e 0
9. Deduct current year's other-than-temporary impairment reCOGNIZEA............c.evuruririereirriniiereecseiseeseessseseessssesesssessessees | seersssssssssssssssssssss st s sssessensssssesenssnsseens 0 ] e 0 ] e | a0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cc.ccccorrvrrereriierieresieeiiesiesiesies | coveiessssie e 45,197,104 | oo 45,197,104 | o0 | 0 | 0
11. Deduct total NONAAMItEd BMOUNLS.........c.uieriiricicee ettt | fent et 0 ] e 0 [ eiiiissssissnsnsssessseerensnensQ | e ssssssnsssssssssssensss0 | srsiesesssne s ettt nes 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).........ouiuiiieiieieieiieciciieesseesessesessessessenssssssssssssenssssees | eoesessnsenssssssnssssessessssessesesnes 45,197,104 [ oo 45,197,104 [ coovveeeiceceeeeeeceresesieneen0 | i eeessneressnrenea0 | e ens s es st enasseesnesnesnens 0




Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior YEar (LINE 9, PHIOT YEAT).........ccceiieueieiireisiieiete ettt sas bbb bbb e s e b s s bbbt b s ses (1,841,165)

2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14....

3. Unrealized valuation increase/(decrease):
3.1 SECHON 1, COIUMN 17 oottt (4,100,401)
3.2 SECHON 2, COIUMN 19ttt s s s e s s s e s s e s s e s s s ees s s ees s saenen 1,841,165 (2,259,236)

4. Total gain (loss) on termination recognized, Section 2, Column 22 (3,588,862)

5. Considerations received/(paid) on terminations, SECtON 2, COIUMN 15..........ciiiiiiiiieicisieie ettt bbb bbbt n st (3,588,862)

6. Amortization:
6.1 SECHON 1, COIUMN 1.ttt sttt s b nts 0
6.2 SECHON 2, COIUMN 27....coeee ettt bbbttt s sttt bbb bbbt nes 0 0

7. Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20 0
7.2 Section 2, Column 23

8. Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18 0
8.2 Section 2, Column 20 0 0

9. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 8+ 7 # 8)..u.uiiiieiieiieieisciiceies ettt ettt et enben (4,100,401)

10, DEAUCE NONAAMILIEA @SSELS..........cucveieiieriieicteiieete sttt ettt b st s e s b s et st s b bR b2t s b s st st s s b s b st e b bbbt s s b bR b b s bbb et et s e st b st s 0

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........coeuiiiieieiiieieieieie ettt bbbttt bbb bbbt (4,100,401)

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

1. Book/Adjusted Carrying Value, December 31, prior YEar (LINE B PHOM YEAI)...........vuururererrereeereereeseeseseneeseeseiseesssesesseesessessssssessessesseseses e ssessesssssessessessssssessessesssssnsans (6)

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN).............ccvvervrieveieicrereiiesesesssessesseesessenens 0

3.1 Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS...........cccoeuevererrerererieesnennens 0
3.12 Section 1, Column 15, PrHOF YT .........vwreeeerrerrerrerneereieeseessneseessesenens 0 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year minus
3.14 Section 1, Column 18, prior year

6,545,269
558,924 5,986,345 5,986,345

32 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus.........cc.cccoceerverevernnens 0
3.22 Section 1, ColUMN 17, PriOF YEAI.......c.veueeerereeeerrerneereereeesseeeseeseeseesnes 0 0
Change in amount recognized:
3.23  Section 1, Column 19, current year to date minus............cccccoevveveeunnen. 6,545,272
3.24 Section 1, Column 19, Prior YEaI.........cccceveeverereieresie s 558,931 5,986,341 5,986,341

3.3 SuDtOtal (LINE 3.1 MINUS LINE 3.2)......uiueieiiieiieieteie ettt ettt sttt sttt bbb st 8 £t bbb s s s bbbt b bbbt ns 4

4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)................... 10,369,085

4.2 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)... 0
4.22  Amount recognized (Section 2, Column 16)..........cccoevevrveererrireersienenns 10,369,084 10,369,084

4.3 SUDLOtal (LINE 4.1 MINUS LINE 4.2).......ouiieeiiiiiieieiictete ettt sttt ettt s e84 b bbb b2 s 288 bbb bbb s s bbbttt 1

5. Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termiNAtioNS IN PHOE YEAI...........c.ieieiiiiieieiisie ettt bbb sttt bbb s st entn 0

5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PHOT YEAI..........c.rurierieriririsenere ettt 0

6. Book/Adjusted Carrying Value at end of current period (LiNeS 1+ 2 + 3.3 - 4.3 - 5.1 = 5.2) ..ot bbb st (3)

7. DEdUCE NONAAMILIEA SSELS..........oeiuciivieiectciie ettt ettt bbb bbb s s st st b et bbb s s s bt bbb bbb et s s bbbt 0

8. Statement value at end of current Period (LINE B MINUS LINE 7)........ueueirreeririseiiesissiseesessssssssssesessesssssssssesssssssssssessesssssssssessessssssssessessssssssessessessssssessessasssssessassassans 3)
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

Sch. DB-Pt. C-Sn. 2
NONE

Si12, SI13



Annual Statement for the year 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 (4,100,401)
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance...............cccccvveeveuriveieiecreeeceeeeeeesians 0
3. SUDLOLAL (LINE 1 PIUS LINE 2)....vuvvverievereiireieseeiseissecessessseesssessseesss sttt (4,100,401)
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 0
5. Part D, SECHON 1, COIUMN B.......ovvecvereiicee ettt bbbt bt s s s bbb b s bt a bbb s et baen (4,100,401)
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 (4,100,401)
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 (4,100,401)
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 (4,100,401)
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 132,591
14, Part B, SECHON 1, COIUMN 20..........oiuiiiiieeiieiiieiiieit et 13,469,849
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 13,602,440
16.  Total (LINe 13 PIUS LINE 14 MINUS LINE 15).....cuiueiiiiieiieisiieiieiieiiessseie sttt sse st s s8R s s bbbt s et 0
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying valug, December 31 Of PriOr YEA.........ccovveviveicvereee e ssseessesnes | covevesesissssesienns 135,226,038 | ...ccoovverercrnn 134,981,161 | oo, 244 877
2. Cost of cash eqUIValENtS CQUINEA.........c.cvueueiirrreieieissisise st ssssssssssessessenses | srvsssessssssssessenes 638,014,261 | .ovovvvrrerreiriinens 589,795,791 | v 48,218,470
3. ACCTUAL OF GISCOUNL.......oouieiiiriiciiii ettt | etbessbassiessbeen e beenees 128,436 [ .oooovvercrerciiene 128,436 [ ..o 0

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON AISPOSAIS.........cvueveeereiiririieiesesseie sttt s st ss s sessnsns | eoessessesssssesessasss s ssessenens 21 | 21 [ 0

6. Deduct consideration received 0N diISPOSAS............cceeuiriveirireieieiesee st sssessessssens | ceresiesiesnssesenens 711,784,842 | oo 663,415,889 | ..oovevveieiian 48,368,953

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

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

9. Deduct current year's other-than-temporary impairment reCOgNIZEd............coeveuiueieeireirieieiei e e 0 ] e 0 ] 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).......cccovcvvrrrvrnecns [ corvrrrrirrreininnen. 61,583,913 | <o 61,489,519 | oo 94,394
11. Deduct total nonadmitted @MOUNTS...........c.coviiiiiiirr s |t 0 i, 0 i) 0
12. Statement value at end of current period (Ling 10 MinUS LINE 11)....vueviviiiiiiieieiieiiseisiesseressesisnsens | eeenseessiessessseesaenes 61,583,913 | oo 61,489,519 | oo 94,394
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment...... Sweep Accounts
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other-Than- Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./A.CV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./ACV Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
FL-ST. PETERSBURG 570 CARILLON ......cooovvvmerirreriririreriesiienienes . | ST PETERSBURG.. 05/22/1996 | 12/31/2013 | ... 29,780,678 0 20,275,484 37,000,000 680,274 0 0 (680,274) 3,278,421 | ..o 2,652,055
GA-DULUTH 11315 JOHNS CREEK.......... s 01/20/1998 | 12/31/2013 | ... 11,516,650 0 7,106,590 | ...ccooouee. 14,640,861 | ......c....c... 292,986 0 0 (292,986) | ....cooovvvcviiinnieeen0 | i 1,24169% | ......... 1,065,393
0299999. Properties Occupied by the Reporting Entity - AAMINISIatiVE. ........cveuieriieiiir s s s 41,297,328 0 27,382,074 51,640,861 973,260 0 0 [CLEL0) | I | I [ 4,520,115 3,717,447
0399999. Total - Properties Occupied by the Reporting Entity...... 41,297,328 0 27,382,074 51,640,861 973,260 0 0 (973,260) 4,520,115 3,717,447
Properties Held for Sale
GA-DULUTH 11315 JOHNS CREEK........oouieiiirriiieiicineiesissiseesieiessienenes 01/20/1998 | 12/31/2013 | ..... 359,139 0 359,139 0 | i 0 (VI 0 0 .0
FL-ST. PETERSBURG 570 CARILLON PHASE 2. 05/15/1996 | 12/31/2013 | ......ccoovvs 6,729,662 0 5,900,000 | ... 0].... 829,662 0 (829,662) (V)] I 32,234
0599999. Total - Properties Held fOr Sale............ouiiiiiiiiiii s ....7,088,801 0 6,259,139 | .oovivennnnd 6,259,139 0. 829,662 0 (829,662) 0 32,234
0699999, TOAIS. .......eorveererresceseesetseseeses ettt 48,386,129 0 33,641,213 57,900,000 973,260 | ....... 829,662 0 (1,802,921) | v | s 4,520,115 ..3,749,682
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9
2 3 Book/Adjusted Additional
Actual Cost Carrying Value Investment
Date at Time Amount of Less Made After
Description of Property City State | Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
FL-ST. PETERSBURG 570 CARILLON

0199999. Total - Acquired by Purchase

0399999. Totals.
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE A - PART 3

Showing all Real Estate DISPOSED Durmg the Year, Includmg Payments During the Final Year on "Sales under Contract"

Description of Property

Location
2 3
City State

Disposal
Date

Name of Purchaser

Actual Cost

Expended for
Additions,
Permanent

Improvements

and Changes in
Encumbrances

Book
Adjusted
Carrying

Value

Less

Encumbrances
Prior Year

Chant

e in Book/Adjusted Carrying Value Less Encumbrances

9

Current
Year's
Depreciation

10
Current
Year's
Other-Than-
Temporary
Impairment
Recognized

1

Current
Year's
Change in
Encumbrances

12

Total
Change in
BJA.C. V.
(11-9-10)

13

Total
Foreign
Exchange
Change in
B./A.C.V.

14

Book/Adjusted
Carrying Value
Less
Encumbrances
on
Disposal

Amounts
Received
During
Year

Foreign
Exchange
Gain (Loss)
on Disposal

Realized
Gain (Loss)
on Disposal

Total
Gain (Loss)
on Disposal

Gross Income
Earned
Less Interest
Incurred on
Encumbrances

20

Taxes,
Repairs,
and
Expenses
Incurred

NONE
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 1 12 13
Recorded Unrealized Current Year's Capitalized Total Foreign
3 4 Investment Valuation Current Year's Other-Than-Temporary Deferred Exchange Value of Date of Last
Loan Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal

Loan Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
10512130, ..o | eeereeens Bl PSO.....oveveetrrisieciissie st s L. T I 10/17/2012 | ........ 3750 | oo 5,271,323 (11 SR [V RN 0 0 0 9,860,000 | 10/02/2013
10512133, . | POrt Orange.........ccoeveeeveeereereeeeeseeeenae . 1.11/01/2012 | ........ 3.700 ...4,865,528 (1 [0 O 0 0 0 7,117,438 | 11/18/2013
10513152 OB e .1.0711/2013 | ........ 3.600 .24,844,657 (11 SR [V RN 0 0 0 47,500,000 |06/05/2013
105132121 | s HOUSEON. ...t . T IO 12/23/2013 | ........ 3.800 (118 O (U IO 0 0 0 10,100,000 | 11/14/2013
87847... . [ Calabasas. ..o CA........ .1.03/01/2011 | ........ 7.150 0 ... (307,394) | oo 0 0 0 57,100,000 | 11/04/2013
88465... [ MANKALO. ..o MN........ .1.09/01/2011 | ........ 6.970 0 { oo 10,376 | oo 0 0 0 8,800,000 | 11/14/2013
88880.......ceurveriri e | s JaCKSONVIlIE. ... |1 ST .09/01/2011 | ........ 5.250 0 . (51,641) | covorverrercrieinins 0 0 0 11,400,000 | 11/25/2013
89423......cors L EHBNEON. .o [ .1.09/01/2011 | ........ 5.520 0 .. (162,788) | ..o 0 0 0 12,300,000 |11/18/2013
89520......c0cmrrines .. | Westminster............ccoucvernernenns CO......... .1.08/17/2005 | ........ 5.460 (11 SR [V N 0 0 0 4,200,000 |11/11/2013
89891, | s NOTOVAIE. .. |V O .09/01/2011 | ........ 5.950 0 [ . (34,885) | ovoovverinriiniinan 0 0 0 7,000,000 |11/26/2013
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All Other ..o ssiens eenees 0. (546,333) | oo 0 0 0 175,377,438 | ... XXX.......
0899999. Total - Mortgages in GO0 StANGING. ... ....vuuivriiesiiiriereisste st srsbaes 0f.... (546,333) | .ovovrirniinis 0 0 0 175,377,438 | ... XXX.......
3399999, TOAIS. ......eeocvvereseeseesseesess st ees e es s R Rt HAeet AR 0 .. (546,333) | ..o 0 0 0 175,377,438 | ... XXX.......
General Interrogatory:
1. Mortgages in good standing $ 0 unpaid taxes $ 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §. 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

1 Location 4 5 6 7 8 9

2 3 Actual Cost Value of

Loan Date Rate of at Time Additional Investment Land and

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

Mortgages in Good Standing - Commercial Mortgages - All Other

10513152, e OCBIA. vttt FL 07/11/2013 [ coocveerireireecrsee 3800 | ot 25,000,000 | .oorernerneineineeeieeerenieenns 0 | oo 47,500,000
10513212, e HOUSEON. ... X 12/23/2013 6,500,000 | ..ooevrrininrieerieeieneeeene 0 .10,100,000
89423. .. ElEIMEON. . FL 02/04/2013 | ..oivvivriineiinnersenB.520 | it 0 s (16,000) .12,300,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OtNET......... it senssesnrens | snssssessssssessssessssansesenssssssensenenssssnsensensessnsane | eon XRKurnere | srneeersees XK Kurerensnrannnns | cosmromserssesssssssnsenssrssesnssnssssenssssrsssssssnsansas 31,500,000 (16,000) | ... .69,900,000
0899999. Total - MOrtgages iN GOOD STANGING. .. ...uruureseresserssersieress s ses e sass st es s8££kttt s bienssnenssnsssensnnssnssennsensnsenssnnsssnnseensnnessnnsnnes | eens XOKKuerens | errersnens XK Kinsersnnnsnnnes | eesmmssesssssessnnessesssensssnnsens s sessnssnnsaees 31,500,000 (16,000) | ... .69,900,000
3399999, TOAIS.........vvevercerseeeereeieeses ettt nsiennnenissennsninssnsssnnnsnensnnenssiensnnenennsnnnnnsnnenss | ooeXRKurernee | rereneene XX et | e s 31,500,000 (16,000) .69,900,000




Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

903

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other-Than- Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages With Partial Repayments
10512130, El PaS0......o.ovverrrerris L SO IO 101712012 | oo | e 5,760,089 (V1 [ 0 .0 (010 0 (VN (01 488,767 0| s (V1 OO
105121331 POrt Orange.........cc.eeveeeneieeeeneereeinneens FL....... ... 11/01/2012 | .... 0 0 .0 (V1 O 0 0 0.. ..124,318 0 (V1 R
10513152 Ocala. o | FLuweee. veveenenens | 0711172013 | ... . 0 0 .0 (V1 RO 0 0| oo 01.. ...155,343 (U [ (V1 R
Calabasa . e [CA 03/01/2011 | oo | v 11,998,531 0 0 .0 (V10 OO 0 (V] I (V1 R 2,238,326 (U I (V1 OO
MaNKaLO........oouverrercriiee s MN...... ceveenennns | 090172011 ..4,880,168 0 0 .0 (V1 RO 0 0 0.. 0 (V1 RO
Jacksonville .. | Floe vevernenens | 090172011 | ... . ..5,384,238 0 0 .0 0 [ o 0 (V] I 01.. (I [ (V1 R
Ellenton FLooiir | i 09/01/2011 [ oo | s 9,681,757 0 0 .0 (V1 RO 0 (V1 I (V18 [T 115,494 (U [ (V1 RO
WEStMINSLEN......ooovereicireriseie s CO...... veveeneens | 081772005 | ... ..2,326,457 0 0 .0 (V1 OO 0 0 0. 80,502 0 (V1 R
Northvale NJ....... s | 09/01/2011 ] .. . ..5,692,586 0. 0 .0 0 [ oo 0 0] s 0. 103,080 0 [ s 0 [ oo
0299999. Total - Mortgages With Partial Repayments. s [T [P 50,713,673 (U I 0 .0 0 | i 0 0| o (U 3,846,409 0] . 0 | i
0599999. Total Mortgage: O PO OO OSSPSR ESPPORRPROON 50,713,673 ()] [ 0 .0 (V) [ 0 0 s (V] [ 3,846,409 () [ (V] [
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

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

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

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

000000 00 0|Foss Virginia 2009 Fund I, LLC.....c.ccocovvvnniinnnns | o DOVEr....ovviririieens DE....|Associates, LLC | 05/04/2009 | ....... 0 199,482 (268) ] oo [0 i 0 [ 0 0 [ s 0 (U I 22
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.............cccoiiieioiiiiiiiece st .199,482 (268) | o0 |0 | 0 (O 0 [ P 0 0 [..XXX.....
Surplus Debentures - Unaffiliated

FARMERS INSURANCE EXCHANGE 144A

309601 AA 0(8625% | LOS ANGELES......... CA....|CANTOR FITZGERALD & CO.....ccoovrrvnrrnrirnns | covees 2 |08/13/2013 |...... 0 [ 650,955 | ..o 500,000 | ...covrnnad 646,901 | .0 i (4,054) (] I 0 0 | s 21,563 | oo (O I 0.0
2399999. Total - SUrplUS DEDENLUES = UNGFAIIALEY. ..o itttk et fetsetsse st esses et ssee s et s et eet et e sk E et e s s bt en sttt en s st bt et ense st ntnee .650,955 500,000 | .............. 646,901 | ..o i (4,054) (O 0 [V 21,563 | oo 0 [..XXX.....
Non-Guaranteed Federal Low | Housing Tax Credit - Unaffiliated

000000 00 0|Apollo Tax Credit Fund VIII LP . | Boston . | Apollo Housing Il LLC ...| 06/30/2000 | ....... 0 [ . 20,485,882 | ...........1,084,790 | ........... 1,067,003 | ..o ....(296,556) [V O 0 [0 [P 0 0 e 59.5

000000 00 0|WNC Institutional Tax Credit Fund IX LP.. . | Sacrament .. | WNC Institutional Partners IX, L.P. .| 11/06/2000 | ....... 0 [ s 11,405,976 | .............495,749 | ... 569,003 ...(303,814) [V [P 0 (1 [P 0 (V1 I 50.0

California Dreaming, LP, a Hawaii Limited

000000 00 O|[Partnership <.eeeee. | HonOUNUL.... Hl..... California Dreaming... ..107/19/2007 | .. .904,293 294,369 331,574 0 0 0
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - UNGFIIBLEG. ...ttt bttt | enetsnes 32,796,151 | .coooeeene 1,874,909 .1,967,580 0 0 0
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated

Lemon Street Tower GP, LLC and Columbia at

000000 00 0|The Tower at Dorsey Manor, L.P.......cccccocvunes | vovinns Atlanta.......coooovienns GA....|Dorsey Manor Tower Partners, LLC ... 04/27/2010 | ...... 0 [ 678,455 | ..o 962,186 | ...... 520,397 (U I 0 (O I 0 0] e 28.7
3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit - UnaffiliBted. .........rriiiiiiiiiiiiiiis i 678,455 962,186 | ...... 520,397 {1 I 0 [V 0 0 |..XXX.....
All Other Low Income Housing Tax Credit - Unaffiliated

000000 00 0|BC Wilber School LLC........cccccccovsiiivinivnninniinnis | e | BOSION. e |MALL. | Beacon Wilber LLC.......c.covvvciiciiniiisiicinicnnies | e | 12/01/2009 | ... 0 140,183 ..(16,825) 0 0 0
3999999. Total - All Other Low Income Housing Tax Credit = Un@ffIlIAEEA. ..ot ettt ettt .312,054 140,183 (16,825) 0 0 0
4499999. SUBOLAl = UNGFIIATEA. ..o ke ekt | i 34,637,097 | ......... 3,477,009 ...(779,533) {1 I 0 0 .0
4899999, TOMAIS........vvrereeeeraeesesseseseeeseese s es et s e8RS EieeL LR R RSeS| eiieeenas 34,637,097 | ........... 3,477,009 ....(779,533) (V) [P 0 0 .0
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1
3 4 Date Type Actual Cost Additional Percentage

CUsIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired Strategy Acquisition After Acquisition Encumbrances Ownership

Surplus Debentures - Unaffiliated

309601 AA 0 |FARMERS INSURANCE EXCHANGE 144A 8.625%.......ccccstremirsmrenrerssnsnnens LOS ANGELES........cooiiiiniiisiiinnisnissienens CA..oovves CANTOR FITZGERALD & CO...couivuuiviinieisseisssisssis e ssssssissnssssesssnssens 08/13/2013 0 | s 650,955 | .oviviinriseisnrnnniensnisenssnsnss0 | 0| 0.0
2399999. Total - SUMPIUS DEDENIUIES = UNGFIIBEEM. ... ..v.evereseiiesie ettt sttt ettt ettt ee 88 ee s ee a8ttt s E et et es e esseesesteess | 44eesestosssessonssessessaesseesoeEseetees e e s et e s et eeEeEEeeE et o0t b et a0 e s eeE e et b et et s st en st s en et st st ensenssnsensenssnnts | ostsessosssessosssnssassnssansensanes 650,955 XXX
4499999. SUDOtAl = UNAFAIIBIEA. ... ettt ettt | e s 650,955 XXX
4899999, TOMAIS........cevoeeeeeeeieeetse ettt L LRtk e eedieLeseLe L e LR AL LR LAttt | ettt 650,955 | .....corvrerirrrrinrrnerrerineeinniennend0 | i XXX
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other-Than- | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest B./A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B.A.CV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
All Other Low Income Housing Tax Credit - Unaffiliated
000000 00 0|BC Wilber School LLC........ .. | BOStON. ..o IMA... ‘Capital Distribution..........cccoeveseissiinniiins 12/01/2009 | 06/11/2013 0 0 0
3999999. Total - All Other Low Income Housing Tax Credit - Unaffiliated OO SP OO ST PO PR PP RO 0 0 0
4499999. Subtotal - UNaffiliated. .........orviriiriiriisiissi s 0 0 0
4699999, TOAIS........ovvrererceraeieirieree ettt 0 0 0
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912810 EQ 7|US TREASURY BOND.... (70000 I RTINS BV L I 1,182,656 | ......128.440] ..............1,284,450 | ..............1,000,000 | .............. 1,117,925 (9,497) (V1 (U IO 6.250......... 4710 |FA...... 23,607 62,500 | 01/11/2006 | 08/15/2023
912810 RB 6|US TREASURY BOND.... el ..21,158,561 21,187,556 | o0 [ 28,995 359,375 | 08/05/2013 | 05/15/2043
912810 RC 4|US TREASURY BOND.... 1 ..29,207,813 .29,210,301 11/06/2013 | 08/15/2043
912810 RD 2|US TREASURY............ vl ...9,734,375 12/04/2013 | 11/15/2043
912828 EE 6|US TREASURY... e ....1,485,234 10/03/2005 | 08/15/2015
912828 GS 3|US TREASURY 1 2,683,888 03/19/2009 | 05/15/2017
912828 KD 1|US TREASURY... . el ...5,884,712 6,000,000 04/24/2009 | 02/15/2019
912828 MP 2| US TREASURY NOTE........coomvimrieriineiresissssessiesssessssssssssssssssseses | osvinas el 3,952,829 4,000,000 04/21/2010 | 02/15/2020
912828 NT 3 [US TREASURY NOTE.......coiiiiriierineieriernnieiesisissiessssseiesssinns | sevees I ...506,643 ...500,000 . ....13,125 | 10/20/2010 | 08/15/2020
912828 QN 3|US TREASURY NOTE (G000 I [FUPPRORIIS BV I [ 5,406,250 5,000,000 | ...ccceeern.5,314,604 | oo | iiieeenn(38,927) | o0 0 | 0031201002190 |MNL | 20,287 | e 156,250 | 08/10/2011 | 05/15/2021
912828 TM 2|US TREASURY NOTE SD.. ...549,914 ....539,693 ...550,000 ...3,438 | 09/26/2012 | 08/31/2017
912828 VB 3|US TREASURY NOTE C... . 1,281,730 ,194,130 1,325,000 | ... ...1,284,038 0]... 2,307 . .11,594 | 05/29/2013 | 05/15/2023
0199999. U.S. Government - ISSUET OblIGAtiONS. ... v senssssssnsennes | eosssessanes 83,034,605 | .. XXX..oooo | corrrrrins 81,878,249 | ............ 87,250,000 | ............ 82,813,567 | ..ooovererrinnan (L] (35,030) [ o0 |0 | XXX [ XXX | XXX ] i 760,852 ] e 1,086,907 |..... XXX.ooow. [ o XXX......
U.S. Government - Residential Mortgage-Backed Securities
36176F Z2 7| GNMAREV MTG 765167......ovviireiiieneieinnineieninsiessessseessnsssens | onnee [ [ overennnns [ e L 3,437,751 | ...... 109.030 [ .vvvvenenes 3,506,084 | ..............3,215,470 | ..o 3,352,026 [ oo {1 [ IO (35,487) [ w0 [0 | 4650 ... 3180 [MONL.. | oo 12,481 | e, 146,901 | 12/01/2013 | 09/01/2061
36176F ZU 5| GNMAREV MTG 765155.........ccouerirereerininnerneriesssensesssssssmssssssens | eovveen | oo | woverevenins | covees L I 22,588,307 | ...... 109.160 | ...cvveen. 23,083,187 | ...........21,145,614 | ............22,015,955 | ......cccocormrrrinns (V1 I (236,574) | ..ovvvvvrrvrrreenen |0 [ 4660 | ... 3.270 [MON... | oo 82,115 | oo, 978,858 | 11/01/2013 | 08/01/2061
36230R NF 9| GNMA REV MTG 756690.........0cermrirerrircinnieiersnsiessesssesssssessssssenss | oovenes ..2,143618 | ...... 109.220 .2,169,825 0 (24,310) 7,718 92,031 | 10/01/2013 | 10/01/2061
36230R NM 4| GNMA REV MTG 756696............evvumerirerereereirerserisesssenssesesnesessesss | eneees A ..2,143,083 | ...... 109.300 2,181,509 | ..o 1,995,818 | 2,093,581 | oo (V1 I (22,311) 7,814 93,298 | 08/01/2013 | 12/01/2061
83162C PS 6] SBA 2005-20H.........covvirrirriieerissisnssnisesssssssssssssensssssnsesssssenssensnnsnne | oneee | oo | eereensnnens | aneeee 1 114,838 | ...... 114.240 | oo 131197 | i 114,838 | i 114,838 [ (L] 0 ] i [0 {5110 b 510 [ FAL | i 2,445 | i, 5,868 | 08/09/2005 | 08/01/2025
0299999. U.S. Government - Residential Mortgage-Backed SECUMtES. .. ......vwe i 30,427,597 | ... XXX. ...31,071,802 ..28,458,395 (318,682) ] .... 112,573 | ........1,316,956 | ..... XXX [ e XXX......
0599999. Total - U.S. GOVEIMMENL. ......ivriieersiisersersssesensssssssssesessssssse s sssssssssssnssnes ....113,462,202 .112,950,051 115,708,395 ...112,476,707 (353,712)| ... 873425 | .......2,403,863 |..... XXXover | e XXX......
All Other Gover - Issuer Obligations
105756 AP 5| FEDERAL REPUBLIC OF BRAZIL........ccccovvieineiririnniininsirerssinsnenns | v Fl. ..3,326,718 | ...... 113.500 2,820,475 | .ovvrrne 2,485,000 | ....ccovreree 2,741,308 | oo 0 .(148,928)] ... 101,747 10/31/2009 | 08/17/2040
455780 AS 5|REPUBLIC OF INDONESIA 144A..........cocovirmmmiimerierirneesssiseriesnenins | soveene Fl. . ....2,600,000 | ...... 110.000 .2,750,000 2,500,000 | ........ 2,525,992 0 12/13/2005 | 01/15/2016
455780 BK 1 [REPUBLIC OF INDONESIA 144A..........cccovvvvimniinrinrnersnneisinsnsiinnes | vevnees F o[ W2FE | i 767,250 | ........ 89.750 | ..o 695,563 | ...oovvvvrnn 775,000 | .ovevirviinens 768,323 0 665 04/19/2012 | 04/25/2022
465138 7M  1|ISRAEL (STATE OF)......ccconvvrvrrrcnnne LS. |F|.. .|.1FE| .. ...2,167,966 | ........ 95.500 .2,081,900 2,180,000 ...2,168,839 0 873 01/28/2013 | 06/30/2023
50065W AC 0|KOREA NATIONAL OIL CORP 144A..........ccovvmmrmirinnerernrssernsinsnnes | v Fl. .|.1FE| .. ..3,315,225 | ...... 102.620 .3,412,281 3,325,000 | ... 13,318,358 | ..o {1 [ I 1,877 03/26/2012 | 04/03/2017
74526Q CT 7 |PUERTO RICO ELEC PWR AUTH... ASD | F e V2FE | 846,195 | ........ 91.050 | .vvvverrenad 682,890 | ..ccvvevrinnn 750,000 | ..ocvvcrinnes 783,912 0 (8,837) 11/16/2005 | 07/01/2017
831588 AB 4 [SLOVAKIA (REPUBLIC OF) 144A.........ccoovierirneineineinissiressssissssnsies | vrvnees Fl. VAFE] ...1,809,863 | ...... 103.810 11,764,821 ...1,801,978 0 (7,885) 03/21/2013 | 05/21/2022
831594 AB 2| SLOVENIA (REPUBLIC OF) 144A.........cocoiirmiinerieineeississessesesenins | cevene Fl. . ...1,083,401 | ....... 99.750 .1,097,250 . 1,084,813 | (V1 IO 1,285 10/19/2012 | 10/26/2022
831594 AD 8 |SLOVENIA (REPUBLIC OF) 144A.........ccomiirmrnirernnirinsirerssisesssiinins | ceveees F o[ w2FE | i 840,514 863,796 | .................850,000 | ...c.cccoooune. 840,895 0 381 05/02/2013 | 05/10/2023
922646 AS 3|REPUBLIC OF VENEZUELA GLOBAL BONDS. LS. |F|.. ...1,077,275 . ....189,250 1,025,000 | ..cooovvrennee 1,068,910 0f.. (1,628) ....94,813 | 10/02/2007 | 09/15/2027
92670L AD 1|SOCIALIST REP OF VIETNAM 144A...........oovoirvmminirrerineeinensiinnns | ceveene Fl. . ....2,600,000 | ...... 106.500 .2,662,500 2,500,000 | ........ 2,525,466 (V1 I (11,399) 12/13/2005 | 01/15/2016
X54003 AD 4| UKRAINE GOVERNMENT REGS.......ccccsuiimiunmmimrisemsssisssnssnissnsnnnes | sevene Flo | AFE] 1,096,975 | ........ 93.120 | oo 1,024,375 | .o 1,100,000 | ..ocvovvnenee 1,098,801 0 334 | 0 [0 | 8.580 o 8610 [MN. | 8,042 | 72,380 | 06/25/2007 | 11/21/2016
0699999. All Other Governments - Issuer Obligations ..21,531,382 .20,727,595 (184,798) | .... 381,192 | oo 1,196,823 | ..... XXX [ oo XXX.oone
1099999. Total - All Other GOVEINMENES. ... .c..urvssereseresserserssseesserssasssess s ees sttt ..21,531,382 . .20,727,595 (184,798) ] .... 381,192 | oo 1,196,823 |..... XXXerwen [ v XXX..ooo
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obllgatlons
31398A DM 1 [ FNMA ..ot | creens e 1,424,029 | ... 114.320 .1,600,553 ....1,400,000 ...1,410,898 0 (2,833) 0 11/19/2008 | 06/12/2017
880591 EJ  7{TN VLY AUTH....coiiiiiiiiiiiiniiniinissiisnissnienissesssssssssssenesnssnsssnisns | soveese LA ...9,869,300 | ........ 89.230 .8,923,400 ..10,000,000 | ... ...9,871,078 0 752 0 s v 136,181 09/16/2010 | 09/15/2060
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations...........ooceiireseissrinsinsnnssssnsnsienns | coneeseenns 11,293,329 [ ... XXXuooovwe [ cerrrrins 10,523,953 | ...cooovenes 11,400,000 | ....cccooeee 11,281,976 0 (2,081) (] 0 ... XXXt XXX XXX | s 140,153 | oo 537,750 |..... XXXewoen [ cenae XXX.....
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obllgatlons of Agenmes and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities




Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 1

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

1’013

1 2 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
9 12 13 14 15 18 19 21 22
F
0 Current
r Year's Total
e Unrealized Current Other-Than- Foreign Admitted Stated
i NAIC Valuation Year's Temporary Exchange Amount Contractual
CusIpP g Desig- Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in When Due and Maturity
Identification Description n nation Actual Cost Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Paid Accrued Acquired Date
31368H NM 1|FNMA 190396.. ..26,474,609 .26,474,609 .0 08/08/2013 | 06/01/2039
3138A4 A2 1 [FNMA AH2724.......coniiieieiieineineeseseeissis 0 11/09/2012 | 01/01/2041
3138AF 3C 2 |FNMA Al2594, .0 05/10/2012 | 05/01/2041
3138AV D7 7 |FNMA AJ3725 0 03/08/2012 | 10/01/2041
3138EJ 2K 3 |FNMA AL2577.......cocvemneen. 0 11/09/2012 | 06/01/2042
3138WM XL 0|FNMA AT0682 .0 )| ... 09/10/2013 | 04/01/2043
3138X0 Y2 8|FNMA AU1628 . 0 ) 09/10/2013 | 07/01/2043
3138X1 Q8 2|FNMA AU2278, S ..725,862 | ... 748,822 | ... .0 Mo 09/10/2013 | 09/01/2043
3138X3 XH O [FNMA AUA279.......ccnivirierierineeieniseenseisniens . 2,100,637 | ..ovvvernene 2,167,081 | ..o ) 09/10/2013 | 09/01/2043
31402R RN 1|FNMA 735893................. ....567,803 523,070 | ....... 528,024 ) 12/09/2008 | 10/01/2035
31412T NX 7| FNMA 934306.........ccrveerrrenirerierineersninersessesssenssssssessssesssssnenss | eenneee | o [eonerereeen | coneee T [ v 195,119 | 109760 [ oo, 200,276 | ..oocvrrerernes 182,461 | oo 194,687 ) 10/08/2010 | 06/01/2038
31414X U8 3 |FNMA 979507.. 24917 | ... 26,587 (9] ... 10/08/2010 | 04/01/2038
31417E ZB O [FNMA AB7937.....cooiviiirrinriserierinsessesssisesisssssssssensssssssssssssnsnss | oneees | oo | vvvesssnnens | verened | i 478,374 | ........95.040 | ................ 440,588 | .......ccouvvnc 463,562 | .....ocvernvns 478,222 | oo )| e 09/10/2013 | 02/01/2043
31417M NG 4| FNMA AC3090........ccmriirrmreirersinieerereserensnsenes 29,528 | ... 29,700 ) 09/10/2009 | 09/01/2039
31419L YC  1[FNMA AEGT0B........ocovivririniriinnisneseesssnissnsssnsssssssssssenssssssssnsssssssnnns | sennee | oo | eevsnnnonnns | eovene 1 ....3,486,461 ....3,502,809 ..3,486,569 | .o [ (13) 0 ..11,676 11/09/2012 | 12/01/2040
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . ..42,062,044 . 0,459,250 | ... 42,059,930 (1,688) 0 XXX... 142,247 | ..........851,565 | ..... XXXooves | o XXX......
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations............cuirreriirenimssisssrissssrnssisssinnes | conseenes 53,355,373 | ... XXXooiooooe | o 52,612,886 | .......co... 51,859,250 | ..ot 53,341,906 (3,769 (] XXX 282,400 | ........1,389,315 |..... XXXeoren [ o XXX..oone
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00084D AE 0| ABN AMRO BANK NV 144A.........coomiririiriieierissrieriessseesssessnnan AFE] 3,841,242 | .....107.700 | .....ccnnve. 3,769,630 | ..oovvernees 3,500,000 | .ooovvvenees 3,779,104 | oo [ (62,137) | covvvrrierieiinnn (V1 FA it e 61,566 04/16/2013 | 02/02/2017
00817Y AG 3 [AETNAINC.....ccoimrririreiernereienisisnienns AFE ] v 10,171,578 | .....121.940 | .............. 9,419,968 | ..cooverne 7,725,000 | .ooverrnnee 10,092,811 | ovvvvvrveiirrnend0 | i (53,213) [ cvoveeerreirninnd {1 [ I IDecvi | i 23,175 06/27/2012 | 12/15/2037
00817Y AH 1 [AETNAINC....coooirirrinreceieinerieerieeienes 4,448,655 4,712,831 4,500,000 | ..oovvernvne 4,463,366 | ...ooovvvvrineenn0 | 866 [ 0 | 0 [0 3.950 [ 4090 [MSe | 59,250 08/24/2010 | 09/01/2020
008190 AH 3 |AFFILIATED COMPUTER SERVICES ...526,801 | .. ..500,000 | ....... 522,747 2,167 04/16/2013 | 06/01/2015
00846U AC 5| AGILENT TECH INC......cccorvrerirerereeririseiserinerenseessessssnssensssssnes | eonneen | oo | oververns | #2FE | iviiinen4,865,050 | ... 116,170 | .ovovnvnnee 5,227,653 | ..ooocvernnns 4,500,000 | ..oovvernvene 4,697,737 01/13/2010 | 11/01/2017
015271 AC 3|ALEXANDRIA REAL ESTATE EQ INC. ....3,201,085 .3,140,313 ...3,199,343 10/24/2013 | 04/01/2022
017475 AC 8|ALLEGIANCE CORP........... . . ....1,085,665 .1,068,788 ...1,081,407 08/09/2013 | 10/15/2026
018490 AP 7 |ALLERGAN INC.......cccoovvrrmrrrrirnrrrrinns AFE | e 1,995,860 | ........96.840 | ....ccone 1,936,941 | ..............2,000,000 | ..cccovvrnee. 1,996,494 03/07/2013 | 03/15/2018
021441 AF 7|ALTERA CORPORATION ....3,204,210 .3,127,886 3,245,000 ...3,204,600 10/29/2013 | 11/15/2023
02209S AL 7 [ALTRIA GROUP INC . ...9,345,863 .8,584,944 | .. 8,000,000 | ... ..9,148,273 07/31/2012 | 05/05/2021
02209S AS 2 [ALTRIA GROUP INC.......oovvrvrirerinrineriereneerssinenssssssssesssseesssssnees | oneenn | oo | veevvennenns | 2 2FE | i 3,354,907 | .......97.480 | ...cccoon.ce. 3,280,514 | ..ooovvennees 3,365,000 | .coooorvrnees 3,354,883 11/04/2013 | 01/31/2024
026351 AZ 9|AMERICAN GENERAL CORP..... . . ...4,341,966 4,270,281 3,700,000 | ..ooooreerrnd,331,045 | o0 | e (10,921) | 0 | 0 | 6,620 | ... .5.000 | FA | i 92,603 08/09/2013 | 02/15/2029
02666Q G7 2 |{AMERICAN HONDA FINANCE 144A...........ccocomiimrierrinriseriieninenienes LAFE] ....5,984,220 6,295,929 | .. 6,000,000 | ... . . 64,583 09/14/2010 | 09/21/2020
026874 CS 4 |[AMERICAN INTERNATIONAL GROUP........covvrverrierniicieiineiinens V2FE | 4,740,358 | ......106.600 | .............. 5,063,551 | ..ovvvernnns 4,750,000 | ...oovvnnren 4,743,360 | .ooorvvivrviirenn0 [ 1,838 | oo {1 [ I MS.ii | v 49,638 03/19/2012 | 03/22/2017
029912 AY 8|AMERICAN TOWER CORP . . ....2,234,679 12,327,294 2,000,000 ...2,154,553 (24,099) 0 | overemrrnrrrnenenen0 | 7250 [ 105560 [ MNL.. | i 18,528 06/10/2010 | 05/15/2019
03523T AM 0| ANHEUSER-BUSCH INBEV WORLDWIDE | 1FE| .. ....1,997,282 2,073,201 | .. 000,000 | ... ...1,999,445 484 0 38,042 02/05/2010 | 01/15/2015
03523T AN 8| ANHEUSER-BUSCH INBEV WORLDWIDE...........ccooomirierireirenineenns AFE ] 509,960 | .....113.570 | ..ccoovvrrrnncen. 567,884 | oo 500,000 | ..oovverrinns 506,799 | ..ovvvrvrirrereenns0 | s (941) | covreereieireeid 0 12,392 04/05/2010 | 01/15/2020
03523T BN 7| ANHEUSER-BUSCH INBEV NV CAFE] ....2,358,189 .2,355,841 14,995 07/11/2012 | 07/15/2017
037389 AW 3| AON PLC.....ovorireereieiieriesisessseeseesssias . . ..14,945,550 16,334,272 | .. . . 189,583 09/07/2010 | 09/30/2020
037411 AY 1|APACHE CORP................. AFE] v 474,695 | .....102.860 | ........coo.e. 1,543,016 | .ooovvreneee 1,500,000 362 (V1 FA it | v 32,813 11/30/2010 | 02/01/2042
037833 AK  6|APPLE INC......ceooriereiciierinceierireenns LAFE] . ...460,387 ...413,108 461,000 | oo 480,416 | o0 | 29 0 1,783 04/30/2013 | 05/03/2023
053807 AP 8|AVNET INC......covvviviririciienierienircenne . . 1,064,370 1,010,240 | .. 1,000,000 | ... 1,003,249 | o0 [ (16,073) | ovovvevririerinand 0 17,299 12/07/2009 | 03/15/2014
05565Q BQ 0 |BP CAPITAL MARKETS PLC........... AFE] v 1,248,850 | .....105.170 | ..cooovrvrncee 1,314,682 | ..o 1,250,000 | ..cooovvrennee 1,249,435 228 0 | overerrrnrrireennn0 [ 10000003200 [ 100032220 [MSe | e 12,222 03/08/2011 | 03/11/2016
05574L FY 9| BNP PARIBAS GROUP.........cccostviriirieriinriericeississiessiesisesesseens VAFE] 907,843 | ........94.600 | ......cocoonuee. 860,870 | ...coovevernes 910,000 | ..cooovviinen. 907,968 125 0 | om0 | 1000003250 | 11003270 [MSe | e 9,694 04/16/2013 | 03/03/2023
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05578Q AA 1 [BPCE SA 144A. ..ottt Fl. 2,009,329 | ...... 102.960 ....1,955,000 ..2,008,482 (847)1 . .21,358 10/25/2013 | 10/22/2023
06051G EM 7 [BANK OF AMERICA CORP........ccccormrrrmrinennnrinsrieneneesnssisenssssesnnnsns | onnee | oo | veversencnns | W AFE | i, 258,703 | ... 113.030 .... 250,000 | ....... 257,425 0 ...(724) 03/06/2012 | 01/24/2022
06053F AA 7 |BANK OF AMERICA CORP oo | e [ | WIFE | 3,965,442 | .. 100.020{ ..............3,900,782 | ..............3,900,000 | ......cc.o.... 3,964,485 | ....ovvrerrrerinnn (V1 I (957) 10/17/2013 | 07/24/2023
06406H BY 4 |BANK OF NEW YORK MELLON CORP........c.oovvtririrrnrirerierirenieees LS... ..4,057,939 | ...... 101.640 | ..cooonnne 4,047,709 (5,394) 12/31/2011 | 09/23/2021
064149 C8 8|BANK OF NOVA SCOTIA............ ..5,491,200 | ...... 107.620{ .............5,919,458 | ..............5,500,000 | .......c...... 5,493,343 782 01/06/2011 | 01/13/2021
06739F FU 0|BARCLAYS BANK PLC LT2 144A 27,272,200 | ...... 133.290 .26,658,093 26,735,301 (536,899) 04/05/2013 | 06/12/2021
06739F GF 2| BARCLAYS BANK PLC........coccevrrvrrverierirneeneniseiseriessnenssenssssssenes | wovveee | F [voveeireeens | WIFE | 2,996,130 | ......110.110] ..............3,303,340 | ..............3,000,000 | .............. 2,998,102 558 09/17/2009 | 09/22/2016
07556Q BB 0 [BEAZER HOMES USA INC EXCHGD...........ccocumiieverinirireriiiiinnisnines | cevieae 1,762,631 (2,999) 01/11/2013 | 04/15/2018
084423 AS  1|WR BERKLEY CORP.........cccosvuririmrimirierieseienissessssesessesssessenssenens LS. o | cvveriven | 2FE | 1,743,350 | ......101.130 | .............. 1,769,895 | ..............1,750,000 | ....ccooneee. 1,744,212 03/13/2012 | 03/15/2022
097023 BC  8|BOEING CO.....cooouriiiiiiiiciriniissisesie i | covieas . ..9,928,141 11/17/2009 | 11/20/2016
097751 AS 0|BOMBARDIER INC 144A.... A .450,000 03/15/2010 | 03/15/2018
10112R AS 3 |BOSTON PROPERTIES LTD LP.....cvovirvirirniinrirnrnerinnineirensensnsenenns | vevvene | oo | evvvererins | w2FE | i 744,450 | .. 101700 | oo 762,756 | oo 750,000 | oo 745,822 11/08/2010 | 05/15/2021
101137 AN 7|BOSTON SCIENTIFIC CORP........covvrerereerrimcrinerieriesesseessssisensnens | eevees oo | 2FE | ... 1,634,018 | ........99.330 | ..............1,524,830 | .............1,635,000 | ....cccooo.c. 1,533,985 08/08/2013 | 10/01/2023
10510K AA 5| BRAMBLES USA INC 144A.........ociiiiriniieiiieerseiesneissssssnsienns | vveee E 6,032,267 11/22/2013 | 04/01/2020
10553Y AE 5|BRASKEM FINANCE LTD 144A..........oiciinirnerirerineesseiseiesiesinnees LS. |F . . 200,000 | ....... 200,246 05/01/2012 | 05/02/2022
110122 AQ 1|BRISTOL-MYERS SQUIBB CO......c.ccoevuvririiniirerierisiinsissiissienes | o LAFE] .. 25,000 | ...... 26,080 04/07/2010 | 05/01/2038
12189T BA  1|BURLINGTON NORTHERN SANTA FE.......ccccovvummrimernerrmernenineenens | vevnee [ oo [ eevenrrinens [ oo 2FE| oo 976,630 1,000,000 | ..cooreernnene 988,065 07/24/2008 | 03/15/2018
125509 BQ 1|CIGNA CORP 2,981,149 03/02/2011 | 03/15/2041
126117 AR 1|CNA FINANCIAL CORP. o || 2FE | ..............6,361,109 | .....111.690] ..............6,701,583 | ..............6,000,000 | .............. 6,358,886 0 (3,548) ...172,500 | 11/22/2013 | 08/15/2021
12626P AL 7| CRHAMERICA INC.....cooviiriiiriiieieieiesisssiessssssiensssiessesssinens | evene E 499,720 500,000 (VN I 19 , . 28,750 | 11/30/2010 | 01/15/2021
126408 GJ 6| CSX CORPORATION.......ovvermrimermerinrrierireeesensssessessssessenssssessnine | eevees . ...2,101,660 ! 2,000,000 | .ooorrrrrn 2,049,155 | oo (V1 I (13,336) | ovvoeeeerrrerirenrnn0 |0 [ 005600 [ e 4790 [MNL | e 18,667 | .ovovvrnnee 112,000 | 09/30/2009 | 05/01/2017
126408 GN 7| CSX CORPORATION......cccovimriirierererisreensnsisserssssersssssensssssesnssensns | onnnne [0 | vevverinns | 2FE | v 2,218,260 | ...... 106.780 | ...vovvenee 2,135,640 | ..occcvennee. 2,000,000 | ..cccorerni2,054,186 | oo (V1 I (41,576) | .ooovvvvrverienen0 |0 [ 06250 | ... 4,000 [ AO...co | i 31,250 | v 125,000 | 10/16/2009 | 04/01/2015
126650 BH 2| CVS CAREMARK CORP........ccooommremieirinerinneinerieneseinssessessssssnenenes | LSuit [ [ v [ W2FE | ...........5,344,000 | ...... 113.430f .............5,671,516 | ..............5,000,000 | .......c.o.... 5,173,610 | oo | e, (45,937) 01/08/2010 | 06/01/2017
126650 BN 9| CVS CAREMARK CORP........ccoovveririiiriniiisiinerienissississssiesssisesies | eovneis | oo [ wovervenens | 2 2FE | iii.3,742,038 | ... 1174401 .............3,523,434 | ..............3,000,000 | ......ccoo..c. 3,586,616 w0 [ (104,084) 06/30/2012 | 03/15/2019
12673P AB 1| CAINC...oivicrrerreriecesseineinesiesseesssissenssssssensensssesssensssssssessssssns | connene | o [ woveereeens | #2FE | 2,185,100 | w..co. 1046401 .............2,092,977 | ..............2,000,000 | ......ccoo.... 2,035,753 | .veoveierieninn (V1 I (37,602) 09/30/2009 | 12/01/2014
12673P AC  9|CAINC....cccovvrirvrnnes v | eevenee | oo [ e [ W 2FE | cii0.2,029,980 | ... 109.890 , , e 2,019,529 0 (2,772) 11/24/2009 | 12/01/2019
13466* AA 8| CAMPUSPARC LP SER 2013 SR SECURED NOTES.........cccoocevmvvnnee | wevvene [ oo [worveirnen | .2FE | ..............6,000,000 | ........ 93.670 | ..vvvrrrne 5,620,222 | ...cccvonnet 6,000,000 | ..ovvernvne 6,000,000 | ...coourerrrerinnn (V1 0 11/26/2013 | 12/31/2043
141781 AX 2|CARGILL INCORPORATED 144A.........ccccovvirerrmrnnrnrsninnnerissssrnnins | wovvee | oo [ovvveine [ WIFE | 4,975,550 | ... 114.590] ..............5,729,900 | ..............5,000,000 | .............. 4,987,992 0. 2,574 07/01/2008 | 11/27/2017
151895 B# 5|CENTERPOINT PROPERTIES TRUST SERIES A.......ovvveinerinnernens | e o e | 2 | 7,000,000 | ... 94.150] ..............6,591,138 | ..............7,000,000 | ..............7,000,000 | ...ccoorrrrrrrrrrnnad (V1 0 04/24/2013 | 06/12/2020
17121E AB 3| CHRYSLER GROUP LLC/CG CO-ISSR EXCHGD.........cocrvvrvrverernrirerns [ erenee E 609,652 | ...... 110.500 .... 700,000 | ..ccooerrernnn627,055 | oo (V1 ISR 9,464 02/01/2012 | 06/15/2019
17275R  AE 2 [CISCO SYSTEMS INC.....ccovverrrvrrrrrerrnns LS... . ...2,097,800 | ...... 112.280] .... ....2,000,000 | ... ..2,058,269 0 (9,982) . . . 09/30/2009 | 02/15/2019
17275R AH 5[ CISCO SYSTEMS INC......ccoovvrrrernrriirerrnnissersnrserssnsseisensssssssssssessnes | sevens | oo | evvseerennns | TFE | i 8,001,470 | ...... 109.060 ..............8,725,304 | .............. 8,000,000 | ..corvrrnen 8,000,546 | ....covvvrireriinnd (1 [ I (QL0<) | {0 [ ORI | I ISV 4450] ........ 4440 [d.oes | v 164,156 | .oovveeee 356,000 | 11/24/2009 | 01/15/2020
172967 HD 6| CITIGROUP INC........ovveereeerrereeeieesessseeseesies s | cviens 3117813 | 97.970] .... ....3,125,000 3,117,785 (V1 O (27) 0 22,201 | ....... 0 | 10/21/2013 | 10/25/2023
178566 AC 9|CITY NATIONAL CORP.......cccouvenec LS... ...4,986,900 | ...... 109.080 ... 5,000,000 | ...covvenens 4,990,090 | ...oovvreriiierinnnd (V1 IR 1,153 | o 0 77,292 262,500 | 09/08/2010 | 09/15/2020
179584 AM 9| CLAIRES STORES INC EXCHGD 144A...........coccomivmereerneineinsiiinens | e 208,250 | ...... 108.500 .... . 200,000 | ....... 206,531 08/16/2012 | 03/15/2019
18451Q AH 1|CLEAR CHANNEL WORLDWIDE HLDING EXCHGD. LS... . . 615,000 | ...... 105.120 ... 646,519 | .o 615,000 | ..cooverernnene 615,000 08/02/2012 | 03/15/2020
191216 AR 1| COCA-COLA........ciiiirierieieeiseisesississe s iseesssisssssessessssessssinnnes | eeeees | oo [ eoveeerneens AFE] 1,993,880 | ...... 101.060 | ..cooonernee 2,021,298 | .ooovrvnnen 2,000,000 | ..oovrernenne 1,995,543 11/04/2010 | 11/15/2020
200339 AE 9| COMERICA BK.......oovvvomirirrieiieiiniriesiesisseisssiesiessseesensssisessennns | ooveene AFE] 2,209,720 1 . 104.020{ ..............2,080,460 | ..............2,000,000 | .............. 2,052,619 04/30/2012 | 07/15/2024
205363 AL 8| COMPUTER SCIENCES CORP........cccoommrimririnneireesnsenenseeissensannes | vevene [ oo [ eevveerinens V2FE | 2,709,717 | 113.900 .... 2,590,368 ..(33,744) 03/23/2010 | 03/15/2018
205887 BR 2| CONAGRA FOODS INC......ccovuririvimrirriirieerieriseesesissssssssessisenens | coveene . e 4374213 | 92.820] .............4,070,555 | .............4,385,000 | ............. 4,375,015 0. 802 01/15/2013 | 01/25/2023
20825C AU 8| CONOCOPHILLIPS........ovourermrenreserieriseessssiseisesssssseesssssessesssssses | coneees .|..1FE| ... LA4431440 | ... 116.410 4,278,787 | v (V1 I (39,144) 10/09/2009 | 01/15/2020
209615 CA 9| CONSOLIDATED NATURAL GAS.......coccovmrmerrmrrnerirenesseissninesrenns | vevivee | oo | eoveverinens V2FE 5,462,124 | ..... 103.900 | ..vvonrenee 5,195,335 | ..oocverns 5,000,000 | ...covvenecs 5,176,524 | ..o (V1N I (190,579) 06/30/2012 | 12/01/2014
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21685W DF 1|RABOBANK NEDERLAND | F 1,997,380 .96.310| . 1,926,363 1,997,551 0 219 0 11/02/2012 | 11/09/2022
219868 BN 5| CORPORACION ANDINA DE FOMENTO........ccouomiirerirereeiseirseeinnes | cevenne Fl. 1,611,384 | ... 122.500 .1,684,375 ...1,5623,197 0 (22,681) 0 09/30/2009 | 06/04/2019
22546Q AC 1|CREDIT SUISSE FIRST BOSTON NY ....2,036,160 | ...... 112.690 .2,253,957 ...2,022,804 0 (3,448) 0 . 10/14/2009 | 08/13/2019
23157# AF 6| CURTISS-WRIGHT CORPORATION SERIES F... ..15,000,000 .93.060 | . 13,960,011 .15,000,000 .0 .0 192,708 02/07/2013 | 02/26/2023
23329P AA 8 |DEN NORSKE BANK 144A - 999,130 ....1,000,000 999,386 0 0 7,822 03/26/2012 | 04/03/2017
233851 AR 5|DAIMLER FINANCE NORTH AMERICA 144A..........cocovvimrirnirrerinnns ...933,965 ...940,000 935,102 0 0 07/25/2012 | 07/31/2019
23918K AP 3 |DAVITA INC. 1,030,000 01.250| . 1,000,000 .0 .0 10/23/2013 | 08/15/2022
244199 BC 8|DEERE & CO ...1,989,120 | ...... 110.400 2,000,000 .0 .0 10/13/2009 | 10/16/2019
24422E RE 1 [JOHN DEERE CAPITAL CORP. ...6,992,510 | ...... 103.920 7,000,000 0 0 07/07/2011| 07/12/2021
24422E SB 6 |JOHN DEERE CAPITAL CORP. ol . ...1,995380 | ........ 98.230 . . 2,000,000 | ... . 0 0 . ...13,072 | 03/06/2013 | 03/12/2018
25156P AC 7 |DEUTSCHE TELEKOM INTL FIN COMPANY GUARAN.......cccovvvermrens [ voreens F o] 2FE| oo 7,376,003 | ...... 139.680 | ..ovouene 6,984,013 | ...ovvvvnven 5,000,000 | .coovvrenecs 7,252,133 | oo 0 | coerrerrenn(88,493) | o0 | 0 | 8750 | 1 4760 | JD | e 19,444 | ............ 437,500 | 07/31/2012 | 06/15/2030
25159X AB 9 |DEVELOPMENT BANK OF KAZAKHSTAN 144A........cccoovvivrvirerninnns | vevees Fl. 862,421 | .o 965,000 | .oovevrrierenn 959,626 0 2,322 .39,806 | 02/06/2013 | 12/10/2022
251799 AA  0|DEVON ENERGY CORP........covveririeemerineriesieseseesssesessssssenineens | ovvenne . .326,396 250,000 | ....... 329,412 0 4,19 ...9,938 | 08/08/2013 | 04/15/2032
25179M AH 6| DEVON ENERGY CORP........cocovviirieiiiriniiesieissieieisssiesssssssnine LS...| .| | 2FE | ... 4,446,320 | ...... 115.990 | ..o 4,639,823 | ....oooveunn 4,000,000 | ..cocovrnvns 4,267,107 | .ovvovricinnd 0 | coererrnnn(85,860) | o0 | cviiiieiiieend0 | 0006300 | e 4790 | o | e 116,200 10/07/2009 | 01/15/2019
25243Y AM 1 [DIAGEOQ CAP PLC......coiiieeeiieiinerisesiessesissessssssssssessesssssssssssnes | wneees Fl. | WAFE| 7,123,554 | ... 114.130 .6,848,115 6,000,000 | .............6,753,440 | .ooororirririnnd 0 65,167 12/31/2011| 10/23/2017
25271C AM 4| DIAMOND OFFSHORE DRILLING INC......cccevriirerneirerineisinnireinns [ vvee | AFE| ... I ...966,115 | .. 1,000,000 | ... 0 5,367 10/31/2013 | 11/01/2023
25459H AL 9| DIRECTV HOLDINGS LLC/DIRECTV F.....coovvvrerirrereeisnrserisnnneenes | eevvene [ oo [ eerererneens V2FE 2,992,667 | ...... 102.970 | ..ovvvnrrnee 3,089,250 | ..oovrernees 3,000,000 | .oovrrneee 2,998,455 | ..o 0 | e 1,705 | 0 | 0 | 8750 | 4810 | AOLc | e 35,625 | oo 142,500 | 04/13/2010| 10/01/2014
25459H AW 5| DIRECTV HOLDINGS LLC.......cccovviirieriiiirisniissisesieniesisssissiinns [ e ...1,019,630 | ...... 103.010 11,030,125 ..1,014,211 0 [ cveerveeenee(1738) | vveivevcviiieiieeenn0 |0 | 4600 | oo 4350 | FALc | e 17,378 | oo 46,000 | 08/26/2010 | 02/15/2021
25459H BA 2|DIRECTV HOLDINGS LLC/DIRECTV F. IO . ..1,244,488 | ...... 104.850 11,310,700 | .. . ...1,245,672 0 20,833 | .. 62,500 | 03/07/2011 | 03/01/2021
25459H BF 1|DIRECTV HOLDINGS LLC/DIRECTV F EXCHGD........coovvvvrverveerernnns [vvine [ [ rvirerins V2FE | 3,998,183 | ........ 95.850 | ....oovrvvne 3,834,086 | .............. 4,000,000 | ..cocovrnnene 3,998,430 0 | o143 | 0 | viiiiiiiennnn0 | 0000 3.800 | ..., 3.800 | MS.. | oo 44,756 | ...ocone.. 152,000 | 05/09/2012 | 03/15/2022
254709 AG 3 |DISCOVER FINANCIAL SERVICES........ccocveremeririerrsrrserieninenes | ovvenne 1,195,322 | ... 104.400 .1,096,248 1,050,000 ...1,185,518 0 (9,803) 0 |0 | 10005200 | ... 3400 [ AL | oo 9,707 | v 54,600 | 04/16/2013 | 04/27/2022
254709 AJ 7 |DISCOVER FINANCIAL SERVICES.. ST IO . ...1,837,401 | ........ 94.520 1,673,085 | .. 1,770,000 | ... ...1,833,170 0 (4,231) 0 7,572 | .. 68,145 | 04/16/2013 | 11/21/2022
25470D AA 7|DISCOVERY COMMUNICATIONS INC......overmiremermerrneeienirseesnnninnens | eeveee [ oo [ eererereeens V2FE 2,635,825 | ...... 113.000 | ..vvvnrrnee 2,825,002 | .ooovverneen 2,500,000 | .ooovvveneee 2,587,114 | oo (V1 I (13,181) | covveerrrererierinand 0 | oo | 05620 [ 1 4900 [ FALcooo | e 53,125 | v 140,625 | 01/12/2010 | 08/15/2019
260543 CH 4| DOW CHEMICAL........covumrieriirriierinsisseississsiesessesssssisssssssssessseness | sevenns . 928,942 | v 1,000,000 | .oovvvrrinenes 984,333 [ .o {1 [ I 1,503 | oo 0 .3,833 11/06/2012 | 11/15/2022
263534 CB  3|DU PONT E | DE NEMOURS & CO.....ccooovvurmrirerrrrneriersneessnirsseinns | seveene NE |.1FE| ... . .254,951 250,000 | ....... 275,465 0 (2,361) 0 04/16/2013 | 01/15/2021
26824K AA 2 |EADS FINANCE BV 144A.........cccovvviiininiiinsiiennineieninsins LS. | F e AFE | 9,974,800 | ........ 91.760 | oo 9,176,793 | ovvvvene 10,000,000 | ..ccvvrnee. 9,976,141 | .o {1 [ I 1341 | 0 04/09/2013 | 04/17/2023
268648 AN 2| EMC CORPORATION........covvumrrmeimerenersersesiseesssssssssesssesssenssssenes | sevenne LFE] ..2,422,616 | ........ 96.220 .2,405,520 2,500,000 ..2,422,824 0. 208 0 12/19/2013 | 06/01/2023
26884A AH 6 |ERP OPERATING LP......ccviiriirieriicieniensienesssessiesssssessesssinens | eevees . ....1,880,900 | ...... 107.180 1,875,764 | .. 1,750,000 | ... LATTAN | (1 I (18,400) | ..voovvvvieniierinnnd 0 05/01/2007 | 04/13/2015
278642 AC 7 |EBAY INC....coooiiiieireieieeineiineiseesssissssessessssesssssssessessssssssnsnne | nevnne | oo [ eevvssnnnens AFE] v 1,066,356 | ...... 100.250 | ..vvonrene 1,002,564 | ....cocvvnee 1,000,000 | ..cooovvrennee 1,060,315 ) 0 04/16/2013 | 10/15/2020
29078E AA  3[EMBARQ........covviiiiiirsieeise it ssissssenes | crenees . . ..2,511,050 | ...... 101.750 ...2,510,383 ) . 08/16/2007 | 06/01/2036
291011 AY 0|EMERSON ELECTRIC........cccconvvenn. o [LS. .|..1FE| .. ..22,396,651 | ...... 111.930 . .21,838,015 . .(479,298) | .... 194,204 10/31/2012 | 10/15/2019
29250R AN 6 |ENBRIDGE ENERGY PARTNERS LP EXCHGD.........cocovrvviernrinnirans [ ovene (€] I V2FE | 3,356,100 | ...... 115.560 | ..ovvveene 3,466,814 | ..cocovernnn 3,000,000 | ..ocovvvnens 3,205,948 | ...oovvvvvrinnenn0 [ s (42,446) | ....ovvevvcvcriienn0 |0 [ 008500 [ e 4710 [ A | i 41,167 03/23/2010 | 04/15/2018
29273R AH 2|ENERGY TRANSFER PARTNERS [EOTURTTORRRII IOV ..4,405234 | ..... 115.980 4,204,265 3,625,000 ...4,304,630 .(100,605) 121,438 04/16/2013 | 07/01/2018
29380T AT 2 [ENTERTAINMENT PROPERTIES TR......coccovivieiimreieniirirrrinnrieniens LS... . . ...1,018,290 | ...... 100.280 1,002,812 | .. 1,000,000 | ... ..1,017,922 L0 ) . v 21,722 10/07/2013 | 08/15/2022
29455) AN 7 |EQT CORPORATION MED TERM NOTE SERIES A......cooovvvvivirirnens | vevnee | oo | vevrernnene L2FE| 10,194,720 | ...... 118.790 | oo 9,503,840 | ..ovvrvrnend 8,000,000 | ..ccovvenen. 9,915,721 | oo (1[N IO (236,074) | c.eoovereerierinnd 0 | oveverrnerineeensn0 | 10008880 | oo 4690 [ FA oo | e, 296,000 10/23/2012 | 10/01/2020
30251B AC 2 [FMRLLC T44A........oiiiiiiiiineiieieessessisssiesiesesessssessesinnss | oenes CAFE] ...1,988,560 | ...... 114.800 .2,296,108 ...1,988,838 0 148 0 06/30/2010 | 12/14/2040
319963 AZ 7 |FIRST DATA CORP T44A.......ooviiniineineiiesineenseiseessssssssssssenins | orvenns ....1,005,000 | ...... 106.750 .1,067,500 . 1,004,123 | (V1 I (1S 0 07/30/2012 | 01/15/2022
319963 BK 9|FIRST DATA CORP 144A........cccoooivivrvrinnnnne LS. oo [ eeverrven [ WBFE | s 422,625 | ...... 105.500 [ ..oovvvrrirenns 443,100 | ....cccorer... 420,000 | ovoniinninnen 422,757 0 132 0 10/30/2013 | 08/15/2021
32055R AR 8| FIRST INDUSTRIAL LP.....ccooirirririrrnrieiineienienes LS... . . 1,500,540 | ...... 108.580 .1,628,790 11,500,290 | oo (V1 I (L0 0 | overrrrrnerrnerennn0 | 10005950 [ 1. 5.940 ML | e 11,404 | oo 89,250 | 04/30/2012| 05/15/2017
341081 FD 4|FLORIDA POWER & LIGHT OO I | 1FE| ... ...498,760 | ...... 108.360 ....541,809 | .. ...500,000 | ... 498,760 0 | 20 0 10,938 | .. 26,250 | 12/06/2010 | 02/01/2041
345397 VX 8|FORD MOTOR CREDIT CO LLC.....cvcurererirerrerierireesseenserssernenens | eevene [ oo [ eeviserneens V2FE | 6,367,500 | ...... 107.830 | .ovevnrrnen 6,470,155 | ..oovverncns 6,000,000 | ...cocvrnee 6,248,759 | ..o (V1 I (76,044) | oo 0 om0 | 4250 | .. 2.830 [ FA oot | o, 104,833 | .cvvvenee 255,000 | 05/30/2012 | 02/03/2017
345397 WF 6| FORD MOTOR CREDIT CO LLC......cccvvvumrimrrverirericniinineeisnrnenis | vevnee | oo | cevverinens V2FE 3,221,075 | ...... 100.880 | ...ovvvreree 3,278,817 | oo 3,250,000 | ...covvenecs 3,223,891 0. 2,379 0 |0 | 4250 | ... 4360 [MS.i | 38,752 | ovvrirs 136,207 | 09/20/2012 | 09/20/2022
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35177P AT 4 |ORANGE SA et | s F .2FE 2,117,200 . 2,230,507 2,000,000 (11,325)] .... 10/01/2009 | 07/08/2019
35671D AZ 8|FREEPORT MCMORAN COPPER & GOLD EXCHGD.........cccconvvvnner 4821971 | ... 94.330 4,716,818 5,000,000 492 12/19/2013 | 03/15/2023
35687M AY 3|FREESCALE SEMICONDUCTOR INC 144A. ....2,150,000 | ........ 97.250 2,090,875 | ..cvrerernn2,150,000 | covoiernnn2,150,000 | oo | i 0 05/16/2013 | 05/15/2021
362320 AZ 6|VERIZON COMMUNICATIONS INC.. 1,087,580 ,169,304 0 (7,979) 11/29/2006 | 04/15/2018
36962G 4F 8| GENERAL ELEC CAP CORP.......coovvveieiirieiecrinerieriesesenssssissninens | ceveene ....2,989,680 | ...... 106.480 3,194,482 | ..............3,000,000 | .....c.c0..e.2,996,577 | coorvoririnnne (V1 IR 1,775 09/16/2009 | 09/21/2015
36962G XZ 2|GENERAL ELEC CAP CORP SER A.......ccecmmrvnerrerinernneinerrsniisennns | oneee | oo | veverned T LAFE | 1,042,265 | ... 123.540 11,204,552 0 (1,655) 05/31/2006 | 03/15/2032
37247D AM 8| GENWORTH FINANCIAL INC 18.630| . 527,913 ..540,814 0 (8,796) 04/22/2013 | 06/15/2020
37247D AN 6| GENWORTH FINANCIAL INC........cccccoevvmiivnirmrnniinnisnivsninsireninns [ evneie | [eovevivenns | W2FE | 12,253,263 | ... 115.580 .2,145,243 002,223,375 0 (29,888) 04/26/2013 | 02/15/2021
37247D AP 1| GENWORTH FINANCIAL INC........ccocoerrmrrrnrreenssesseiessssssensssnsens | evenne | o [ evnrivenns | w2FE | e 1,070,163 | ... 118.710 11,026,886 ...1,063,626 0 (6,537) 10/25/2013 | 09/24/2021
37373W AB 6| GERDAU TRADE INC 144A...........cccoovcvrivcrinniivenrericnniennicseiiseninenns | LSt [ F it [ L2FE | c..940,690 | ... 93.630 ....889,545 941,148 0 458 04/08/2013 | 04/15/2023
375558 AS 2| GILEAD SCIENCES INC......c.ocvvmivireririrereiirirnnes oo | e | 2FE | ne......698,890 | ... 111310 [ v 656,731 | .................590,000 | ....... 696,034 0 (1,933) 06/28/2012 | 12/01/2041
38060A AA 2 |GOLD FIELDS OROGEN HOLDING BVI 144A..........cocoovmiririvirirnns | e Fl. . . ..4,382,545 | ........ 80.860 .3,639,011 L A4412,236 | . (V1 IO 10,523 01/11/2011 | 10/07/2020
38141G CU 6| GOLDMAN SACHS GROUP INC........ccoorimrieirnerierireeesseesseisssesnns | ovveene VAFE] ....1,406,205 | ...... 112.470 .1,687,110 ...1,418,741 0. 2,065 . . 07/17/2006 | 02/15/2033
38141G GM 0 [ GOLDMAN SACHS GROUP INC.......ovvviiirirriirirnseinsisnrissesenniee | onvee | oo | veverenien AFE] v 1,494,345 | ...... 114420 oo 1,716,426 | ..............1,500,000 | .............. 1,494,463 | ....cccooonc. (V1 TR 75 | oo 0 | oovvnrrerireensn0 | 10006250 [ 18270 [ FAL | i 39,063 | ..oovrirees 93,750 | 01/21/2011| 02/01/2041
38141G GQ 1|GOLDMAN SACHS GROUP INC........covmrierrriernrinrireriserneineiersnies | cevees |.1FE| ... 547,058 .491,746 0 855 0 11,229 | .. 26,250 | 03/23/2012 | 07/27/2021
38141G GS 7|GOLDMAN SACHS GROUP INC... LS. |..|. | 1FE| ... .842,038 ..764,263 0 (1,378) 0 | coorvmrvenineensn0 | e 5750 [ 1. 5450 [ s | i 18,807 | oo 43,125 | 03/12/2012 | 01/24/2022
404280 AK  5|HSBC HOLDINGS PLC........ccocomirimrimeemrierienireseseesssssesiessssenssnins | sevenne Flon VAFE] 2,993,490 | ... 111480 | oo 3,344,519 | ..............3,000,000 | ..occorneen. 2,994,718 0 560 0 | o0 | 105100 [ 1. 5120 [ AL | e 36,550 | .overernes 153,000 | 03/29/2011 | 04/05/2021
404280 AN 9|HSBC HOLDINGS PLC.......ccocoviuiiriniiniiniiiesiesiseississiississssssins | coviene Fl. | IFE| . ...2,150,884 | ..... 103.490 .2,240,751 ...2,152,858 .0 1,205 .86,600 | 03/27/2012 | 03/30/2022
4042Q1 AE 7 [HSBC BANK USA.......coomrimrimriniierienieseseesssisessessesssesssssssenins | ovvenne E|. |.1FE| .. 1,499,175 | ...... 107.430 1,611,447 | .. ...1,499,317 .0 T4 . . .73,125 | 08/17/2010 | 08/24/2020
40963L AE 4 [HANABANK T44A........ooooiiiirniessissiesise s sssssiessssssssssssenss. | svveees Flon AFE | 774,845 | ... 103120 | v 799,242 | .covviers 775,000 | .oovovirviinens 774,862 (VN - 27 0 | om0 | 10000003500 | ..........3.500 [ AO..c | oo 8973 | e 27,125 | 04/19/2012 | 10/25/2017
410867 AC 9|HANOVER INSURANCE GROUP INC.......ccccovuvererermierririnneneennernenines | vevnne | oo | eevvverinen [ w2FE | v 996,570 | ... 118.300 .1,183,040 1,000,000 | ..coorvernnene 997,467 0 293 0 | orieeiieniieenee0 | 7500 .oooo.... 7.540 [MS...... | ocen.25,000 | e 75,000 | 02/18/2010 | 03/01/2020
410867 AD 7 |HANOVER INSURANCE GROUP INC.......ccccouvrerimrvririnrinniinnivennes | vevvee [ oo | evernriven [ W2FE | viiiii529,133 | . 108.740 ...489,353 | .. ..450,000 | ....... 523,341 0 (5,792) 0 28,688 | 04/17/2013 | 06/15/2021
41242* AP 7|HARDWOOD FUNDING LLC SER N.....c.ccccomevririernnrsernerirseeneenne | vvverne | v | weriverinene [ w2FE | invi..2,000,000 | ... 96.470 | ..ooovvvrne 1,929,438 | ..ooovvvenee 2,000,000 | .cooovrrneee 2,000,000 | ..coovrerneen (V1 (1 TN 0 | o0 | 100000.3.980 | ...r.3.980 [UDc | civiiiernnn8,307 | e 76,275 | 04/19/2012 | 06/07/2022
413875 AN 5|HARRIS CORPORATION ..1,491,810 | ...... 105.500 .1,582,553 1,500,000 0 1M 0 4,100 92,250 | 11/30/2010 | 12/15/2040
416515 AP 9|HARTFORD FINL SVCS GRP INC EXCHGD . 2,562,419 | ...... 113.200 .2,830,023 | .. 2,500,000 | ... ..2,561,184 | .covvvernee. (V1 I G 0 | ovvvrerrnerireernn0 | 6100 [ 1. 5910 [ A | i 38,125 | oo 152,500 | 07/31/2012| 10/01/2041
42217K AV 8 |HEALTH CARE REIT......covvviinrveiriereienssienssissisnsserssnssesessnsssssenss | eonnee | oo [evererrnns [ W 2FE | i 4,910,896 | ...... 103.890 | .ovvvreenes 5,194,624 | ..cocovenns 5,000,000 | .ocrvrrrens 4,951,282 | ..oocoerene {1 [ IO 20,601 | oo 0 | om0 | 1000003620 | ... 4.080 [MS. | 53,368 | .covvures 181,250 | 12/31/2011| 03/15/2016
42217K AW 6 |HEALTH CARE REIT. . LS... ...4,966,950 | ...... 106.200 .5,310,393 5,000,000 ...4,973,347 0. 2,583 0 121,042 03/09/2011 | 01/15/2022
422250 AB 0|HEALTHCARE TRUST OF AMERICA HO.......coocvivmrniirernniisinniseiinns [ vvee . . L3 T11149 92.270 .3,451,026 | .. 3,740,000 ..3,711,378 0 229 0 11/21/2013 | 04/15/2023
427866 AR 9|HERSHEY COMPANY THE......ccccooivmmrimeiineinerineineriesesensssesseninnses | vevene [ oo [ eevveeiniens VAFE ] 499,195 | ...... 106.610 [ ..ovevnrrreens 533,050 | ..coovrerirens 500,000 | ..ooorerrrnnnd99,388 | o0 [ e T3 | 0 | 12/08/2010 | 12/01/2020
436440 AF 8 [HOLOGIC INC EXCHGD.......ccvveirriiririierisnieiesieisesssiessssssessesssens | svveees . v 123,876 | o 105.500 ...119,215 05/08/2013 | 08/01/2020
437076 AT 9|HOME DEPOT INC.....cooovverrirrrineiierieeieesenineenns LS... VAFE] 8,990,760 | ... 106.300 441,604 09/07/2010 | 09/15/2020
44108E BA 5|HOST HOTELS & RESORTS LP EXCHGD.........cccrvvvvvirmmrverrnnnererinnes | eoveere | oo frvvrivvoren [ W 2FE | v, 57,150 | ...... 101,440 | oo 60,865 60,000 | .ocovrirnrenn. 58,784 | 0 [ 40 | 0 | 10/31/2009 | 06/01/2016
44701Q AU 6 [HUNTSMAN INTERNATIONAL LLC EXCHGD........covvevvrrervrncrens | veves e . . ....1,000,000 | ...... 110.620 1,106,250 1,000,000 09/02/2010 | 03/15/2020
44841B AA 4 |HUTCHISON WHAMPOA PIN 09/16 144A IO I Fl. | 1FE| .. ...1,652,140 | ...... 112.420 .1,855,062 | .. 1,650,000 ) - 09/30/2009 | 09/11/2019
44841C AB 0 |HUTCHISON WHAMPOA LIMITED 144A.........ccccomveimmmmmrmrineiseiinne | s F i AFE] v 1,760,739 | ...... 101.540 | ..o 1,726,214 | ..o 1,700,000 )| [N 1 B IO 05/02/2012 | 01/13/2022
448418 AC 3 |HUTCHISON 03/33 144A.........ccoovimirrerinrinieirinsisesiensesississsiins | covees Fl. AFE] 994,707 123.770 . ) 06/26/2007 | 11/24/2033
449786 AY  8|ING BANK NV T44A........ooiiiiirieiineiseiessesesiesisesssssissssesssesssennas | onvenne Fl. .|..2FE| .................580,437 | ...... 103.700 . ) 11/07/2013 | 09/25/2023
45685E AB  2|ING US INC WI EXCHGD................. I El o W2FE| ... 488,493 | 108.440 | ..o 488,005 | .....orvrrunnn 450,000 | ...cooevernene 487,081 0 (1,411) (V1 08/08/2013 | 07/15/2022
459200 GJ 4 |INTERNATIONAL BUSINESS MACHINE..........ccoooomeeumeinrirnerineernseinns | cevenne LAFE] 12,229,740 | ...... 114.570 12,291,464 2,000,000 2,117,717 0 (28,992) 0 11/19/2009 | 09/14/2017
459902 AR 3|INTERNATIONAL GAME TECH.......ccoovirireriniriiriieieninsiiserinenienenes | ceveene . ...1,205,705 | ...... 116.420 1,164,268 | .. 1,000,000 | ... 1,167,826 | .o (V1 I (26,989) | ..voovvvrieiieiinand 0 07/31/2012 | 06/15/2019
459902 AT 9 |INTERNATIONAL GAME TECH.......ccccomivrerirmrenenineinerinnsrssenisssnsnensnee | sevenne | ov | wevvnerinene [ w2FE | e, 1,991,740 | ...... 102.610 | .ovvonernee 2,052,283 | ..ooovrennen 2,000,000 | .oovrernvene 1,991,737 | oo (V1 I (<)) [P (V1 09/12/2013 | 10/15/2023
460146 CE  1|INTL PAPER CO.....cooviviriiirinricrienineeinnissiiesissssesssnesssssessnsssns | vevnne | oo | eoveesninens V2FE 4,142,270 | ...... 123110 | v 4,308,854 | .....coeoennn 3,500,000 | ...covvenecs 3,998,632 | ..coovverne (V1 I (52,114) | oo (V1 99,167 262,500 | 02/16/2011 | 08/15/2021
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46361# AN 2| THE IRVINE COMPANY SR NOTE.... .96.200 | . 5,000,000 05/25/2012 | 08/01/2022
46625H HQ 6| JPMORGAN CHASE & CO......ccoovvvvvrrirciniirernniereinnisersnreriesssnenenens | ESuis [ oo | v | FE | 9,803,381 | L. 110.660 . 9,500,000 | ... . 12/31/2011 | 03/25/2020
46639U AA 3| KAZMUNAYGAZ NATIONAL CO 144A.........ccoovvmmvrmmrinerinernneeinsnnnens | evvee | F [ [ W 2FE | 002,398,400 | ...0.92.750 | oo 371,000 | oo 400,000 | ....... 398,465 04/24/2013 | 04/30/2023
472319 AE 2|JEFFERIES GROUP INC. . 260,000 293,937 04/16/2013 | 06/08/2027
472319 AH  5|JEFFERIES GROUP INC.......coccivvvririnernerinerrerineeneneseesesssennenenne | LSui [ | vvvviiive [ W 2FE | 1,962,518 | ... 113.890 04/17/2013 | 04/15/2021
472319 AL 6|JEFFERIES GROUP INC.......cooooiiierneirnrinerieeieeernssiseessssesssssenins | eennne | oo | evcvseivenns [ 2FE | ciiiir..2,088,250 | ... 101.210 04/22/2013 | 01/20/2023
478165 AG 8|JOHNSON SC & SONS INC 144A.. 97120 . 08/25/2010 | 09/01/2040
48124B AC 9| JPMORGAN CHASE & CO.......coevvvirinrinricnnivcriiensisisnsissiessisssinens | eveene | oo [ evnricenns [ W2FE | 11,624,988 | ... 89.750 04/16/2013 | 12/31/2049
48203R AF 1| JUNIPER NETWORKS INC.......ccccostrvmrrmerirererneensniserieriesssensssnenens. | evneee | o [eevevreeens | 2 2FE | 1,639,665 | ... 101.170 . . 04/29/2013 | 03/15/2021
48667Q AF 2 |KMG FINANCE SUB 144A.. revreernnennsisssessessssssessnssenns | sovene | F | evveeine [ W 2FE | ciiii..5,402,438 | ... 108.500 4,963,875 | .. 4,575,000 | ... ...5,331,010 03/11/2013 | 04/09/2021
487836 AT 5|KELLOGG CORPORATION........ 157,659 | v 125,000 | oooocvrnirnnes 160,889 08/12/2013 | 04/01/2031
49326E ED 1|KEYCORP MTN.....ccooovvviirirriicrirciiens ....532,266 ...490,000 ..542,875 07/09/2012 | 03/24/2021
494550 BE 5|KINDER MORGAN ENERGY PRTNRS I [ . ,592,367 | .. 6,000,000 | ... 5,919,728 05/24/2010 | 09/15/2020
500472 AC 9 |KONINKLIJKE PHILIPS ELECTRONIC.........ccovurmiieriiieeeisirnnirerinnes | crvees Flo AFE| 2,458,250 | ...... 122,960 | ...ooovenee 3,074,137 | coocvevennne 2,500,000 | ..cocvvrnve. 2,460,874 03/05/2008 | 03/11/2038
50066D AA 5|KOREA WESTERN POWER CO LTD 144A.........cocconivimmremmrrnirrerirnnes [ s Fl. |.1FE| ... ....204,438 199,717 05/03/2012 | 05/10/2017
50066 2A 1|KOREA RESOURCES CORP 144A o |LSL|F CAFE] ,710,581 ...1,764,149 04/25/2013 | 05/02/2018
50075N AT 1| MONDELEZ INTERNATIONAL INC......cccovvererrrrrncrierineeieniseesseeins | s o | | 2FE | e 2,443,843 | ... 121.340 | oo 2,196,349 | ..............1,810,000 | ..ovvvrnee. 2,426,163 | ..o (V1 I (13,894) 09/14/2012 | 02/01/2038
50075N BA 1| MONDELEZ INTERNATIONAL INC......ccovrviiiriiininiirerssiserssissisnns | vvees i | 2FE | i 4,817,607 | ... 112.820 4,512,898 | ..............4,000,000 | ... 4,674,560 | ....ooovvvrrireninnn 0 .(101,417) 07/31/2012 | 02/10/2020
52107Q AF 2 |LAZARD GROUP LLC . [STSTIRRROROR IO E|. . ....696,350 | .................700,000 | ....... 698,470 0. 6) . 11/06/2013 | 11/14/2020
53079E AE 4 |LIBERTY MUTUAL GROUP 144A...... . O I v e | 2FE | i 2,155,553 | ...... 114220 ..o 2,084,606 | .............. 1,825,000 | ...ocvveeee 2,152,108 0].. (3,445) | ovevvvvnrieriiinnn0 | vvieiiieiiinnn0 | 07,000 5510 | MS e | e 37615 .............. 63,875 | 08/09/2013 | 03/15/2034
53079Q AC 1|LIBERTY MUTUAL INSURANCE 144A.........cccooommrmnrmrrernnrerienes | cevees - ..2,861,529 | ...... 119.480 .2,597,582 2,174,000 ...2,836,428 0. (25,101) 36,143 | ... 85,601 | 04/26/2013 | 10/15/2026
53117E AD O|LIBERTY PPTY LP....... ST RN [ I . ...3,193,476 | ...... 117.650 .3,059,056 | .. 2,600,000 | ... 13,109,057 | oo (V1 I (84,419) | oooovvvvrrveriiennnn0 |0 [ 7500 | e 2.380 [MSe | 5747 | e 97,500 | 04/16/2013 | 01/15/2018
53217V AB 5|LIFE TECHNOLOGIES CORP..... [SSSTRRRRRN PO I [ V2FE 1,993,360 | ...... 103.670 | ..vvvnrrnee 2,073,521 | oo 2,000,000 | .coovvvrnees 1,998,227 | oo 0 29,333 | ... 88,000 | 02/11/2010| 03/01/2015
53219L AK  5|LIFEPOINT HOSPITALS INC EXCHGD........cccccovuvvermrinnnicnniveiinnins | vevvee [ oo | evernriven [ W3FE | i 783,700 | .o 106.500 .766,800 0 11,925 | ... 26,169 | 04/16/2013 | 10/01/2020
536022 AC 0|LINN ENERGY LLC/FIN CORP . I [ revrerneennn 132,832 | 108.000 .810,000 | .. L0 08620 .........9.000 [ AO...co. | wovvrrrrinnee 13,656 | .ovveurnnec 64,688 | 04/06/2011 | 04/15/2020
53947N AA 2|LLOYDS BANKING GROUP PLC 144A. LS. | F e V2FE | e 1,975,255 | ...... 112950 | oo 1,971,012 | oo 1,745,000 | ...ocoovvenee 1,970,451 0].. (4,805) (V1 0 {.e8.500] ... 4.260 [MS..coo. | covvrrirnns 33,712 | s 0 | 11/04/2013 | 09/14/2020
55181X AA O [LYNXIICORP 144A........coooiiririieeriisiseiesssinesiesesseesssissessesssnenss. | neees E|. ...1,010,000 | ...... 101.750 .1,017,500 1,000,000 ...1,009,696 0 304)] ... 10/17/2013 | 04/15/2023
552081 AD 3 |LYONDELLBASELL INDUSTRIES NV.....c.ccoooviriereriiennrnsrnirnsirensnins LS. | F | . LG1794375 114.790 1,721,853 | .. 1,500,000 | ... LA772,262 .0 ) .0 . . .90,000 | 04/10/2013 | 11/15/2021
565849 AD 8| MARATHON OIL CORP......ccoviereeirineiierinsisessseesseisessssssensssins | oevenne I [ V2FE | 2,632,925 | ...... 114.620 | ..o 2,865,539 | ..oovrennen 2,500,000 | ..oovrernene 2,571,655 | oo 0 ) [N (V1 0....5000]....5140 |AO..... | scee0ee0.37,500 | coorrrnecs 150,000 | 02/10/2010| 10/01/2017
56585A AD 4 | MARATHON PETROLEUM CORPORATION EXCHGD........cc.coccrervne LS. | | v | 2FE | e 1,499,223 | ... 108.320 ..............1,624,848 | ..............1,500,000 | .............1,499,357 | ...cccoccvevrmrrrninns 0 .76,875 | 11/14/2011 | 03/01/2021
577081 AU 6| MATTEL INC....cooouiveereecieeeeeceessess s ssessssssssssanns | eenseas oo | | 2FE | ne....490,600 | ... 109.790 . . 0f.. . .31,000 | 02/24/2011| 10/01/2040
58013M EB 6| MCDONALDS CORP.........ccccovruriimirirerinriersisseesssisssssesessssssssensnnes. | wnnene [ [T AFE| n...590,269 | ... 115.620 [ ..ovvvvvrirnns 566,572 | ..ovvrvrirnns 490,000 | .covvvrriennn 574,799 [ ovvvevriiernninnd {1 [ IO (15,470) [ cvovvevererverirrneend0 [0 | 100005800 | v 1120 [ A | v 8,000 | o 14,210 | 04/16/2013 | 10/15/2017
581557 AV 7| MCKESSON CORP........cosviirririierieeineisseisessesssessssessssissssssssssssss | sevenns ol LAFE] ....1,078,930 ...... 110.490 11,104,920 1,000,000 ...1,037,638 ..(10,865)| ... ....57,000 | 12/07/2009 | 03/01/2017
582839 AE 6| MEAD JOHNSON NUTRITION.......cooomiuiirimrirriinrinerieriesesenissniines | ceveene I [ . ...6,996,493 | ...... 108.870 .6,532,702 | .. 6,000,000 | ... ..6,815,017 | .... L0 .(128,751)| ... 07/31/2012 | 11/01/2019
590188 JB 5|MERRILL LYNCH & CO INC.....cocovvirrirerinieierienineisseiseisenisesssnennns | oevenne I [ AFE] v 1,875,463 | ... 113.320 | ooveerirne 1,671,474 | oo 1,475,000 | .cooovvrennee 1,862,594 | .ooovvveerrins (11 I (12,869) 04/25/2013 | 06/01/2028
59018Y J6 9|MERRILLLYNCH & CO INC......ccoomvviirirrirreinninerireriesesesiseisesinnes | wovenes .|..1FE| .............5,505,083 | ...... 115.300 5,488,279 | .............4,760,000 | .............5,322,026 | ...ooovvviririrerinnnd (V1 I (143,436) 09/13/2012 | 08/28/2017
594918 AH 7|MICROSOFT CORPORATION...... . e | e | WIFE | 991,360 | .. 101.480 1,014,839 | .. 0. 802 0 . . 09/22/2010 | 10/01/2020
60688Q AS 4 [MIZUHO CORPORATE BANK LTD 144A........cccooviviirinrinniinnrirerirenens | ceveene Flon AFE | 3,612,376 | ........ 95370 oo 3,433,449 | oo 3,600,000 | ..cooooeer.3,611,425 | i (1 I (L 0 |0 | 100003500 ..........3.450 [MS..... | oo 35,000 | oo 63,000 | 03/15/2013 | 03/21/2023
615369 AA 3|MOODYS CORPORATION... s LS. || . . 4,012,400 | ...... 106.540 4,261,775 4,000,000 0 (1,153) 0 73,333 | ... 220,000 | 01/11/2011 | 09/01/2020
61747TW  AF 6| MORGAN STANLEY .......cevviiririririiniinerieriereeeissisesisessesssenssnen | cvvees o e | LIFE | ...988,000 | ...... 112.920 1,129,266 | .. 1,000,000 | ..corerrerr 989,970 | oo (V1 IO 1,08 | oo 0 | ovvveriverirecne0 | e 5.750 [ 100005920 [ o | e 28917 | oo 57,500 | 03/15/2012 | 01/25/2021
61747TW AL 3| MORGAN STANLEY........viuiririreriniensiiesiesisnessssissesssesssesesessssenns | ceveee I [ AFE] v 6,716,592 | ...... 111.390 | v 7,240,619 | cooovvrernens 6,500,000 0 942 (V1 0| .eree5.500 | v 4940 | I | i 151,938 | covrrrnee 247,500 | 12/19/2013 | 07/28/2021
617482 V9 2| MORGAN STANLEY.......oiiiirimriirieriieississrieniesessesissssesiesisnenes | oeveene I [ AFE] v 8,186,188 | ...... 116.610 | .ovvenrenee 9,655,878 | ....ccvvvnvs 8,280,000 | .............8,187,282 | .ooocririinnd (V1 IR 1104 | oo (V1 0] .en8.370] ........6.460 | .o | o 230,201 | .cooouee. 527,850 | 07/19/2012 | 07/24/2042
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61945C AC 7|MOSAIC CO .2FE 98740 . 3,045,000 3,038,540 .0 .0 | 11/07/2013 | 11/15/2023
620076 AZ 2|MOTOROLA SOLUTIONS INC......cooovverrerrrirnerrerinenineiseessseesenssenes | eevnne | oo | evcvseiinens [ 2FE | 110,405,400 | ... 113.080 .10,229,489 .0 00,000 | 05/25/2010 | 11/15/2017
629377 BS 0|NRG ENERGY INC EXCHGD........ccocomurmmremiriininerenirncrreninenssnennens | vevnee | oo [ evveverinens [ WAFE | o000 329,250 | ..o 110.750 | .................332,250 | .................300,000 | ....... 328,107 0 ....11,813 | 10/23/2013 | 05/15/2021
629568 AV 8|NABORS INDS INC.... 04.340| . 0 05/12/2011 | 09/15/2020
64952G AE 8 NEW YORKLIFE INS CO 144A.........coovvvernmrnirnneenneensrneriscnssnennens | oneee | oo | veversreeens | WAFE | 493,490 | ... 108.610 0 03/24/2010 | 05/15/2033
64952G AF 5 [NEW YORKLIFE INS CO 144A.........cooonirnmrinernnernnennnincrncensnnsens | envee | oo | veversenonns | WAFE | i 748,268 | ... 121.970 (VN 22 0 10/05/2009 | 11/15/2039
651229 AK 2|NEWELL RUBBERMAID INC. 05470 . ,164,351 0 (2,465) 0 . - 11/22/2013 | 08/15/2020
65504L AG 2 [NOBLE HOLDING INTLLTD....covvvvermrirerinineierneinersensnrssnsensnssensenes | eoveeee | F [evviieionn [ W2FE | 1,490,835 | ... 104.710 1,570,723 0 123 0 | om0 | 108,050 | .........6.090 [MS.oos | e 30,250 | oo 90,750 | 01/31/2011| 03/01/2041
65557F AB 2| NORDEA BANK AB 144A vevrneenene | AFE | i 749,445 | L 104.540 ....784,110 0 107 0 6,576 23,438 | 03/14/2012| 03/20/2017
66989G AA 8 NOVARTIS SEC INVESTMENT LTD......coosvuiirimriimiicniiseiiienieciiienis | cevieae Fl. . v 1,027,540 | ... 112.570 125,755 | .. ...1,016,195 0 (2,748) 0 | oovevmrrerineenn0 | 005120 [ 1 4760 [ FAL | e 20,073 | oo 51,250 | 07/08/2009 | 02/10/2019
681919 AS 5| OMNICOM GROUP..........ccoiririirierirererseesssisessesssesssenssssssssssssss | sevnee | oo [ eevenernens [ oo 2FE | oo 2,800,096 | ...... 110.540 | ..ovonrenee 2,874,051 | ..oovverneen 2,600,000 | ..ovrernvene 2,679,558 | ..oveovrirrieiinnn (V1 I (32,391) | covvreereirerierinan 0 | oo | 100005900 [ oo 4470 [ AL | i 32,384 | oo 153,400 | 01/07/2010 | 04/15/2016
68389X AC 9| ORACLE CORP........cotvimiiicriiiininissiesi i | s ..2,177,800 | ...... 115.610 12,312,276 2,000,000 ...2,100,355 0 (20,831) 0 01/11/2010 | 04/15/2018
68389X AG 0| ORACLE CORP......ccotviirierirrireeissisesiessesssessssssssssesssesssessssenns | wneees . . ....2,631,600 | ...... 112.880 2,822,038 | .. 2,500,000 | ... 12,581,933 | oo (V1 I (12,886) | ovvovverercrierinnn 0 11/10/2009 | 07/08/2019
68389X AM 7 [ORACLE CORP EXCHGD.......ccocovvirrirrirriiseieeriesissessseissisenssnsees | onvee | oo | veversvinns | oo 1FE | e 3,069,862 | ...... 106.300 | ..ovvveirnee 3,189,085 | ...cccoovne. 3,000,000 | .coooovvrnnes 3,067,620 0 (1,163) (V1 12/12/2011 | 07/15/2040
693476 BG 7 |PNC FNDG CORP........evvririreimrinsrieriesisseessssssessesssssssessssesssssnss | oevenne 2,994,660 | ...... 105.910 .3,177,399 3,000,000 0 917 0 09/16/2009 | 09/21/2015
693506 BD 8|PPG INDUSTRIES INC........cccocoimrimirmrinricnnincrrennsesnsissiseiinnies | vevene | oo [ evesniivens [ w2FE | s 740,805 | ... 101.470 ...761,074 | .. ...750,000 | ... ..743,306 0 836 0 11/08/2010 | 11/15/2020
69352) AG 2 |PPLENERGY SUP LLC A.....ccoevomiimrierireeieineeisesisesiesessssensssssens | eoeees oo | e | 2FE | ............6,293,000 | ...... 105.500 | ..ovvvrenec 6,119,000 | ..ooovvernees 5,800,000 | ...covvvnee 6,022,321 | oo 0 | corrreeerne(118,632) | o0 | e 08/31/2011 | 10/15/2035
69369E AC 3 |PERTAMINA (PERSERO) PT 144A........ccoovimirveririrnnisssisniiens | v Floa| W2FE ] oiiii200,750 | ... 91.750 ....183,500 200,000 | ....... 200,638 0 05/02/2012 | 05/03/2022
69419B AA 3 |PACIFIC DRILLING SA 144A ST IOV F o] ,356,750 | vooucevennne 1,350,000 | ..coovvrennee 1,350,000 [ .ooouvvrcrirreinns 0 . 05/17/2013 | 06/01/2020
694476 AA O [PACIFIC LIFE CORP 144A........c.oocovnririnieernenssnssssissssssssisnnns | evvnnen | oo [ eovernnns 1]..2FE| ............22,210,000 | ...... 109.360 [ ... 21,872,693 | ..ccooeenne 20,000,000 | ....c...... 22,188,056 0 | civenenn(21,944) | iiiiiviieenn0 | viiviiiiieennl0 | i 6.600 | ........5.670 | MS...... | ............388,667 | ............ 660,000 | 08/26/2013 | 09/15/2033
695114 CJ 5| PACIFICORP........ccooirirrereriieirerissnieriesssseessssssssssesssessssessssssssssnns | sovenne VAFE] 198,886 | ... 122.270 ....244,551 ...200,000 198,959 | oo 0 .12,700 | 07/14/2008 | 07/15/2038
709599 AH 7 [PENSKE TRUCK LEASING CO LP/PTL 144A........ccoovommmrvnnirerinnes | e ,507,170 | .. 1,500,000 | ... 1,643,390 0 (9,745) 0 .36,563 | 04/18/2013 | 07/11/2022
709599 AN 4| PENSKE TRUCK LEASING CO LP/PTL 144A........ocomvienerinerrerrneens | ceveee o | e | #2FE | .........1,050,960 | ........96.660 | ... 966,622 | .....cocoonne. 1,000,000 | ..ooovvrvnnee 1,047,893 0 (3,067) 0 | oo | 4250 [ 1003620 [ s | 19,361 | e 21,250 | 04/16/2013 | 01/17/2023
714264 AA 6 |PERNOD-RICARD SA 144A.........ooiviiiiiiriiriinnssesssesssissisnienss | evenees Fl. 595,211 . 0 (1,094) 0 .0 | 11/05/2013 | 04/07/2021
714294 AC  9|PERRIGO CO PLC 144A.......oivoieireerinsererieeeseessssessessssssesinnens | oovenne Fl. . 435,832 443,148 . .0 | 11/05/2013 | 11/15/2023
T1644E  AF 9 |PETRO-CANADA.......ccriviirinniersssseie et ssssssssesssssssssnnes | svvees Al.....1[.2FE] ..............9,651,850 | ...... 124310 oo 9,634,647 | ....c00..e.... 7,750,000 | ..o 9,620,588 | ....covvivrivrirennn0 [ iirennd(31,262) [ o0 | i | e 7.000 | o 4720 | M | 69,319 | 271,250 | 08/15/2013 | 11/15/2028
71645W AR 2| PETROBRAS INTL FIN CO LTD....covivuivirrireereinernerseneseesssiseesns | ceveee Fl. ...3,819,610 | ........ 98.630 .3,526,309 ..3,792,749 98,094 | 08/29/2013 | 01/27/2021
71645W AU 5|PETROBRAS INTLFIN COLTD.... LS. |[F|.. . . ...3,007,425 | ...... 100.560 .3,042,212 ...3,013,669 02/01/2012 | 02/06/2017
71647N  AF 6| PETROBRAS GLOBAL FINANCE VB........coooueiirieieirerisseieriesineens (ST I S IR 2FE | oo 2,470,700 | ........ 88.390 | ..oovrvrne 2,209,925 | ..............2,500,000 | ..coovorneen. 2,472,039 | oo [ 1,339 [0 | 05/13/2013 | 05/20/2023
71654Q BB 7 |PETROLEOS MEXICANOS EXCHGD.......covvvveiiierineierisisirsienseens | ervees Flo| 2FE ] nn...989,625 | ... 102.500 ...999,375 .0 | 08/29/2013 | 01/24/2022
71654Q BG 6 |PETROLEOS MEXICANOS WI EXCHGD.......ccovvereierriiririniieriniin LS...|F|. . cevenrenenn 4,313,080 | ... 91.500 ,975,675 . .0 | 08/29/2013 | 01/30/2023
716743 AD 1 |[PETRONAS CAPITAL LTD 144A.......ccovviiinirernerernsissessesssinnes | vrveees Flon AFE | s 655,090 | ...... 108.930 [ .ovvvrvrvirnnns 708,078 | ...cccoeernrnn650,000 | .ovrvoninnnnd 653,175 | ..ooovvcvrvereennd0 | i (482) | 0 [0 [ n5.250 [ L 5140 | FAL | 13176 | 34,125 | 09/10/2009 | 08/12/2019
718172 AA  7|PHILIP MORRIS INTL INC LS... LAFE] 1,150,715 | ...... 114.900 .1,083,586 ...943,000 104,827 | (V1 I (35,460) | .voovverirerreienan 0 6,660 .53,280 | 09/11/2012 | 05/16/2018
718546 AC 8| PHILLIPS 66 EXCHGD........ccooveririiriirieiiesiiesieeienisssisessenssienins | ceveene . ..498,872 | ...... 101.470 ....507,363 ...500,000 | ... 498,974 0 | 99 0 5,375 12/14/2012 | 04/01/2022
74005P AN 4 [PRAXAIR INC....ccooiiriiirierierineesssisessssissssessssesssssssssssssessssssans | oenees | oo | vevernssenns VAFE ] 748,628 | ...... 111.990 [ oo 839,957 | .oooverins 750,000 | .oovvvrrinens 749,474 0 148 0 | overcvmrrnerrnenenn0 | 10005370 [ 110005390 [MNLL | o 6,719 10/30/2006 | 11/01/2016
74170* AB 5 |PRIME PROPERTY FUND LLC SERIES B........cccovtvmerimirireririinins [ wvenes ..10,000,000 110,000,000 | .ooveerieniireninnnd (V1 [V TN 0 .137,600 08/01/2013 | 08/22/2020
743487 AJ 1|PROSPECT CAPITAL CORP SOOI PO . 729,488 . . 729,749 0 262 0 L2714 04/16/2013 | 03/15/2023
744320 AN 2| PRUDENTIAL FINANCIAL INC........ovvviririiriirinnrisnieniseneeresenens LS. [ | eovverven [ 2FE | o 2,660,000 | ........ 96.250 | ....ovrvene 2,560,250 | ...ocvennee 2,660,000 | ..ocvornvene 2,660,000 | ...ooovrieriierinnn (V1 [V TN 0 |0 | 10000005200 | ........5.200 [MS.o | i 40,728 | .....cco..u 66,470 | 03/19/2013 | 03/15/2044
74432Q BM 6 [ PRUDENTIAL FINANCIAL INC.....ccvvveirirerniireninererineirerississeenissiens | eevees . ...993,900 | ...... 112.260 11,122,682 1,000,000 ..995,670 0 542 0 | oveverrnerrnenenne0 | 10005370 | 1005450 [UD e | o 1,493 | oo 53,750 | 06/16/2010 | 06/21/2020
74986@ AM 3 |RREEF AMERICAREIT Il INC... OO I LAZ 8,000,000 | ...... 100.210 .8,017,164 8,000,000 | ... 8,000,000 | ...ooovverrrierinnn (V1 R (0 TN 0 0. 0 | 10/16/2013 | 01/15/2021
760761 AD 8|REPUBLIC SERVICES INC EXCHGD........cccoovreereeeenerineerneesinnisennns | eeveee [ oo [ eevenriinens [ oo 2FE | s 6,830,876 | ...... 109.370 | .ovvrrrrne 7,442,946 | .............. 6,805,000 | ...coovvnee 6,824,552 0 (2,008) 0 | coverenrrmrrrneeene0 | 1000005250 [ 100000.5.200 [MNLL. | i 45,650 | ............ 357,263 | 08/02/2010 | 11/15/2021
761519 BD 8|REVLON CONS PRODS CORP EXCHGD........ccconuvemrinvrinnrrcrirmnenes | vevvee | oo | cevviriens VAFE| s 493,852 | ........ 98.620 | ...oovuierennn 493,125 | oo 500,000 | ...cooverirs 493,871 0 ] 20 0 | ovvvnriverirecnn0 | 105750 [ 1. 5.960 [ FAL.cooo | i 10,861 | oo 0 | 12/23/2013 | 02/15/2021
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761735 AH 2|REYNOLDS GROUP ISSUER EXCHGD.... .|E . 1,557,500 1,400,000 1,544,687 0 (7,563) 52,228 | ....... 0 | 10/24/2013 | 08/15/2019
767201 AL 0|RIO TINTO FINANCE (USA) LTD Flon| AFE] e 2,445,000 | ... 102.240 .2,556,168 2,500,000 ..2,447 422 0 863 | oo [0 [ 05.200 ] 5,340 [MNL | e 21,306 | oo 130,000 | 11/09/2010 | 11/02/2040
771196 AS 1|ROCHE HOLDINGS INC 144A E|. | AFE] nee...505,484 | ... 116.660 ....529,648 486,020 0 (5,405) .27,240 | 03/02/2010 | 03/01/2019
779382 AP 5|ROWAN COMPANIES INC . 02.050| . ,382,878 1,483,752 0f.. (9,303) .66,056 | 04/25/2013 | 06/01/2022
780099 CE 5|ROYAL BK OF SCOTLAND GRP PLC... AF i | WBFE ] 312,759 | 102.200 ....319,886 [V - 33 19,757 | 11/27/2012 | 12/15/2022
78387G AM 5 [AT&T INC AKA SBC COMMUNICATIONS........coovvmmrirmrirmnernneiseriinnins | coneee | oo | vevrne | LAFE ] i 1,030,360 | ... 114.310] ..... 1,143,096 | ..............1,000,000 | oo 1,028,134 | i (V1 I (671) 64,500 | 04/12/2010 | 06/15/2034
806854 AB 1|SCHLUMBERGER INVESTMENT SA 144 .99.610| . .996,116 0 287 33,000 | 09/07/2011 | 09/14/2021
806854 AD 7 [SCHLUMBERGER INVESTMENT SA 144A........cccovivimnimirnnnnrnniens | e R|.. .915,038 0 152 | 0 [0 | 02,400 | e 2410 | FAL | e 10,000 | ..ooocvrreneee 24,067 | 07/24/2012 | 08/01/2022
822582 AC 6|ROYAL DUTCH SHELL PLC LS. |F|.. .3,364,477 3,000,000 0 (29,179) ..42,900 ...156,000 | 02/11/2010 | 03/22/2017
822582 AH 5[SHELL INTERNATIONAL FINANCE BV. IO B Fl. .3,139,609 | .. 3,000,000 | ....cc.eee.. 2,998,009 | .ooocirniiiinnnnd (V1 IR 1,050 | oo ..26,813 ....97,500 | 09/15/2009 | 09/22/2015
822582 AM 4| SHELL INTERNATIONAL FINANCE BV.......cccovuvmirierireerseinerieininenes | ceveene F 14,946,724 | ............ 13,800,000 | ...........13,755,294 | ....coovvrrrirrnnnnd (V1 IR 5,989 | oo [0 [ i 4370 4430 [MSe | e 161,000 | .ovvrenee 603,750 | 03/18/2010 | 03/25/2020
828807 BZ 9|SIMON PROPERTY GROUP LP.... ..10,830,200 11,579,324 ..10,000,000 05/24/2010 | 05/30/2018
828807 CF 2|SIMON PROPERTY GROUP LP.... N . ..2,527,045 | ...... 105.840 .2,646,086 2,500,000 08/26/2010 | 03/01/2021
835407 AA  5|SOMPO JAPAN INSURANCE INC 144A.........ccooommiimmrrnrinienneiasiirnnns | cevenae Flon] AFE | v 610,000 | ...... 100.000 [ v.oorvveirnenns 610,000 | ..coovrrrirnnns 610,000 | ..cocoovrererrec810,000 | ovooirviiriiiennc0 | i | 0 [ 03/21/2013 | 03/28/2073
842400 FA 6|SOUTHERN CALIFORNIA EDISON ceevrerenennssesessessnenes | vevenee [ oo | eervverinen [ TFE | v 475,905 | e 108.800 ....544,015 ...500,000 0 04/07/2010 | 07/15/2035
845467 AH 2 [SOUTHWESTERN ENERGY CO EXCHGD........cocovrvirrrerivirniireinies | vrvees ol ,735,248 2,750,000 0 12/28/2012 | 03/15/2022
852061 AK 6|SPRINT NEXTEL CORP 144A........c.ooveieiiireirneierineenssniesisssinenes | ovvenne E| e | WOFE | 344,914 | .120.500 | oo 336,195 | ..ocvrerirnnn 279,000 0 ) [T TORURTON | I IR 05/10/2013 | 11/15/2018
85207U AA 3| SPRINT CORP 144A........ccoccrvrvrrns .|LS..|E[|. . v 13,750 | i 107.370 ....536,875 ...500,000 .0 ) 10/07/2013 | 09/15/2021
857718 AA 4 [STATOIL ASA......oiiiririnieieriseisesisesiesiesss s ssssssessessessssssssssnes | wneees Fl. VAFE] 272,125 2,000,000 | ... .0 e . 05,000 | 10/06/2009 | 04/15/2019
867363 AU 7 [SUNGARD DATA SYSTEMS INC EXCHGD......c.ccocrvvvirerenrirernrreninns | evvnes | oo [ everiniinns BFE| e, 706,875 | ......109.000 | ..oovvevnees 708,500 | ..oovvrrirnns 650,000 | .ooovvrrirenne 704,221 0 (2,654) | .ovevrrrinririinnnn0 |0 | e 7.620 | 1 4870 [MN. | 6,333 | .o 24,781 | 10/23/2013 | 11/15/2020
86959L AE 3| SVENSKA HANDELSBANKEN AB 144A...........ccccovermmmrrmerierineesnines | cevenne Fl. AGAFE| 496,410 | e 112.580 ....562,911 ...500,000 ..497,505 0 325 6,477 25,625 | 04/05/2010 | 03/30/2020
87612E AK 2| TARGET CORP......ccvviririerririiernieiesie st ensssisssesssssssnsnne | svvees AFE] ,191,249 1,000,000 | ... 1,065,035 0 (1,875) | wovevvrcvrirereennd0 |0 | 00008350 | oot BTTO MNL | e 10,583 04/15/2010 | 11/01/2032
878091 BC 0|TIAA OF AMERICA 144A.........cocoonvvurnnn. [IES T R I VAFE] 538,755 [ 1. 123.090 | oo 615,482 | ..o 500,000 | ..oovvverirs 536,850 | .ooovvenrirriinns (V1 I (557) | cvvreervrrrernereen0 [0 [ i6.850 [ 10 08.270 [ D [ s 1,427 03/03/2010 | 12/16/2039
878742 AE 5| TECK RESOURCES LIMITED ..4,276,330 | ....... 97.400 .3,896,115 4,000,000 0 (6,194) ...61,250 06/30/2012 | 10/01/2035
87938W AH 6| TELEFONICA EMISIONES SAU . ...4,475,000 | ...... 111.930 5,596,919 | .. 5,000,000 | ... 4564464 | ..o (V1 IO 60,668 | ..o reenenennn 135,498 06/30/2012 | 07/15/2019
87938W AR 4| TELEFONICA EMISIONES SAU.......cccccoevvvrvverrnrnnicnnincivnninenrens | evveene | F [ [ W2FE | i 2,000,000 | ........ 98.450 | ..o 1,969,000 | ...ccoerrne 2,000,000 | ...oorrnenen 2,000,000 | ..o {1 [ IR 0 | oo [0 [ i 4570 e 4570 [AO.cc | e 16,249 04/17/2013 | 04/27/2023
88033G BP 4 |TENET HEALTHCARE CORP ...735,000 775,250 ...700,000 ..732,929 0].. (2,071) 7,292 .21,875 | 08/21/2013 | 11/01/2018
88033G CA 6 |TENET HEALTHCARE CORP EXCHGD . ...958,367 I .987,000 | .. 1,050,000 | ... ..958,791 0f.. 424 6,924 12/16/2013 | 10/01/2021
880451 AT 6| TENNESSEE GAS PIPELINE CO.......cocoovervmrererincernnrinserieniissineniinee | wevinne [ oo [ evvvseivnens [ 2FE | i, 10,533,678 | ...... 116.640 | ........... 10,731,033 | .oovevernees 9,200,000 | .oovvvrnees 9,871,989 | ..o (V1 IO (186,220) | ..ovvvvvevreisereeen0 [0 [ 1 7.500 | ... 5.030 [ A | v 172,500 03/23/2010 | 04/01/2017
88731E AJ 9|TIME WARNER ENT NOTES ol . . 2,992,597 | ...... 108.930 2,723,469 | ..............2,500,000 | c.ooveeren2,951,576 | i (V1 I (10,974) | oo 96,545 10/31/2009 | 07/15/2033
89152U AB 8|TOTAL CAPITAL SA.... IOV I Fl. .|..1FE[| .................988,980 | ...... 105.820 11,058,289 | .. . ..992,058 0f.. 817 1,889 12/08/2009 | 12/15/2021
89233P 4C 7 |TOYOTA MOTOR CREDIT CORP MTN.....cooivverrirerrnrcererieessesnnnnnns | cevees El i AFE| 5,791,943 | L 108.700 | ..vvvveene 5,435,297 | .ovvvirnnns 5,000,000 | .corvrrnen 5,659,854 | ...ovvviiiernninnd {1 [ IO (93,731) [ w0 [ 8,750 07/31/2012 | 06/17/2020
89233P 4S 2[TOYOTA MOTOR CREDIT CORP....... LS. [E|.. .|.1FE| .. 4,992,350 | ...... 106.510 5,325,719 5,000,000 ...4,994,238 0. 682 .100,347 01/05/2011| 01/11/2021
89352H AL 3| TRANS-CANADA PIPELINES LTD......ccovtiemrririerieeriniseiiserinninens | wvenes Al. | 1FE| .. ..2,978,730 | ........ 99.290 2,978,821 | .. 3,000,000 | ... 12,978,569 | ..o (V1 I [GLCKD ) 10/02/2013 | 10/16/2043
89417E AD 1|TRAVELERS CO INC MTN..... FSSSTOTRRTRI DO I [ AFE 4,221,760 | 118.760 | ..vvvnrne 4,750,503 | ..ovvereenns 4,000,000 | ..oovrernvene 4,207,902 0 (4,072) | o0 |0 | 008250 | <..5.840 | D | el AT | 250,000 | 03/24/2010 | 06/15/2037
900151 AD 3| TURKIYE IS BANKASI AS 144A..........ccoimireriiinniniisesinesieninsens | ceveene Fl. 604,175 0]. 499 | 0 |0 [ 1003750 .l 3880 [ AO.uc | e 5,484 | i 12,188 | 04/03/2013 | 10/10/2018
907818 DK 1|UNION PACIFIC CORP EXCHGD........cccoomirvmrrrerireernnniseriesinesinenins | oevenne . .593,602 0 (8,872) . 23,937 | 10/28/2011| 07/15/2022
911312 AM 8| UNITED PARCEL SERVICE...........ccocovirrmrmirrenineinnrnerrerrereneninnne | vevnee [ oo [ covvniinens AFE] 496,650 | ......100.230 | .o 501,185 | .ccvrrerins 500,000 | ..cooveirirns 497,586 0]. 301 | o0 |0 | 003120 100000.3.200 | e | e 7,205 | e 15,625 | 11/08/2010 | 01/15/2021
911312 AQ 9 [UNITED PARCEL SERVICE.........ccccscimimiririnirerneirernsisensirersniseens | ceiees VAFE] 1,997,340 | ........ 92.440 .1,848,973 2,000,000 ...1,997,606 0. 242 49,544 | 09/24/2012 | 10/01/2022
911365 AX  2|UNITED RENTALS (N AMER) INC.......cccourrmmrirniirineriinsrinenrenes | cvveene ..343875 | ..... 101.500 ....355,250 ...350,000 | ... 344,056 0]. 181 .10,719 | 08/26/2013 | 06/15/2023
911365 AZ 7|UNITED RENTALS (N AMER) INC.......cocoosermmrrmmrirmrenennseensensneinnnnns | eevinee [ oo [ eevennivnens [ WAFE | i 698,750 | ...... 111120 [ o 722,313 | o 650,000 | ...covvrerneene 696,662 0 (2,088) | ..vervrrreiierienn0 | cevrireiieiiinnnnd0 | 007,620 | 08210 | AO. | i 10,463 | oo 24,781 | 08/26/2013 | 04/15/2022
911596 AL 8| US BANCORP........ccoviriririieiienrierieresseisssiisessessssesssissssssessessnn | vevnne | oo | eovesninens VAFE] 891,897 | ...... 122,940 ..ocvvrinenen 774,579 630,000 | ....... 880,744 (V1 I (11,153) | covovvvvrvcrveen0 |0 | 7500 | 1.0 3.510 [ D | i 3,938 | 47,250 | 04/16/2013 | 06/01/2026
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91159H GT 1|US BANCORP s IFE 11,943,480 | ...... 102.140 .12,256,920 ..12,000,000 11,989,141 11/17/2009 | 11/20/2014
914906 AH 5| UNIVISION COMMUNICATIONS INC 144A.........coovemvvmermmninerreeernes | vevnee [ oo | evvvrrvnen [ LAFE | 505,625 | ... 109.870] .... 500,000 504,018 06/24/2011 | 11/01/2020
918204 AS 7 |VF CORPORATION........ccoceriruirierinrrieninnenenissnsseriensssessensesnenenes | LS [ [ wevverive [ WTFE | 11i0002.2,203,000 | ... 112460 .............2,249,270 | ..............2,000,000 | ......ccoo..c. 2,110,287 03/10/2010 | 11/01/2017
91911T AM 5| VALE OVERSEAS LTD v Lo | F oo | L2FE | e 4,370,588 | ... 96.610] .... 4,359,945 03/20/2013 | 01/11/2022
92344G AX 4 [VERIZON GLOBAL FUNDING CORP........c.coourrereermnrinernnnrnerrerirnee | vevee | oo | vevervrecens | 2FE | i, 3,291,470 | ... 107.090{ .............3,212,718 | ..............3,000,000 | ......cc.o..c. 3,270,352 08/26/2010 | 09/15/2035
92553P AF 9 |VIACOM INC cevvnerneeessnssssesssessssssssssnsses | eeene | o [eoveeenses | 2FE | 1,996,280 | .. 105.750 09/24/2009 | 09/15/2015
92718W AD 1|VIMPELCOM HOLDINGS BV 144A.........ccccovuvmmrrnermnrrnerrnnrinerrennnens | LSuit [ F [ i [ W3FE | i 435,000 | ... 100.000 | ......cv.....435,000 | ..ooveeer.i435,000 | oovioinrnnni435,000 [ oo (V1 (1 TN 0 . ..11,310 | 02/06/2013 | 02/13/2019
927804 FJ 8|VIRGINIA ELECTRIC AND POWER.........cccccoevivmivmmrinnicnnicneirnniineins | vovene | oo | evreverinens [ AFE | ci.4,490,370 | ... 99.200 4,492,511 0f.. 715 0 | om0 | 100003450 [ 134T0 [MSe | e 51,750 | covvris 155,250 | 08/25/2010 | 09/01/2022
931142 CK 7 |WAL-MART STORES INC........cococourrrmrrmerrmrenrncnirserrereseessenisernenens | vevnee | oo | eveverinens [ WTFE | 1,031,760 | ... 123.920 1,029,183 | oo (V1 I (57 0 24,556 08/19/2008 | 08/15/2037
931142 CS 0 [WAL-MART STORES INC.....ccoevvrnririrmirrrinrinerineneinernsisesessensssennns | eoveeee | oo [rvvrcevonen [ WIFE | 1,983,100 | .o 113.100 ..1,983,807 0. 260 28,125 03/24/2010 | 04/01/2040
931422 AE 9|WALGREEN CO ceevirereseenssssenessssessssssssnesens | v | oo | e [ W 2FE | v 149,103 | i 112.750 144,219 0].. (1,266) 11/18/2009 | 01/15/2019
947074 AJ 9| WEATHERFORD INTL INC cernerernenensnssenssessssensns | coeenee | E | vevvveenns | W2FE | 4,336,800 | ... 113.600 LAAT2538 [ (1 I (44,736) 01/15/2010 | 06/15/2017
94973V AS 6 [WELLPOINT INC....ccooovvvrrrireirerinerirerienes . reernenennn 2,017,760 | ... 105.840 2,012,508 0].. (1,615) 08/12/2010 | 08/15/2020
94974B FC 9 |WELLS FARGO & CO.... . LS. |.. | GAFE| 1,995,640 | ... 100.080 1,996,251 0. 381 03/01/2012 | 03/08/2022
959802 AB 5| WESTERN UNION........ccocomirimririmrinrncrierinssnensssissensssssssssnenssenseee | vevnne | oo | eeveverinens [ 2FE | viiiinnnn...6,838,163 | ... 110.160 6,707,206 06/30/2012 | 10/01/2016
959802 AL 3|WESTERN UNION EXCHGD. . . ..2,140,000 | ...... 105.400 2,140,000 | ... 0 [ 10/04/2010 | 04/01/2020
959802 AM 1| WESTERN UNION.......ooiviririerieiirienieesiensseissessssssssessssessesssssesns | sovenne I [ V2FE | s 499,390 | ........ 92.720| .................463,625 | .................500,000 | .....ccccorneens 499,406 | ....cooovvrrrreens0 | e 06/16/2010 | 06/21/2040
960394 AP 9| WESTINGHOUSE CREDIT CORP PUTABLE BOND . 821,250 | ...... 103.630] .... 0].. (6,524) 01/07/1994 | 06/14/2014
981058 AD 2|WOORI BANK 144A........ Fl.| .2FE] ..............1,060,000 | ...... 107.000 21,015,904 | (V1 I (11,622) 10/31/2009 | 04/14/2015
98385X AL 0 [XTO ENERGY INC.....cooouviriiiinereiniineiernsissiesssessessssesssssssssesssseens | seveees | vevereeeen | AFE | eio.....6,857,580 | ... 115.420 6,440,277 | .oovvvrrvvirerniinnd (1] IO (112,113) 01/19/2010 | 08/01/2017
984121 BY 8| XEROX CORP.......ccouirmrviriierireireeisssisesiessssesssssssssesssssssessssenss | oovenns . | 2FE] 2,258,240 | ... 102680 | .....occevve 2,022,829 (V1 I (60,211) 09/30/2009 | 05/15/2014
984121 CA  9[XEROX CORP.....coovvriierrrieriniieinnierssissienssisssssssessssesesssssssnsennes | svveees [ [T .2FE] ..............2,060,860 | ...... 111.970 | ovvvrne 2,239,462 | ....ccooonee. 2,000,000 | ...oorrnenen 2,040,600 0].. (5,686) 03/12/2010 | 12/15/2019
98412 BA 1|XEROX CORP MTN ST SRRRTRRTRROTE IOV | | 2FE | e 4,109,072 | . 112.020 ..4,025113 | ..............3,593,000 | ..oovverneen. 3,897,059 | .0 [ e (128,297) 04/30/2012 | 04/01/2016
98417E AB 6 | XSTRATA FIN (CANADA) LTD 144A.......oovvirirririrerssreississrsnis | veveees B|..co. | .2FE] ............10,626,900 | ...... 110.950 .11,095,068 ...10,300,838 | ....covvvrieriiienn0 | i (95,933) 05/20/2010 | 11/15/2016
98417E AT 7 |XSTRATAFIN (CANADA) LTD 144A........ovvrmirirmrinerieinerisnsrnenirenens | oneees B .| 2FE | 2,493,675 | ... 94.990 ..2,374,810 | .............2,500,000 | c.ooerneene 2,494,161 10/18/2012 | 10/25/2022
984851 AC 9| YARA INTERNATIONAL ASA ISRTNINN DO F ..|.2FE] ..............5,933,950 | ...... 1204801 ..............6,024,050 s 5,599,549 02/09/2010 | 06/11/2019
988498 AH 4| YUM!BRANDS INC......ooovermiimerinriieriesiseessesissssesssesessessssissensnns | sevenne I [ V2FE| 2,490,375 | ... 97.950 | ..vvurrrne 2,448,806 | .............. 2,500,000 | ..oovrernvne 2,492,337 08/22/2011 | 11/01/2021
98978V AB 9 |ZOETIS INC EXCHGD LS. o | vvveiven [ 2FE | ...........6,183,434 | ... 93.550] ..............5,790,976 | ..............6,190,000 | .............. 6,183,631 10/25/2013 | 02/01/2023
G2044@ AZ 8|COMPASS GROUP PLC SERIES L.....cccieereirrrinrineriesisneesneeseeians | cevieee Flon] 12 ......rn 5,000,000 | ... 99.010 5,000,000 06/27/2013 | 09/18/2020
G5480@ AA 7|LIBERTY LIVING PROPERTY LTD SERIES A. F ...6,000,000 | ........ 99.920] ..............5,995,221 | ..............6,000,000 | .............. 6,000,000 01/23/2012 | 02/28/2022
G9284# BC 0|VITOL FINANCE LTD SERIES O ...7,000,000 | ........ 98.140] ..............6,870,394 7,000,000 | ... 05/24/2013 | 06/27/2020
G9284# BD  8|VITOL FINANCE LTD SERIES P......ovvvierirriririersnrsierssisesssissinnins | v {3 ST 2| s 13,000,000 | ........ 97.990| ..oovvrneee 12,738,890 | ............13,000,000 | ............ 13,000,000 | .ovoverreririrnnd {1 [ I 0 05/24/2013 | 06/27/2023
Q6235# AE 2| MIRVAC GROUP SERE.......ccoiiiiiiiiniiiinnissisisnissnssssssesssssesssssnssnnes | crvne Flo 22 5,000,000 | ........ 97.550 | .o 4,877,780 5,000,000 11/07/2013 | 12/18/2022
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation e ...946,650,552 | ... XXX........ v 957,355,205 .936,439,291 | .0 ] 1ini(5,212,216) | v 0 |0 | XXX | XXX XXX 11,390,670 ..38,111,952 XXX [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
000759 BP 4| AMERICAN BUS FIN SERV 2000-1 Al......covvuumirirrermrinnrirerineeienenes | ceveene I [ AFM | 198,413 | ......69.860 | ....ccoce0errn215,100 | oo 307,904 0. 0 | 12/19/2013 | 07/01/2031
02148Y AJ 3|[COUNTRYWIDE ALT LN 2006-42 2A1 [SSSTRRRN O I [ ARM | s 150,903 | ......40.330 | covvvrrrreen 172,316 | oo 427,189 . (V] 0 | 12/19/2013 | 12/01/2046
026930 AA 5| AMERICAN HOME MTG ASSET 2007-2 Al.....ooevvrevirrermrinerierienens | ceveene . | AFM ...1,459,498 ...3,171,290 B I 153 | v 10,254 | 05/29/2012 | 03/25/2047
05948K L3 1|BANC OF AALT LN 2005-8 3CBH1..... [SSSTRRRNR O . .| .3FM 328,096 0. 0 | 12/19/2013 | 09/01/2035
1248MA  AC 1| CREDIT BASED SER&SEC 2007-SP1 A3 144A.........ccoovvvrvmmrnerirens [ e | AFM 953,466 4,584 | . 55,010 | 04/09/2007 | 12/01/2037
126380 AA 2| CREDIT SUISSE MTGE CAP 2006-9 1AT.......cconvvererrreeneriererneesnnens | ceveene .|.1FM 682,385 B I 2,998 | oo 35,974 | 09/07/2006 | 11/01/2036
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126673 DP 4 |COUNTRYWIDE ABS CERTS 2004-7 AF6 . . AFM 1,908,521 MON...| .... 7493 | .. .89,910 | 08/30/2004 | 12/01/2034
126673 ZU 9|COUNTRYWIDE ABS CERTS 2005-3 AF6.... | AFM MON... 1,841 |, 22,090 | 03/23/2005 | 08/01/2035
12668A HA 6| COUNTRYWIDE ALT LN 2005-56 4A1 o | | TFM MON... | ooveeeriririns 131 8,506 | 04/13/2012| 11/25/2035
12668W AC 1|COUNTRYWIDE ABS CERTS 2007-4 A3..... o . 3FM MON... 0. 0 | 03/20/2007 | 04/01/2047
126694 A3 2|COUNTRYWIDE ALT LN 2006-OA1 2A1... | AFM MON... 0. 0 | 12/19/2013 | 03/20/2046
126694 YQ 5|COUNTRYWIDE HOME LN 2006-3 3A1.... .| 4FM MON... 0. 0 | 12/19/2013 | 02/25/2036
12670B AF 6| COUNTRYWIDE ABS CERTS 2007-S2 A6 . . AFM MON... 1,983 | . 23,802 | 03/23/2007 | 05/01/2037
172973 5J 4|CITICORP RES MTGE 2006-1 3A2...... JESTTRURRONN PO v | | IFM 35,670 | ...... 34,778 MON... | oo 149 | i 1,784 | 09/14/2006 | 02/01/2036
23332U GM 0| DSLA MTGE LN TR 2006-ART 2A1A........ocviereriirinerirerinenienirseenns | s JAFM L 62,566 | ...... 53,875 MON... [V 0 | 12/19/2013 | 04/01/2047
291701 CR 9 [EMPIRE FNDG 1998-2 M1.....ocviiririiiiinrieiniiereniseiesssisssssiessssiens | ervees e | LBFE | .. . 194,322 | oo 51,266 MON... | o (V10 35,013 | 05/01/2013 | 06/01/2024
362334 BR 4 [GSAAHOME EQUITY TRUST 2006-3 A2........cccoovevmrriemmiernnineeenis | cevees I [ AFM | 624,626 | .......55.710 | oo 853,348 | ..o 1,531,606 | ....... 690,437 MON... 5,963 | 04/10/2012 | 03/25/2036
40430H FL 7|HSIASSET SEC CORP 2006-OPT3 3A3 ISSTRRURRANION DOV o | | IFM ....2,640,118 .2,904,393 3,155,913 ...2,789,198 MON...| .... 11,877 | 02/29/2012 | 02/25/2036
40431F AL 5 |HOUSEHOLD HOME EQ LN TR 2007-1 M2.......ccovvnrierveireeenreienns | cevees o | e | TFM ....1,365,000 . . 2,000,000 | ... ...1,518,594 MON... | .... . .13,629 | 06/13/2012 | 03/20/2036
525221 HA  8|LEHMAN XS TR 2006-2N 1Af1......... VRN I [P [T AFRM | i ATT3,753 | 73280 oo 7,237,398 | ovverinnd 9,875,890 | cooovvvinees 5,189,999 MON... | o899 | i 49,204 | 05/18/2012 | 02/25/2046
52522Q AM 4 [LEHMAN MTGE TR 2007-10 3AT......ovmeirrirernrreeriserenerereniseereninens | cevees e | TFM | 1,595,112 | L 63.410 AT15874 | 2,705,696 | ...coovnvn. 1,808,665 MON... 0. 0 | 12/19/2013 | 12/01/2037
550279 BA 0|LUMINENT MTGE TR 2006-2 A1A.. I I [ v B 11 89,313 | ...... 64,387 MON... 0. 0 | 12/19/2013 | 02/25/2046
576435 AT 8|MARS 2004-4 144A OSSR OO I [ AFM | 136,822 | e 52.390 | oo 156,182 | covouvvvrrrinne 298,115 | oo 158,755 MON... 0. 0 | 12/19/2013 | 03/01/2034
59020U 5U 5|MERRILL LYNCH MG IN TR 2006-A1 1A1 | 1FM L0 L0 0 - MON... | v 10,717 | v 134,295 | 04/27/2012 | 03/01/2036
61915R CJ 3|MORTGAGEIT TR 2006-1 2A1A JESTRRRRI O e [ FM | . . . . 0. .0 . L0 . RSN MON... 0. 0 | 12/19/2013 | 04/25/2036
65536P AA 8 |NOMURA ASSET ACC CORP 2006-AF1 1ATA.......vvvviirrrrcrereirernnns | cevees [ [T ARM | e 52,633 | ........ 42.250 | oo 47,954 | oo 113,488 MON... 0. 0 | 12/19/2013 | 05/25/2036
73316P CE 8 |POPULAR ABS MTGE PT TR 2005-2 AF5.........cccmmrumermerereeienerneenns | wveees | AFM 5,000,000 | ........ 99.730 14,986,500 000,000 MON...| .... 03/18/2005 | 04/01/2035
73316P CF 5|POPULAR ABS MTGE PT TR 2005-2 AF6.... OO I e [ AFM | ...961,980 | ........ 99.000 ...952,373 | .. ..961,980 | ... ..961,980 MON...| ... 03/18/2005 | 04/01/2035
73316P CK 4 |POPULAR ABS MTGE PT TR 2005-2 M1.......coooevrmremerinermerienesenis | s I [ BFM | 3,955,716 | ........ 83.090 | ..oovrrrne 3,361,928 | ...ovvernes 4,045,982 | ....coonc.. 3,983,868 MON... 06/30/2007 | 04/01/2035
74925F AA 1| RESIDENTIAL AC LN INC 2008-QR1T 1AT....c.vvuiivrreierneiersnissinnis [ eree e | BFM [ i TATTAT | 77.750 ....141,970 151,196 MON... 0. 0 | 07/31/2009 | 08/25/2036
75970Q AH 3 |RENAISSANCE HELT 2007-2 AF5... . I I o | e | BFM [ ,149,126 | .. ...1,238,629 MON... 0. 0 | 05/14/2007 | 06/01/2037
759950 FG 8|RENAISSANCE HELT 2005-1 AF6... . B I [ [T 2FM | 3,591,455 | ... 97160 | oo 3,489,817 | vvvverens 3,591,485 | .covvirnen 3,591,455 MON... | .o 14,875 | v 178,497 | 03/03/2005 | 05/01/2035
759950 FH  6|RENAISSANCE HELT 2005-1 M1......cvouiimerenermenieseseniseisesissisenes | ovvenne ...|.5FM 1,527,261 ...1,137,783 MON... | cooorvircrennd 6,818 | covovvrernns 81,815 | 06/01/2013 | 05/01/2035
759950 FJ 2 |RENAISSANCE HELT 2005-1 M2 ST IO | errereen | SFM . L572,723 | .. 190,198 | ... . . L0 revend MON... 0. 0 | 12/19/2013 | 05/01/2035
761118 VY 1|RESIDENTIAL ACCREDIT 2006-Q02 AT......coervrremeriererneersseiserinns | ovvenne I [ AFM | 70,652 | .....48.090 | oo 70,753 | e 147,114 | ...... 70,820 | o0 [0 [ . . MON... 0. 0 | 12/19/2013 | 02/25/2046
83613G AA 7 [SOUNDVIEW HM EQ LN 2008-1 A1 144A........ccovvvrivnrernnreiinnnnes | vrvees .| 4FM ...760,285 | ................804,624 | ....... 801,487 | ..coovvvrririeenn0 | s L0 . IS B MON... | oo 223 2,312 | 10/31/2013 | 02/25/2038
86362X AA 6|STRUCTURED ASSET MTGE INV 2007-A1.. JOON I . .|.1FM 13,601,456 | ............19,900,793 | ............ 10,127,552 | cooeverrercireennd (V1 IO 757,066 | ..cvoovercereiieennd L0 . SRR § MON... | s 1,258 | oo 71,399 | 05/09/2012 | 01/25/2037
86363V AA 9 [SASCO 2007-5 1F 144A...... I IO o | | BFE | ..............5,050,691 | .......77.250 | ...ovnenee 5945215 | ..............7,696,071 | .........cc.. 5,300,690 0]. 206,608 MON... 0. 0 | 10/01/2012 | 06/25/2037
92910K AA 9 [HARBORVIEW MTGE LN TR 2009-1 3C7......cvremrerermeererinnirserinnes | eoneens .0 I TR B ISR ()] [ (1 T L0 . SRR § MON... 0. 0 | 12/19/2013 | 02/19/2046
93934F MN 9| WASHINGTON MUTUAL PT 2006-AR2 A1A. [ . 4,758,175 | ... 76.630 | ..cccovvreees 7778727 | ... 10,150,451 | ... 5,390,416 0]. 317,786 MON... | oo 9,129 | oo, 112,617 | 05/18/2012 | 04/01/2046
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SeCUrities. ........oovvvuisriseiiniinnns | covnrinnnes 57,784,960 | .. XXX.oooooe | v 72,069,107 | .o 93,317,773 | oo 62,340,620 | .....cce.. 344,207 | ......... 2,269,333 | .o 286,196 XXX | s 106,668 | ......... 1,469,700 |..... XXXerwon [ conae XXX..ooo
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
055359 AC 7 |BCRR 2009-1 2A1 144A.........coooiieieiierineinseiseeisseissieeesssissssssssianens | orvenne I [ AFE] 3,082,660 | ...... 106.910 | ..vvvnrrne 3,187,368 | ...ocvevne. 2,981,228 | ..cocvornvn. 3,024,899 0. (22,513) (V1 0 | oo 5.850 ] ......... 5.260 [MON... | ..covvorrrrnc 9,702 | covvrrrnes 175,329 | 03/29/2010 | 07/11/2040
05947U 4C 9|BANC OF A COMM MTGE 2005-6 ASB...........ccoomruerevirrerriinirierienes [ wrenes I [ AFM | e 243,661 | ... 100.100 | v.oovvvrrirens 243,073 | overern 242,826 | ..oovvvernen. 242,826 | ...covvvererins (V1 [V TN 0 MON... | oo 1,049 | oo 18,118 | 12/16/2005 | 09/01/2047
05947U 7L 6|BANC OF A COMM MTGE 2006-1 Ad..........coooomremerierirneereniseesseeines | s [ AFM | 1,479,993 | 107.310 1,604,341 | e 1,495,000 | ..cooovvrennee 1,488,554 | ..ooovvvecrierins (V1 IO 2,186 | v 0 MON... | s 6,693 | ..oovrirnens 80,311 | 10/16/2009 | 09/01/2045
05950E AD 0 |BANC OF A COMM MTGE 2006-2 AAB. [T e | FM e 58,600 | 102.780 61,552 59,882 | ...... 59,521 0. 198 0 MON... | oovecrieriine 285 3,468 | 10/09/2009 | 05/01/2045
05950X AD 8 |BANC OF A COMM MTGE 2006-5 AAB.........ccocvvmerermrermrireerneinserinnes | wneens I [ AFM | ....e.........803,433 | ... 100.680 [ ..ocvvvvrrnnens 804,865 | ...covverernes 799,407 | coovveevrrins 799,407 | .oooveerrierirenns (V1 (1 T 0 MON... | s 3,583 | .o 43,022 | 09/28/2006 | 09/01/2047
059512 AD  5|BANC OF A COMM MTGE 2007-3 AAB.........coooumiuiiririnrinerierinenins | ceveene I [ AFM | .............2,510,087 | ...... 100.440 | ... 2,558,826 | .............. 2,547,528 | ..ovvoeen. 2,541,832 0. 2,662 0 MON... | s 11,992 | v 144,996 | 07/18/2007 | 06/01/2049




oL'ol3a

Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Date
059513 AE 1|BANC OF A COMM MTGE 2007-4 A4.... AFM | ..............5,856,538 | ..... 110.620 ..5,600,539 (184,388) .1.920 [MON.... | . .23,941 291,210 | 07/31/2012 | 02/01/2051
05955F AA  8|BANC OF AMERICA LARGE LOAN 2009-UB1 AdA..........cccoovvvmerrmnnns | covene | AFE] 1,370,203 | .. 109.570 .... 1,304,549 (22,335) | oeoeverrrirerinienn0 [0 [ 5610 [ e 3.780 [MON... | .oovreerrnn 5,841 | 70,474 | 09/16/2010 | 06/01/2050
07387B FR 9 [BEAR STEARNS COMM 2006-T22 AAB.... | AFRM | il 11,815 | 99.950 | ..o 11,811 | 11,816 | 11,815 | 0 | 0 | cvveerrrrrerireeen0 [0 [ i 5570 | e 5.580 [MON... | .ccoovvervrrnerenn5 | s 668 | 04/06/2006 | 04/01/2038
07387M AE 9|BEAR STEARNS COMM 2006-PW11 A4.... [ AFM Y 2,992,500 | ... 107.690{ ..............3,230,690 | ..............3,000,000 | .......c...... 2,995,599 | ..o [ 159 [ 0 |0 | 5430 | 5.610 [MON... | covvvvcrennee 13,598 | .o 165,456 | 10/16/2009 | 03/01/2039
07388L AE 0|BEAR STEARNS COMM 2006-PW13 A4.... JAARM | 2,421,461 | 109.150{ ..............2,788,990 | ..............2,655,000 | ......cc....c. 2,498,346 | ....oovvvvrrireienn0 | 20,666 | i | 0 | e .5.540 | 6.570 [MON... | wccvvcrrnnee 11,796 | oo 141,547 | 09/17/2009 | 09/01/2041
07388N AD 8|BEAR STEARNS COMM 2006-TOP24 A Al AFM 9.860 15,842 MON... 73 877 | 10/18/2006 | 10/01/2041
12513X AD 4|CITIGROUP/DEUTSCHE 2006-CD2 AAB [ AFM | i 347,847 |1 101.200 | 350,315 | 346,131 | 346,131 | MON... | cooevvirerinne 1,539 | oo 18,723 | 02/27/2006 | 01/01/2046
125278 AA 9| CITIGROUP COMM MTG 2010 RR2 CA3A 144A... | AFE| i 484,172 | ...108.880 | ...............544,442 | .................500,000 | .coooiirerrn492,698 | o0 | 2,853 | 0 | 0 | 5310 5.970 | MON... 1,180 26,555 | 03/03/2010 | 12/15/2039
12591K AE 5| COMM MORTGAGE TRUST COMM_13-CR | AFM (3,054) | .ovvvvrirrrverinen0 | cvircieniinend0 | e 4040 e 3.410 [MON... | wovveerrrnee 16,858 | ..ooovrreneee 16,858 | 10/24/2013 | 10/01/2046
12624U AC 8 |COMM MTGE TRUST 2013-GAM A2 144A .|.1FM 4,602,036 | ....ccocoovvrcrreec [ i (10,270) | oooovvrrrcrcnnenn0 [0 [ 103360 | e 3.010 [MON... | ccvvvcrianee 12,626 | ...ccoooue. 113,636 | 03/13/2013 | 02/01/2028
12625C AC 7|COMM MORTGAGE TRUST 2013-WWP A2 144A. AFM .1,023,320 (1,680) MON... 2,854 25,683 | 03/25/2013 | 03/01/2031
12625E AC 3| COMM MORTGAGE TRUST 2013-SFS A2 144A .| 1FM 1,889,178 562 MON... | coorreiirnns 4729 | 38,464 | 04/04/2013 | 04/01/2035
17320D AN 8 |CITI COMM MTG TR 2013-GC11 AS. | AFM | ..............1,029,955 | ........95.180] .................951,805 | ..............1,000,000 | .......c.o.... 1,028,149 (1,808) | .oovvveeererierrinens0 | o0 | . 3.420 | e 3.080 | MON... 2,852 | .. 22,813 | 04/16/2013 | 04/01/2046
20047E AE 2 |COMM MTGE PT CERT 2006-C8 A4. | AFM L 1,419,970 | .ocovvvciicreenn0 | e 21,464 | o0 |0 5300 | 7.550 [MON... | ..cocviniinncn 6,633 | ..cocovnnn. 79,590 | 10/15/2009 | 12/01/2046
225418 2R 8|CSFB MTG SEC CORP 2004-C5 AAB. [ESSTIRRRRIORN IRV [ AFRM | e 75,111 ] 10099.900 | e 76,491 | e T6,567 | e 76,403 | .o [ o870 |0 | e 4580 | e 4.930 [ MON... | ..oovvrnrirrenns 293 3,512 | 03/21/2005| 11/01/2037
22544Q AD 1 |CREDIT SUISSE MTG 2007-C3 AAB.......ccovrmirernrriierineiseissiessnsies | ervees JAFM 3,051,323 106530 e 3,248,824 )l 3,049,628 3,046,546 | .....coocorcecenn0 [ (A1) [ 0 |0 | 5680 | 5.800 [MON... | cccvocrranee 14,444 | ... 175,675 | 10/03/2007 | 06/01/2039
225470 F7 3|CREDIT SUISSE MTG 2006-C1 Ad........ccovvvmeremerrcrineeneninserneninennes | vevnne [ oo [ cevverinens AFM | ..., 103,469 | ......107.690 | ................. 118,459 | .................110,000 | ...coovverneen. 107,563 | ..o | e 1,237 |0 | 0 | 5460 | e 6.760 [MON... | .cooovrvrcrrrncns 501 6,028 | 09/30/2009 | 02/01/2039
225470 TA 1 |CREDIT SUISSE MTGE 2006-OMA A 144A...........oooovmmirernrrcernninnins | vevnees .| .1FM 1,000,444 | ....coovvvrinrinnn0 [ (B87) | v [0 [ 15380 | e 5.350 | MON... 01/27/2006 | 05/01/2023
30225A BJ 1 |EXTD STAY AMERICA TR 2013-ESH7 A27 144A.........ccconvvmvvrnvrinins [ s | AFM | ..............5,049,995 | ........97.040 .............4,851,975 | ..............5,000,000 | .......c.o.... 5,043,822 | oo [ i (B73) [ 0 |0 | . 2.950 | e 2.800 [ MON... 01/31/2013 | 12/01/2031
34461A AA 6 |FONTAINEBLEAU MB TR 2012-FBLU A.......cvvvrrirerneiernnisineinennnns | cevees | 1FM 23,099,977 | o0 [0 [ 0 [0 [ . 2.880 | 2.890 |[MON... 04/05/2012 | 05/01/2027
34461A AC 2 |FONTAINEBLEAU MB TR 2012-FBLU B 144A.........ccconvvnmvermmrnnirinnns [ s .|.1FM 800,000 | ..ovrerrrnernn 799,972 | o0 [0 | 0 [0 [ 3.870 | 3.890 [ MON... 04/05/2012 | 05/01/2027
350910 AU 9 |FOUR TIMES SQUARE TR 2006-4TS C 144A.........ccccovcrmrmmrmnrnererinne | wvvns | oo [ everiniinns AFM 200,000 | ....... 200,573 [ o0 [ e (89) ] evvrrrerernirnnen0 |0 | e 5,450 | i 5.460 | MON... 12/11/2006 | 12/11/2028
36190K AE 9|GS MTGE SEC CORP 11 2009-RR1 GGA 144A...........cocomvrmmrenerrirnnes [ s | AFE] 2,069,314 | ... 108.780 1,993,251 | o0 [ i, (22,383) | ovovevverreriernnn0 [0 | 5790 [ i 4.690 | MON... 03/29/2010 | 07/01/2038
36197Q AC 3 |GS MORTGAGE SEC TR 2013-G1 A2 144A.........cooovvvmrrrinnniniiinns | e W AFM Y 1,544,969 | 92.650 1,541,690 (3,279) | vvvvvrrriveriennn0 | 0 | . 3.550 | e 3.210 |[MON... 03/01/2013 | 04/01/2031
36828Q QD 1|GE CAPITAL COMM MTG 2005-C4 ASB........ccovveermrrrenrrernrirerinnes | cevees | AFM 1,348,807 102220 .oovreeren 1,371,962 | 1,342,105 | 1,342,105 | a0 |0 | 0 [0 | . 5.270 | 5.320 | MON... 12/02/2005 | 11/01/2045
36828Q QK 5|GE CAPITAL COMM MTG 2005-C4 C SRR IO BFM | 495911 | 53.060 \ 500,000 \ e @51) [ 0 [0 | 5310 | 5.706 | MON... 2,213 | ... 26,890 | 12/02/2005 | 11/01/2045
46625Y XP 3| JPMORGAN CHASE COMM 2005-LDP5 Ad........ccovvvrmveserrnnrenernenins | vevnee [ oo [ cevveiinns AFM | ..............5,850,938 | ..... 106.620 | ...oouvrnen 6,397,357 | cooovvrernns 6,000,000 | ...oovvvnees 5,945,986 | ....oocvvvrrveienn [ v 23,044 | o0 |0 | 05200 | e 5.790 [MON... | wocvvrrennes 26,001 | oo 316,203 | 09/17/2009 | 12/01/2044
46625Y XQ 1|JPMORGAN CHASE COMM 2005-LDP5 ASB..........ccccconivvmrineiirnnirens | cvvnns W AFM 242,560 | 101.950 [ vovvvvrerennn 246,091 | i 241,367 | 241,367 | 0 | s 0 | coevvrrrermrnernnnn0 [0 5190 | e 5.170 [ MON... ..12,695 | 12/16/2005 | 12/01/2044
46637T AA 8 |JP MORGAN CHASE COMM 2012-WLDN A 144A.........ccocoomvrmerrncens [ e [ AFM Y ..n2,029,986 | ... 98.100] .... . (2,863) | .vervrirerirrinnn0 | 0 | 0000 3.900 | e 3.730 |[MON... ..78,108 | 05/22/2012 | 05/01/2030
46640L AH 5|JPMBB COMM MTG SEC TR 2013-C14 AS........ccovvummrcmnrverineiienns | e | 1FM ] ..............8,240,000 | ...... 101.950 .... 8,232,289 (7711 ] o0 [0 [ i 4400 | o 4.050 | MON... ...117,581 | 08/02/2013 | 08/01/2046
46640N AJ 7|JPMBB COMMERCIAL MORTGAGE SECU........cccovveeriniinerirerineens [ e JAFM | ....2,059,994 | ... 102.100 .... 2,059,096 | ...coovrinerinrienn0 | o (898) | vvvuevvrrirerierenn0 [0 [ i 4420 | e 4.060 | MON... 10/18/2013 | 11/01/2045
50180C AD 2|LBUBS COMM MTGE TR 2006-C7 A3.......ccrvvmrrerermrirernnrseenseseessnnnens [ vvrne [ [ overernnnns AFM | ............2,816,460 | ... 109.840 | ..ovvvvvene 3,295,348 | .ovevirnns 3,000,000 | .ovrvrrren 2,916,241 | oo [ i 25524 | o0 |0 | 5340 6.510 | MON... 10/31/2009 | 11/11/2038
52108H YM 0|LBUBS COMM MTGE TR 2004-C1 C [ AFRM | 313,522 | 105.990 ... 300,000 (3,120) | wvvervvrirerierinnn0 | 0 | e 4840 | e 3.690 [ MON... 07/31/2012| 01/11/2036
52108H Z2 3|LBUBS COMM MTGE TR 2005-C1 F 144A.... [ AFM ............2,009,956 | ........ 98.760 . (1,302) | wovvrvrrrrverienn0 | cvvvrnricniinend0 | 005,030 | v 5.010 | MON... 01/31/2005 | 02/11/2040
52108M DH 3|LBUBS COMM MTGE TR 2006-C1 Ad........covvemrrerierircerseinseriesrinnens | ceveee [ AFM Y 2,881,457 | 106.770 2,958,391 | oo [ i 20,100 | o0 | i | 5150 | 6.000 [ MON... 10/31/2009 | 02/11/2031
553514 AC 4| MORGAN STANLEY BAML TR 12-CKSV A2 144A.........cccovvmrvvmrinens | e JAFM | ..5,085,672 | ........ 91.630 , 5,086,264 592 | o0 |0 | 103270 e 3.310 |[MON... 04/16/2013 | 10/01/2030
55660C AA 6| MADISON AVENUE TRUST 2013-650M 144A.........cocovvemmeemermmeernenns | covreie [ [ errerirneens AFM | e 2,574,876 | ...... 102.890 | ..vvonvrnee 2,572,478 | oo 2,500,000 | ..oovrernene 2,572,943 (1,933) | vvervvrrerieriennn0 | 0 | . 3.840 | oo 3.360 | MON... 10/10/2013 | 10/01/2032
59022H MU 3| MERRILL LYNCH MTG TR 2005-CKI1 AB.......cccvvurrrerrrerirerirerirenins [ wrenes | AFM ...6,653,678 | ...... 106.220 | .... 6,795,862 LBTAT 441 | 0 [ 21,616 | 0 [0 [ 5280 [ 5.790 | MON... 09/30/2009 | 11/01/2037
606935 AH 7|ML COUNTRYWIDE COMM 2006-1 Ad........cccomrremiremrircrirmrerseiseiinns | ovvenne | AFM | 153,696 | ... 107.680] .... 163,997 | v 160,248 | o0 | e 1877 | 0 | 0 | .5.460 | e 6.840 | MON... 09/30/2009 | 02/01/2039
61690L AA 8| MORGAN STAN CAP | TR 2013-ALTM A1 144A........ccovvrvmirrrrnnnnns | e | AFM ] .............3,569,916 | ........ 95.350| .............3,337,425 | ....cc0o0uve. 3,500,000 | ...oovvvenecs 3,563,992 (5,924) | .ovvvvrcrrrveriennn0 | 0 | 0 3.270 ] e 3.020 | MON... 03/06/2013 | 02/01/2035
617451 BP 3| MORGAN STNLY CAP | 2005-HQ7 AAB........ovevurrireerneineerinrisersenes | cevenne AARM | 97,344 | 99.950 96,815 | ...... 96,815 | .ovevvvrirrerierenn0 [ i 0 | cvverrrrnereeneenn0 [0 [ 5,180 [ v 5.180 | MON... 11/17/2005 | 11/01/2042
61751N  AE 2| MORGAN STNLY CAP [ 2007-HQ11 AAB.......ccovvrrerimremnnisnineiinnn | covveie [ [ rverirenens AFM | ................620,580 | ...... 102410 .ocviverern.832,074 | oo 617,201 | oo 617,201 | o0 | e (64) | oo |0 | 5440 5.380 | MON... 02/15/2007 | 02/01/2044
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61754) AE 8|MORGAN STNLY CAP | 2007-T27 AAB. AFM 34,254 34,183 0. 20 0 2,126 | 10/08/2009 | 06/01/2042
61762X AU 1 [MORGAN STANLEY BAML TRUST MSBA JAAFRM | 2,317,344 | 103130 ... 2,320,615 | oo 2,250,000 0 (1,131) .0 10/10/2013 | 10/01/2046
749289 AA  2|RBSCF TRUST 2009-RR2 CWA 144A..........coccovvvrimermmrrnnrnnnrinerirenins | vevenee [ oo | eevveriven [ AFE | 0. 2,907,579 | ... 108.030 3,014,500 0 .0 02/09/2010 | 08/01/2048
74928H AA 4|RBSCF TRUST 2010-RR3 CSCA 144A 08.410] . 2,734,677 0 0 07/31/2012 | 09/01/2039
87246A AE 8|TIAA SEASONED COM MTG 2007-C4 AJ .0 .0 01/31/2013 | 08/10/2039
90269P AA 9 |UBS BAMLL TRUST 2012-WRM A 144A 0 .0 06/22/2012 | 06/01/2030
90270Y AA 7[UBS BARCLAYS COMM MTG 2013-C5 AS 0 0 02/15/2013 | 03/01/2046
92936T AB 8|WF-RBS COMM MTGE TR 2012-C7 A2 0 .0 06/07/2012 | 06/01/2045
92938G AF 5|WF-RBS COMMERCIAL MORTGAGE TRU ....2,059,912 . 2,000,000 0 .0 ...7,092 | 11/01/2013 | 12/01/2046
94988M AA 8| WELLS FARGO COMM MTG 2013-BTC A 144A.......ooovininiininniiinn | v . ...8,239,720 | ........ 95.920 7,674,232 | .. 8,000,000 .0 . .0 . 89,013 | 04/11/2013 | 04/01/2035
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities [ RONRR ISR 126,271,079 | .. XXX oo | v 126,733,230 | .......... 124,280,417 | .........125953,156 | ........... (232,196) 0 [ XXX [ XXX | XXX | e 446,658 | ..o 4,632,262 | ... XXXeoooee [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02377U AA 2| AMERICAN AIRLINES 2013-2 A PT EETCA 144A.........coconvvimerrnernee | evvee [ [ v [ 2AM | 5,000,000 | ......104.620 | .............. 5,231,250 | coovvrernees 5,000,000 | .ooovvrrnees 5,000,000 | ...ceorvererierinnn (V1 (1 TN (V1 0 | v 4950 ......... 4.950 [ Jd.oovves | v 103,813 | v 0 | 07/24/2013 | 01/15/2023
05377R BB 9| AVIS BUDGET RENTAL CAR FUNDING 2012-3A A.......coccovvrmmrrmeernns | coveene [ [eoverraens [ WTFE | s 1,999,107 | ........99.850 | .....ccooo.co. 1,997,040 | ..coovrrenen 2,000,000 | .oovrerncne 1,999,330 0 158 (V1 (O IO 2.100 ..o 2110 [MON... | covvrorrirs 1,283 | oo 42,000 | 07/25/2012 | 03/20/2019
05377R BD 5|AVIS BUDGET RENTAL CAR FUNDING 2013 -1 A....ovvvvvrenrrrerirenes [ s ....3,262,400 .3,187,958 ....3,250,000 ...3,260,427 0 (1,972) 0 1,907 53,040 | 02/28/2013 | 09/20/2019
05522R AV 0 |BANK OF AMERICA CR CARD TR 2007-B2 B2......cccoonmvvummmrrrmrrirns | v . ..15,161,539 15,697,959 | .. 5,700,000 15,696,590 | ..oooorrirriiinan (V1 IO 88,558 | ..o 0 2,558 62,271 | 10/18/2007 | 06/15/2016
12549B AL 2| CIFC FUNDING LTD 2013-2A A2F 144A.........ccovvvimrrneeimsnnnernnninenes | evveee [ [eorerrnenns [ W TFE | i 5,000,000 | ........96.000 | .....cconuce 4,800,000 | ..oovvvrvnns 5,000,000 | ..............5,000,000 | ...coovrrrrerrrennd (V1 (1 TN 0 31,360 | . 53,698 | 05/15/2013 | 04/18/2025
210795 QB 9| CONTINENTAL AIRLINES 2012-2 PT A...ovvvvniirineeineiesissiseesiinnins | oevenae ....3,000,000 .2,988,750 3,000,000 | .............3,000,000 | ...coooerrrrrririnad (V1 (0 T 0 | ovvvnrrenireenen0 | 10004000 | .........4.000 [ AO..c. | ovirnciinees 20,667 | ..cooonen. 128,667 | 09/19/2012 | 04/29/2026
239753 DL 7|TARGET CORP............... LS... . ....1,476,342 1,652,112 | .. 1,400,000 0 (2,509) 0 38,792 93,100 | 05/31/2006 | 08/01/2028
42805R AV 1|HERTZ VEHICLE FINANCING LLC 2009-2A A2.........ccoonvrurrmrrerimnane [ vvene [ oo [ vvrerinnee | AFE | s 11,495,355 11,502,810 | .ovvvereeee 11,000,000 12/31/2011 | 03/25/2016
52521G AD 7 [LEHMAN BROS SM BAL TR 2007-1 2A3........ccoovvemrrmmerinrernenienersenins | cvveene ..12,825,294 12,362,060 ..12,842,656 03/28/2007 | 03/01/2037
63861D AE 7 |NATIONSTAR AGY ADV FD 2013-T2A AT2 144A........convvivvrnrrerns [ e . ....2,499,935 2,436,525 | .. 2,500,000 01/24/2013 | 02/18/2048
649085 AA 5|NEW VALLEY GENERATION 11 2001 BACK BY TE.......cconuvermervvrrnene | vevnne [ oo [ cerverinens VAFE ] s 465,382 | ......113.000 | .coovvvrnvennn 458,484 | ......c.coeenuu 405,738 04/16/2013 | 05/01/2020
685049 AA 6| ORANGE LAKE TMSHARE TR 2012-AA A 144A........cocovvvivvnireines | e ...1,934126 | ...... 102.670 1,985,933 1,934,237 02/29/2012 | 03/10/2027
724060 AA  6|PIPELINE FUNDING COMPANY LLC 144A........ccoovvemirrmnrmerirneenieinns | ceveene . ....2,000,000 | ...... 119.100 2,382,180 | .. 2,000,000 | ... . 10/08/2009 | 01/15/2030
758766 AG 4 |REGAL ENTERTAINMENT GROUP LSi | o | v | AAM | 965,000 | .......98.250 | ......ccrvuuve 982,500 | ..cocvvrenee 1,000,000 | oo 966,069 08/08/2013 | 06/15/2023
78488B AA 0[SVO VOI MORTGAGE CORP 2012-AA A.....cccooevveirerinerienieeensnins | e ...338,104 .338,499 ...339,483 338,124 09/25/2013 | 09/01/2029
82650W AB 6| SIERRA REC FNDG 2008-1 1A A2 144A.........covvvvrerriinineieiserenns | v . ...180,871 769,274 | .. ...7165,323 | ... 774,135 05/31/2011 | 02/20/2020
82651Y AA 3 |SIERRA REC FUND CO 2013-TA A 144A.......oovviinenneincrrnnenennns | vvees | oo | veevenenne | WAFE | s 3,321,259 | .......99.510 | ..oovvvnnce. 3,305,980 | ..oocrerncs 3,321,959 | .o 3,321,259 03/12/2013 | 11/20/2029
82651Y AB 1 |SIERRA REC FUND CO 2013-1AB 144A.......ccoovivrvirernernenniiesnnes | crvees ....1,207,983 1,210,329 1,207,985 03/12/2013 | 11/20/2029
82652B AB 0 |SIERRA REC FUND CO 2013-2AB 144A.........ovvnereinerieiinerreeinss [ s . ....3,831,557 .3,830,903 | .. 3,832,015 07/31/2013 | 11/20/2025
82839R AA 3| SILVERLEAF FINANCE LLC SVLF_13 A 144A........ccovvvimrnvrnnineinns [ vvnne [ [ vrverinnns | WAFE | i 6,659,073 | ........99.400  .............. 6,620,331 | .cocceiennnd 6,659,823 10/22/2013 | 03/16/2026
85769V AA 1 [STATION PLE SEC 2012-1 A SOOI PO ..10,000,000 10,000,000 ..10,000,000 .10,000,000 07/16/2013 | 11/25/2014
86212U AA 4|STORE MASTER FUNDING 2013-1A A1 144A OO I . ...1,976,575 1,971,342 | .. ...1,976,992 ...1,976,578 03/20/2013 | 03/20/2043
86212U AB 2| STORE MASTER FUNDING 2013-TA A2 144A........coovvmrnrrrnernennns [ s I [ AFE] v 7,905,297 | .......96.690 | .....c.o...... 7,646,428 | .............. 7,907,968 03/20/2013 | 03/20/2043
892725 AA 0| TRAFIGURA SEC FIN PLC 2012-1A A 144A........oovomirnirrmirirriricnns | e E|. ..12,646,318 12,651,989 ..12,500,000 07/16/2013 | 10/15/2015
90346W AB 9|US AIRWAYS 2013-1B PTT EETCB LS... . ....1,278,000 .1,258,830 | .. ....1,278,000 | ... 1,278,000 | v (V1 0 8,717 38,353 | 04/10/2013 | 11/15/2021
G4302* AA 8| HARBOUR/MAINSAIL. . [SRSTTRIPORUONS IRVPTORR POR IVPORPOOINY VN [ 693,132 | ... 15.910 | oo 551,386 | .ccococrinn 3,465,659 | ..ooovvenniinns 551,386 | ..o (28,473) | oo 28473 | o0 [0 1000170 09520 [MON.L. | s 447 6,280 | 09/24/2008 | 10/01/2050
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUrties. ........ovvviereieiisrisersnniissiissinns | onrinnns 117,722,649 | ... XXXooovvee | ovvins 117,820,852 ....120,287,838 | ...cooovc 117,736,347 (28,473) | v (86,227) | ovvvvrinrinerennenn0 |0 [ XXX [ XX [ XXX [ i 407,947 | ........ 2,821,716 |..... XXXereon [ conae XXX...o.
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............rrerrreririerimierssiesssnnssssnessssressssnesssssssssssssnssnns | eesee 1,248,429,240 | ... XXX.oooowr [ v 1,273,978,39%4 .1,230,278,028 | ....... 1,242,469,414 | .............83,538 | ........ (3,329,179) ...12,351,943 ..47,035,630 |..... XXXeiwoo | e XXX..oo.
Hybrid Securities - Issuer Obligation:
03076C AC 0|AMERIPRISE FINANICAL INC.......... s ] [ [.2FE] 8,275,500 | .....111.000] ........... 9,102,000 [ oo 8,200,000 | ........... 8,245335 | oo 0] (17,209)] o 0 o 0 7510] . 7250 [ JDec | o 51,373 | o 616,476 | 07/31/2012 ] 06/01/2066




Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

2 Codes 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
4| 5 9 12 13 14 15 18 19 20 22
F
0 Current
r Year's Total
e Unrealized Current Other-Than- Foreign Admitted Amount Stated
i Valuation Year's Temporary Exchange Amount Received Contractual
CusIpP g| Bond Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in When Due and During Maturity
Identification Description n| CHAR Actual Cost Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Paid Accrued Year Acquired Date
654579 NIPPON LIFE INSURANCE CO 144A.... | F 1,305,000 1,305,000 13,231 65,250 | 10/11/2012| 10/18/2042
G4637E HSBC BANK PLC UT2.....ccoovvvniries Fl. ....9,487,500 ...9,487,500 09/25/2009 | 06/29/2049
4299999. Hybrid Securities - Issuer Obligation ..19,068,000 .19,037,835
4899999. Total - Hybrid Securities ..19,068,000 .19,037,835
Totals
7799999. Total - ISSUET ODIIGAHONS. ........eeeiseieseeiseeiseis e 1,081,577,868 | ... XXX.oooowt [ woenne 1,092,062,133 .1,037,337,000 | ....... 1,070,300,264 | ....cocovviieriiann0 | e (5,451,334) | .... ...12,737,786
7899999. Total - Residential Mortgage-Backed Securities 130,274,601 145,229,842 162,235,418 134,063,690 1,948,963 .361,488
7999999. Total - Commercial Mortgage-Backed SECUMHES. ...........iiurieriisiiieiiisissi i ....126,271,079 . 126,733,230 124,280,417 | ..........125,953,156 (300,069)] ... 446,658
8099999. Total - Other Loan-Backed and Structured SECUMtIES...........vwwiiviriiieiniissisen i 117,722,649 | ... XXXocovvee | v 117,820,852 ...120,287,838 | .......... 117,736,347 (28,473) | oo (86,227) | ovvvvevrinerinnenn0 | o0 [ XXX [ XXX [ XXX [ i 407,947
8399999. Grand Total - BONGS............c.ciiriiiiiiiiiiciiei e 1,455,846,197 ,481,846,057 444,140,673 | ....... 1,448,053,457 ..83,538 | ........ (3,888,667) 86,196 ....13,953,879

cLol3a
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

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

NONE
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other-Than- Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
C on Stocks - Parent, Subsidiaries and Affiliates
46069@ 10 9[INTER SECURITIES INS AGY INC......ccoonrrrrrinrrnneineiierencnnsnisenssssiseninnes [ eoveens | even | eernrrinnernnnn 100,000 | 1viioiiiciieinciisiseind (V18 0.000 0. 30,000 .0 (V1 O (VI TN 0 0 { e | S 02/28/2001
89346@ 10 4| TRANSAMERICA ASSET MANAGEMENT.........c.covvvreviirernrrinnrnerirerernensenins | wevenene | ovee | evvvveernen 1 1,000.000 | coovieniionrinnns 35,347,837 35,347,837 21,904,394 | oo (V] IR 13,090,000 | cooooevnririririnen 2,678,612 | oo [ i 2,678,612 | .ovvevvevvreeeenn0 [ 12/31/2012
89360@ 10 5|TRANSAMERICA FND SVC INC 0 0. 215,469 .0 2,420,000 0 0 { e 12/23/2004
98146# 10 5] WORLD FIN GRP INS AGENCY INC . 0 0 2,193,002 .0 0 0 0 ... 05/14/1998
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 35,347,837 | ... XXXuoivooe [ v 35,347,837 | oo 24,342,865 | ..o | o 15,510,000 2,678,612 | oo [ 2,678,612 XXX
9799999. Total - COMMON SHOCK.....vvrrerersiissirieri e 35,347,837 35,347,837 24,342,865 ....15,510,000 2,678,612 ..2,678,612 XXX
9899999. Total ComMON aNd Preferred STOCK.............cviiiiiiiiiieii e 35,347,837 | ... XXXoooooo | v 35,347,837 | oo 24,342,865 ....15,510,000 2,678,612 ..2,678,612 XXX.......
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.




Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€3

1 2 3 4 5 6 8 9
CUsIP Date Number of Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Value Interest and Dividends
Bonds - U.S. Government
36176F Z2 7|GNMAREV MTG 765161 4.658% 09/01/61.............. 12/01/2013 | Interest CapitaliZatioNn.............ccvvuererrirreirieiinriseiiesieeise s ssesssessseesssssnens | seessessssssesssesssssssesssssnssssssssssssssssnssns | snssssssssssssnsssnessessssssensensseesones 1 18,209 | civiviinns 113,259 | oo 0
36176F ZU 5|GNMAREV MTG 765155 4.660% 08/01/61.............. 11/01/2013 | Interest CapitaliZation..............cvvervirrirrireririseriesiissessissriesiessiessssesssinnns. | cessessessesssenssssssssssssssssessssssssssnsses | sonessnsssessonsssessenssssnssnessessees 004 11T | ovvivnns BATT | oo 0
36230R NF 9| GNMAREV MTG 756690 4.662% 10/01/61... 10/01/2013 | Interest CapitaliZation..............ccvuerereerrrereiiniieriesi e essssessesssssnens | seesesssesssnessesisesssssans 33,315
36230R NM 4| GNMAREV MTG 756696 4.698% 12/01/61... 08/01/2013 | Interest CapitaliZation................cvueucieeivierirerriisiierisesiesiseesessee s essssesses | ressseesessessseessenssesesns s 21,589 .
912810 RB 6|US TREASURY BOND 2.875% 05/15/43 08/05/2013 | ROYAL BANK OF SCOTLAND.......cotvumrirrireineesesisseisssssesssssssssssssssssssesssnssssnns | sessssessssissesssssssssssssnssssesssssonssssessnssss | consesnsssneessnssssssessnssssesssesssen 2 13 198,980 | woreirerenerseriesisessssissessssnanns 25,000,000 162,109
912810 RC 4|US TREASURY BOND 3.625% 08/15/43 T1/06/2013 | VAHOUS......eoovevoeisieieieiesiesisseseissse ettt ssssensenssenenns | aesssesssessseesssesesssssessanes ...30,000,000 248,234
912810 RD 2|US TREASURY 3.750% 11/15/43 12/04/2013 | ROYAL BANK OF SCOTLAND........otuumiimrirmieieriesiseeiseesseesssssesssessssessssessssnnsss | seisssssssssnsssssssssssssenns . ...10,000,000 .20,718
912828 VB 3|US TREASURY NOTE 1.750% 05/15/23 05/29/2013 | BANK OF AMERICA.......ccouiiuiisiriensesessenssssssssssess s ssnssssessesssssssenssenssssesssnssssnes | nonessenssssssssssssssssnssenssssssnsssssssensenssnnnses | snnsnssnssssnssnssssssssssssensensssessennss 1,28 15 L0 | sressressemsssersserssesssenssssnsssssssnrsnes ,325,000 945
0599999. TOtal - BONAS = U.S. GOVEIMMENL...........cooviieiteviieiteiitetetetceeteee ettt eeete et e teteeaetesesaeaetesesetesesasaesssesesesessesessssaesessssesasas  tsessssssesesassssesassesesesasssseseseeesessesesassseesessssetesssssesensesetesensssassssesesesassesassssssnsssnsesasnssesssnsesesssssenssesesssessesensnesessssnsesessesensnsnseiess | ererirsenensesensnseesessesensnseesesenses D 1 O0B,BTT | coviiiieiieiieeeecee e 66,847,340 432,006
Bonds - All Other Government
465138 7M 1|ISRAEL (STATE OF) 3.150% 06/30/23 01/28/2013 | GOLDMAN SACHS & CO.....ouvuiviririaiiiieiieieseiesissesss e sssissesesssessssssssessssses | resesissssessesssssesessssssessssssssesssessssssssenss | onseesessessnssnesnnsesesnsseseeneees2y 101,966 | e, 2,180,000 | .ooceereeiriiie s 0
831588 AB 4 |SLOVAKIA (REPUBLIC OF) 144A..... 0312112013 | VAIOUS. .....vevveerireiseeiseesseiseessessesssses st essssssssesssesssssssssssenes. | ieeessesssnssssesssnssssesssesssssssssssnsssesssesssnnses | senenssssssessnessnessesssessssennsseeres 1,809,863 | voveae 1,700,000 25,721
831594 AD 8 |SLOVENIA (REPUBLIC OF) 144A 05/02/2013 | DEUTSCHE BANC ALEX BROWN........ovivuiiriiiniissisienissensssessenssnssssnssssssssnssssssnns | oosssssssssessessssssssssssssssssssssssssssssesssnssannsas | snssssssnssessssssossssessssnnsscssensesnees 040,014 [ ioviiniinas 850,000 [ oo 0
1099999. Total - BONAS - All OtHEr GOVEIMMENL. ... ... eriietiseit ettt ess st E 8 E 8 seE e f4EEeEE o8 oEE e 8 R e E SRR 10 R f R0 Rttt ennnnsenssenssnssesenssnnnne | connnnsensensensnnnenssnnensennensnneene 0,818,348 | viinas 4,730,000 .25721
Bonds - U.S. Special Revenue and Sp ment
31368H NM 1|FNMA 190396 4.500% 06/01/39 08/08/2013 | BANK OF AMERICA........ccoutemmrimerierirereseesssisssssessssesssessssssssssssssssssesssesssssssssses | nesssnessssssssssssssesssesssessssssssssnsssnessesss | onesnessssssssssssssesssesssensssesses 204 14808 | wovviririserieriesessesissesssesssnen 25,000,000 ..34,375
3138WM XL 0|FNMA AT0682 3.000% 04/01/43. 09/10/2013 | CITIGROUP........cvuutiriiiirieirerisriseiesiisss et sssssseessssssssenss. | nessssssssnssesssssesesssssessssssssnssenssssesenss | onsesesinsssnsnssensssessesseeseners 0T 1133 L 1,037,967 951
3138X0 Y2 8|FNMAAU1628 3.000% 07/01/43 09/10/2013 | CITIGROUP........oouimureuirierireriseessessesie st sss st sssssensessssesas | reessssssesssssssnesssesssssesns 358,949 329
3138X1 Q8 2|FNMA AU2278 3.000% 09/01/43 09/10/2013 | CITIGROUP OSSOSO SPPTTYRUSST PPN
3138X3 XH 0[FNMA AU4279 3.000% 09/01/43 09/10/2013 | CITIGROUP........ouuemureairirireriseessessesse s sssss st ssssensenssssenas | neessssssessssssssesssesssssesns
31417E ZB 0 |FNMA AB7937 3.000% 02/01/43 09/10/2013 | CITIGROUP.......ovutiriiiiiesisiseisrsssssesenssss st sseenssnsssessnssessssssesensessssssenss | oessssssssonssesssnssssessanese
3199999. Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSMENES. ... . vueureuteeeseseeieeseeasesesesssesesaeeeseeseesesesseesessessssesssssees | seseeesesssssesasesesessssseesesaesesseesessesesseesesaessesessseseseesessesaessessessesessesassesseesessessesessesasssesesssssesassassesssssessesessessnsansessessesnsas
Bonds - Industrial and Miscellaneous
000759 BP 4|AMERICAN BUS FIN SERV 2000-1 A1 12/19/2013 | TLIC-TCM4-MULTI YEAR PROD REI . . 307,904
00084D AE 0|ABN AMRO BANK NV 144A  4.250% 02/02/17........... 04/16/2013 | TLIC-TCM1-FIXED ANNUITIES......ccvviiiiriiieisireienississsesisisssssesssssesssssssssenss | rerssesssssssessnsssssessssssessssssssssessssssssenss | onsssessssesesnsesnnsesesssenenens 3,041,242 | e, 3,500,000
008190 AH 3|AFFILIATED COMPUTER SERVICES 04/16/2013 | TLIC-TCM1-FIXED ANNUITIES.......corviiiimrieriieiceissinerssessiessessssssssssssssenses | sevssneesessssssssssssssssessessssssssssssssssssessnn | sonsssnsssessssssssssnsssessessessenss D388 | tovteviiieisieesnsisesesiessseessssissenens 500,000
015271 AC 3 |ALEXANDRIA REAL ESTATE EQ INC 10/24/2013 | BANK OF AMERICA.. 3,108,000
017475 AC 8|ALLEGIANCE CORP 7.000% 10/15/26 08/09/2013 | GOLDMAN SACHS & CO.....covmmrirrereeineinerieseissssessesssessssssssssesssesssssssssssnses | neeesesssssssesssesssssssessssssssssssssssesssesssnessns | seinesssssssssonsssessesssessasessesseres 1,085,685 | vovevueenas 885,000 .20,478
018490 AP 7 |ALLERGAN INC 1.350% 03/15/18 03/07/2013 | GOLDMAN SACHS & CO.....ouvuirririieiiierineiessississsssssesssssssssessssssssssssessssses | ressssssssssssesssssessessssssesssssssssssessssssssenss | onsssesssssnssnsesssnssessessssseseeseees 1,999,860 | e, 2,000,000
021441 AF 7|ALTERA CORPORATION 4.100% 11/15/23.. 10/29/2013 | BANK OF AMERICA.. . . 3,245,000
02148Y AJ 3 |COUNTRYWIDE ALT LN 2006-42 2A1 12/19/2013 | TLIC-TCM4-MULTI YEAR PROD REL......cviviireieiieiiieeieieicisessseiesessesessssssssens | orsisiesssssssssssesssssssssssesssssssssessssssssssens | sessesiessssessessessesssssssessesssssssesesseses 109,848 | ciivevinns 427,189
02209S AS 2 |ALTRIA GROUPINC 4.000% 01/31/24 T1/0412013 | VAHOUS. .....ovoereveieieiesesiessssise bbbt ssnsensensnns | anisssssssssnsssesssssssssssssssessesssssssssssnssses | soseessessonsssessnssssessnessssssnsssesss 3y 394,907 | i 3,365,000
02377U AA 2| AMERICAN AIRLINES 2013-2 A PT EETCA 144A 07/24/12013 | MORGAN STANLEY & CO. INC 5,000,000
026351 AZ 9|AMERICAN GENERAL CORP  6.625% 02/15/29.............. 08/09/2013 | VAIIOUS. .....veovveressessesseeseesssessessseessseessesss st ess bbbt sssssssenes | esssssssessesssnenssensssesas 3,700,000
037833 AK 6|APPLE INC 2.400% 05/03/23..... 04/30/2013 | GOLDMAN SACHS & CO.....ouvvuirriiiiiisieissiessessssissssssessssssssesssssssssssesssssans | nessssssssosssssssssesessasenes 461,000
05377R BD 5|AVIS BUDGET RENTAL CAR FUNDING 2013 -1 A 02/28/2013 | PINE FALLS-NMS0-SURPLUS .1,250,000
05377R BD 5|AVIS BUDGET RENTAL CAR FUNDING 2013 -1 A 02/05/2013 | DEUTSCHE BANC ALEX BROWN.........cooutimmiimirieriiieienisresessiesiesssessenssssssens | oesissisesssesssesssenssenesns 2,000,000
05574L FY 9|BNP PARIBAS GROUP 3.250% 03/03/23 04/16/2013 | J.P. MORGAN SECURITIES INC......courimmiiuiererierireisssisesseesssessesesssssssssssssssess | oeessssesesssssssnssssssssssesns ...910,000
05578Q AA 1 |BPCE SA 144A 5.700% 10/22/23. . 10/25/2013 | BARCLAYS.......cooomivirinrirerins .1,955,000
05948K L3 1 [BANC OF A ALT LN 2005-8 3CB1......cccovvvvmrirerrrrinnas 12/19/2013 | TLIC-TCM4-MULTI YEAR PROD REL.......ovvuieieereeriesiieeeieeiessiesssessisessssssssiens | evvessiesssesssssssssssesssanns 364,997 | oo 0
06053F AA 7|BANK OF AMERICA CORP  4.100% 07/24/23 10/17/2013 | J.P. MORGAN SECURITIES INC.......cvoumriiirirririiniiinerieriiesiesissseiesiessesssenins | sevsesissssiessesssnssssssens 3,900,000 ..39,531
06739F FU 0|BARCLAYS BANK PLC LT2 144A.........coccovvrnrrinnee 04/05/2013 | BARCLAYS.......ootimiimriinsiieeieeiseesssissessessssses s issssssssssssssssssssssssssssssnesssnse | nesssnesssssssessssssesssnsssessssessenssonssssessnssss | conssnssssesssnsssssssessnssssessssesse 21 202,200 | toreirnsressrssessesessessssessessssnans 20,000,000 667,290
07556Q BB 0 |BEAZER HOMES USA INC EXCHGD 01/11/2013 | TaX Fre@ EXCRANGE.......cccivirirririiiiieiiericiiieesiessiessesissssssssessssessenens | otessesisssssssssssssessesessssssssnsssesssesssnsies | senesssssssnssnssssessesssesssensssnsseerss 1, 109,080 | vevene 1,750,000 | o 0
101137 AN 7|BOSTON SCIENTIFIC CORP. 08/08/2013 | BANK OF AMERICA........ccouvemrimerierireisesississesssessssesssssisssssssssssssssssssssssssssssssssss | oeeesssssssesssssssssssessssssssssnssssssssesssssssanssas | senessnssssnssosssseessnsssnessssesnsenenes 1,084,018 | woinae 1,535,000 | .vvureeerrerieeireesne et 0
10510K AA 5| BRAMBLES USA INC 144A  5.350% 04/01/20..........ccoovremurrerirmreninieinerennrnerrenensninnne | Euvvvevirecens 11/22/2013 | TIRE-NMS-BERMUDAL.........couiviiririiiiininsieiieseiessesisssessssessssessesssssssssnens. | arisssssesssnsssessssssssssssssessesssssssnssnssnes | connesnessessensenssessnsssessnnssenn: 0,040,052 | s 5,500,000 ..41,685
12549B AL 2|CIFC FUNDING LTD 2013-2A A2F 144A........ 05/15/2013 | ROYAL BANK OF SCOTLAND.......cotuiiiiriiiniineierissississsessssiesserssssssessssesenies | resssssssssssesssssnesessssssesssssssnsssensssssssenss | sonseressnssensnssensnnssessessssseseneess 9,000,000 | 1o, 5,000,000 | ..ovvoeirerieicie s 0
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

12591K AE 5| COMM MORTGAGE TRUST COMM_13-CR.......covvurremmrimeirnnrierieensiseessessessssesssesesee | sevesensnsenns 10/24/2013 | DEUTSCHE BANC ALEX BROWN ceee [ e | s 5,000,000 |....cccovnnee 3,372
126117 AR 1|CNA FINANCIAL CORP  5.750% 08/15/21 reeeeeees 11/22/2013 | TIRE-NMS-BERMUDAL......ccoouiiiimiierieiseeiss e ssesssse e sssssssessesssssssnsss | cessesssssessesssssssnsssesssssesssssassssssssesssesssnns | oesssneees . 3,000,000 .46,479
12624U AC 8|COMM MTGE TRUST 2013-GAM A2 144A.........cccnvvorirernrinerirenirennns 03/13/2013 | DEUTSCHE BANC ALEX BROWN cree [ s | et e 4,612,306 | ..vooecerriierieee e 4,500,000

12625C AC 7 |COMM MORTGAGE TRUST 2013-WWP A2 144A........cooniviemriseiieeiseienes . 03/25/2013 | DEUTSCHE BANC ALEX BROWN ceee [ s | s ...1,025,000 .1,000,000

12625E AC 3| COMM MORTGAGE TRUST 2013-SFS A2 144A...... . 04/04/2013 | DEUTSCHE BANC ALEX BROWN ceee [ e | s . ...1,888,616 |. .1,900,000

126694 A3 2| COUNTRYWIDE ALT LN 2006-0A1 2A1............ s 12/19/2013 | TLIC-TCM4-MULTI YEAR PROD REL......cotiuiiiiireiiniiresiesiseesssessssessesssnessns | aeessessssssesssessssssssssssssesssssssessssssansssnns | stoeessessssssnsssssssesssssssssssssssessseses 187,167 | oo 261,288

126694 YQ 5|COUNTRYWIDE HOME LN 2006-3 3A1 s 12/19/2013 | TLIC-TCM4-MULTI YEAR PROD REL.......tviuriirieiinrierireseeissrseriessneesseins | seveessessssessesessssssssees 165,619 | ..ovvvereees 202,473

13466* AA 8| CAMPUSPARC LP SER 2013 SR SECURED NOTES. . . 11/26/2013 | BANK OF AMERICA.........couuiiimiimeiiineiseiiesiesissessss s ssssssssssssssesssns | seisssssssssesssssissssssseanns ...6,000,000 |...... 6,000,000

151895 B# 5|CENTERPOINT PROPERTIES TRUST SERIES A . 04/24/2013 | J.P. MORGAN SECURITIES INC . ettt | et | ettt 7,000,000 | ... 7,000,000

172967 HD 6 |CITIGROUP INC = 3.875% 10/25/23.........cocommrrerrenrineiiseiseiiiniis 1072172013 | CITIGROUP.......coouiiuiiiiiiieiiseiseisesi st siees | cebsessss s bbbt | eseiaenes ..3,117,813 3,125,000

17320D AN 8 [CITI COMM MTG TR 2013-GC11 AS.....coomvericrierineeieniseesersessieninenes 04/16/2013 | CITIGROUP. . ettt | s | eeeienes . ...1,029,955 1,000,000

205887 BR 2|CONAGRA FOODS INC 3.200% 01/25/23 . . 01/15/2013 | BANK OF AMERICA.......ccoouiomiiieieiineeiseeiseeiss st ssss s sss st ssansias | oesbsesesesssss s s ss sttt ss st sssentss | fhisssseesssesss e ss s bbbt 4374213 | ...... 4,385,000

23157# AF 6| CURTISS-WRIGHT CORPORATION SERIES F........ccccovvumirieriereneriinineriesins 02/07/2013 | BANK OF AMERICA........ccouveuimmnrimerireteseisssssesiessseass s sssesssse st esssessssesssssseses | eeessesssssssesssessssesssessssessessssessesssessssnses | stsessssssssnsssnesssesssnessessssssssssenes 15,000,000 15,000,000

233320 GM  0|DSLA MTGE LN TR 2006-ART 2ATA. ... 12/19/2013 | TLIC-TCM4-MULTI YEAR PROD REL.......cvtuiiiiieireiineisneeiesiseessssisssssssesssees | cosssisssissesesssessssesssss s sssssssessssesssssssnes | soossssesssesssssesssssanssnns 53,876 . 62,566

23918K AP 3 [DAVITAINC 5.750% 08/15/22........ccccovvvrerrrivernerinirn 10/23/2013 | BANK OF AMERICA..........couuiiimeeiriirieinsisesiessesssesssssess s sssssssesssssssssssssssessoes | cessesssssssesssesssesssesssasssssssssssesssesssasssanes | toesssessseesssssesssesssnssssesssssssnssnes 1,030,000 |...... 1,000,000

24422E SB 6 |JOHN DEERE CAPITAL CORP.........coivriiririiierinsisensieissiesesinsins 03/06/2013 | BANK OF AMERICA.........couiiuiimiireriiisiresieissi e sss s ssssssessssenes | ressssssssesssesssssessessnsens ..1,995,380 |...... 2,000,000

25159X AB 9 |DEVELOPMENT BANK OF KAZAKHSTAN 144A......... . . |F 02/06/2013 | VTB CAPITAL INC......couviuiimrrireeseeseisesiessesesessssissssssssse st esssessssssssssssssesess | oeessssssssssssssnesssesssssesns 959,171 | et 965,000

251799 AA 0|DEVON ENERGY CORP  7.950% 04/15/32 . 08/08/2013 | JEFFERIES & CO INC........... et nsins | bbbt | Shieeis e 330,405 | v 250,000

25271C AM 4 |DIAMOND OFFSHORE DRILLING INC............... T 10/31/2013 | WELLS FARGO BANK......... . vt | s 995,900 | ...... 1,000,000 | vouvreerierieereeiee et 0
254709 AG 3 |DISCOVER FINANCIAL SERVICES s 04/16/2013 | DEUTSCHE BANC ALEX BROWN [T TN BTN 1,195,322 | ...... 1,050,000 ..26,087
254709 AJ 7|DISCOVER FINANCIAL SERVICES e 0471812013 | VAIOUS. .....vvevvesrereesseesseeeseeseesssesse st ees sttt nenes | oeebseet et es bbbt st | Hhiees s st ees bbb 1,837,401 | ...... 1,770,000 ..28,015
263534 CB 3 |DU PONT E | DE NEMOURS & CO......ocovvirriiniriieineieiesiseensssnes 04/16/2013 [ TLIC-TCMA-FIXED ANNUITIES........oovvoieieicieereieseiesiessseissssessssssssiessssssenss | covssssssssesssssssesssssesssnes ....250,000 |..oovrreee 2,291
26824K AA 2 |EADS FINANCE BV 144A  2.700% 04/17/23 . |F 04/09/2013 | J.P. MORGAN SECURITIES INC . v | s 0,000,000 | woovereerieinrieri s 0
268648 AN 2 [EMC CORPORATION 3.375% 06/01/23. e ——————— 12/19/2013 [ TLIC-NMS-NON MATCHED SURPLUS........ccceviieriiririierinnieienieissssisssseensnns | cornsssssnssesesssseesssssnes 2,500,000

278642 AC 7|EBAYINC 3.250% 10/15/20.... v 04/16/2013 | TLIC-TCM1-FIXED ANNUITIES....... .1,000,000

291701 CR 9|EMPIRE FNDG 1998-2 M1  7.490% 06/01/24.............. . 05/01/2013 | Interest Capitalization....... . cevrene [ 194,322

29273R AH 2|ENERGY TRANSFER PARTNERS s 04/16/2013 | TLIC-TCM1-FIXED ANNUITIES.......coutiimriririeririnseriesiessieesssssesssssssessensssssns | veessssssssssssssnesssesssssesns 3,625,000

29380T AT 2 |ENTERTAINMENT PROPERTIES TR R 10/07/2013 | WELLS FARGO BANK......... . et . .1,000,000

30225A BJ 1 |EXTD STAY AMERICA TR 2013-ESH7 A27 144A... s 01/31/2013 | J.P. MORGAN SECURITIES INC . vt | s .5,000,000

319963 BK 9 [FIRST DATA CORP 144A 11.750% 08/15/21.......cvoirerirrirnrierniieeerississnssessssnsesesensnes | onsineeessnes 10/30/2013 [ STERNE AGEE..........coiiiriiiieinicieiisissis st sesssssssssenss. | aesesssessssssssessssssesssssenes 420,000

35671D AZ 8|FREEPORT MCMORAN COPPER & GOLD EXCHGD. 12/19/2013 | TLIC-NMS-SURPLUS LOL| . . s 3,000,000

35671D AZ 8|FREEPORT MCMORAN COPPER & GOLD EXCHGD.... . . 10/09/2013 | Tax Free Exchange . ettt nenenens | debennnete et ettt ne e sesennenens | anseresenissesensnsesenseesesssesenenneeeees 1,098,851 | i 2,000,000

35687M AY 3|FREESCALE SEMICONDUCTOR INC 144A.......... s 05/16/2013 | CREDIT SUISSE/FIRST BOSTON.......... ettt | s 2,150,000

36197Q AC 3 |GS MORTGAGE SEC TR 2013-G1 A2 144A 03/01/2013 | GOLDMAN SACHS & CO. . 1,544,969 .1,500,000

37247D AM 8| GENWORTH FINANCIAL INC......cooiemrimiemerieriseesenissisessesssessessssessessssssssssesssssssnns | seeesesssseenns 04/22/2013 | DEUTSCHE BANC ALEX BROWN v [ e 549,611 . 445,000

372470 AN 6| GENWORTH FINANCIAL INC.......ccovvrvrvnee | 0412612013 [ VATIOUS........ocvveeicviiesecieeeceee st es et ses s et s s s s s tessssssesansssssnensasnes | eesesesessssssasssesssessesesssssssesssesesssssannsesns | evesanas 2,253,263 | ...... 1,856,000

37247D AP 1| GENWORTH FINANCIAL INC 10/25/2013 | Various .. . . ...1,070,163 865,000
37373W AB 6| GERDAU TRADE INC 144A  4.750% 04/15/23.......... . 04/08/2013 | MORGAN STANLEY & CO. INC ceerrterierennes | e 940,690 . 950,000

410867 AD 7 |HANOVER INSURANCE GROUP INC.......coorrurrireiirineisssisesiesiseesssiseisesssssessnsssens 0471712013 | BARCLAYS.......ooiuiitiieeiseiseesssessse st ssessns | essssssssssssssesssessssesas 529,133 | .o 450,000

422250 AB 0 |HEALTHCARE TRUST OF AMERICA HO - 11/21/2013 | Tax Free Exchange . . . 3,711,149 3,740,000

436440 AF 8|HOLOGIC INC EXCHGD 6.250% 08/01/20. . . 05/08/2013 | WELLS FARGO BANK......... . O OTORURR OO 113,000

449786 AY 8|ING BANK NV 144A  5.800% 09/25/23.........cccoovvrmerireririnieniseieiissiienienes F T1/0772013 | VAHIOUS. ...ttt sssssssensenenas | srvssesisessssessesesssssessees 570,000

45685E AB 2 |ING US INC WIEXCHGD  5.500% 07/15/22........ccomvveererneernriseirniines | ST 08/08/2013 | Tax Free Exchange...........cccoceunee. ettt | s . . 450,000

459902 AT 9 |INTERNATIONAL GAME TECH.......cccoiiiirieriieiieisniiesieseisesiesisseiesias 09/12/2013 | MORGAN STANLEY & CO. INC ettt | e | st 1,991,740 | ...... 2,000,000 | oo s 0
46639U AA 3| KAZMUNAYGAZ NATIONAL CO 144A . . .. |F 042412013 | BARCLAYS.......ootimiiiiineiienissiseesssiss s sssesssessssissssssssssssssssssssssssssssssssssnne. | sesssnsssssssssessessnsssnssssssssssssnssonssssssessns | sesessonsssessnsssesssnsssnssseessessnees s 398,400 | wovvnvvienns 400,000 | coooerneiier s 0
46640L AH 5|JPMBB COMM MTG SEC TR 2013-C14 AS.............. s 08/02/2013 | J.P. MORGAN SECURITIES INC . vt | s 8,240,000 | ...... 8,000,000 .17,637
46640N AJ 7|JPMBB COMMERCIAL MORTGAGE SECU . 10/18/2013 | J.P. MORGAN SECURITIES INC . ettt esteee | bbb | eeet et 2,059,994 | ..o 2,000,000 | .vouienerierieiere s 6,875
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CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
472319 AE 2|JEFFERIES GROUP INC 6.450% 06/08/27 04/16/2013 | DEUTSCHE BANC ALEX BROWN.........ccotiumiimirieriiieienineesesssesisesseessesssssssees | oessssssesssessssesssesssssesns 295,144 ....260,000
472319 AH 5|JEFFERIES GROUP INC 6.875% 04/15/21 04/17/2013 | J.P. MORGAN SECURITIES INC......courimuiimrirenieriseesssisesseesssessesesssssssssssssssess | eeessssessessssssnssssssssssesns ...1,962,518 .1,660,000
472319 AL 6|JEFFERIES GROUP INC  5.125% 01/20/23.........covvoivereririrrerireniceierenennns 0412212013 | VAIOUS. .....vvevverreressetseeeseesseeseeessesssesesees sttt nenes | oesbseeet s s es bbbt n st | Hhoeebses et 2,088,250 | ...... 1,935,000
48124B AC 9|JPMORGAN CHASE & CO  5.150% 12/31/49 047162013 | VAIIOUS. ... vesreseeseesseeese s sssesse bbb bbb | eebbsees s e bbbttt nsenins | chesians ...1,624,988 1,620,000
48203R AF 1| JUNIPER NETWORKS INC = 4.600% 03/15/21........covmirireririeririneiierieeeesiesesssesesies 04/29/2013 | J.P. MORGAN SECURITIES INC.......ovourimiemimmeriesireesesisessessssessessssessssssssssns | sessseessesssssesssesssssssssesssesssssssssssnsssnessns | onessenes . ...1,639,665 1,500,000 |...cocvvneer 8,242
48667Q AF  2|KMG FINANCE SUB 144A  6.375% 04/09/21.......covrvmrririrerineirnerisensessessssessessssenens F 03/11/2013 | BANK OF AMERICA........couuimuieaeeieiiseseseeesesiss s sssessss st ssssssssss st essasssas | oesssssssesssssssssssssssssessesssesssssssssssssssnsssns | toomsssssssessssessssssnessssssnssssesssssas 5,402,438 | oo 4,575,000 125,211
487836 AT 5|KELLOGG CORPORATION 7.450% 04/01/31 veer | 08/12/2013 | HSBC SECURITIES, INC.....ooviuuirirririeiceiriserineesessssssiesssessssesssssssessessessssnses. | sevssesssssssesssssssssssnsssses 161,389 | ovoveerrrirerierer e 125,000 [ .oovorrercereierienieseeei s 3,466
50066 2A 1|KOREA RESOURCES CORP 144A .| F.. o] 04/25/2013 | CITIGROUP.........coouriiiimeiriieeiis sttt ssssssinns | atbsesssesssesssssissessssiaes 1,763,327 | ...... 1,770,000 | oevnieneiierieeeee e 0
52107Q AF 2 [LAZARD GROUP LLC 4.250% 11/14/20. B T1/06/2013 | VAHIOUS. ...ttt | 4ebsess s s st es bttt | Hbseetseee s b st 698,476 | ............. 700,000 [ oo 0
52522Q AM 4 [LEHMAN MTGE TR 2007-10 3AT.....oiirieirniinerierieeeseesseissesssseseesseeeseenns 12/19/2013 | TLIC-TCM4-MULTI YEAR PROD REL.......oiuiiiiiiieiiniiineiiesiseessssissssssiesisneesns | seississsisessssssssesssssssssssssesssssssenssnssssnns | soseeseesssnsssesssssessssssseessnsesssseesens 1,002,646 | o 1,589,143 | oo 0
53079E AE 4 [LIBERTY MUTUAL GROUP 144A.........ccciiiirinirierieseseeissisesiesiesesessssssssssessssssenes 08/09/2013 | JEFFERIES & CO INC......ccvumvirrireieieiieiiessiesiessssessssssessesssesssesssssssesssssssns | sessssssesssssesssssssssssssesssesssssssssssssssessns | onessoes . ..2,155,553 | ...... 1,825,000 52,728
53079Q AC 1 [LIBERTY MUTUAL INSURANCE 144A..........coocoiiimirierineiinssiseisessisesiesiesssssisssssssins 042612013 | VAIOUS. ... eereseiseessee s iseseseesse st ees bbb st b st | oebbseees e b st bbbt b st | Hhietbseesbee bbb 2,861,529 | oo 2,174,000 | oo 7,609
53117E AD O(LIBERTY PPTYLP 7.500% 01/15/18 04/16/2013 | TLIC-TCM1-FIXED ANNUITIES........ovivmriririeririneriesiessiesssesesssssssensenssesess | oessssssesssesssnesssesssssesns ..3,193,476 | ...... 2,600,000 16,792
53219L AK  5|LIFEPOINT HOSPITALS INC EXCHGD.........cooimriirirciineieiiseiieeiiesiseesss s sseees 04/16/2013 | TLIC-TCM1-FIXED ANNUITIES ..ot ieiiesieesssisessssssssssessssssss | oeessssissssssssesssnssssssesas 708,875 | ..o 650,000 [ ..ooveurirciiriiineie e 1,794
53947N AA  2|LLOYDS BANKING GROUP PLC 144A |F 1110472013 | BARCLAYS.......ouiiiitieeteeieeseeisesie sttt ss st esssssss e | cessessssssesssess st s st enssesssnns | oestsesssaesssssse e st ssss s 1,975,255 | ...... 1,745,000 15,049
550279 BA O [LUMINENT MTGE TR 2006-2 ATA......cooimiriiieirierseieeesiseienisines 12/19/2013 | TLIC-TCM4-MULTI YEAR PROD REL.....ocviuiiieriiiiiriirieieiesieseieisssssissesessssessens | ossessesssssssssssssessssssessessesssssssessesssssssessess | sosssssssssessssassessessssnsns 64,388 89,313 | oo 0
55181X AA O [LYNXII CORP 144A  6.375% 04/15/23.........ovvmerererieriecerseiseiieesessieseseessessessssssens I 10/17/2013 | DEUTSCHE BANC ALEX BROWN.......ccuutvumiimrimrireemenissesessssessesssesssensssssssssns | cesmessssssesssessssesssesssasssssssssssesssesssnsssanes | toesssesssssssssssssssssesssesssessssssssnssnes 1,010,000 1,000,000
552081 AD 3 |LYONDELLBASELL INDUSTRIES NV. .|F 04/10/2013 | MORGAN STANLEY & CO. INC......oovvuiiriiiiriiiiieiineienisiesisiessssises s sssssses | estsessisssssessssssesse s st sssssssssesssssnssases | sesessesssessesssssessssssssssssesssssessenss 1,794,375 | ...... 1,500,000
553514 AC 4|MORGAN STANLEY BAML TR 12-CKSV A2 144A 0471812013 | VAIIOUS. .....vvevveerereseesseeeseesessseesse st ees sttt nenes | oeebseeet et es bbbt | Hhieebsses b et 5,085,672 5,100,000
55660C AA 6| MADISON AVENUE TRUST 2013-850M 144A.........cooomoivrieieieieeseieieiessiesese s | evsessssesnnens 10/10/2013 | GOLDMAN SACHS & CO....ouveiireiicieieieissisiese ettt ssssessessssess | ossessesssssssssssssessssssssssessesssssssessessssssessens | ossessens 2,574,876 2,500,000
576435 AT 8|MARS 2004-4 144A  5.000% 03/01/34.........ccomiremermerrmeriereseesesisesesessssesssees s 12/19/2013 | TLIC-TCM4-WACH REIINTERNAL........cvvtuevirrimremiimersessseeeseessssssessnesssessseessses | aesssessssssesssesssasssssssssssssessesssesssssssssssnes | stsesssessssssssssssesssessssssssssssesssessseses 158,755 | ...cocvvvees 298,115
58013M EB 6 |MCDONALDS CORP = 5.800% 10/15/17...ccivuiirerineererieisessieisssiessessssssssesssesnsssssssses 04/16/2013 | TLIC-TCM1-FIXED ANNUITIES......covviiiriririeisirciersiessesssissssssssssssessessssssenss | sessssessssssesssssssessssens 590,269 | ..o 490,000
590188 JB 5|MERRILL LYNCH & CO INC.......cvvumirirririereinirierieseseesesisssissesssesseninenes 04/25/2013 | BANK OF AMERICA.......ccouviuiimerirreseesssissesie it ss s st esssssssssssssssenes | neesssssnssssssssnssssessssesns ..1,875463 | ...... 1,475,000
60688Q AS 4 |MIZUHO CORPORATE BANK LTD 144A F 03/15/2013 [ VAMIOUS.......ocveveiieisciiie s sessesse st sss s ssssse st s s s sse s ssssessessessnss | suesiessssassessssssssssassessesssessesssssesessessesssssns | suessessssssssesssssessssassessesssssssansesan 3,612,376 | ...... 3,600,000
61690L AA 8| MORGAN STAN CAP | TR 2013-ALTM A1 144A 03/06/2013 | MORGAN STANLEY & CO. INC 3,569,916 3,500,000
61747TW AL 3| MORGAN STANLEY  5.500% 07/28/21.......ccvvrvveerrieiriernirieinsiseinsinsins 12/19/2013 [ TLIC-NMS-SURPLUS LOLL......coutiuiirriiriiiireriiisisesiesssesssssssssssesssssssssessssssssens | sessssssssesssssessessssssssssesssssesssssssssesssesss | coosssees 2,238,552 | ...... 2,000,000
61762X AU 1 [MORGAN STANLEY BAML TRUST MSBA........ccosvumrmmerierireeienisseesessessessssensssessnins 10/10/2013 | MORGAN STANLEY & CO. INC......cvvurvmrierrierieriseesssisesisessessessssssssessesssnsess | sevsesssessssesssessssssssssnes 2,317,344 | ...... 2,250,000
61915R CJ 3|MORTGAGEIT TR 2006-1 2A1A 12/19/2013 | TLIC-TCM4-MULTI YEAR PROD REI 207,120
61945C AC 7|MOSAIC CO  4.250% 11/15/23....ccumcvirrireerrriniineriresieesesiseesessssssensenes 11/07/2013 | MORGAN STANLEY & CO. INC.......cooureuricriinrieriseesssineesesssssssesssessssssesssnsses | aessssssssssssssesssssssssssssssessesssssssssssssses | sonsesssssssssessnsessssssssessesssessss 3,038,808 | vovec 3,045,000
629377 BS 0[NRG ENERGY INC EXCHGD = 7.875% 05/15/21.....ccvvuvirieireriiiensinsisseierssisesesessssinns | onsineereninnes 10/23/2013 | BANK OF AMERICA.........coiuieieieieciete e ssse st ssessesseses | sesssssesssssessssassessssssssnes 329,250 | ..cooverenne 300,000
63861D AE 7 |NATIONSTAR AGY ADV FD 2013-T2A AT2 144A. 01/24/2013 | BARCLAYS. s 2,499,935 2,500,000 .
649085 AA 5[NEW VALLEY GENERATION I 2001 BACK BY TE............. 04/16/2013 | TLIC-TCM1-FIXED ANNUITIES......cootviiiiiririeineisierisiesrssssissssssssssssessessssssenss | sesssssssssssesssssesessnnens 465,382 | ....ccoovenne 405,738 .10,362
651229 AK 2|NEWELL RUBBERMAID INC  4.700% 08/15/20..........cosevrmremerererererererereenns 11/22/2013 | TIRE-NMS-BERMUDAL.........cootiimiimerireriniesssiss e ssesssessessssssssssssssssessesssssssnses. | cesiessssssssssessssssssesssasssssssssssesssesssnessnns | nesssessssessnssssessesssnssssessssssssnssns 3,176,105 | ...... 3,000,000 ..37,992
65536P AA 8 |NOMURA ASSET ACC CORP 2006-AF1 1ATA.....c.vvirirreirieieriseieernines 1201912013 | VANIOUS.......ovoveiviiceceeie ettt sttt a st es et n st s s s st anenens 37,649 88,308
66977W AN 9|NOVA CHEM CORP 144A  5.250% 08/01/23 A 07/16/2013 | BARCLAYS.......oouiumiirieieeiieiseesssesssessessseses sttt sssssans | oesssssssnssssssssnesssesssssesns 6,248 | ..oocvvnee. 500,000
69419B AA 3 |PACIFIC DRILLING SA 144A.........coiiiriiniieieiseississe s ssaes Frrenins 05/17/2013 | GOLDMAN SACHS & CO.....ouvuirririiiieiseissiesssissssessessssiesssssssssssesssssssssesssssns | esssesssssssssesssssessssssssasssessessssssessassssssasss | seoessesssssesssssessssssssssssesssssessenss 1,350,000 1,350,000 | 1o 0
694476 AA 0|PACIFIC LIFE CORP 144A.... 08/26/2013 | MORGAN STANLEY & CO. INC .22,210,000 ...20,000,000 601,333
709599 AH 7 |PENSKE TRUCK LEASING CO LP/PTL 144A........oooviviiinnrinnrrerneeireniesenns 04/18/2013 | BANK OF AMERICA........ccoutiimiiirirririeinrissiie st sssessesess s sssessssenes | oessssssesssesssnesssenssesesns 1,500,000 ..20,719
709599 AN 4 |PENSKE TRUCK LEASING CO LP/PTL 144A.......coovoirieinneineiieriseiieeiseenns 04/16/2013 | BANK OF AMERICA........ccouvimiiueeineiseisseisseise et sss s ss st sssssssssssssssssses | eesssssssssssssssnsssssssssesns 1,000,000 ..10,861
714264 AA 6|PERNOD-RICARD SA 144A  5.750% 04/07/21.. F 11/05/2013 | HSBC SECURITIES, INC ....540,000
714294 AC 9|PERRIGO COPLC 144A 4.000% 11/15/23. F 11/05/2013 | HSBC SECURITIES, INC.......coouiimiiiiineiieiiesisseisseessssssssesssseesssssssssssssesssssesas | seesesssesssnssssssssessnssnns 445,000
71644E AF 9 [PETRO-CANADA  7.000% 11/15/28.........ccomiverirriirincienirerirenes A 08/15/2013 | J.P. MORGAN SECURITIES INC.......oovuuiiiiiirieriieisieiieniiesiesesseisssssesssnsnes | oesissssessesssnesssenssenesns 7,750,000
71645W AR 2| PETROBRAS INTL FIN CO LTD....coutiiuniirrireireieisersesesessseiseeseessssssnsaeees F 08/29/2013 | VAIIOUS. .....veovverereesseesseeseesssessessseesss st esb bbb nnts | esbsnsbsessesss st sseenas 2,875,000
71647N AF 6| PETROBRAS GLOBAL FINANCE VB.. |F 05/13/2013 | MORGAN STANLEY & CO. INC......ouvirmiirririieiieiiesiceseissssesiassessssssssssssees | oessssssesssesssnesssenssenesns 2,500,000 | ©ovvoeveeirrieieen e 0
71654Q BB 7 [PETROLEOS MEXICANOS EXCHGD.........ocuirimiinieneiierisneesssisesisessesiesessseissessssenns F 08/29/2013 | BARCLAYS.......ooeimiiieieiieriieisessssissssssesssesssessssisssssssssssssessssssssssssssssssssnnns | sesssnssssssnessssssssssssssesssssssssssnssssssnssnn | semnssnsssnessnssssessonssnssseessessnensssn s 83825 | tovtriiinrisneisississssesiessssesssssessessan 975,000 [ oouvereererieirnenineie e 5,281
71654Q BG 6 |PETROLEOS MEXICANOS WI EXCHGD.........covverieriiiiiriessiesisesssieeriesiseseienesseens F 08/29/2013 | TaX Free EXCRANGE.......c..vvievirririiiiiieiierieciisisiesiessiessesissssssssesssiessenens | oeessssssssssessnsssessessssssnssnsssensensnsies | sonensnnssnssenssnessnnsensenennned, 313,080 | e 4,345,000 | ..o 0




Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
74170* AB 5|PRIME PROPERTY FUND LLC SERIES B . 08/01/2013 | J.P. MORGAN SECURITIES INC . vt | s 110,000,000 | ..cvoncvererereririrnerienrirenirenennees 10,000,000 | oo 0
743487 AJ 1| PROSPECT CAPITAL CORP  5.875% 03/15/23.........ccvvuuerierereerseiseissssessssessessssinsees | sevessssneenns 04/16/2013 | CANTOR FITZGERALD & CO.....ouvvurrirrirnereineiseeesssssesssssisessssssssssessssesssssses | eesssssssssssssssnsssssssssesns 729,488 |. 1735,000 | oo s 4,078
744320 AN 2| PRUDENTIAL FINANCIAL INC......cvoriviriiririnirieiiessiesiesessessssssesiesssessesssssssesssssnsnens 03/19/2013 | CITIGROUP........ouvireeariairierisesescessissrie sttt sires | oesssess st st ssse s s s b s siensrs | dhoesssestsessseeas bbbt 2,660,000 | ... 2,660,000 | .ooovernerniee s 0
74986@ AM 3 |RREEF AMERICA REIT IHINC....cotiiuiieiiiieiireireeineiseniesesessssisseesessssssssssesisssssssssnsss | sevessesnsenns 10/16/2013 | WELLS FARGO BANK........cuuiimmiirreieisieiseesssisse s ssesssseesssssssssssssessssesssssssssess. | cessesssessseessesssassssesssasssssssssssssssesssnsssnes | oeessuesssessansssssssesssssssnsssnssssssn 8,000,000 |..... 8,000,000 | .oovereerrieiieriereee s 0
758766 AG 4 |REGAL ENTERTAINMENT GROUP. . - 08/08/2013 | BANK OF AMERICA........ccoutvimirmmerirrireesseieseriessesssesssesesssssssessesssssesssesssssseses | nessssssnssssssssnesssesssssesns 965,000 | ...... 1,000,000 | ovooverrercereirieriene e 9,583
759950 FJ 2|RENAISSANCE HELT 2005-1 M2 . e 12/19/2013 | TLIC-TCM4-MULTI YEAR PROD REL......cutiuiiirireiiiireiiesiseesssessssessessssessns | seessessssssesssessssssssssssssesssssssesssssssssssnes | stoeessessssssnsssesssessssssssssssssssesssnses 201,001 | .o 572,723 | o 0
761118 VY 1|RESIDENTIAL ACCREDIT 2006-Q02 AT........ovvvmvemirierirernierirerireenns 12/19/2013 | TLIC-TCM4-MULTI YEAR PROD REL.......tviuriirieiinrierireseeissrseriessneesseins | seveessessssessesessssssssees 70,821 147,114
761519 BD 8|REVLON CONS PRODS CORP EXCHGD . 12/23/2013 | TAX FIE8 EXChANGE........ouviuuiriieiiierieeiseisse sttt esssssssssinns | sebsssssesssesssssissssssseaes 493,852 . 500,000
761735 AH 2|REYNOLDS GROUP ISSUER EXCHGD s B | S 10/24/2013 | CREDIT SUISSE/FIRST BOSTON.......... ettt | ettt | et 1,662,250 | ...... 1,400,000
779382 AP 5|ROWAN COMPANIES INC  4.875% 06/01/22........cccoeeremrirnerrnrirncenne 042512013 | VAIOUS........ooocveoverceereiesseessies s s ssss s ssse s s es s ssnssasnses | coressssassssssssesssessasnsans ...1,493,055 | ...... 1,355,000 ..25,850
784888 AA 0[SVO VOI MORTGAGE CORP 2012-AA A . 09/25/2013 | BANK OF AMERICA............ccconnn. v [ s 339,483 | ....... 547
82651Y AA 3 |SIERRA REC FUND CO 2013-1AA 144A......... s 03/12/2013 | DEUTSCHE BANC ALEX BROWN reee | e | et s 3,321,259 | ...... 3,321,959 | i 0
82651Y AB 1 [SIERRA REC FUND CO 2013-1A B 144A. 03/12/2013 | DEUTSCHE BANC ALEX BROWN ceee s | s 1,207,985 | oot 0
82652B AB 0 |SIERRA REC FUND CO 2013-2AB 144A......... . 07/31/2013 | LIICA RE 1I-TXA2-A ECON IA.. e s | s . 3,832,015 | oeoieeieei s 2,487
82839R AA 3| SILVERLEAF FINANCE LLC SVLF_13 A 144A 10/22/2013 | DEUTSCHE BANC ALEX BROWN rree [ s | et e ,659,073 | ...... 6,659,823 | ..ovever s 0
835407 AA 5[SOMPO JAPAN INSURANCE INC 144A.......... ceeveeneens | Frevinins 03/21/2013 | NOMURA SECURITIES INT'L INC.....vuivrireriiinirieiseiieiissiessssesssssensessesenss | rersssssssesssesssssesessnsenes 610,000 [ coooeerriieereriisee e 0
83613G AA 7 [SOUNDVIEW HM EQLN 2008-1 A1 144A........ s 10/31/2013 | DIRECT ....couuvrrvrerrrerererereenns ceerteree s | s 804,624 | ....... 224
852061 AK 6 [SPRINT NEXTEL CORP 144A.........ooovoieiereieieieeeseeeie s Ervi 05/10/2013 | DEUTSCHE BANC ALEX BROWN reoe s | e OG4,9T4 | L 279,000 [ oo s 0
85207U AA 3| SPRINT CORP 144A  7.250% 09/15/21.......cvvumrvrrcreririnerinirns | SIT 10/07/2013 | DEUTSCHE BANC ALEX BROWN v [ e +..500,000 | .ovouiinnes 2,920
85769V AA 1|STATION PLE SEC 2012-1 A BT 07/16/2013 | LICA RE 1I-TXAT-B REDU IA........couiiiiireiiiiciiseneiessssi s snssssssenissses | rersssssssessenssssessessnsens . .10,000,000 |. 0,000,000 .14,251
86212U AA 4| STORE MASTER FUNDING 2013-TA AT 144A.......oooiiriceieiseieiiiesiesiesessissssiesnes | sevessesiseenns 03/20/2013 | CREDIT SUISSE/FIRST BOSTON.......... ettt | ettt | st 1,976,575 | ...... 1,976,992 | oo 0
86212U AB 2|STORE MASTER FUNDING 2013-1A A2 144A, [ 03/20/2013 | CREDIT SUISSE/FIRST BOSTON.......... et | .. 7,905,297 |...... 7,907,968 | oo 0
867363 AU 7|SUNGARD DATA SYSTEMS INC EXCHGD . 10/23/2013 | BANK OF AMERICA.........covuiiiririimiesssiesiesisessssessssessssssssssssssesssessssssssssssssnes | cesissssssssesssssssesssssssssssssssssessesssnsssnns | onsssessssssssssssssnsssesssessssssssssnesss 100,819 | woreviueenns 650,000
87246A AE 8 |TIAA SEASONED COM MTG 2007-C4 AJ . . 01/31/2013 | MORGAN STANLEY & CO. INC et | 2,000,000
87938W AR 4| TELEFONICA EMISIONES SAU . . . . ....| 04/17/2013 | HSBC SECURITIES, INC . . . 2,000,000
88033G BP 4 |TENET HEALTHCARE CORP  6.250% 11/01/18.......... . 08/21/2013 | WELLS FARGO BANK......... . et | 735,000 |...cccconne 700,000
88033G CA 6|TENET HEALTHCARE CORP EXCHGD.. 12/16/2013 | TaX FIe@ EXChANGE.......courererurieeiierieeieeiseie st sessesssssssssssnes | sevsesssessssesssessssssssssanes 958,367 1,050,000
892725 AA 0 |TRAFIGURA SEC FIN PLC 2012-1A A 144A....... 07/16/2013 | LIICA RE II-TXA1-B REDU IA s et | e 12,646,318 ...12,500,000
89352H AL 3| TRANS-CANADA PIPELINES LTD A ....| 10/02/2013 | DEUTSCHE BANC ALEX BROWN veee [ e 2,978,730 3,000,000
900151 AD 3| TURKIYE IS BANKASI AS 144A . F 04/03/2013 | J.P. MORGAN SECURITIES INC . cetre | ..645,600 650,000
90270Y AA 7 |UBS BARCLAYS COMM MTG 2013-C5 AS............. 02/15/2013 | UBS WARBURG SECURITIES . . . . ..617,995 |. ....600,000
90346W AB 9|US AIRWAYS 2013-1B PTT EETCB..... . . 04/10/2013 | GOLDMAN SACHS & CO.....ouvuirririieiiieineieieissssssessssesssssssssessssssssssssessssses | ressssssssssssesssssessessssssessssssssssssessssssssenss | nsssessssssnssnsesssnssessessssseseeneeces 1,208,000 | ovve. 1,278,000
911365 AX 2|UNITED RENTALS (N AMER) INC 08/26/2013 | GOLDMAN SACHS & CO......ouvvuririrrineiserissssessisesssssisessssssssssssesssssssssssssssnees | oesssssssssssesssnssssesssssesns 350,000
911365 AZ 7 |UNITED RENTALS (N AMER) INC . . 08/26/2013 | GOLDMAN SACHS & CO. . 650,000 .18,448
911596 AL 8|US BANCORP = 7.500% 0B/01/26...........ccomrvmerrerireerenieiseisesssensenesseenns 04/16/2013 | DEUTSCHE BANC ALEX BROWN v [ e . 630,000 .18,113
91911T AM 5|VALE OVERSEAS LTD 4.375% 01/11/22 s .. |F 03/20/2013 | VATIOUS.......cvvvveirriieissisesssissesessss st esssssssssssensnns | ressssssssesssesssssessessssssessssssnssesssessssssssenss | onnssesnsssnssnssenssnssessesssssenseeseess 3y 097,057 | ovves 3,000,000
92718W AD 1|VIMPELCOM HOLDINGS BV 144A... . . ... | 02/06/2013 | BARCLAYS. . . . 435,000
92910K AA 9 [HARBORVIEW MTGE LN TR 2009-1 3C7 12/19/2013 | TLIC-TCM4-MULTI YEAR PROD REL.......otviriiiieiinniienieriseissierienensessnins | aeviesiessiessesesssssessnns A
92938G AF 5|WF-RBS COMMERCIAL MORTGAGE TRU . 11/01/2013 | ROYAL BANK OF SCOTLAND. ettt sbenes | et bbbt | Hheeb et 2,059,912 2,000,000
94988M AA 8| WELLS FARGO COMM MTG 2013-BTC A 144A SO 04/11/2013 | WELLS FARGO BANK......... . s . 8,239,720 |. . 8,000,000
98978V AB 9 |ZOETIS INC EXCHGD  3.250% 02/01/23........ccomvemerreieeeerneeiseiseesneins 10/25/2013 | TAX FTEE EXCHANGE. .......ouveriircireriaeiieeieseseesss sttt esssssssssenssesssees | cebsessasesseesess e ss st ss s bt s s sssnns | eestsessssessans b esssee st ssns s 6,183,434 | ...... 6,190,000
G2044@ AZ 8|COMPASS GROUP PLC SERIES | . s | 06/27/2013 | BANK OF AMERICA........coorimuiiiiiiierieseinsisssie et sssssses s ssessssssssses | sesssssssessssessssssssesssesssessssssssssssssssensnns | onesiees . ...5,000,000 |...... 5,000,000
G9284# BC 0|VITOL FINANCE LTD SERIES O.....coevvrrereiriieiierieseseesseissessssinns R 05/24/2013 | J.P. MORGAN SECURITIES INC . et | et | eneienes . ...7,000,000 |...... 7,000,000 .
G9284# BD 8|VITOL FINANCE LTD SERIES P e R 05/24/2013 | J.P. MORGAN SECURITIES INC . et | s | st 13,000,000 | ..ooveevrrenrierieieniereieeinenis 13,000,000 | coooovvenrerrireiniie e 0
Q6235# AE 2 |MIRVAC GROUP SER E  4.440% 12/18/22 s F 11/07/2013 | J.P. MORGAN SECURITIES INC . et | s . 5,000,000 | ...... 5,000,000 | oooiererirnrirenisni s 0
3899999. Total - Bonds - Industrial and Miscellaneous s OO PO OO OO OO OO PO OO PO OO PO OO PP OO PP PPO PP PP PP PPN LAATA25197 | 426,963,163 | .. 2,820,240
8399997. TOHAI = BONMAS = PAIM 3.tttk et st ke84 8 EE L £ £EE 4884 EE L8 4EE £ e84 E 84 E 8o LEoeEEeeeE 16 £eLE1eEEEoeEEoEEE4EEEoLE4EEE LA oEEE AR oL EHeEE oL 1EE R L4 E 1oL 8 eLE 4L E 484 EE R4 E LR 484 E e EE oL E LA E 4L 1L b4 LR E e eEE ek s e b n ettt ns | eeebeees et etk 545,459,706 | ...cvvoveiiiinisniisiesieniens 528,227,480 | .. 3,316,638
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8399998. Total - Bonds - SUMMANY HEM fTOM P 5.ttt s et s st e e eh st ees e ehase  e£1eEeeEeeseEs e seEoE8 401 S e e R oEEoe8 e L8184 L0 o0 1 £E LA oe8 4084028 L 0oL 8 £ 080 1e 0428421 SE L0 4E 0S8 401 eE 28 4EE £ 01 S E e A8 408402 E 4848 e 08 eE o8 o842 e e eE et seseesee et eetensen et setansensnns | oebsesassossesssesssansansesssesnssnsansenae 111,908,765 | oo 105,731,305 | oo 138,400
8399999. TO8BI = BOMAS 1ttt sttt 8RR EE LR EEE LA R 4R LR E££EE LA 8RR 4L R R4 EE LR 1EEE1eEE oL £EieLEEoeEEeLEEoEEE LR AR R oeEE R LR oL A AR LR LR R oL LR 4R LR R LR E LR SRR SRR AR E LR LA E R E R LR AR eE e n ekt | HEieeEt ettt 657,368,470 [ ..o 633,958,785 | ...vocveiririeniseiisiisn s 3,455,038

C on Stocks - Parent, Subsidiaries and Affiliates

89346@ 10 4 | TRANSAMERICA ASSET MANAGEMENT..........ccocoinrinnns I | 12/31/2012 | Capital CONDUHON. ...t
9199999. Total - Common Stocks - Parent, SUbSIIANES AN AFIALES. ...t eehsee st
9799997. TOtal - COMMON SHOCKS = P 3.ttt et E 88818 E 8481810 £EEoEE8EEE£EE £ EE oL SR E 4L Ef£E S E L E 4L R0 £EE L E £ E 4L £E b E £ E b E bbbttt nenssnsnnsensnensnnsnnens | conensensensensnenenssnsensnnnnnensensensnes s OQAG D02 | wunrrrnnsnnrsnrssrerersenss KKK erssrssenserssmesenssnsnnsans | srssteremssmssnsssnssesssssssssessssesensessssessnsssssssan 0
9799999. TOtal - COMMON SHOCKS. ...ttt
9899999. Total - Preferred and COMMON SOCKS........u.cvuiiuiiriiiiiisisii s .0
9999999, Total - Bonds, Preferred and COMMON STOCKS...............iuiiiriiiiiiiireiiiiiieiie ettt bee | e4etesesiesseteses e eee s e s b ee et s e e R ee b1 0 e Lo e e e et e et s et b ettt es e s eseebiesiens | cesesssesensesinsseseess st e rnsied 658,193,372 | ....cvovveierirne XXX 3,455,038
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 4

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

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

F 11 12 13 14 15 Bond

¢} Current Book/ Foreign Interest/

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

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

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

cusIp g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) BJA.CV. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36176F Z2 7|GNMAREV MTG 765161 4.658% 09/01/61. vor | 06/01/2013. | PAYAOWN.......oouvvrrvrerierircrnnninns | cevmerrenireneseeenenes | vevrennnen 1,704 | 51,704 | i 55,408 | .ooovrerirnnes 54,571 | oo 0 . ...51,704 0 0 .1,155 | 03/10/2017.
36176F ZU 5|GNMAREV MTG 765155 4.660% 08/01/61. ... | 12/01/2013. | Paydown. 230,190 226,714 0 . 215,254 0 0 7,871 | 04/16/2017.
36230R NF 9| GNMA REV MTG 756690 4.662% 10/01/61. v | 12/01/2013. | PAYAOWN......cvvuvirvceieriscenreinns | e | e 100,241 | 1.00100,241 | ... 108,296 | ............. 106,625 | ...oouviencnnd .100,241 0 0 .2,997 | 05/02/2017.
36230R NM 4| GNMA REV MTG 756696 4.698% 12/01/61. ... | 12/01/2013. | Paydown 0 0 .1,903 | 12/01/2061.
83162C PS 6|SBA 2005-20H 5.110% 08/01/25.. ... | 08/01/2013. | Paydown. .0 .0 368 |08/01/2025.
83162C PS 6|SBA2005-20H 5.110% 08/01/25.. ...| 08/01/2013. | Redemption ~ 101.5330... 0| 236 | .. . ...651 | 08/01/2025.
912810 QK 7|US TREASURY N/B  3.875% 08/15/40. ... | 09/18/2013. | DEUTSCHE BANC ALEX BROWN. | ......oovvvmiriririirins | s 10,278,866 | ......10,000,000 | ......10,062,540 | .........10,059,679 | ....ccccevevecinc0 | covriiieccnn(835) | o0 | viiiiieeene(838) | o0 [ i 10,058,844 | ... l0 | i 220,022 | ...... 220,022 | ..... 424,355 | 08/15/2040.
912828 QN 3 |US TREASURY NOTE  3.125% 05/15/21. .1 08/05/2013. | ROYAL BANK OF SCOTLAND....... | covverrreninnircrnninnes | eeres 21,306,250 | ......20,000,000 . 21,414,128 cone(92,443) .(92,443) .(15,435) ..(15,435) 453,465 | 05/15/2021.
0599999. Total - Bonds - U.S. GOVEMMENL.........uiurireriiiiiissiriisnesseesssisssssssnssssnieseessesssssssssssenes 32,057,786 | ...... 30,472,435 | ......32,192,658 | ......... 31,971,835 | o0 | (118,872)] ... (118,872) | .ovovvvvvvrenn0 | 00000.31,852,963 | .0 | 204,823 | ...... 204,823 | ...... 892,765 | ..... XXX......
Bonds - U.S. Special Revenue and Special A t
3138A4 A2 1|FNMAAH2724 4.000% 01/01/41.. v | 12/01/2013. | PAYAOWN......cvenerereeicrireernneines | e | e 1,795,586 | ........ 1,795,586 | ........ 1,787,206 .1,787,276 0 8,310 0 . . ..28,238 | 12/17/2029.
3138AF 3C 2|FNMA AI2594 4.500% 05/01/41... 1 | 12/01/2013. [ PAYAOWN......cvorvieiiericieninnienns [ veirenisiisssssiennnis | vereneines 277,987 280,425 280,355 277,987 0 0 .5,985 | 06/23/2030.
3138AU MZ 7|FNMA AJ3075 4.000% 11/01/41... ... | 04/01/2013. | Paydown ...160,670 159,920 159,925 .160,670 0 11/01/2041.
3138AU MZ 7 |FNMA AJ3075 4.000% 11/01/41... .|...| 04/09/2013. | BARCLAYS. ...854,752 . . 799,333 .799,307 0 11/01/2041.
3138AV D7 7|FNMAAJ3725 4.000% 10/01/41.....cververirirncrenns 1o | 12/01/2013. | PAYAOWN......cvoeverereeierieersriinns [ cereeiinerieniesinnseis | cereerinens 57,634 | .ocvoren. 57,634 | .o 57,365 | .ooovvrerrrnnes 57,368 ....57,634 0 06/20/2030.
3138EJ 2K 3|FNMA AL2577 4.000% 06/01/42... ... | 12/01/2013. | Paydown 18,166 | ...........18,166 | ....ccce..e. 18,081 | coovovviiree 18,082 ....18,166 0 12/03/2030.
3138LU JZ 9|FNMA AO3879 4.000% 06/01/42.. ... | 04/01/2013. | Paydown ..945,345 | ..........945,345 940,933 | ... 940,956 .945,345 0 06/01/2042.
3138LU  JZ 9|FNMA AO3879 4.000% 06/01/42........c.ovvvivirrenne ... | 04/09/2013. [ BARCLAYS.......cooivviniirernrinieiniins [ v | ervees 2,813,157 | ... 2,643,013 | ....... 2,630,678 | .....c..... 2,630,742 (0 [ IO 2,630,678 | ..cocovrrrrrnn 0 06/01/2042.
31402R RN 1|FNMA 735893 5.000% 10/01/35... ... | 12/01/2013. | Paydown ...372,234 375971 | ... 375,781 0 372,234 0 11/20/2026.
31412T NX 7|FNMA 934306 5.500% 06/01/38... 1. 12/01/2013. [ PAYOWN......oovviririnnieiininees | vvverieinninerisnsees | coveeenens 151,386 | i 151,386 | v 161,888 | ..covvvvne 161,585 0 .151,386 0 12/10/2028.
31414X U8 3 |FNMA 979507 5.500% 04/01/38........cocroererrrrnes ... | 12/01/2013. | Paydown 33,253 | ........ 33,191 0 ....31,096 0 10/27/2028.
31417C B7 9|FNMA AB5461 3.000% 06/01/42.. ... | 08/08/2013. | CITIGROUP, 0 25,986,328 0 06/01/2042.
31417M NG 4|FNMA AC3090 4.500% 09/01/39.. ... | 12/01/2013. | Paydown . 0 0 ...14,702 0 04/29/2029.
31419F PJ 9| FNMA AE4924  4.000% 09/01/40........ccorvvrrrriernn 1. | 04/01/2013. [ PAYAOWN......cvorvririreieririerrniinns [ vveenrnsiisisssienenis | coersnnen 419,761 | .......... 419,761 | ........... 417,802 | oo 417,816 | e (0] I 1,945 | 0 0 419,761 0 09/26/2029.
31419F PJ 9|FNMA AE4924 4.000% 09/01/40.. .| 04/09/2013. | BARCLAYS......cooereierieiinineriiens | soverseessersnesseninees | sevenees 2,488,425 2,337,921 2,327,010 | ... 2,327,090 (V18 (81) 0 0 2,327,010 .0 . 09/26/2029.
31419L YC 1|FNMA AE9706 4.000% 12/01/40.. 1. 1 12/01/2013. | PAYOWN......cvveviiiniiisiisissiisnsnienes [ orenensneesisnsnsrinnens | ooveees 1,290,345 | ........ 1,290,345 | ........ 1,284,323 | ... 1,284,368 0 5,978 0 0 .. 1,290,345 0 0 0] .......20,440 | 11/27/2029.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........u.ucverireuirririsserssssssssssiessssisssesssssssssssesssssssssssssssssssssssssssssssess | aesne 37,677,574 | ...... 36,318,901 | ...... 37,275,282 | ......... 37,274,984 | oo, 0 [ s 3,249 | s 0 (V)] 37,278,235 | ...oovvevnnnna 0]....399,339 | ... 399,339 | ... 687,749 | ..... XXX
Bonds - Industrial and Miscellaneous
000759 DE 7|AMERICAN BUS FIN SERV 2003-1 A.........cocconenn. 10 [ 01/01/2013. | PAYAOWN......ovvnerirceirineeiiniines | e | verieseneees 2,178 | o 2,178 | v 2,164 | oo 2,176 | o0 | 3 [0 | 3 0 | 2,178 | oo, (V1 I (V1 IO (110 IO 8 | 08/01/2033.
001546 AM 2 [AK STL CORP  8.375% 04/01/22........cocrvrvrirrrnne ... | 04/24/2013. | BANK OF AMERICA.........ccovvvivinins [ orererrnnreeirnniierinnns | eviees 2,114,880 | ........ 2,500,000 | ........ 2,412,500 | ........... 2,416,229 | .0 | 2,150 | 0 | 2,150 [0 | 2,418,378 | ...coovvennee. 0] . (303,498) | ...... (303,498) | ...... 115,351 | 04/01/2022.
00287Y AC 3|ABBVIE INC 144A 2.900% 11/06/22 ... | 01/16/2013. | BANK OF AMERICA 6,026,340 .6,000,000 | ........ 5,961,360 | ..ccovvnee 5,961,717 | o0 [ i 173 | 0 173 0 | 5,961,890 | .coovvvrernnc 0 ..64,450 | .........64,450 35,767 | 11/06/2022.
02005N AM 2| ALLY FINANCIAL INC  4.625% 06/26/15.. ... | 04/18/2013. | GOLDMAN SACHS & CO.. ..523,750 | ...........500,000 514,375 | ... 512,517 .510,989 0] ... 12,761 | ........ 12,761 .7,516 | 06/26/2015.
0258M0 DD 8|AMERICAN EXPRESS CREDIT CORP................... ... | 11/25/2013. | MORGAN STANLEY & CO. INC..... | coeovrvrrrrerineiinnins | e 4,309,692 | ........ 4,150,000 | ........ 4,138,754 | ....oouc.. 4,140,310 | o0 | 1,994 |0 | 1,994 | 0 [ 4,142,304 | ..o (VN I 167,388 | ...... 167,388 | ...... 116,359 | 03/24/2017.
TLIC-TCM4-MULTI YEAR PROD
02687Q DG 0|AMERICAN INTERNATIONAL GROUP................... .| 12119/2013.|{REl e | 02,878,454 | 2,500,000 | ........ 2,719,525 | ..ccoovnce 2,692,561 | .ooovvieieenn0 [ ieenn(33,953) | o0 | eieenn(33,953) | 0 | 2,658,608 | ....ccoovrennc (VN I 219,846 | ....... 219,846 | ..... 208,406 |01/16/2018.
026930 AA 5|AMERICAN HOME MTG ASSET 2007-2 A1... ... | 12/27/2013. | Capital Distribution 148,581 148,581 .148,581 0 0 .0 ...0 | 06/30/2025.
026930 AA 5|AMERICAN HOME MTG ASSET 2007-2 A1... . 12/02/2013. | Redemption ~ 55.9881.... 189,011 189,011 .189,011 0 0 .0 ...570 | 06/30/2025.
ANHEUSER-BUSCH INBEV WORLDWIDE

03523T AT 5|EXCHGD E.| 10/29/2013. | MONLIC-TCM6-MANULIFE... .5,000,000 | ........ 4,990,523 | ........... 4,995,000 | ..oocrvvrinennd0 | e 1,832 | 0 | 1,832 |0 [ 4,996,832 | ....oovvvunnc (VI I 219,938 | ...... 219,938 | ...... 188,299 | 04/15/2015.
05531G AA 9 (BB&T CORP  3.950% 03/22/22..........cccoevvrivinrinne ... | 09/16/2013. | CITIGROUP, 377,444 376,349 374,544 0 (28,632) | ........ (28,632) | ........ 13,710 | 03/22/2022.
055359 AC 7|BCRR 2009-1 2A1 144A  5.858% 07/11/40........... [ 1211172013 | PaydOWN........ovvevecrenceienineinenins | veeinnninenseniseesens | vverrneneen 18,772 | i 18,772 | 19,410 | oo 19,188 ...18,772 0 (V1 IO 0 | s 1,104 | 08/04/2016.
05947U 4C 9|BANC OF A COMM MTGE 2005-6 ASB.................. v | 12/01/2013. | Paydown..........ccovervrcvirrinriniis 379,629 378,329 .378,329 0 (V1 IO 0] 13,744 | 02/07/2014.
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05950E AD 0 |BANC OF A COMM MTGE 2006-2 AAB.................. v | 12/01/2013. | PaYdOWN. ... (V18 IO 29,351 10/08/2014.
05950X AD 8|BANC OF A COMM MTGE 2006-5 AAB.. ... | 12/01/2013. | Paydown 0 474123 09/08/2014.
059512 AD 5|BANC OF A COMM MTGE 2007-3 AAB.. ... | 12/01/2013. | Paydown. 0 .318,808 04/10/2014.
05955F AA 8|BANC OF AMERICA LARGE LOAN 2009-UB1 A4A | ... | 12/01/2013. | Paydown 0 09/11/2016.
064149 A6 4 |BANK OF NOVA SCOTIA 3.400% 01/22/15. A.| 08/19/2013. | TLIC-TCM1-FIXED ANNUITIES..... JRTUSTRRORIORORT PPNt 3,113,416 | ........3,000,000 | ........ 2,996,160 | ........... 2,998,295 .0 . 01/22/2015.
06849T AA 6| AMERICAN BARRICK GOLD CORP... .| A.| 09/15/2013. 1,000,000 999,780 999,854 .0 .1,000,000 09/15/2013.
07383F 7V 4|BEAR STEARNS COMM 2005-PWR8 AAB. ... | 08/01/2013. 953,451 958,065 0 .960,051 06/01/2041.
07387B FR 9 |BEAR STEARNS COMM 2006-T22 AAB. ... | 12/01/2013. 145,858 145,858 0 145,873 01/23/2014.
07388N AD 8|BEAR STEARNS COMM 2006-TOP24 A Al ... | 12/01/2013. | Paydown. 401,271 .399,098 0 .399,098 01/12/2014.
07556Q BA 2|BEAZER HOMES USA INC 144A EXCHGD... ...| 01/11/2013. | Tax Free Exchange. 1,767,500 .1,765,718 (V1N IO 1,765,630 04/15/2018.
09247X AD 3|BLACKROCKINC 3.500% 12/10/14.......ccocnvvnec. ... | 08/19/2013. | TLIC-TCM6-TIRE FWH REINS....... JRTSTRRRRORORT PPN 2,074,756 | ........2,000,000 | ........ 1,997,100 ..1,998,782 11,999,119 12/10/2014.
1248MA AC 1|CREDIT BASED SER&SEC 2007-SP1 A3 144A...... | ... | 12/01/2013. | Paydown. 1,108,320 .1,103,817 ..1,104,038 .1,108,320 03/25/2014.
12513X AD 4|CITIGROUP/DEUTSCHE 2006-CD2 AAB............... 1 | 12/01/2013. [ PAYAOWN......cvorvieiiericieninnienns [ veirenisiisssssiennnis | vereneines 226,528 227,651 226,528 .226,528 09/27/2014.
126380 AA 2| CREDIT SUISSE MTGE CAP 2006-9 1A1 v | 12/01/2013. | PAYAOWN.......cvvurerieercrireirnerinns | e | cereennn 121,685 | i 121,585 | e 115,316 118,244 121,585 06/28/2018.
126673 DP 4|COUNTRYWIDE ABS CERTS 2004-7 AF6 wee e | 1200172013, [ PAYOWN.....cvvnvriicreriscisrinciens [ v | 002,391,359 | ....0.2,391,359 | ........ 2,391,244 ..2,391,244 2,391,359 01/19/2015.
126673 ZU 9|COUNTRYWIDE ABS CERTS 2005-3 AF6............. 1o | 12/01/2013. | PAYAOWN.......oovverereierieinerinns | e .169,964 10/05/2015.
12668A HA 6| COUNTRYWIDE ALT LN 2005-56 4A1... ... | 12/127/2013. | Capital Distribution 11/01/2018.
12668A HA 6| COUNTRYWIDE ALT LN 2005-56 4A1... .| ... | 12/02/2013. | Redemption ~ 59.8015 11/01/2018.
12668W AC 1|COUNTRYWIDE ABS CERTS 2007-4 A3............... ... | 12/26/2013. | Capital Distribution.............cccevvveer | vorrveririnrrerinninninns 07/20/2020.
12670B AF 6| COUNTRYWIDE ABS CERTS 2007-S2 A6. ... | 12/01/2013. | Paydown. 09/12/2016.
14040E HG 0|CAPITAL ONE BANK 6.500% 06/13/13... ... | 06/13/2013. | Maturity... veern2,500,000 | ........2,500,000 | ....... 2,642,200 | ...........2,510,284 (10,284) | oo (V1 I (10,284) [ ..oocvvrirernd 0. .2,500,000 06/13/2013.
151020 AH 7|CELGENE CORP  3.250% 08/15/22...........ccconne. ... | 08/08/2013. | GOLDMAN SACHS & CO......ovvvves | covrrrrrerireririceinnins | e 1,464,451 | .......1,535,000 | ........ 1,534,217 | v 1,534,210 .80 80 (V18 IO 1,534,289 08/15/2022.
161546 FW 1|CHASE FNDG MTGE LN ABS 2003-4 1A6 ... | 08/01/2013. [ PaydOWN......c.ovvvvrvrrrieririrerinins [RTSTOTRRRR R 789,707 | ...........789,707 | ........... 789,684 | ..o 789,684 .23 23 0 789,707 10/01/2014.
17275R AH 5| CISCO SYSTEMSINC 4.450% 01/15/20 .|...108/31/2013. | TFLIC-ESPS-SHORT DURATION.. | ..ocveeverernrierirernes | cereene 1,094,325 998,520 998,849 .64 64 0 .998,913 01/15/2020.
172967 GB 1|CITIGROUP INC 2.250% 08/07/15........corvrvernnes ... | 08/19/2013. | TLIC-TCM1-FIXED ANNUITIES..... [ cocovivrvrrvrrerinins | vevrernn.86,201 | 65,000 | oo 64,847 | oo 64,866 .32 32 (V18 IO 64,898 08/07/2015.
172973 5J 4|CITICORP RES MTGE 2006-1 3A2. L[ 12/01/2013. | Paydown..........covvmmererereienereeineenns revneresenssssennnenen | oevernenenen 113780 il 17,373 | 16,435 . . 17,373 11/22/2015.
191216 AP 5|COCA-COLA 1.500% 11/15/15, ... | 08/19/2013. | TLIC-TCM1-FIXED ANNUITIES..... wer.5,089,111 | ........5,000,000 | ........ 5,060,744 . 9,108) | ... 9,108) ... 5,032,706 11/15/2015.
221643 AF 6|COTT BEVERAGES USA INC. EXCHGD................ G | 08/07/2013. | WELLS FARGO BANK.......ccconvvener [ omeererinerisiinsines | v 1,429,260 | ........ 1,328,000 | ........ 1,467,440 | ........... 1,463,390 | ...coovvrvrrnna 0 s (29,328) | ..overcirnnnnd (U (29,328) | ..ocvvrecernnne (V18 IO 1,434,061 09/01/2018.
22541S 2R 8|CSFBMTG SEC CORP 2004-C5 AAB ... | 12/01/2013. | Paydown 1,126,728 | ........ 1,105,294 | ........... 1,123,031 | oo 0 3,698 | o0 | 3,698 [ (V[ I 1,126,728 02/15/2014.
22544Q AD 1|CREDIT SUISSE MTG 2007-C3 AAB.. ... | 12/01/2013. | Paydown..... ceeenn.988,190 988,739 | ... 987,334 0 . 0 .988,190 07/28/2015.
225470 XB 4 |CREDIT SUISSE MTGE 2006-OMA B1 144A......... ... | 08/31/2013. | TFLIC-ESPS-SHORT DURATION.. | ..ccovvvvvvirvrrernnns | ervns 1,110,038 | ........ 1,000,000 | ........ 1,005,000 | .......... 1,001,889 | ..oocvvrrirens (V[ I (516) | vvrervreeeren0 | vieieere(516) [ (V[ I 1,001,373 04/10/2019.
226566 AK 3|CRICKET COMMUNICATIONS INC... ... | 05/15/2013.| Call ~ 103.8750. ...176,588 ....170,000 182,750 177,770 0 176,588 05/15/2016.
22944B CX 4|CREDIT SUISSE MTG 2007-5 4A33... . |...|03/01/2013. | Paydown ..125,726 ....125,726 129,105 126,837 0 125,726 04/10/2019.
22944B CX 4|CREDIT SUISSE MTG 2007-54A33........cccosvvrenrenne ... | 11/01/2013. | Redemption ~ 100.5314........cccovvee | correrrnrrirnericriineinns | e 337,327 | oo 335,544 337,431 337,062 0 .337,327 04/10/2019.
22944B CX 4 |CREDIT SUISSE MTG 2007-5 4A33.........cccocvvvvrnec. ... | 11/25/2013. | Capital Distribution.............cccoveeveee [ cevrrverinerrerirninns | e 320,501 | oo 0 320,501 320,501 (V1 0 0 0 0 .320,501 04/10/2019.
TLIC-NMS-NON MATCHED
22944B CX 4 |CREDIT SUISSE MTG 2007-5 4A33.........cccovvvvrnecen ... | 12/19/2013. | SURPLUS e | oo 6,840,834 | .......6,710,101 | ........ 6,577,095 ..6,571,796 0 8,571,796 | ..cccovvvieenn0 | e 269,038 | ....... 269,038 | ...... 117,425 | 04/10/2019.
25459H BF 1|DIRECTV HOLDINGS LLC/DIRECTV F EXCHGD.. |... | 04/10/2013.|J.P. MORGAN SECURITIES INC... ..2,063,860 ..2,062,385 0 .2,060,739 7,241 03/15/2022.
291701 CR 9|EMPIRE FNDG 1998-2 M1  7.490% 06/01/24....... v | 1212712013, | VAIIOUS. ..o .0 03/21/2015.
35729P PC 8 |FREMONT HOME LN TR 2006-1 M1.. ... | 11/01/2013. | Redemption 0.0006. 0 02/17/2015.
35729P PC 8 |FREMONT HOME LN TR 2006-1 M1.. . | 11/25/2013. | Capital Distribution.. 0 02/17/2015.
TLIC-NMS-NON MATCHED
35729P PC 8|FREMONT HOME LN TR 2006-1 M1.......cccovcvernee. | 1219/2013.|SURPLUS | | e 361,943 | ....... 7,119,826 | ........ 3,592,210 | covovvrernnes 197,308 |..... 3,775,326 | .ooovvrvvrrns 0] . 380,424 | ....... 3,394,902 | ..oovrinrnnn (V1N IR 3,592,210 | .ooovvrrnnened 0| ...(3,230,266) | ...(3,230,266) | .......ccconne. 0 | 02/17/2015.
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36190K AE 9|GS MTGE SEC CORP I 2009-RR1 GGA 144A...... 1| 12/01/2013. | PAYAOWN......covrvcrereireniseinneinns | ceverineeneninneinnnns | cervenrnen 0,404 | 150,404 | oiiii53,499 | i B2 |0 | et (1L707) | e 0 [ eveereeene(1,707) 0 | e 50,404 01/29/2016.
36228C VR 1|GS MTG SEC CORP |1 2005-GG4 AABA.... ... | 12/01/2013. | Paydown 0 135,317 12/10/2013.
36228C VS 9|GS MTG SEC CORP |1 2005-GG4 AABB ... | 12/01/2013. | Paydown. 110,346 | . 114,575 .0 .115,000 12/10/2013.
36228C ZS 5|GS MTG SEC CORP I12007-EOP A1 144A ... | 07/08/2013. | Paydown 530,557 | ... 535,335 0 535,335 03/06/2020.
362334 BR 4 |GSAAHOME EQUITY TRUST 2006-3 A2... ...| 12/02/2013. | Redemption  45.4679 ..64,456 ...64,456 0 ..64,456 06/09/2023.
362334 BR 4 |GSAAHOME EQUITY TRUST 2006-3 A ... | 12/127/12013. | Capital Distribution.. .0 ...17,305 ...77,305 0 .77,305 06/09/2023.
36828Q QD 1|GE CAPITAL COMM MTG 2005-C4 ASB.... ... | 12/01/2013. | Paydown 591,232 588,294 0 588,294 L0 11/09/2014.
36962G 4G 6 |GENERAL ELEC CAP CORP A........vvvvmiecriirins ... | 08/19/2013. | TLIC-TCM6-TIRE FWH REINS....... 7,250,000 | ........ 7,221,290 ..7,238,356 .0 7,242,053 |...coovceen0 | e 286,473 | ....... 286,473 | ...... 207,682 | 11/14/2014.
378272 AA 6 |GLENCORE FUNDING 144A  6.000% 04/15/14.... | E.| 10/29/2013. | TLIC-TCM1-FIXED ANNUITIES..... ......10,000,000 | ........9,975,000 ..9,990,244 0 .9,996,185 . . .623,333 | 04/15/2014.
40430H FL 7|HSIASSET SEC CORP 2006-OPT3 3A3................ v | 12/26/2013. | PaydOwn.........everveicrirricriniiines v | veernen.645,669 | ... 540,142 555,870 .0 645,669 | ..o | 0 | 0 [ 1,470 |02/29/2016.
423074 AJ 2|HEINZHJCO 5.350% 07/15/13....ccvvrviererirririnnne ... 07/08/2013. | Call ~ 99.9972.........covvvvrvmrivcn | e | 002,499,929 | ........2,500,000 | ........ 2,499,125 ..2,499,831 0 2,499,929 133,201 | 07/15/2013.
42805R AU 3|HERTZ VEHICLE FING LLC 2009-2A A1 144A....... | ... | 03/25/2013. | Paydown..... vveer.5,499,672 ..5,499,978 0 .5,500,000 9,050 | 03/25/2014.
44108E BA 5|HOST HOTELS & RESORTS LP EXCHGD............. ...109/30/2013. [ Call  101.1250......ccnvvivrrvrrernnins | cerrverernsirerinrseres | v 164,834 | ... 163,000 | oo 155,258 158,500 0 .159,190 .7,339 | 06/01/2014.
45685E AA  4[ING USINC 144A 5.500% 07/15/22..........cocruveee. E.| 08/08/2013. | Tax Free EXchange..........ccccovuevrs | vevrververnererinrnnres | e 488,493 | .........1450,000 | ........... 490,995 490,632 0 488,493 07/15/2022.
45865V A* 1 [INTERCONTINENTAL EXCHANGE INC SERIES A | ... | 10/16/2013.| Call  100.0000.... e | 202,000,000 | .......2,000,000 | ........ 2,000,000 | ...........2,000,000 0 2,000,000 11/09/2018.
46625Y XQ 1[JPMORGAN CHASE COMM 2005-LDP5 ASB........ v | 12/01/2013. | PaydOWN. ..o 229,518 | ... 228,389 0 228,389 07/10/2014.
50075N AL 8| MONDELEZ INTERNATIONAL INC.... v | 10/01/2013. | MALUFItY......ovveeieeriririisnieeiiens [ e | s 2,250,000 | ....... 2,250,000 2,391,329 | ...........2,278,464 .0 .2,250,000 10/01/2013.
50075N AU 8| MONDELEZ INTERNATIONAL INC.... . | ...| 01/15/2013. | BARCLAYS. e v | e 3,635,850 | ........ 3,000,000 | ........ 3,641,909 | ....co..c.. 3,595,634 .0 .3,590,406 02/01/2018.
501044 CM 1|KROGER CO. 3.900% 10/01/15......ccrvvvrvrvirerines ... 1 08/19/2013. | TLIC-TCM1-FIXED ANNUITIES..... | cocoerrvrrrervrverinnns | vevvees 5,287,605 | ........ 5,000,000 | ........ 5,371,584 | .......... 5,274,947 0 5,212,854 10/01/2015.
52521G AD 7 |LEHMAN BROS SM BAL TR 2007-1 2A3 .| 12/01/2013. | Paydown 2,340,344 2,337,180 | ...........2,337,180 0 2,340,344 01/18/2017.
525221 HA 8 [LEHMAN XS TR 2006-2N 1A1 v || 12/02/2013. | Redemption  52.4934 e | 460,319 | .........876,908 | ... 460,319 | .o 460,319 | oo 0. 0 460,319 09/28/2030.
525221 HA  8|LEHMAN XS TR 2006-2N 1AT......ccosvvervrrrerirnrerenns ... | 12/27/2013. | Capital Distribution.............cccoveeeiee [ corverrrrrrerreriricinns | e 416,589 | ..oovvvreriiennnnd0 | s 416,589 | ....occoouee 416,589 | ..ooovrerinne (V1 0 0 416,589 09/28/2030.
52522Q AM 4 |LEHMAN MTGE TR 2007-10 3A1.... ... | 12/02/2013. | Various.... 0 04/28/2017.
52522Q AM 4 |LEHMAN MTGE TR 2007-10 3A1.... .|...| 12/27/2013. | Various.... . . . . . 0 04/28/2017.
544152 AF 8 |LORILLARD TOBACCO CO 2.300% 08/21/17..... ... 1 01/15/2013. [ JEFFERIES & CO INC....ccoovvvivrers [ v | e 656,793 | .......... 650,000 | ........... 655,681 | ...ocvunnnd 655,367 | .oovrrvriennnn 0 0 08/21/2017.
59020U 5U 5|MERRILL LYNCH MG IN TR 2006-A1 1A1 .| 12/02/2013. | Redemption ~ 41.6868 ...245,500 588,915 245499 | ... 245,499 0 0 .245,499 0 03/12/2018.
59020U 5U 5|MERRILL LYNCH MG IN TR 2006-A1 1A1 ... | 12/30/2013. | Capital Distribution o | e 179,583 | 0 | e 179,583 | covvernne 179,583 | v 0. 0 179,583 0 0 . ...0 | 03/12/2018.
59022H LF 7|MERRILL LYNCH MTG TR 2005-CKI1 ASB............ vvr | 04/01/2013. | PAYAOWN......couvvenrvrirerierineirinns [ ceneriesineriesinsins | cvnerins 734,136 | coovoneee. 734,136 | oooonee. 735,89 | ..oooverrnee 734,136 | .o (V1 0 0 734,136 0 0 | 0 [ e 12,015 | 11/01/2037.
59022H MU 3| MERRILL LYNCH MTG TR 2005-CKI1 A6.. 1 | 12/01/2013. [ PAYOWN......corieiiieierseierniienes [ vvireresisnisnsnnrinnns | eeeennnn889,138 | 11 689,138 | oo 874,719 | 682,035 | i | o 7,102 | e 0 689,138 0 0 22,854 | 07/16/2015.
59022H NB 4|MERRILL LYNCH MTG TR 2005-LC1 ASB. ... | 03/01/2013. | Paydown 0 0 (V18 IR 86,396 | ....occovrvnne 0 01/01/2044.
606935 AH 7ML COUNTRYWIDE COMM 2006-1 A4.................. .. 12/01/2013. [ PaYdOWN......ccovvvirriieicieriniens 0 33 (11 I 1,003 | .o 0 11/20/2015.
617451 BP 3 |MORGAN STNLY CAP | 2005-HQ7 AAB.... | 12001/2013. [ PAYAOWN......coonerreicieireierieiens [ eeveeninereeisnirernnins | eveees 1,366,617 1,366,617 | ........ 1,374,077 | oo 1,366,617 | ..ceorrvrrnnc 0 0 0 (V1N IO 1,366,617 | ..coovcerneene 0 01/14/2014.
61751IN AE 2| MORGAN STNLY CAP 1 2007-HQ11 AAB.. ... | 12/01/2013. | Paydown JRO (PO 223,069 | ...........223,069 224,291 | ... 223,092 0. 0 (23) 0 .223,069 0 01/04/2015.
61754) AE 8 |MORGAN STNLY CAP | 2007-T27 AAB........cccoouu. v | 12/01/2013. | PAYAOWN......ocvenririreiieeisciiinrinns | cevimnerneniseiseeinnins | cerreeennen9,081 | ciiiiinn59,081 | oo 58,701 | coovvrvrrrnnes 58,903 | ..ovrerrirnens (V1 158 | oo (1 158 | oo (V18 IO 59,061 [ .oovvverinnn 0 05/19/2014.
628530 AV 9| MYLAN INC/PA 144A  3.125% 01/15/23................ ... | 01/16/2013. | BARCLAYS........ooverrvvrrrirrcrinnns | v | cvrenen 131,786 | 0. 135,000 | e 134,721 134,720 0 0 0 134,720 0 01/15/2023.
651639 AN 6 | NEWMONT MINING CORP  3.500% 03/15/22...... ... | 02/28/2013. | BARCLAYS. e 0| 291 (V1N IO 1,986,051 | ..coovvvernnne 0 03/15/2022.
65536P AA 8 |NOMURA ASSET ACC CORP 2006-AF1 1A1A....... vor | 12/02/2013. | VAIIOUS.......couveervirrirerireieieeiines 0 0 (V18 R 510 0 12/31/2013.
TLIC-NMS-NON MATCHED
65536P AA 8 |NOMURA ASSET ACC CORP 2006-AF1 1A1A....... .| 12/19/2013.|SURPLUS | | e 3,679 | 000 22,657 | 12,800 | e 12,800 | .ovvorrinnnnd 0 | o0 [0 | 0 |0 s 12,800 | ..o 0 12/31/2013.
65536P AA 8 |NOMURA ASSET ACC CORP 2006-AF1 1A1A....... v | 1212712013, | VAIIOUS.......ceoeevrereriereererneeiseines | eevenerneninseeseennnins | eervnerennen 1,382 | 0 | v 1,382 | 1,382 | v 0 | covrrmrerenineen0 [0 | 0 |0 | 1,382 [ 0 12/31/2013.
66977W AK 5|NOVA CHEM CORP 8.375% 11/01/16. . |A.|08/13/2013.| Call  100.1986. 501,275 0 .500,993 0 11/01/2016.
685049 AA 6| ORANGE LAKE TMSHARE TR 2012-AA A 144A.... | ... | 12/10/2013. | Paydown . 662,370 0 662,404 0 06/29/2016.
718172 AB  5|PHILIP MORRIS INTLINC......ccvorivrrrerrerierirnes ver | 05/16/2013. | MALUFItY.......vvvevierirrencrisiinerrens | ceverrinernennscesnes | verirererne80,0000 | civiirr050,000 | vein.52,925 | oo 50,800 | ..oorvrnerrnens 0 | covvrreererenn(800) | o0 | eiieiieene(800) | o0 [ s 50,000 | ..ocvrerernn 0 05/16/2013.
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73316P CF 5|POPULAR ABS MTGE PT TR 2005-2 AF6.............. v | 12/01/2013. | PAYAOWN......cevnvvrirrireeiscinnrinns | ceveeeinenieniseissnni | ceneens 1,053,748 | ........ 1,053,748 | ........ 1,053,748 0 0 (V1N IO 1,053,748 04/12/2014.
74925F AA 1|RESIDENTIAL AC LN INC 2008-QR1 1A1... ... | 12/02/2013. | Various... 23,477 | ....... 38,318 23,445 0 0 0 .23 477 09/29/2015.
74925F AA 1|RESIDENTIAL AC LN INC 2008-QR1 1A1... [ 1213072013 [ VaMIOUS.......vvveerreeiierireeirneirsnins | eeesseisnsssesiseisnnns | ceoneiseeianns 8,577 | v [ i 8,577 0 0 (V1N I 8,577 09/29/2015.
74928H AA 4|RBSCF TRUST 2010-RR3 CSCA 144A.........cccovuere | oo 12/01/2013. [ PAYAOWN.........vvvurirrvieniericeisiis | oeveeersensenesneninns | eevenenes 265,323 297,391 293,982 0 | v (28,659) | oo (VI (28,659) 0 .265,323 05/24/2016.
758753 AD 9|REGAL CINEMAS CORP  8.625% 07/15/19.. ... | 08/08/2013. | BANK OF AMERICA..........covvomevnnns | covrrvmeineeinciinins | s 1,080,000 .1,100,000 097,411 |0 (21,329) | e (1 (21,329) | .oocvorcirnne 0 1,076,082 | .... 07/15/2019.
75970Q AH 3 |RENAISSANCE HELT 2007-2 AF5 ver | 12/02/2013. | VAIIOUS.......coonveerverierireeererinnines | ceveeniesissesneesnnnes | vererenesenes 4,906 | oo 11,516 | i 4,907 | oo 4,907 | o0 | 0 0 0 (V1N 4,907 |.... 03/17/2028.
75970Q AH 3 |RENAISSANCE HELT 2007-2 AF5 .. | 12/27/2013. | Various 130,110 130,110 | 130,110 | (V1 0 0 0 0 .130,110 03/17/2028.
759950 FG 8|RENAISSANCE HELT 2005-1 AF6 . [ 12/01/2013. | Paydown.... ..1,188,289 ,188,279 0 .10 0 10 (V18 IO 1,188,289 01/09/2016.
TLIC-NMS-NON MATCHED

759950 FJ 2|RENAISSANCE HELT 2005-1 M2 .| 12/19/2013. | SURPLUS .339,301 0 651,635 0 . (312,334) 12/06/2017.
759950 FJ 2 |RENAISSANCE HELT 2005-1 M2.... ... | 11/25/2013. | Capital Distribution..............cc.ccevuue 0 ..47,293 0 0 . 12/06/2017.
761713 AE 6|REYNOLDS AMERICAN INC  7.625% 06/01/16.... | ... [ 10/17/2013. [ Call  103.2793.......cccovvivurimmrrnees | corverireresernsrinenns | 002,840,180 | ........2,750,000 | ........2,952,229 | ...........2,865,016 | ....ccoeeveiinc0 | ceeerna(24,753) | o0 [ e (24753) | o (V10 IO 2,840,264 0 (84| .. (84) 06/01/2016.
771196 AS 1|ROCHE HOLDINGS INC 144A.........ccovvrmiirnrrirnrins E.| 08/29/2013.|Call ~ 107.4692.... 0 ....49,436 0 (V1 IO 0 03/01/2019.
822582 AM 4| SHELL INTERNATIONAL FINANCE BV .| F.|10/29/2013. | TLIC-TCMM-EIA........ovvevverrvrnnrnes v | 1,326,867 | ........1,200,000 | ........1,194,336 | ...........1,195,592 | ..oooocvivinc [ o870 [ 87 [, (V1 IR 1,196,049 | ..ccoovvernnen. 0| e 130,818 | ....... 03/25/2020.
82650W AB 6| SIERRA REC FNDG 2008-1 1A A2 144A ... | 12/20/2013. | Paydown.... 0 453,793 0 11/26/2015.
86362X AA 6|STRUCTURED ASSET MTGE INV 2007-A1 ... | 12/02/2013. | Redemption  50.8485.... 965,528 0 .965,528 0 02/25/2028.
86362X AA 6|STRUCTURED ASSET MTGE INV 2007-A1.... ... | 12/127/2013. | Capital Distribution 933,303 | .. 933,303 0 .933,303 0 02/25/2028.
86363V AA 9|SASCO 2007-5 1F 144A  0.545% 06/25/37.... ver | 12102/2013. | VAIIOUS.......convvrvnerierireerneninsines | eevneesneniseesenennnns | e 2,097,644 | ........2,924,642 | ........ 2,097,651 | .ooevenee 2,097,652 (V18 IO 2,097,652 | .coovvreernne 0 ...0 | 06/13/2025.
86363V AA 9 |SASCO 2007-5 1F 144A  0.545% 06/25/37.... ... | 12/30/2013. | Various 813,014 813,014 | o0 [ 0 813,014 |0 |0 | 0 [ 0 | 06/13/2025.
872456 AA 6|TELECOM ITALIA CAPITAL.... F.|09/04/2013. | STERNE AGEE.. 12,244,640 .(16,242) | ... ...(16,242) .0 2,161,033 |... ......104,038 | 06/18/2019.
900262 AR 7| TURNER BROADCASTING SYSTEM . | ... | 07/01/2013. | Maturity. .2,996,765 (57,475) | ... ...(57,475) ...0 .2,600,000 |.... O 0 |0 | 217,750 | 07/01/2013.
908906 AC 4|UNIONBANCAL CORPORATION.... .| E.|03/21/2013. | DEUTSCHE BANC ALEX BROWN. ...612,509 0 611,144 0 [ e (5,797) | ovvvrnes (5,797) | vvoverenes 5,574 | 06/18/2022.
91159H GT 1|US BANCORP 2.875% 11/20/14... ... | 08/19/2013. | TLIC-TCM6-TIRE FWH REINS....... .2,985,870 ...2,994,367 | .... (V[ I 2,996,182 |.....ccece.0 | .........90,836 | .........90,836 | ........ 64,448 | 11/20/2014.
92977Q AC 2 |WACHOVIA BANK COM MTG 2006-C27................ .1 02/01/2013. | Paydown.... 934,160 | .. 929,520 0 0 929,520 | covvvvcveeen0 | o0 [0 | s 8,579 | 07/01/2045.
933632 AB 7 |WASHINGTON MUTUAL 2007-SL2 A1 144A.. .| 12/01/2013. | Paydown.... coe e | 615,229 | 615,229 | 615,228 | .............. 615,229 | .coovvvrirennnn 0 2 0 615,229 | .0 |0 | 0 [ 23,328 | 12/27/2013.
93934F MN 9| WASHINGTON MUTUAL PT 2006-AR2 A1A........... | ... 12/02/2013. |Redemption 524177 ...ocovvvrne | v 260,028 260,034 (V1 0 0 0 260,034 | ..ovvivienn0 | i (B) | s (B) [ e 2,722 | 09/09/2018.
93934F MN 9| WASHINGTON MUTUAL PT 2006-AR2 A1A... ... | 12/27/2013. | Capital Distribution..............cc.ccevuue 236,041 | .. 236,041 {01 S 0 0 0 236,041 |0 [0 |0 | 0 |09/09/2018.
976656 CB 2| WISCONSIN ELECTRIC POWER ... | 08/19/2013. | TLIC-TCM1-FIXED ANNUITIES..... | oo | 20000.2,523,256 | ........2,250,000 | ........ 2,632,614 | ..ccovonee 2,537,368 | .ooverierinnn 0 s (61,214) [ oo 0 | (61,214) | o0 | e 2,476,154 | ..o | 1 47,102 | ... 47,102 | e 100,781 | 12/01/2015.
G4302¢ AA  8|HARBOUR/MAINSAIL  0.179% 10/01/50... . [ 12/05/2013. [ Paydown........ccoorveinnnnrinrnnneninnns | ervsvnsninnnsinsnnnnonns | vorvenennerni0,023 | viiiii0020,023 | i 4,005 | .o 3,186 | .o 1,416 | .cooonee 15,421 | o 0 ....20,023 0 (U I (U 19 | 03/18/2035.
3899999. Total - Bonds - Industrial and Miscellaneous 142,325,122 ... 147,669,032 | ..... 145,128,259 | ....... 140,291,046 | ..... 4,498,320 | ....... (258,808) | ....... 628,022 | ......3,611,490 |...ocoin0 | s 143,902,535 |...ocoininnnc 0[..(1,577,415)| ..(1,577,415)| ..5,125,743 | ..... XXX,
8399997. TOtal = BONAS = PAM 4. ebseh e seb bbbt | diees 212,060,482 |..... 214,460,368 | ..... 214,596,199 | ....... 209,537,865 |..... 4,498,320 | ....... (374,431)] ....... 628,022 | ....... 3,495,867 | ..o 0 [ 213,033,733 | .o 0 [ . (973,253) | ...... (973,253)| ...6,706,257 |..... XXX......
8399998. Total - Bonds - Summary Item from Part 5. 109,302,842 |..... 105,731,305 | ..... 111,908,765 | ..o [ (0] (73,758) | coovenns 8,325 | .. (82,363) [ ..cvererrennnc0 [ 111,832,652 |.... ..(2,529,813) | ...(2,529,813) | ..1,047,792 | ..... XXX,
8399999, Total - Bonds........... 321,363,324 |..... 320,191,673 |..... 326,504,964 | ....... 209,537,865 | ..... 4,498,040 | ....... (448,189)| ....... 636,347 | ....... 3,413,504 | ..o [ 324,866,385 |.... ...(3,503,066) | ...(3,503,066) | ...7,754,049 |..... XXX......
C on Stocks - Industrial and Miscell
26817R 10 8|DYNEGY INC EXCHGD......cccoornriririniiirsiinsisnianes |...|10/23/2013. Various. ....c.ocvveriinininiescnssiines | e 6,092.000 | .......... 116,999 |......... 20,5, ST 117,576 0 117,576 0 ) )] e I XXX......
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS...............c.ccccieiis worreieieicieieeeceeeeeteteeee e seaeseneaens | everaeianas 116,999 |......... 9,09, S [P 117,576 0 117,576 0 ) )} N | | O XXX......
9799997. Total - Common Stocks - Part 4.........c.ccouvneioniiininnnens 116,999 |......... XXX 117,576 0 117,576 0 ). )1 S | P XXX......
9799999. Total - Common Stocks.......... 116,999 |......... XXX 117,576 0 117,576 0 ). )1 S | ) P XXX
9899999. Total - Preferred and Common Stocks 116,999 |......... D S I 117,576 0 117,576 0 ) )] I |} XXX......
9999999. Total - Bonds, Preferred and Common Stocks 321,480,323 |......... ) .0 GU P 326,622,540 | .......209,654,405 |.....4,499,076 | .......(448,189) | ......636,347 | .....3,414,540 | ......ccc....... (V)] 324,983,961 |...ccocvvnee 0] ..(3,503,642) | ...(3,503,642) | ...7,754,049 | ..... XXX......
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Bonds - U.S. Government

36176F Z2 7|GNMAREV MTG 765161 4.658% 09/01/61....... ... | 04/01/2013 | Interest Capitalization... 06/01/2013 | Paydown...........c....... VAL 778 778 778

36176F ZU 5|GNMAREV MTG 765155 4.660% 08/01/61....... ...| 11/01/2013 | Interest Capitalization... 12/01/2013 | Paydown................... 3,406 | ccoovrrrrnnne 3,406 | oo 3,406 | oo 3,406

36230R NF 9| GNMA REV MTG 756690 4.662% 10/01/61....... ...| 10/01/2013 | Interest Capitalization................. 12/01/2013 | Paydown................... 1,318 | o 1,318 | v 1,318 | e 1,318

36230R NM 4| GNMA REV MTG 756696 4.698% 12/01/61....... ... | 08/01/2013 | Interest Capitalization................. 12/01/2013 | Paydown.........c..coceee. 394 | s 394 394 394

0599999. Total - Bonds - U.S. GOVEIMMEN. ..ot ssisnins eosissteess s ettt enrees 5897 | .......... 5,896 5896 | .o 5,896

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

01F030 64 5|FNMATBA3.0% 3.000% 04/01/43............cccon.... ... | 03/15/2013 | BARCLAYS........cocomvrimrrirerirrens 04/09/2013 | BARCLAYS.........ccovvemmrmnirrerns | cerveeens 6,030,000 | ......... 6,193,941 | ......... 6,193,941 | ........... 6,193,941

01F030 65 2|FNMATBA3.0% 3.000% 05/01/43...........coevenc.. ... | 04/24/2013 | BARCLAYS........ovvviirirriiriinnine 05/09/2013 | BARCLAYS.........ocvomrimerierirneen | eveenas (6,002,000) | ........ (6,258,961) | ........ (6,258,961) | .......... (6,258,961)

01F030 66 O|FNMATBA3% 3.000% 06/01/42 ... | 05/16/2013 | CITIGROUP. 06/11/2013 | CITIGROUP. 5,988,000 | ........ 6,179,335 | ......... 6,179,335 | ........... 6,179,335 | ...

01F030 66 O|FNMATBA3% 3.000% 06/01/42 ... | 05/29/2013 | BANK OF AMERICA.... 06/11/2013 | BANK OF AMERICA.......cocooviene | verrne (1,258,000) | ........ (1,269,695) | ........ (1,269,695) | .......... (1,269,695) | ...

01F030 68 6|FNMATBA3.0% 3.000% 08/01/42.. ...| 07/17/2013 | BANK OF AMERICA..... ...| 08/08/2013 | BANK OF AMERICA........cccovvevie | s (25,000,000) | ...... (24,399,414) | ..... (24,399,414) | ........ (24,399,414) | ...

01F032 65 8|FNMATBA3.5% 3.500% 05/01/41.. ... | 04/19/2013 | BANK OF AMERICA.... ...| 05/09/2013 | BANK OF AMERICA........cocvovvvie | wrvrene 10,000,000 | ....... 10,630,313 | ...... 10,630,313 | ......... 10,630,313

01F032 6C 3|FNMATBA3.5% 3.500% 12/01/40...........ccconec. ...| 11/06/2013 | BANK OF AMERICA................... 12/09/2013 | BANK OF AMERICA.........cccouvers | vornee (10,000,000) | ...... (10,159,375) | ...... (10,159,375) | ....... (10,159,375)

01F040 64 4|FNMATBA4.5% 4.000% 04/13/40.. ... | 03/15/2013 | BARCLAYS 04/09/2013 | BARCLAYS.......ovvvvrvirernrsirnns | e (5,784,000) | ........ (6,156,345) | ........ (6,156,345) | .......... (6,156,345) | ...

01F042 65 7|FNMATBA4.5% 4.500% 05/01/36.. ... | 04/24/2013 | BARCLAYS 05/09/2013 | BARCLAYS. 5,988,000 | ........ 6,452,304 | ......... 6,452,304 | ........... 6,452,304

01F042 66 5|FNMATBA4.5% 4.500% 06/01/36.. ...| 05/16/2013 | CITIGROUP. 06/11/2013 | CITIGROUP........covverirvrrririrnns | e (5,988,000) | ........ (6,424,937) | ........ (6,424,937) | .......... (6,424,937)

01F042 68 1|FNMATBA4.5% 4.500% 08/01/35.. ...| 07/17/2013 | BANK OF AMERICA..... 08/08/2013 | BANK OF AMERICA.........ccocovens | crvnee 25,000,000 | ...... 26,474,608 | ....... 26,474,608 26,474,608

31368H NM 1|FNMA 190396  4.500% 06/01/39.......cccoevvvvrrrnnne < | 08/08/2013 | VaNOUS......ouvvrrerrrireririrererenes 08/08/2013 | VarioUS.......c.evvveverereeernrereennis | crvvrennn 2,000,000 | .......... 2,155,080 | .......... 2,155,080 2,155,080

3138A6 M8 0|FNMA AH4882 4.500% 02/01/41.. ... | 05/09/2013 | Various 06/11/2013 | VaIIOUS.......coorveerierererererieninnees | cereeens 1,000,000 | .........1,077,539 | ......... 1,077,539

3138AA LD 1|FNMA AH8423 4.500% 04/01/41.. ... | 06/11/2013 | BARCLAYS.. 06/11/2013 | CITIGROUP 11,977 | v 12,905 | e 12,851

3138AD T4 7|FNMA AI0570 4.500% 05/01/41... ...| 06/11/2013 | BARCLAYS.. 06/11/2013 | CITIGROUP... 4,879,130 ..5,257,453 | ........ 5,235,154 5,257,453

3138AM M9 3| FNMA AI7583 4.500% 10/01/41... ... | 05/09/2013 | Various 06/11/2013 | Various .1,000,000 | .........1,077,539 | ......... 1,077,539 | ..ccoonee. 1,077,539

3138W7 GF 5|FNMA AR9197 3.000% 03/01/43.........cocvererrrnecn v | 0671172013 | VaIIOUS. .....cveeverrerrereiseiserins 09/10/2013 | Various 5,987,999 | ......... 6,179,335 | ........ 6,150,834 | ........... 6,179,335

3138WM XL 0|FNMA AT0682 3.000% 04/01/43. ... | 08/08/2013 | CITIGROUP. 08/08/2013 | BANK OF AMERICA.........coccrvvne | vorrvrirns 765,784

3138WM XL 0|FNMA AT0682 3.000% 04/01/43. ...| 09/10/2013 | CITIGROUP. 12/01/2013 | Paydown................... 11,065

3138WU XZ 1|FNMA AT6995 3.000% 06/01/43 ... | 08/08/2013 | CITIGROUP. 08/08/2013 | BANK OF AMERICA.

3138WW NG 0|FNMA AT8490 3.000% 08/01/43. ... | 08/08/2013 | CITIGROUP. 08/08/2013 | BANK OF AMERICA

3138X0 Y2 8|FNMAAU1628 3.000% 07/01/43.. ... | 09/10/2013 | CITIGROUP. 12/01/2013 | Paydown...........coo.....

3138X1 Q8 2|FNMAAU2278 3.000% 09/01/43.. ...| 09/10/2013 | CITIGROUP. 12/01/2013 | Paydown................... 4,138

3138X3 EH 1|FNMAAU3735 3.000% 08/01/43.. ... | 08/08/2013 | CITIGROUP. 08/08/2013 | BANK OF AMERICA.........coccrvvne | verrvrirens 800,000

3138X3 GV 8|FNMAAU3811 3.000% 08/01/43.. ... | 08/08/2013 | CITIGROUP. 08/08/2013 | BANK OF AMERICA..........covvmers | verrrrnnncs 900,000

3138X3 XH 0[FNMA AU4279 3.000% 09/01/43.. ... | 09/10/2013 | CITIGROUP. 12/01/2013 | Paydown...........cco..... 19,525

3138X5 G9 2|FNMAAU5623 3.000% 08/01/43.. . | 08/08/2013 | CITIGROUP 08/08/2013 | BANK OF AMERICA v [A2,017 | 771,292 | 724,191 .0

3138XB X5 8|FNMAAV0699 3.500% 12/25/43.. ...| 12/09/2013 | BANK OF AMERICA .| 12/09/2013 | BANK OF AMERICA.. B 10,000,000 .10,159,375 0

31401L RX 3|FNMA 711602 4.500% 09/01/33... ...| 06/11/2013 | BARCLAYS. 06/11/2013 | CITIGROUP. 11,854 .0

31406E UC 6|FNMA 807979 4.500% 01/01/35... ...| 06/11/2013 | BARCLAYS 06/11/2013 | CITIGROUP. 11,936 .0

31412Q FR 5[FNMA 931776 4.500% 07/01/35... ...| 06/11/2013 | BARCLAYS. 06/11/2013 | CITIGROUP. 12,318 .0

31412U XQ 8|FNMA 935487 4.500% 07/01/39... ...| 06/11/2013 | BARCLAYS 06/11/2013 | CITIGROUP. 10,651 .0

31416Q YW 9[FNMA AA7024 4.500% 06/01/39.. ...| 06/11/2013 | BARCLAYS.. 06/11/2013 | CITIGROUP. 11,872 0

31416V BD 5|FNMA AB0035 4.500% 04/01/39 ...| 06/11/2013 | BARCLAYS 06/11/2013 | CITIGROUP. 13,509 ...14,495 ...14,556 .0

31416W JK 9|FNMA AB1165 4.500% 06/01/40. ...| 06/11/2013 | BARCLAYS.. 06/11/2013 | CITIGROUP... ...978,698 | .........1,054,585 | ......... 1,050,113 | ........... 1,054,585 .0

31416Y VG 0|FNMA AB3314 4.500% 07/01/41 . | 05/09/2013 | Various 06/11/2013 | Various .1,000,000 | .........1,077,539 | ......... 1,077,539 | ...ceeen. 1,077,539 .0
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31417A L6 4|FNMAAB3948 4.500% 07/01/41........ovverevernnens <. | 05/09/2013 | VarIOUS. .....cvourvrrrerrererireireiinns 06/11/2013 | VAIIOUS. .....ceouvenrerrereeieirerinns | cervneinnas 988,000 | ........ 1,064,609 | ......... 1,064,609 | ........... 1,064,609 | ...cooovvrrrenad (1 I (V18 (V18 (V10 (1 T (1 I (V10 I (V1N I 5187 | ... 1,482
31417D AW 3| FNMA AB6320 3.500% 09/01/42 ... | 05/09/2013 | Various 12/09/2013 | Various 14,000,002 | .........4,252,503 | ......... 4,252,503 | ...coone 4,252,503 | coovvrrerrenn0 | 0 [0 | 0 | 0 | 0| (V1 I (VN I 85,555 | ... 4,666
31417D NL 3|FNMA AB6694 3.000% 10/01/42 ...| 04/09/2013 | BARCLAYS.. .. | 05/09/2013 | BARCLAYS.... v | 2000.6,001,9009 | ........6,165,085 | .........6,258,865 | ...........6,164,793 | ..ccoooiviiieni0 | ciiieieeen(292) | o0 | i (292) | 0 | 0] 94,072 | 94,072 021,007 5,002
31417D NL 3|FNMA AB6694 3.000% 10/01/42.........cocrvrererne ... | 04/09/2013 | BARCLAYS........cocomervmrrirerircens 05/01/2013 | Paydown..........cc....... . 28,092 | .coorrrnn28,856 | oirerrnn28,092 | 28,092 | 0 [ e (T64) | 0 | e (T64) | 0| 0 [0 | 0 70 | e 23
31417E ZB 0 |FNMA AB7937 3.000% 02/01/43 ...| 09/10/2013 | CITIGROUP. 12/01/2013 | Paydown................... 4941 | 5,099 | 94 | 4941 | 0 ] et (188) [ 0 | e (188) | 0 | 0 | 0 [0 | 25 | 5
31417F 3Q 9|FNMA AB8906 3.000% 04/01/43 ... | 08/08/2013 | CITIGROUP. 08/08/2013 | BANK OF AMERICA.........ccocvvens | crvneee 20,026,210 | .......20,816,308 | .......19,545,112 | .........20,816,308 | ...cccovevree0 | v | cvviiiiieend0 | viiiinecn0 [ 0 | 0] 10(1,271,195) | .1(1,271,195) | ....... 18,357 |..... 18,357
31417G QN 9 |FNMA AB9460 3.500% 05/01/43.. . | 05/09/2013 | Various 12/09/2013 | VariOUS........cvvvverrerreireiseiieeins | v 6,000,000 v [ 0.128,333 | 7,000
31417Q RZ 9|FNMA AC5003 4.500% 01/01/40.. .. |...| 06/11/2013 | BARCLAYS.. .. | 06/11/2013 | CITIGROUP. - 11,375 )| ceeerrererne(52) | e 17 | i 17
31418Q QN 6 FNMA AD3160 4.500% 02/01/40..........ccocveereneee ...| 06/11/2013 | BARCLAYS........cocoomrrrmrrrrerirrens 06/11/2013 | CITIGROUP........ccorrrcrirrrirnns . 11,782 I e (54) | e 18 | 18
31419A GR 2 |FNMA AE0207 4.500% 11/01/33 ...| 06/11/2013 | BARCLAYS 06/11/2013 | CITIGROUP. 10,651 )| ceeeerrererne(d9) | v 16 | 16
31419A NM 5| FNMA AE0395 4.500% 10/01/40 ... | 06/11/2013 | BARCLAYS 06/11/2013 | CITIGROUP . 12,248 ...13,142 )| .. . A8 | 18
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments........ SRR I 68,013,515 | .......73,833,603 | ....... 71,811,366 | ... 73,831,172 | oo [ (2,431) | oo 0 [ (2,431)] covvvens [ 0 |..(2,019,808)] ...(2,019,808) | ..... 349,307 |..... 73,323

Bonds - Industrial and Miscellaneous

21E

TLIC-TCM4-MULTI YEAR PROD

02148Y AJ 3| COUNTRYWIDE ALT LN 2006-42 2A1.... 12/19/2013 | REI 12/27/2013 | Capital Distribution 2,052
DEUTSCHE BANC ALEX

058498 AS 5|BALL CORP 4.000% 11/15/23.. . | 05/09/2013 | BROWN 10/30/2013 | WELLS FARGO BANK............... | .........1,258,000 | .........1,258,000 | .........1,166,795 | .......... 1,258,000
TLIC-TCM4-MULTI YEAR PROD

05948K L3 1|BANC OF AALT LN 2005-8 3CB1........cocoovrurnnees ...| 12119/2013 | REI 12/20/2013 | Redemption ~ 45.9440............. | cooovevirnce. 20,876 | .o 9,591 | v 9,591 | oo 9,591 | oo (U I (V18 (V1 (V1 0 | oo LV I (V1 I (V1N I (U I 0
TLIC-TCM4-MULTI YEAR PROD

05948K L3 1|BANC OF AALT LN 2005-8 3CB1.........cccorvvuunnes ...| 12/119/2013 | REI 12/27/2013 | Capital Distribution..............ccccees | voenes (V1 I 8,364 | ..coorerinn 8,364 | ..cooovveiin 8,364 | ..cocveis LV I 0 | oo (V18 I 0 | oo 0 | oo LU I 0 | oo (V1N IR 0 | o 0
TLIC-TCM4-MULTI YEAR PROD

126694 A3 2 |COUNTRYWIDE ALT LN 2006-0A1 2A1............... ... | 12119/2013 | REI 12/20/2013 | Redemption ~ 49.5174 907 | e 449 449 449 0 (V18 (V18 I (V1 0 | oo LV I (V1 I (V1N DTN (U I 0
TLIC-TCM4-MULTI YEAR PROD

126694 A3 2 |COUNTRYWIDE ALT LN 2006-0A1 2A1............... ... | 12119/2013 | REI 12/27/2013 | Capital Distribution..............cccocoo. | coveee. (V18 540 540 540 0 (V18 (V18 R (V1 0 | oo LV I 0 | oo (V1N I 0 | e 0
TLIC-TCM4-MULTI YEAR PROD

126694 YQ 5|COUNTRYWIDE HOME LN 2006-3 3A1................ ...| 12119/2013 | REI 12/20/2013 | Redemption  79.3675............. | cecevvvvinnns 1,789 | o 1,420 | oo 1,420 | .o 1,420 | .o 0 | oo (V18 (V18 I (V1 0 | oo LV I 0 | oo (V1N IR 0 | e 0
TLIC-TCM4-MULTI YEAR PROD

126694 YQ 5|COUNTRYWIDE HOME LN 2006-3 3A1................ ... | 12119/2013 | REI 12/27/2013 | Capital Distribution 442 442

21036P AL 2 |CONSTELLATION BRANDS INC ... | 04/30/2013 | BANK OF AMERICA................... 10/21/2013 | J.P. MORGAN SECURITIES INC] .........1,350,000 | .........1,350,000 | ......... 1,292,625 | ........... 1,350,000

23331A BG 3|DRHORTON INC 4.750% 02/15/23 .| 01/30/2013 | J.P. MORGAN SECURITIES INC| 10/03/2013 | GOLDMAN SACHS & CO........... werern. 1,400,000 | .........1,400,000 | ......... 1,305,500 | ........... 1,400,000
TLIC-TCM4-MULTI YEAR PROD

233320 GM 0 |DSLA MTGE LN TR 2006-AR1 2A1A...........c....ccc. ...| 12119/2013 | REI 12/20/2013 | Redemption  74.4831 375 | s 280 280 280 0 (V18 (V18 (V1 (U T LV I 0 | o (V1N IR (U I 0
TLIC-TCM4-MULTI YEAR PROD

233320 GM 0 |DSLA MTGE LN TR 2006-AR1 2A1A.................c.. ...| 12119/2013 | REI 12/27/2013 | Capital Distribution..............cccocoo. | coveee. (V8 153 153 153 0 (V18 (V1 (V1 (U LV I (V1 I (V1N DU 0 | v 0

291701 CR 9|EMPIRE FNDG 1998-2 M1 7.490% 06/01/24..... ... | 05/01/2013 | Various........cccccevvrrvvniinrinciis 1212772013 | Various........c..cccvvvvnrieciiccniicins | s (V18 I 4327 | o 9,376 | oo 4,047 | e (V:10) ) I 2241 | 2241 | s [V210) N 0 | oo (U I 5329 | s 5,329 | . (U I 0

FREEPORT MCMORAN COPPER & GOLD 144A

35671D AX 3|EXCH ...| 02/28/2013 | J.P. MORGAN SECURITIES INC| 10/09/2013 | Tax Free Exchange.........cccccccc. | v 2,000,000 | .........1,998,820 | ......... 1,998,851 | ........... 1,998,851 | o0 | 31 |0 [ 31| 0| oo 0 | oo 0 | v 0. 40,472 | ............. 0

368266 AS 1|GAZ CAPITAL SA 144A  3.850% 02/06/20.......... F.| 01/30/2013 |[BNP PARIBAS.............cccoevvnneens 08/29/2013 | BANK OF AMERICA .1,605,000 | .........1,605,000 | ......... 1,498,669 | ........... 1,605,000 | .oovivviiinnen0 | a0 |0 | 0| o0 [ il | (106,331)| ...... (106,331) ] ....... 35,702 | v 0

38869P AH 7| GRAPHIC PACKAGING INTLINC........ccccoovvvcrrinnee ...| 04/16/2013 | TLIC-TCM1-FIXED ANNUITIES. | 08/12/2013 | BANK OF AMERICA 1,425,000 | .........1,578,187 | ......... 1,546,125 | ........... 1,566,493 | ...coooviicinen0 | 1ini(21,695) | o0 [ ei(21,695) | 0 | 0| (10,368) | ........ (10,368) | ....... 41,770 | ...... 4,676

42225U AA 2 |HEALTHCARE TRUST OF AMERICA HO 144A....| ... | 03/21/2013 | WELLS FARGO BANK 11/21/2013 | Tax Free Exchange.... .3,740,000 | .........3,709,556 | ......... 3,711,149 3711149 | 0| 1892 | 0 1,892 |0 LU I LV I 0. 75,725 | v 0

432891 AC 3 |HILTON WORLDWIDE FINANCE LLC 144A......... ...| 10/23/2013 | BANK OF AMERICA 12/18/2013 | BANK OF AMERICA.. ...650,000 | ............669,500 | ............ 671,125 | ..ccceene 668,937 0 2,188 2,188 | ......... 8,023 | ...... 2,438
TLIC-TCM4-MULTI YEAR PROD

52522Q AM 4 | LEHMAN MTGE TR 2007-10 3A1... 12/19/2013 | REI 12/27/2013 | Capital Distribution..............ccccees | o 0 7,971
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1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other-Than- Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Change in | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
TLIC-TCM4-MULTI YEAR PROD
550279 BA 0|LUMINENT MTGE TR 2006-2 A1A........cocoevrurnens ...| 12/119/2013 | REI 12/20/2013 | Redemption ~ 66.5690 546 | ..o 363 363 363 0 (V18 (V1 (V1 (VI I LV I (V1 I (V1N DN 0 | v 0
TLIC-TCM4-MULTI YEAR PROD
550279 BA 0|LUMINENT MTGE TR 2006-2 A1A........cococvrvrnnens ...| 12/119/2013 | REI 12/25/2013 | Capital Distribution.............ccocers | vorees (V1 211 21 21 0 (V18 (V1 (V1 0 | oo LV I (V1 I (V1N DTN 0 | vt 0
TLIC-TCM4-WACH REI
576435 AT 8|MARS 2004-4 144A  5.000% 03/01/34................ ... | 12/19/2013 | INTERNAL 12/27/2013 | Capital Distribution............ccceeeere | ovvvrererneriennnn | i 3,088 | 03,088 | 3,088 | oo 0 | oo (V18 (V1 (V1 (VI I LV I 0 | oo (V1N DTN 0 | v 0
TLIC-TCM4-WACH REI
576435 AT 8|MARS 2004-4 144A  5.000% 03/01/34................ ... | 12/19/2013 | INTERNAL 12/20/2013 | Redemption 0.0456.............. 0 | o [0 | 0 | 0 [0 | 0 [0 |0 | 0
61690K AE 2| MORGAN STANLEY BAML TR 2013-C7 A4... .| 01/09/2013 | MORGAN STANLEY & CO. INC. | 11/01/2013 | MORGAN STANLEY & CO. INC. | .... 0 | voieene(d,297) | o0 | e (8,297) | e | cveiieenl0 | .. (140,996) | .....(140,996) | .......49,444 | ...... 4,701
TLIC-TCM4-MULTI YEAR PROD
61915R CJ 3| MORTGAGEIT TR 2006-1 2A1A.......ccoovvvvrrrienne ... | 12/19/2013 | REI 12/27/2013 | Capital Distribution...........cccccoees | voreee (V1 IO 365 365 365 0 | oo [0 | 0 | i [0 | 0 [0 0 | 0
TLIC-TCM4-MULTI YEAR PROD
61915R CJ 3| MORTGAGEIT TR 2006-1 2A1A.......ccorvrvrrirenne ...| 12/19/2013 | REI 12/20/2013 |Redemption  78.0397......ccccoee | vevrvrriniins 1,355 | oo 1,058 | cooveerriin 1,058 | ooverriinne 1,058 | v 0 | e [0 | 0 | 0 [ 0 | 0 [0 |0 | 0
649085 AA 5[NEW VALLEY GENERATION I 2001 BACK BY TH| ... | 04/16/2013 | TLIC-TCM1-FIXED ANNUITIES. | 05/01/2013 | Paydown................... . ATATT | v 54,113 | v ATATT | s ATATT | o 0 | ooereene(8,935) | o0 [ eiiieieen(8,935) | ivieiennn0 | iieinc0 | iiiiinn0 | 0 | 1,314 ] 1,205
65536P AA 8 |NOMURA ASSET ACC CORP 2006-AF1 1A1A..... | ... | 12/19/2013 | VaNOUS........cccorvemrrncriererereinns 1212712013 | VarIOUS.......oveverrrereeerieniienes | s 0 76 YT I 76 0 | o [0 | 0 | 0 [ 0 | 0 [0 |0 | 0
66977W AN 9|NOVA CHEM CORP 144A  5.250% 08/01/23...... A.| 07/16/2013 | BARCLAYS.......ccoovvvvrmrriririrnnrins 10/01/2013 | BANK OF AMERICA.........ccccovvre | worvrrinnes 500,000 | ............ 501,252 | oo 502,500 | .ooverrinnes 501,250 | oo 0 | coorereenn(167) | 6,084 | in(6,251) | 0 | 0 | 1,250 | 1,250 | i 4,667 | oo 0
71656L AP 6| PETROLEOS MEXICANOS 144A EXCHGD.......... F.| 03/14/2013 | VariOUS. .....covvvmererrererirrirerinns 08/29/2013 | Tax Free Exchange..........cccoeevs | cereeens 4,345,000 | ......... 4,311,783 | ......... 4,313,080 | ........... 4,313,080 | ..oovvrrrerirnes 0 | oo 1,297 | 0 1,297 | 0 | 0 | 0 | 0 | 176,038 e 11,910
TLIC-TCM4-MULTI YEAR PROD
759950 FJ 2|RENAISSANCE HELT 2005-1 M2.........cvvorevemnvenne ...| 12/119/2013 | REI 12/27/2013 | Capital Distribution............cccoeeers | voreees (V18 2,580 | cooverierinnns 2,580 | oo 2,580 | cooverierirens 0 | e [0 | 0 | 0 [0 | 0 [0 |0 | 0
TLIC-TCM4-MULTI YEAR PROD
761118 VY 1|RESIDENTIAL ACCREDIT 2006-Q02 Af.............. ...| 12/119/2013 | REI 12/20/2013 | Redemption ~ 25.2199 452 | oo 114 114 114 0 | e [0 | 0 0 [0 | 0 [0 |0 | 0
TLIC-TCM4-MULTI YEAR PROD
761118 VY 1|RESIDENTIAL ACCREDIT 2006-Q02 A1 12/19/2013 | REI 12/27/2013 | Capital Distribution............c.ccocers | voreees (V1N 387 387 387 0 | e [0 | 0 | 0 [0 0 [0 |0 | 0
761519 BC 0[REVLON CONS PRODS CORP 144A. .| ... | 10/30/2013 | OPPENHEIMER..........ccccrvrrrrnns 12/23/2013 | Tax Free Exchange........cccoveevns | covrvnverns 500,000 | ...cooone. 493,750 | .ooovvrnnns 493,852 | ..o 493,852 | oovvievirrinns 0 | o102 | i 102 | 0 | 0 | 0 | il |0 | 6,309
78488B AA 0[SVO VOI MORTGAGE CORP 2012-AAA............. ... | 09/25/2013 | BANK OF AMERICA................... 12/01/2013 | Paydown.........c......... . 25722 | oo 25,618 | .ovvrernns 25722 | oo 25722 | oo 0 | o104 | ind0 [ 104 | 0| 0 | 0 | 0 |86 | 41
DEUTSCHE BANC ALEX
82651Y AA 3 |SIERRAREC FUND CO 2013-1AA 144A............. ...| 03/12/2013 | BROWN 12/20/2013 | PaydowN..........cvvrvereernrincrierines | veinne 2,178,041 | ......... 2,177,582 | ......... 2,178,041 2,178,041 (V0 459 | (V1N IR 459 | (U T LV IO (V1 I (VN I 13,324 | oo 0
DEUTSCHE BANC ALEX
82651Y AB 1 |SIERRA REC FUND CO 2013-1AB 144A............. ...| 03/12/2013 | BROWN 12/20/2013 | PaydOWN........coevrererrererierirneinns | cerverienes 792,015 | oo 792,013 | e 792,015 | oo 792,015 | oo (1 IO 2 | (V1 2 | (U T (1 I (V1 I (VN I 7,283 | oo 0
82652B AB 0 |SIERRA REC FUND CO 2013-2A B 144A............ ... | 07/31/2013 | LIICA RE II-TXA2-A ECON IA..... 12/20/2013 [ PaydOWN......ccovvrvvrrverirnniersninees | e 1,167,985 | ........ 1,167,846 | ......... 1,167,985 | ........... 1,167,985 | .oovvvvirrnes (V1 IO 140 | o (1[N I 140 | oo (VI I (VI I (V1 I 0 [ 8171 | e 758
DEUTSCHE BANC ALEX
82839R AA 3| SILVERLEAF FINANCE LLC SVLF_13 A 144A..... ... | 10/22/2013 | BROWN 12/16/2013 [ PaydOWN......ccouvererevrirriernninnes | cveriineren 340177 | v 340,138 | .ooverne 340,177 | oo 340,177 | oo [V IS 38 | e (1 [ I 38 | e (V1 I (VI I (V1 I 0 [ 1,190 | oo 0
DEUTSCHE BANC ALEX DEUTSCHE BANC ALEX
83404D AA 7|SOFTBANK CORP 144A  4.500% 04/15/20........ F.| 04/18/2013 | BROWN 10/07/2013|BROWN | . 500,000 .500,000
83613G AA 7 [SOUNDVIEW HM EQ LN 2008-1 A1 144A 10/31/2013 | DIRECT.... 11/25/2013 | Paydown.........c....c.... 4,242
CREDIT SUISSE/FIRST
86212U AA 4|STORE MASTER FUNDING 2013-1A A1 144A..... | ... | 03/20/2013 |BOSTON 12/20/2013 | Paydown................... . 23,008 | c.oorrrnnens 23,003 | oo 23,008 | ..ovreerrne 23,008 | .oooverierirnns (1 I L5 J0 T (V1 5| o (U T (1 I (V1 (V1N IO 384 | e 0
CREDIT SUISSE/FIRST
86212U AB 2| STORE MASTER FUNDING 2013-1A A2 144A..... | ... | 03/20/2013 |BOSTON 12/20/2013 | Paydown................... . 92,032 | .ooeeernn92,001 | i 92,032 .0 L0
87927V AQ 1 |TELECOM ITALIA CAPITAL......cocoviroerimrrrerirnens F.| 04/16/2013 | TLIC-TCM1-FIXED ANNUITIES. | 09/06/2013 | MORGAN STANLEY & CO. INC. | ......... 4,000,000 | .........4,260,000 | ........ 4,210,000 .0 L0
88033G BZ 2|TENET HEALTHCARE CORP 144A ...| 08/26/2013 | BANK OF AMERICA ...| 12/16/2013 | Tax Free Exchange..........cccccoeee | ... 1,050,000 | ............955,500 | ............ 958,367 .0 L0
97381W AF 1| WINDSTREAM CORP EXCHGD. .| 01/23/2013 | GOLDMAN SACHS & CO .| 08/26/2013 | TENDER OFFER... .513,915 0 0.
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1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other-Than- Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Change in | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
98978V AA  1|ZOETIS INC 144A EXCHGD........coovimurinrirniirannens .1 01/16/2013 | BARCLAYS......coconiiviriinnriinniinns 10/25/2013 | Tax Free Exchange.......ccocoveenes | ovvennad 6,190,000 | ........ 6,183,191 | ........ 6,183,434 | ...l 6,183,434 | o0 | e, 243 | s (V)] IS 243 | 0 | oo () 0 | oo 0. 102,264 | ..oooonvne 0
3899999. Total - Bonds - INUSHIAl @NA MISCEIANEOUS. ... .vveuiveeieiieserissiess st oertsitesstes st | crisns 37,711,893 | ... 38,069,266 | ....... 37,485,580 | ......... 37,995,584 | ............(280) | ........ (71,327) | oo 8,325 (79,932) | i | 0| (510,005) | ...... (510,005)] .....698,374 |..... 65,077
8399998. TOHAI = BOMAS. 1tttk AR Rttt | crias 105,731,305 | ..... 111,908,765 | ..... 109,302,842 | ....... 111,832,652 | .oooooveeenn(280) | v (73,758) | ..oovvvenes 8,325 ...(82,363)] ... . .0 | ..(2,529,813)| ...(2,529,813) | ..1,047,792 |...138,400
9999999. Total - Bonds, Preferred and COMMON SOCKS...............ruuiiiririiiiiiiiiiis ettt ees ettt ens s ssninsninenes | ceie 111,908,765 | ..... 109,302,842 | ....... 111,832,652 | ............(280) | ........ (73,758)| ........... 8,325 | ......... (82,363) | ..o 0 | oo 0| ..(2,529,813) ...(2,529,813) | ..1,047,792 | ...138,400




Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - Other Affiliates
46069@ 10 9|INTERSECURITIES INS AGENCY INC . |NA. 2ciB3 wNOLre | NA s | e (1 IR 100.000
89346@ 10 4| TRANSAMERICA ASSET MANAGEMENT INC. NA. . | 2ciB3 ..NO 35,347,837 77,000.000
89360@ 10 5|TRANSAMERICA FUND SERVICES INC - . 2¢iB3 CNO e [ NA i | e 0 22,065.000
98146# 10 5| WORLD FIN GRP INSURANCE AGENCY INC.....c.ccoovnuverss | v NA. s 2ciB3 2NOL e [NA e | i 0 8,025.000
1799999. Total - Common Stocks - Other Affiliates ..35,347,837
1899999. TOtAl - COMMON SHOCKS. ... reertiersses et 0. ..35,347,837
1999999. Total - Preferred and COMMON SEOCK.............oviuiireiiiriieiiieisieie sttt sttt ssessesnss | eesessessnssnsessesnssnsanseenn (0] I 35,347,837

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.....288,307,221.

2. Total amount of

intangible assets nonadmitted §.......... 0.

SCHEDULE D - PART 6 - SECTION 2

4
Total Amount of

Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date

Name of Company Listed in Intangible Assets 5 6
cusip Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding
Common Stocks
000000 00 O|WFG Insurance Agency of Puerto Rico, Inc.... . | World Financial Group Insurance Agency, Inc.. 0 100.000 100.0
000000 00 O|World Financial Group Insurance Agency of Hawaii, Inc. . | World Financial Group Insurance Agency, Inc.. 0 100.000 100.0
000000 00 O |World Financial Group Insurance Agency of Massachusetts, Inc........ | World Financial Group Insurance Agency, Inc.. 0 100.000 100.0
000000 00 0| World Financial Group Insurance Agency of Wyoming, Inc.... World Financial Group Insurance Agency, Inc.. 0 100.000 100.0
0299999. Total - Common Stock (L] 20,0 T XXX v
0399999. Total - Preferred and Common Stock (U 2.0, OIS IR XXX ooveevirerns

E16
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DA - PART 1

NTS Owned December 31 of Current Year

Showing all SHORT-TERM INVESTME
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other-Than- Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsSIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rateof | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
WELLS FARGO ADVANTAGE TR PL MM STATE
94975H 29 6|DEP SD.... .. [ 12/02/2013. | DIRECT......ccovuvmimrimiirirnimisnmssensssnesnens | onees XXX..... (U 3,375 | ... 3,375 0 MON.. 0 0
8899999. Total - Exempt Money Market MULUAH FUNGS........vuiuuiie ittt [ I XXX.oovvoier | e 3,375 0 L XXX.. 0 0
Class One Money Market Mutual Funds
23337T 20 1|{DWS MONEY MARKET SERIES INST.......ccoovvrmerans | cerrerns [ e 12/31/2013. [ VaMIOUS.......covvrernireeieieiieeiseiiesiseines | v XXXeovo | s 15,090,468 | ...oovvvrrrrennd (1 IO (0 IO (V1 [SUUPORRRORROON ) N ISP 15,090,468 | ......... 15,090,468 | ....ccoovrvrrirens 0 MON.. 512 0
31607A 20 8|FIDELITY PRIME MON MAR-I INSTITUTIONAL C..... . o [ 12/31/2013. | VAIIOUS........ooovveeeieriieeiierieeeseesesieens | s XXX..... 5,776,005 (V1 5,776,004 | ........... 5,776,005 | ....coovvvrnrieranad 0 MON.. 153 0
000000 00 O|FFISELECT INSTITUTIONAL FUND...... o1 1213172013, | DIRECT .....ovvviirirercrneiereiiseeenissrsnnees | e XXX..... ..20,527 (01 I 20,527 20,527 0 MON.. 1 0
4812A0 36 7|JPMORGAN PRIME MONEY MRKT FUND | o [ 12/31/2013. | VAIIOUS.......cooovveeeierieeiierieeeseesesieeens | s XXX..... ..14,582 (V1 14,582 | oo 14,582 | oo 0 MON.. 4 0
60934N 20 3|FEDERATED PRIME OBLIGATIONS FD......cccovvvernves [ rnrirnne [ 1213172013, [ DIRECT ....oivoeiriieeieeseesniessisennes | i XXX | i 65,521 | oo (1 IO 0 (11 65,521 | covvvrrrin 65,521 | oo 0 MON.. 35 0
MORGAN STANLEY PRIME MONEY MAR MUTUAL
61747C 71 5|FU o1 1213172013 | DIRECT ....vvviiieirircrneiereiiseeenisersnnees | e XXX..... (V1 I 84,348 | oo 84,348 MON.. 64 0
94984B 79 3| WELLS FARGO ADV HER MMKT......ccovovermmmrnsninnnans | oo . [12/31/2013. [ DIRECT .....ccocooiviiirisniinsnsenesssisssnissnssnnes | wvene XXX..... cernnnnn 24,142,280 | 0 |0 | {1 . . MON.. 374 0
8999999. Total - Class One Money Market MUBUAI FUNDS.......c..evuiuiirieeissieersiis sttt | snsasssan 45,193,731 | oo (O [ 0 (L [P XXX oo | v 45193731 | .o (| XXX XXX XXX 1,143 0
9199999. Total - ShOM=-TEM INVESIMENLS...........cveeveieeciireriseeeseee e as et ssninnnins | onssiend 45,197,106 | ...coovovvreerrrnes (V) [ 0 (V) [ )99 SO [P 45,197,106 | .ocoovvvrcrrerirnn (] R XXX...... XXX, XXX 1,143 0
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 10 1 12 13 16 17 18 19 20 21 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Unrealized Foreign Current to Carrying Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Valuation Exchange Year's Value of at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of Received of Premium (Received) Year Fair Increase Change in | (Amortization) | Hedged Potential and at
Description or Replicated Identifier |  (a) Clearinghouse Date Expiration | Contracts (Paid) (Received) Paid Paid Income Value (Decrease) B.J/A.C.V. Accretion Items Exposure Year-end (b)

Swaps - Hedging Other - Total Return

55424, SWAP

OTC__EQUITY_VARIANCE_SWA EQUITY/

P_VAN VA-SP 500........cccoouveee Exhibit 5 | INDEX | BNP Paribas...... ROMUWSFPUSMPRO8K5P83 |.03/18/2013|.12/19/2014 ............. 1 0.00/0.00...... - (1,230,845) | .....(1,230,845) | - - (VI 1,229 105 ...

55651, SWAP

OTC__EQUITY_VARIANCE_SWA EQUITY/

P__VAN VA-SP 500.........coouuveee Exhibit 5 | INDEX | BNP Paribas...... ROMUWSFPUSMPRO8K5P83 |.03/21/2013).06/20/2014 ............. 1 0.00/0.00...... - (170,934) | ........ (170,934) - 0 103 105 ...

56473, SWAP

OTC__EQUITY_VARIANCE_SWA EQUITY/

P__VAN VA - SP 500. . | Exhibit5 [ INDEX | HSBC Bank........ 1IE8VN30JCEQV1HAR804..... |.04/02/2013|.12/19/2014| .. 0.00/0.00...... - (371,795) | ........ (371,795) - 0 369

57568, SWAP

OTC__EQUITY_VARIANCE_SWA EQUITY/

P__VAN VA-SP 500........coouuneee Exhibit 5 | INDEX | Citibank NA......... E570DZWZT7FF32TWEFAT6.. |.04/19/2013).06/20/2014 ............. 1 0.00/0.00...... - (637,458) | ........ (637,458) - 0 342 105 ...

65900, SWAP

OTC__EQUITY_VARIANCE_SWA EQUITY/| Deutsche Bank

P__VAN VA-SP 500........coouuneee Exhibit 5 | INDEX | AG TLTWFZYICNSX8D621K86.... |.09/13/2013(.09/19/2014| ............. 1 0.00/0.00...... - (755,573) | ........ (755,573) - 0 784 105 ...

65901, SWAP

OTC__EQUITY_VARIANCE_SWA EQUITY/

P__VAN VA-SP 500........coouuneee Exhibit 5 | INDEX | HSBC Bank........ 1IE8VN30JCEQV1H4R804..... |.09/13/2013).03/21/2014 ............. 1 0.00/0.00...... - (241,625) | ........ (241,625) - 0 17 105 ...

71058, SWAP

OTC__EQUITY_SWAP__PRICE_R EQUITY/

ETURN VA - SP 500. . | Exhibit5 [ INDEX |Barclays PLC.... G5GSEF7VJP5I7OUK5573..... |.11/25/2013).11/13/2014| .. 0.60/1811.42| - (361,384) | ........ (361,384) - 0

71139, SWAP

OTC__EQUITY_SWAP__PRICE_R EQUITY/

ETURN VA-SP 500........coouuneee Exhibit 5 | INDEX | Barclays PLC..... G5GSEF7VJP5I70UK5573..... .11/25/2013|.11/13/2014] ............. 1 1.26/0.00...... - 9,883 (330,582) | ........ (330,582) - 0 68,736 104 .....ooeenn.

73279, SWAP

OTC__EQUITY_SWAP__PRICE_R EQUITY/

ETURN VA-SP500.......ccomuunnee Exhibit 5 | INDEX | Citibank NA......... E570DZWZT7FF32TWEFAT6.. |.12/31/2013].02/12/2014 ............. 1 1866.10/0.94] - (205) (205) - 0 3,523 104 ...

0949999. Total-Swaps-Hedging Other-Total Return 0 ....14,460 (4,100,401) | .....(4,100,401) 0 0 (V) 132,591 [ .. XXX [ XXX

0969999. Total-Swaps-Hedging Other. 0 v 14,460 (4,100,401) | .....(4,100,401) 0 0 (V) 132,591 [ .. XXX [ XXX

1189999. Total-Swaps-Total Return 0 [0 [ 14,460 (4,100,401) | .....(4,100,401) 0 0 (V) 132,591 [ .. XXX [ XXX

1209999. Total-Swaps. 0 ....14,460 (4,100,401) | .....(4,100,401) 0 0 (V) 132,591 [ .. XXX [ XXX

1409999. Total-Hedging Other. 0 ....14,460 (4,100,401) | .....(4,100,401) 0 0 (V) 132,591 [ .. XXX [ XXX

1449999. TOTAL 0 [ om0 [ v 14,460 (4,100,401) | .....(4,100,401) 0 0 (VN 132,591 [ ... XXXoooo [ e XXX

(b) Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

104

104: Hedges Equity Risk on Minimum Rate Guarantee Liabilities

105

105: Hedges Interest Rate Risk on Minimum Rate Guarantee Liabilities
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 5 6 7 8 9 1 12 14 15 18 19 22 25
Description of Indicate Strike Current Year Hedge
Item(s) Hedged, Exchange, Exercise, Price, Rate Initial Cost | Consideration Unrealized Gain (Loss) Effectiveness
Used for Schedule| Counterparty Date of Expiration, of Index of Premium Received Valuation on at Inception
Income Generation | /Exhibit or Central Trade | Maturity or |Termination| Maturity or Notional Received (Received) (Paid) on Increase Termination and at
Description or Replicated | Identifier Clearinghouse Date Expiration Date Sale Amount (Paid) Paid Termination Code| (Decrease) Recognized [Termination (b)

Swaps - Hedging Other - Total Return

43932, SWAP

OTC__EQUITY_VARI Exhibit Natixis Financial

ANCE_SWAP__VAN | VA - SP 500........... 5 Products LLC WGYX50Q11Y3NSAOSQO66.. | 09/20/2012|09/20/2013 { 09/20/2013 | Maturity.... | ..oovvvvevrerT | ooceecd 355,000 |0.00/0.00.... | = oovrverermrrs | = s (B187,941) | - | 7 e [ ...1,605,734 ...(3,187,941) 105

45848, SWAP

OTC__EQUITY_VARI Exhibit

ANCE_SWAP__VAN | VA - SP 500........... 5 Barclays PLC.......... G5GSEF7VJP5I7T0UK5573..... [ 10/02/2012| 04/19/2013 | 04/19/2013 | Maturity.... | ..ovveevveernT [ e 24,000 {0.00/0.00.... [ = oorvrvevreenne | = e QL) I RN B B 116,592 (178,933) 105

48378, SWAP

OTC__EQUITY_VARI Exhibit Wells Fargo Bank,

ANCE_SWAP__VAN |VA-SP 500........... 5 N.A. KB1H1DSPRFMYMCUFXTO09. | 11/13/2012]03/15/2013 | 03/15/2013 | Maturity.... | cccooervcienned | coviinnas 32,000 {0.00/0.00.... | .cooeerrn(2383) [ = e (221,988) | - oo | = s e [ 118,838 221,988) 105

0949999. Total-Swaps-Hedging Other-Total Return .....(3,588,862 ....1,841,165 ..(3,588,862) | ..ovoevrereee 0 [0 e XXX......

0969999. Total-Swaps-Hedging Other. ....(3,588,862 ....1,841,165 ...(3,588,862) | .ovvoveernnn0 [0 | XXX

1189999. Total-Swaps-Total Return ....(3,588,862 ....1,841,165 ...(3,588,862) | ..oovoovevirnn0 [0 | XXX.oone

1209999. Total-Swaps. (3,588,862, ....1,841,165 ...(3,588,862) | .ovvoveerrnn0 [0 | XXX

1409999. Total-Hedging Other. (3,588,862, ....1,841,165 ..(3,588,862) | .ovvcreerrnn0 [0 | XXX

1449999. TOTAL (3,588,862, ....1,841,165 +(3,588,862) | ..ovvvovevrrn0 [0 [ XXX

613

(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
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges All Other 19 20 21 2
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 Generation 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 Year-end (b) Point

Long Futures
Hedging Other

Equity/In
HIF4......... 140 7,000 [HIF4, HKG, 1/29/2014..........covvvvomrerrverrererirnsens Equity Index Hedge..........oucvevvevrrrnrencrinnes Exhibit 5. dex |.01/29/2014... |HKG .12/20/2013... | .....23,274.0093 | ..... 23,333.0000 0 0 LSRN [ 412,935 | ..........412,935 | ... 1,331,571 | v L0 I 50

Equity/In

..... 76,500 | SPH4, CME, 3/20/2014... Equity Index Hedge... . | Exhibit 5. dex |.03/20/2014... | CME .12/16/2013... | .......1,758.2567 ,841.1000 0 0 - ....6,337,512 6,337,513 6,273,000

Equity/In
VGH4....... | o967 [ oo 9,670 | VGH4, EUX, 3/21/2014........coooccversrcscrrririiiens Equity Index Hedge.......cccovvvvcnsnnicessiiiiisnns Exhibit 5. dex  |.03/21/2014... | EUX .12/16/2013...] .......2,899.7194 | ...... 3,108.0000 0 0 - .....2,014,073 ......3,097,778
12829999. Total-Long Futures-Hedging Other. 0 0 0 0 0]...8,764,521 |.... ....10,702,349
1329999. Total-Long Future 0 0 0 0 0]...8764521 |....... 8,764,522 | ...10,702,349
Short Futures
Hedging Other

’ Equity/ln‘ ‘ ‘ ‘
SPH4....... | e 135 | e 33,750 | SPH4, CME, 3/20/2014 VAGB Hedge. Exhibit 5. dex |.03/20/2014... | CME A12117/2013... ] ... 1,775.3444 | ...... 1,841.1000 0 0 - .....(2,219,252) | .......(2,219,250) | .......2,767,500
13429999. Total-Short Futures-Hedging Other. 0 0 0 0 0]...(2,219,252) | ......(2,219,250) | ......2,767,500 |.
1389999. Total-Short Futures. 0 0 0 0 0]...(2,219,252)]...... , ....2,767,500 |.
1409999. Total-Hedging Other. 0 0 0 0 0]... 6,545,269 | ........ 6,545,272 | ....13,469,849
1449999. TOTAL 0 0 0 0 0. 6,545,269 | ........ 6,545,272 | ....13,469,849
(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
101 101: Hedges Equity Risk in UL 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
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Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 Change in Variation Margin 19 20
Indicate 16 17 18 Hedge
Description of Item(s) Exercise, Cumulative Gain (Loss) Effectiveness
Hedged, Used for Schedule/ Type(s) Date of Expiration, Variation Recognized Gain (Loss) Used at Inception Value of
Ticker Number of Notional Income Generation Exhibit of Risk(s) Maturity or Trade Transaction | Termination Termination Maturity Margin at in Current to Adjusted Basis and at One (1)
Symbol Contracts Amount Description or Replicated Identifier (a) Expiration Exchange Date Price Date Price or Sale Termination Year of Hedged Item Deferred Termination (b) Point
Long Futures
Hedging Other
HIF3, HKG, 1/30/2013........ccvvvvrrerrerns Equity Index Hedge.............cooe..... Exhibit 5.......... Equity/Index.... | 01/30/2013. |HKG 01/23/2013.1......23,532.9813 [ 01/23/2013. | ........ 23,659.3548 | Sale 391,758 391,758 | - 101 50
HIG3, HKG, 2/27/2013... Equity Index Hedge... ... | Exhibit5.......... | Equity/Index.... | 02/27/2013.|HKG 02/21/2013.1......23,071.5511 {02/21/2013. | ........ 22,981.4159 | Sale (288,433) (288,433)| - 101 50
HIH3, HKG, 3/27/2013.... Equity Index Hedge... ... | Exhibit 5.......... | Equity/Index.... | 03/27/2013.|HKG 03/20/2013.]......22,226.5560 |03/20/2013.]........ 22,124.0645 | Sale (317,724) (317,724)| - 101 50
HIJ3, HKG, 4/29/2013.... . | Equity Index Hedge... ... | Exhibit5.......... | Equity/Index.... | 04/29/2013.|HKG 04/24/2013. 1 ......21,903.6521 | 04/24/2013. | ........ 21,882.7231 | Sale (68,019) (68,019) | - 101 50
HIK3, HKG, 5/30/2013.... ... | Equity Index Hedge... . |Exhibit 5.......... | Equity/Index.... | 05/30/2013. | HKG 05/29/2013. | ......22,729.9867 |05/29/2013. ........ 22,872.8333 | Sale 428,540 428540 | - 101 50
HIM3, HKG, 6/27/2013.........cccovvver Equity Index Hedge Exhibit 5.......... Equity/Index.... | 06/27/2013. |HKG 06/25/2013. | ......19,987.5347 |06/25/2013. | ....... 19,613.0000 | Sale .......ccocevvverre. cevveeenne(1,087,424) | .......... (1,067,424) | - 101 50
SPH3, CME, 3/14/2013.. .. | Equity Index Hedge... ... | Exhibit 5.......... | Equity/Index.... | 03/14/2013.|CME 03/07/2013. ] ....... 1,434.9357 |03/07/2013. ] ... S [T IR 10,634,197 | ..........10,634,200 | - 100 250
. SPM3, CME, 6/20/2013.. .| Equity Index Hedge... ... | Exhibit5.......... | Equity/Index.... | 06/20/2013.|CME 06/13/2013. | ....... 1,550.7142 | 06/13/2013. | ... Sale 8,105,096 8,105,087 | - 100 250
SPUB...oe. [ 535 | o 133,750 | SPU3, CME, 9/19/2013... . | Equity Index Hedge... . | Exhibit 5.......... | Equity/Index.... | 09/19/2013. | CME. 09/13/2013. ] ....... 1,634.3087 |09/13/2013. | ... Sale 5,171,591 5,171,591 | - 100 250
598 5,980 [VGH3, EUX, 3/15/201 Equity Index Hedg Exhibit 5. . | Equity/Index.... | 03/15/2013. | EUX 03/07/2013. ,598.3638 | 03/07/2013. Sale 568,565 568,564 | - 101 10
VGMS3, EUX, 6/21/2013.. . | Equity Index Hedge... .. | Exhibit 5.......... | Equity/Index.... [ 06/21/2013.| EUX 06/10/2013. ] ....... 2,619.2694 |06/10/2013.] ..........2,694.7837 | Sale 471,209 471,209 | - 101 10
HIN3, HKG, 7/30/2013.... Equity Index Hedge... ... | Exhibit5.......... | Equity/Index.... | 07/30/2013. | HKG 07/23/2013. | ......21,244.6045 |07/23/2013. ........ 21,484.6418 | Sale 804,125 804,125 | - 101 50
VGUS3, EUX, 9/20/2013.. Equity Index Hedge... ... | Exhibit 5.......... | Equity/Index.... |09/20/2013.|EUX 09/13/2013. ] ....... 2,706.4816 [09/13/2013.] ..........2,847.9198 | Sale ...cccccovvuvrree [ rerrrrrenns 1,639,269 |............ 1,639,269 | - 101 10
HIQ3, HKG, 8/29/2013... Equity Index Hedge... . | Exhibit 5.......... | Equity/Index.... | 08/29/2013. | HKG 08/22/2013. | ......21,626.3061 |08/22/2013. ........ 21,643.5072 | Sale 59,344 59,344 | - 101 50
HIU3, HKG, 9/27/2013 Equity Index Hedgt Exhibit 5. . | Equity/Index.... | 09/27/2013. | HKG 09/25/2013 .23,011.3670 | 09/25/2013. .23,173.3852 | Sale ... ..1,279,944 1,279,944 | - 101 50
SPZ3, CME, 12/19/2013. Equity Index Hedge... ... | Exhibit 5.......... | Equity/Index.... | 12/19/2013.|CME 12/17/2013.| ....... 1,708.8103 | 12/17/2013. | ..........1,760.0883 | Sale 8,204,480 8,204,475 | - 100 250
VGZ3, EUX, 12/20/2013. . | Equity Index Hedge... .. | Exhibit 5.......... | Equity/Index.... | 12/20/2013.| EUX 12/16/2013. | ....... 2,876.4518 | 12/16/2013. 2,983.6149 | Sale 2,047,887 2,047,887 | - 101 10
HIV3, HKG, 10/30/2013.. ..| Equity Index Hedge... ... | Exhibit 5.......... | Equity/Index.... | 10/30/2013. | HKG 10/25/2013. ] ......22,880.1011 | 10/25/2013. ] ........ 22,838.6460 | Sale (333,714) (333,714)] - 101 50
SPH4, CME, 3/20/2014.. .| Equity Index Hedge... . |Exhibit 5.......... | Equity/Index.... [ 03/20/2014.|CME 12/31/2013. ] ....... 1,818.3263 |12/31/2013. ..........1,818.5118 | Sale 3,710 3,710 | - 100 250
VGH4, EUX, 3/21/201 Equity Index Hedg Exhibit 5. . | Equity/Index.... | 03/21/2014. | EUX 12/27/2013. ,094.3681 | 12/27/2013. ..3,035.3923 | Sale (106,746) (106,746) | - 101 10
HIF4, HKG, 1/29/2014.... . | Equity Index Hedge... .. | Exhibit 5.......... | Equity/Index.... [ 01/29/2014. | HKG 12/30/2013. | ......23,131.4234 | 12/30/2013. | ........ 23,124.6667 | Sale (4,054) (4,054) - 101 50
HIX3, HKG, 11/28/2013.. ..| Equity Index Hedge... ... |Exhibit 5.......... | Equity/Index.... | 11/28/2013.|HKG 11/28/2013. ] .....23,441.2020 | 11/28/2013.] ........ 23,536.1779 | Expiration ........... 774,054 774,053 | - 101 50
HIZ3 177 8,850 |HIZ3, HKG, 12/30/2013.. . | Equity Index Hedge... . |Exhibit 5.......... | Equity/Index.... [ 12/30/2013. | HKG 12/20/2013.] .......23,076.1252 | 12/20/2013. ] ........ 22,994.5259 | Sale (722,154) (722,154) | - 101 50
1289999, TOtal-LONG FUIUMES-HEAGING OtNET.. ... erriesseereiss sttt 1184841400 L4104 EE LDttt | oo 37,675,500 ....37,675,488 0 0. L XXX..
1329999, TOMAI-LONG FUIUTES. .......ooiieeuesieesseiiessss e ssees st 0000_eeEfeaeee e e LeEEE 000000 EE 0040041000110t nens | coneeesni 37,675,500 ....37,675,488 0 0. . XXX..
Short Futures
Hedging Other
5] 5 T I 350 | oo 87,500 | SPH3, CME, 3/14/2013 VAGB Hedge. Exhibit 5.......... Equity/Index.... | 03/14/2013. | CME. 03/07/2013. | ....... 1,428.4909 |03/07/2013.] ..........1,530.5482 | Sale (8,930,014) (8,930,014) | -
SPM3 9 2,250 [ SPM3, CME, 6/20/2013 VAGB Hedge Exhibit 5.......... | Equity/Index.... | 06/20/2013. | CME. 06/11/2013. | ....... 1,642.1000 |06/11/2013. ... Sale 34,650 34,650 | -
SPM3, CME, 6/20/2013 VAGB Hedge. Exhibit 5. . | Equity/Index.... | 06/20/2013. | CME. 06/12/2013. ,544.1446 | 06/12/2013. Sale .... ..(7,437,476) | .. (7,437,468) | -
SPU3, CME, 9/19/2013, VAGB Hedge Exhibit 5.......... | Equity/Index.... | 09/19/2013. | CME. 09/18/2013. | ....... 1,625.1253 |09/18/2013. ... Sale (5,398,346) (5,398,346) | -
SPZ3, CME, 12/19/2013 VAGB Hedge. Exhibit 5.......... | Equity/Index.... | 12/19/2013. | CME. 12/17/2013. | ....... 1,700.1659 |12/17/2013.] ... Sale (5,573,838) (5,573,834) | -
SPH4.... 20 | ... 5,000 | SPH4, CME, 3/20/2014 VAGB Hedge Exhibit 5.......... | Equity/Index.... | 03/20/2014. | CME. 12/23/2013.] ....... 1,813.7500 | 12/23/2013. ] ... Sale (1,391) (1,392)] -
1349999. Total-Short Futures-Hedging Other. (27,306,415) ......... (27,306,404) 0 0
1389999, TOtAI-SNOM FUIUIES. ........ureesoaireesisiriesssssseesissssesssssssessssssssss s ssss e s nsssssssssssssens oieesssssoomeesssooeee e o040 snnesssnnsssssnneessnnes | avvveeees (27,306,415) | .........(27,306,404) 0 0.
1409999, TOtAl-HEAGING BN ... .euuoirieueiies s ees ettt nnennites oeeeLLEstoeeeeL e oL EE L EE LD LD | v 10,369,085 ....10,369,084 0 0.
1449999, TOTAL....ucvvveruareresssaesessseesessseessss s esess s tessssennsnsseenenssee eeeesesseeeesss iR RS RE RS REEEEEEEREEESERRSERRSSRRebsessetesnnnssennninnnneene | e 10,369,085 | ..........10,369,084 0 0
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Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 Change in Variation Margin 19 20
Indicate 16 17 18 Hedge
Description of Item(s) Exercise, Cumulative Gain (Loss) Effectiveness
Hedged, Used for Schedule/ Type(s) Date of Expiration, Variation Recognized Gain (Loss) Used at Inception Value of
Ticker Number of Notional Income Generation Exhibit of Risk(s) Maturity or Trade Transaction | Termination Termination Maturity Margin at in Current to Adjusted Basis and at One (1)
Symbol Contracts Amount Description or Replicated Identifier (a) Expiration Exchange Date Price Date Price or Sale Termination Year of Hedged Item Deferred Termination (b) Point
(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
101 101: Hedges Equity Risk in UL Liabilities with Futures
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SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description 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, AGregate SUM of EXChANGE Traded.......orrmersesssesress evseseseseseseseseesee [ XK | e XK | o P 0o P 0 N I 13,469,849 | oo 13,469,849
NAIC 1D
Barclays PLC.........ccviuririerieiniieriesie et G5GSEF7VJP5ITOUKS573..... | ..... Y 0 0 (V1 SRR 0 0 | e 0 [0 | e 0 0
Goldman Sachs Intemational W22LROWP2IHZNBB6K528.. Y. 0 0 (361,589) | cvvoveererereeeieeeinienns 0 0 | corrverrerrnennneeene(361,589) | o0 | s 60,912 0
JP Morgan Chase Bank . 7TH6GLXDRUGQFUS7RNE9Y. | ..... Y 0 0 (V1 SRR 0 0 | om0 [0 | e 0 0
Morgan Stanley & Co International PLC 4PQUHN3JPFGFNF3BB653... | .....Y. 0 0 [ (1,868,303) | ..oovvvrerverrriirerirseeiid 0 0 (1,868,303) | ..ocvevvrererrinrriinneiiene | s 1572 | oo 0
Societe Generale S.A.........cocovvvverneeinens O2RNES8IBXP4ROTD8PU41..... | .....Y. 0 (V] I (1,114,936) | .ovovveeveererirenieeicenne 0 0 (1,114,936) 69,324 0
UBS AG.. ittt BFM8T61CT2L1QCEMIKS0.... | .....Y. 0 0 [LEYK) ) I 0 0 (755,573) | wovvernernnnnnninnnnsrnnnenn0 | e 784 .
0299999. Total NAIC 1 Designation 0 0 (4,100,401) | ooivveivnrensnrissnrisnne 0 0 (4,100,401) | .. ..132,591 0
0999999 TOAIS. .....oovvrreraireieaeise st ees bbb 0 0 (4,100,401) | vvoneeireieeeeieeienne 0 0 (4,100,401) 13,602,440 .13,469,849




Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

€c3

1 2 3 4 5 6 7 8 9
Exchange, Counterparty or Type of cusIp Book Adjusted Type of Margin
Central Clearinghouse Asset Pledged Identification Description Fair Value Par Value Carrying Value Maturity Date | (I, V or IV)

Collateral Pledged by Reporting Entity

Morgan Stanley & Co International PLC............c.ccvueernnn. 4PQUHN3JPFGFNF3BB653... | Corporate 018490 AP 7| ALLERGAN INC/UNITED STATES.......cccostruerierireemieineisesssssssessesissessssssssssssssnss | sossessessssssnessnnses 1,264,179 | .ovveeeieiens 1,300,000 ..1,297,722 |.03/15/2018...
Societe Generale S.A.........c.iiniieiesr O02RNEB8IBXP4R0OTD8PU41.... | Corporate. 018490 AP 7| ALLERGAN INC/UNITED STATES........cccsvuumirirerireiiniinisnesiessiessesesssesssiessssessnns | coenesesenns 680,712 [ ..o 700,000 698,774 |.03/15/2018...
Citibank NA..........cocorrrenrrnns E57ODZWZ7FF32TWEFATB.. | TIEASUMNY......ouuvvrrereirreineirerisaeissessssenssesesseeens 912828 KD 1{USTREASURY sttt | srneisessnsssesssenes 4,453,363 | ..oooverreieiinned 4,250,000 | coooverniriniennn 4,204,394 |.02/15/2019...
Citibank NA ES7TODZWZTFF32TWEFATB.. | TrEASUMY.....ouuverrerncerrrireeserisserssesssenssenesseens 912828 VB 3|USTREASURY st 194130 | 1,325,000 [ ..coovvreerirerinenns 1,284,049 |.05/15/2023...
Citibank NA E570DZWZTFF32TWEFATG.. | TrEASUMY......cvvuiereveeirceierieieisesiseieessseessinenes 3138A4 A2 1[FNMA s . 3,259,842 3,244,644 |.01/01/2041...
Citibank NA ES7TODZWZTFF32TWEFATB.. | TrEASUMY......ouuverrernerrrireeserissersseessenssenessenns 3M3BWM XL O[FNMA s 986,432 | ..o 1,037,967 ..1,071,098 |.04/01/2043...
Citibank NA ES7TODZWZTFF32TWEFATG.. | TrEaSUMY........cvvucveriiiiisiiiciiesisseiesiieas BMUTM NG 41FNMA e . 31,284 | oo 29,528 29,706 |.09/01/2039...
Citibank NA..........coccvvrrmerienes ES7TODZWZTFF32TWEFATB.. | TrEASUMY......ouuverrernerrrereeserissesssesssenssenesseans 912810 EQ 7|USTREASURY ettt ssssnsnins | stosssssssessssensnenes 1,284,450 | ...cooovvvevrrcrins 1,000,000 | ...coovrrererirerirnns 1,117,900 |.08/15/2023...
Citibank NA ES7TODZWZTFF32TWEFATG.. | TrEASUMY........ccvvuririiiiisiieiiesiscsiesiseas 912828 EE  6[USTREASURY st | crbssisesiessessssienes 1,596,120 | .oovvvreveiecriiies 1,500,000 ...1,497,074 |.08/15/2015...
Citibank NA ES7ODZWZTFF32TWEFATB.. | TrEASUMY......oouverrererrreseeserisserssesssenssenesseans 31402R RN TIFNMA ettt enes | i 567,803 | ..oovverererrrirerircenne 523,070 528,276 |.10/01/2035...
Citibank NA.........ccccooviinni, ES7ODZWZTFF32TWEFATG.. | Treasury.......ccccooiiiiiinisiiissiissciissiisssssenisseeas 912828 QN 3[USTREASURY s 3,648,260 | ..coviviiiiiciinins 3,500,000 3,720,146 |.05/15/2021...
0199999, TOAIS.....veeverreseressresserssere et eas stttk ens e | Se8toEet e oEEE LR R0 E L8R E LR E L E L8R 0L LR EE L HEEE LR EE 0L LR HEEE L4 E AR € eLEHEE L LSRR LRttt | dbrenet et 19,064,631 | .ooovvivrnininens 18,425,408 18,693,782 |........ XXX




Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation|
CUSIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
02005A BC  1|ALLY MASTER OWNER TRUST ..ottt is sttt ses st sssssnes | sessssisnsinns 4,702,773 4,702,999 |01/15/2016....
03064U AB 6 |AMERICREDIT AUTO REC TR 2012-1... ....26,798 ...26,799 | 10/08/2015....
03065C AA 7 |AMERICREDIT AUTO REC TR 2013-4... ..844 479 ..844,479 | 08/08/2014....
05377R AH 7|AVIS BUDGET GROUP INC ..350,926 ..350,892 | 04/20/2015....
14313J AB 7 |CARMAX AUTO OWNER TRUST 2012-2 .157,744 ..157,760 | 05/15/2015....
254683 AP 0 |DISCOVER CARD EXEC NOTE TRUST ..ottt ..890,329 ..890,284 | 08/15/2016....
34528Q BK 9 |FORD CREDIT FLOORPLAN MSTR TR 1,975,178 1,975,253 |01/15/2016....
34528Q BM 5 |FORD CREDIT FLOORPLAN MSTR TR 1,050,441 1,050,476 |01/15/2016....
34529T AC 1|FORD CR AUTO LEASE TR 2011-B e | s 59,186 | voreerrrrerierins 59,201 | 10/15/2014....
404225 AM 6 |HLSS SERVICER ADV REC 2013-T1 3,150,000 3,151,617 | 01/15/2044....
41283K AD 9|HARLEY DAVIDSON MTRCYCL 2010-1.... ..129,281 ..129,303 |09/15/2015....
43813X AB 0|HONDA AUTO REC OWNER TR 2013-3 ..140,010 ..140,022 | 12/15/2014....
46629R AB 0 [JPMORGAN CHASE COMM 2006-FL2A ..255,822 ..257,782 | 11/15/2018....
55264T CN 9 |BANK OF AMERICA CR CARD TR ..287,180 ..287,339 | 08/15/2016....
587728 AC 0|MERCEDES-BENZ AUTO RECEIVABLES 03/16/2015....
65475N AD 0 |NISSAN AUTO LEASE TR 2011-B 02/15/2015....
80282V AB 8| SANTANDER DR AUTO REC 2012-2 o 05/15/2015....
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities OO PO P TSRO 14,669,464 14,673,512 | ... XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 14,669,464 14,673,512 | ..... XXX
6399999. Total - Commercial Mortgage-Backed SECUMHES. ... e ittt 14,669,464 14,673,512 | ... XXX
6599999, SUDEOLAI = BOMAS. ...t estrtere ettt sttt £ E LR L8R R bRt 14,669,464 14,673,512 | ..... XXX
Short-Term Invested Assets (Schedule DA Type)
000000 00 0|JPMORGAN PRIME MONEY MRKT FUND.......ccstruueririermineimermersesssesssssseesesssessssesssssssssssessssssesssssssssssnss | seessssinsssnes | aossomsssnessnns | sossssnessesssssssssssasssnns T4129 | o 74,129 1 01/01/2014....
000000 00 O[MORGAN STANLEY PRIME MONEY MAR.......ooiieiiirirmiiisirsiersssssiessssssesesssssssssssesssssssssessesssssesssssssssenss | vessnsesnsionss | osvesssessenns 1,011,104 1,011,104 | 01/01/2014....
000000 00 O|WELLS FARGO ADV HER MMKT 3,583,313 3,583,313 | 01/01/2014....
06740B AE 7 |BARCLAYS PLC......covmiimiiiieireiissisee s . 1,750,000 1,750,000 |02/03/2014....
124T6F  BA 3| CAFCO LLC... oottt senseninens | avesesssnnssnns | seesnrsiessnans 1,999,466 1,999,466 |02/10/2014....
12625H AA 0|CNH EQUIPMENT TRUST CNH_13-B 901,195 | oo 901,041 | 06/15/2014....
15963U FH 4| CHARIOT FUNDING.......cccovvevrerrierirnrirnes . 1,997,866 1,997,866 | 06/17/2014....
A7178C BC B[ CIESCO LLC... oottt sttt essen s ass s snsssnsesenssanssessassenee | oessesiensinnss | cervensssseinses 3,748,993 3,748,993 | 02/12/2014....
19422D CH 2|JPMORGAN CHASE & CO.... 1,998,832 1,998,832 | 03/17/2014....
23384E C5 4|DAIMLERAG......... . 999,457 | ..o 999,457 |03/05/2014....
3686M1 BB 1| GEMINI SECURITIZATION CORP........coouiiriiiiieiisesisesisseesssissssse s ssss st sssssssssssssssssnns | sessinsssensss | soonsssesssnnes 1,999,544 1,999,544 |02/11/2014....
48802W UC 0| KELLS FUNDING. 999,960 | ..ovvvurrrrirrerreieennd 999,960 |01/07/2014....
48803A DQ 5|KELLS FUNDING. . . 2,000,044 2,000,044 | 02/03/2014....
60688G BR 7 [MIZUHO FINANCIAL GROUP INC......oouiiimieimrirriaerieisinesiessssessssessesssess s ssesssessessssssssesssesssessssessnsses. | oossssessesenns | ooevesesesnsenns 2,999,083 2,999,083 | 02/25/2014....
85324U BJ 1| STANDARD CHARTERED PLC.........coititiiiiieiieiiieissesississ bbbt sssssnins | cisessssssnnnes . 1,999,279 1,999,279 |02/18/2014....
92857M CL 4| VODAFONE AIRTOUCH PLC .. 2,997,398 2,997,398 | 03/20/2014....
8999999 Total - Short-Term Invested Assets (Schedule DA TYPE).......ovvruririeirinieisrsisseisisciscseeeenneas e 31,059,664 31,059,510 |..... XXX.........
Cash Equivalents (Schedle E Part 2 Type)
000000 00 0 |BANK OF AMERICA CORP........ccoiiuuriuriieerniseesersesssesssesssss s ss sttt sessssssssssssssessssssssnsns | avssnsesnsssonns | seesnssssssnes 2,000,000 2,000,000 | 05/28/2014....
000000 00 O|BARCLAYS PLC.......ccccomiimiviririnniiesisiiesiesissiisiiis 4,000,000 4,000,000 |01/21/2014....
000000 00 O|CHESHAM FINANCE LTD 2,999,983 2,999,983 | 01/02/2014....
000000 00 O|CITIBANK MONEY MARKET. B 726,600 | ..cooovoreeirerieiiiiins 726,600 |01/01/2014....
000000 00 O|CREDIT SUISSE GROUP AG.......ccivumiemiimririeiieisisiseriessesesssessessssssessesssesessseons 2,500,000 2,500,000 | 02/04/2014....
000000 00 0|DUKE ENERGY CORP ..999,752 ..999,752 | 02/03/2014....
000000 00 O|EBURY FINANCE LLC......cccovvvurrrirmrrrrrirenes . 2,999,983 2,999,983 | 01/02/2014....
000000 00 O|GEMINI SECURITIZATION CORP.......coouiirieriineisersesisesiseesssssss s es s essss st ssssssisessnses | sessssssnsinns . 1,499,799 1,499,799 |01/24/2014....
000000 00 0|GOLDMAN SACHS GROUP INC 3,000,000 3,000,000 | 03/17/2014....
000000 00 0| GOTHAM FUNDING CORP........ccouirimrirrermeesieisessessesessees bbbttt 1,999,983 1,999,983 |01/03/2014....
000000 00 0| GOTHAM FUNDING CORP.......ccoiiiriiiiiiiiniiss it 1,556,965 1,556,965 | 01/06/2014....
000000 00 0|GOTHAM FUNDING CORP . 1,999,875 1,999,875 |01/16/2014....
000000 00 O|MITSUBISHI UFJ FINANCIAL GROUP.........cootmiiiinieneiiesiesisseissssis s sisesss s essissssssnssssnnse | aessossinsinns . 2,999,987 2,999,987 | 01/02/2014....
000000 00 O|MONT BLANC CAPITAL CORP 1,499,883 1,499,883 |01/15/2014....
000000 00 0O|MORGAN STANLEY. . 3,000,000 3,000,000 | 03/07/2014....
000000 00 O|NIEUW AMSTERDAM REC........ctiiimiemiriirieiiesiessiess it sssssssssse s sassssessssesssesssessssssssssens | sveesssnsssenns | seesesssnssenns 2,999,532 2,999,532 | 02/03/2014....
000000 00 0O|OGE ENERGY CORPORATION.......covuuiermrimiimmerssersseeseesssssessesssesssssessssssssse st sssssssssssssesssasssssssssssssns | sessssssssssnes . ..749,965 ..749,965 |01/08/2014....
000000 00 O|PG&E CORPORATION . ..999,988 | .. ..999,988 |01/03/2014....
000000 00 0| SCANA CORP........cvrmrimiimmiisertseseseesssese skt enteninens | erssnessnsinns | seesssssnsnines | onsrsessesss st senesas 999,923 | ..o 999,923 |01/13/2014....
000000 00 O|VICTORY RECEIVABLES CORP.........cooiiiiiiiiiiiiiiiiiniiinsiiisis i sisssssssssenssnisssissesssnssssssennes | avssonsssnssonns | soesonsiessionns 2,999,977 2,999,977 | 01/03/2014....
9199999. Total - Cash Equivalents (Schedule E Part 2 Type) 42,532,198 42,532,198 | ... XXX
9999999. TOHAIS ...t 88,261,326 88,265,219 | ..... XXX.........
General Interrogatories:
1. The activity for the year:  Fair Value §.....3,457,553  Book/Adjusted Carrying Value $.....3,366,628
2. Average balance for the year:  Fair Value $.....82,887,593  Book/Adjusted Carrying Value $.....83,038,920
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

2

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

General Interrogatories:

1.
2.

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

NONE
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of

Depository Code Interest During Year Current Year Balance *
Open Depositories
Alffirst Baltimore, Maryland 0.000 0 ....(13,856) | XXX
Bank of America.......... Clearwater, FIOrida..........c.ovvirrreeereescreeerees 0.000 0 25,000 [ XXX
Bank of America.......... Dallas, TEXAS........curueriereireiriireeieiesiesssee e sssssssesnes | vneessenns 0.000 0 XXX
Bank of America Little Rock, Arkansas 0.000 0 XXX
Bank of New York New York, New York 0.000 0 XXX
Bank One PhOENIX, AfIZONA. ..o | e 0.000 0 XXX
Chase Manhatten Bank..............ccccoeuieviviniceiiceececeeee e New York, New York 0.000 XXX
Citibank Money Market New York, New York 0.000 ...(14,816) [ XXX
Citigroup International.............ccoeuerurerirerrireereeesereeeeeeens Dublin, Ireland........ ..o . 0.000 26,544 | XXX
First Union National Bank of Florida Jacksonville, Florida 0.000 XXX
HSBC Bank USA........... New York, New York 0.000 XXX
Investors Bank & Trust Co Boston, Massachusetts............c.ccceveurriicrerceeceeeeee e . 0.000 XXX
M&T Bank. Baltimore, Maryland 0.000 XXX
U.S. Bank Cedar Rapids, lowa 0.000 XXX
U.S. Bank St. Paul, Minnesota..........ccccocvveinireiininiieiinis 0.000 XXX
Wachovia Bank. Charlotte, North Carolina 0.000 XXX
Wells Fargo Bank..........cccocoveiiiiiniiniiiciniscissssessninnes Minneapolis, Minnesota.... 0.000 XXX
0199999. Total - Open Depositories XXX..
0399999. Total Cash on Deposit XXX..
0499999. Cash in Company's Office | XXX... XXX..
0599999. Total Cash.. XXX... XXX..

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

1. January 982,911 | 4. April 4,238,338 | 7. July, (59,683) | 10. October. 640,731
2. February. 3,880,543 | 5. May. 3,492,001 | 8. August 666,738 | 11. November 1,615,202
3. March 6,239,239 | 6. June 4,748,966 | 9. September. 5,438,236 | 12. December. 3,765,889
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Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

XA

1 2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Maturity Carrying Value Due & Accrued During Year
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
GOTHAM FUNDING CORP T44A CP.......couriuuiimiiiirieniseistiiee i tes sttt enntne | ateinnien 12/18/2013 02/18/2014 | ..o 39,990,666 | ....oocveurieriierieniee s LU IO 2,722
REGENCY MARKETS NO 1 LLC CP T44A. ...ttt ... |12/16/2013 01/15/2014 | ..o 20,498,884 | ... (1 IO 1,275
SOUTHERN COMPANY FUNDING CORP T44A CP......ctiiiiiiiiiiriiiessisisstisseis st eness st . [12/18/2013 01/07/2014 | ..o, 999,970 . 0 | e 70
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations.. . . . ettt ettt ettt s e tetes ettieteseta et et s et et et e e et et st e tes s st enennaetesnaetesenanaenenetetanns | ererietereretesenstesesaes 61,489,520 [ ...oocvoveiririeieieieeieeeeeeeeee e (O [ P 4,067
3899999. Total - Industrial and Miscellaneous (Unaffiliated)............. .. s .. ettt nnents | sersentesens st entnes 671,489,520 [ ..o s [ 4,067
Total Bonds
7799999, SUDEOLAIS = ISSUET OBIIGAtIONS. ... ..ottt ettt sttt sttt se et sessesse st eesereesse et seeee1eeeeseEsesees e seeee8oe1eEeEseEee8eE 28 eE4eE£E8eE o8 428 4E8SE8eEeeE S e8 408 e e e E4eEeEr e e e seEee8eEeEaeEaeEeetee | oeEeEeesesanesesaessesessesseseesee et sesenteeseeseesesensesnsastensensnsnsans | fessessssnsassessesnsnnnas 61,489,520 | ..o 0 4,067
8399999, SUDLOLAIS = BONGS. ...t 0E b0 £ELE 0808 E L L b0k o0 Leebi LS eLE L E bbbt | erbinni s 61,489,520 0 4,067
Sweep Accounts
CITIBANK MONEY MARKET GENERAL ...ttt ettt sttt 188888880 | ........ 94,394 | oo s 0 [ 0
8499999, TOtAl = SWEED ACCOUNES. ... eeereeeeeieeesees ettt ee s st st sesees et et ee e Eses e s et eeE s eE et e 8o E st ees et et ee et sesanten et s ettt et et ee ettt es ettt s et ennennetnns | erereeentennen et anren e nees 94,394 | oo (O 0
8699999, TOtAl = CASN EQUIVAIENTS.........uvuriereeiiiseii ittt bbb E b4 h L4818 E bbbt e b e b ees bateseeEebeee b e s E b bR bbbttt | bentenb et 671,583,914 | ..o (0 I 4,067




Annual Statement for the year 2013 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama..........ccoeriireierniiniennen 0
2. Alaska 0
3. ANZONA....i 0
4, Arkansas... . | State deposit. 109,987
5. California... 0
6. Colorado.........cccvuvvvvernniiiireninns 0
7. ConneCtiCUt.......cvurvererriireind CT]|.. 0
8.  Del DE|.. 0
9. District of Columbia.................... DC .o 0
10.  Florida.... 0
1. Georgi . . | State deposit 0
12, Hawaii 1 I 0
13.  Idaho.. D|.. 0
14, HNOIS ..o ILi. 0
15, Indiana.......c.cocovvvveicniies IN{ e 0
16.  lowa.......... 1A 0
17.  Kansas. KS|.. 0
18, Kentucky......ooovveereeereercieieicens KY | oo 0
19.  Louisiana LA|.. 0
20.  Maine ME|.. 0
21.  Maryland MD | .covvene 0
22.  Massachusetts...........cocrerrreennee MA 1. . | State deposit. 0
23.  Michigan 0
24, Minnesota 0
25. M ippi 0
26.  Missouri 0
27.  Montana 0
28.  Nebraska 0
29.  Nevada 0
30.  New Hampshire. 0
31, New Jersey 0
32, New Mexico... . | State deposit 0
33.  New York 0
34.  North Carolina . | State deposit. 439,948
35. 0
36. . | State deposit. 1,584,492
37.  Oklahoma.. 0
38, Oregon......cccoveeeeeniereeereinnenns 0
39.  Pennsylvania. 0
40.  Rhode Island.. 0
41, South Carolina.........ccccreveerereeree SC | v 0
42.  South Dakota. 0
43.  Tennessee 0
44, TeXaS...cowroerrerrreriseieersnnieneee TX [ s 0
45, 0
46.  Vermont. . . 0
47, Virginia.....ooveveereeeeerescseeieenns VA|.... B.... | State deposit 0
48.  Washington.... 0
49.  West Virginia.. . 0
50.  WiIsConSin.......ccvveevnreceeemnnee WH 0
51. Wyoming 0
52. . 0
53, GUAM......cooirvrerrian GU ... B.... | State deposit 0
54.  Puerto Rico..... PR B.... | State deposit 0
55.  US Virgin Islands............ccccccouue. AV 0
56.  Northern Mariana Islands........... MP | .o 0
57.  Canada......c.cooevvrvererrneen . CAN | e 0
58.  Aggregate Alien and Other XXX... XXX ettt 0 R
59.  Total XXX XXXttt 2,134,427 2,213,723 1,391,301 [ .o 1,324,601
DETAILS OF WRITE-INS
5801. 0
5802. ... 0
5803, i | e (1 I (V1 OO (1 O 0
5898. Summary of remaining write-ins for
line 58 from overflow page L XXX... XXX ottt (0 N (0 IR (0 N 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)....... L XXX XXX 0
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