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Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ottt | errtenens 1,541,113,241 | 0 | 1,541,113,241 | ......... 1,448,053,453
2. Stocks:
2.1 Preferred SIOCKS.........ciiiiririi et | et 0 | e (O N (0 RN 0
2.2 COMMON SOCKS.......orveuerircrerceirceiiesiseesiesss sttt essssssssenns | eessssessnd 43,642,705 | ..o (U I 43,642,705 | .....cccoouc. 35,347,839
3. Mortgage loans on real estate:
31 FIISEIENS...coeevereere st | neesteneans 156,208,794 | ..o (U I 156,208,794 | .....cccvveunee 77,804,931
3.2 Other than firSt IENS........cvuurieriieiieiiieieieei ettt sestnns | eesnessness s nessnessensend (01 OO (01 RN (01 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)......coocvuivieciitce ettt ss s s sestenssnes | eressessesansan 26,918,011 | oo [0 A 26,918,011 | ceveeee. 27,382,074
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cocvuiveieictii ettt st st b s s ssentens | onsssssssssssessssessessesanes (0 U 0 | e (0 U 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvevvveviriieiieeiseieissiessssssieseses | evsesssssssenans 6,259,139 | oo (01 I 6,259,139 | oo 6,259,139
5. Cash ($.....11,986,466), cash equivalents ($.....49,994,487)
and short-term investments (8.....76,914,317).......ccrrereieriessssessssessssessss | seveseseenes 138,895,270 | ...coovnvvvrrerrrrirriinnn (U I 138,895,270 | ....ooucen. 110,546,907
6. Contract loans (including §.......... 0 PreMIUM NOLES)......ueviverreiriierieieieissseeissseseesstessesessssensenss | seesessessees 454,633,846 | .ooovvereeee (01 I 454,633,846 | ............. 442,799,902
T DEIVALVES.......ooiiiiiiii i | esbess s (O N (O N (O N 0
8. Other iNVESIEd @SSELS.........ccvevririecrierereeeese s sess st esssesnsns | soessseessaenes 2,737,064 | ..oovvoernnn. 141,370 | v 2,595,694 | ..o 3,011,913
9. Receivables fOr SECUMEIES. ..o sssssrnnes | oo sssend 0 | o (O N (O N 0
10.  Securities lending reinvested collateral @SSetS............ovvvvevevrcererecreieeeses e eniens | eeveereseiens 93,139,630 | oo [0 93,139,630 | .coovvvvrene 88,265,219
11, Aggregate Write-inS fOr iINVESLEA @SSELS.......cvrrrerrrrirrinrirririe st ssessenssnssns | sessssssssssssssesssssssssessns (O [0 {0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcueeercreerieeeeee e | ceveninne 2,463,547,700 | ...coovverrrrernn 141,370 | .......... 2,463,406,330 | .......... 2,239,471,377
13. Title plants less §......... 0 charged off (for Title INSUIErs ONlY).........corveerereereerineerrireerseeeneenees | evereeseeeiseesseeseeeeeees (0 [0 U (0 0
14. Investment income due and CCTUBT.............cceveviuceeieecreeeeeee et es e ssteses s senenes | evevereniesenes 18,882,834 | ..o [0 18,882,834 | ............... 17,360,751
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccccevvveees | veveieireeennnnnn 133,235 | i 31,192 | 102,043 | 102,285
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccoevevivrivcneens | vovveereennenn. 2,870,817 | e (01 2,870,817 | covvreenne 2,662,663
15.3  Accrued retroSPeCtiVE PrEMIUMS........ccccveviviecteiieresee ettt be s sssesens | sesessesessssssessssesesesnans 0 [ oo 0 [ oo 0 [ oo 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS............c.cevcueieeveeieeesie et sese e essssssssaes | evssissssessans 5,382,618 | .o (01 AT 5,382,618 | ..oocevvinnne 1,909,962
16.2 Funds held by or deposited with reinSured COMPANIES..........ocvueeerrurireeieerieieereineees | erveeeeeseeneseeeenesseseene (0 (0 TN (0 RN 0
16.3 Other amounts receivable under reinSUraNCe CONMTACES............cuuurerrumrererirerierisrsesiinees | eeersessiesssesseesseesseesees (01 (0 R (0 R 0
17. Amounts receivable relating to UNINSUTEd PIANS.........c.ccvveeereriereereneresceeeseeeesereeeensiees | seersseeeeseeeseeseeessenees 0 [ o0 | s 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............cocoeererenens | overeereereenensnennen (0 [0 U (0 0
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 189,836,405 | .....cocco..... 99,708,594 | .....cccoonnne 90,127,811 | covvvrevernn 86,384,460
19.  Guaranty funds receivable or 0N AEPOSIL...........cccveveevivriieieiieeeee et sniens | oerenaessesesenans 915,281 | oo (01 915,281 | voeverereres 943,953
20. Electronic data processing equipment and SOtWAIE...........c.ocucvereiiiricierieeeseevsseseieis | veresesissesse s (0 U 0 | e (0 U 0
21.  Furniture and equipment, including health care delivery assets ($.......... 0)ereeerireereieeeseenenes | e (0 (0 (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........ccoueeeiveeviveeiies | ceveeieveeeeeee s 0 [ oo 0 [ oo 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates...............cccoveeeiieiieiicece e | s 0 [ oo 0 [ oo [0 19,858,988
24. Health care ($.......... 0) and other amounts receivable..............coucvcveveieiesieeeeeeeeeeseeeeienes | ceveerereienns 50,243,880 | .....cccv.e. 50,243,880 | ..ccvveveriireirieieind 0 [ e 0
25.  Aggregate write-ins for other than iNVested @SSEtS...........ccevieierceiceiese e | seresesneenes 82,666,302 | ...ocooverirnnnns 347,946 | ............... 82,318,356 | .....cocv.e 82,148,235
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 2,814,479,072 | ...coceveneee 150,472,982 | .......... 2,664,006,090 | .......... 2,450,842,674
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........covvievens | wovvrnnan 6,876,096,580 | ...ccvvvvrrieieriiriennns (1 I 6,876,096,580 | .......... 6,969,476,743
28.  Total (LINES 26 AN 27).......cvuurriririreriririieeeseemieesssessseesssessssssssessssessssesssesssesssesssssssssssses | sesessenns 9,690,575,652 | .....ccoouue 150,472,982 | .......... 9,540,102,670 | .......... 9,420,319,417
DETAILS OF WRITE-INS
T10T . Rt nnine | eessene et (U (U (U 0
T2, Rttt tenns | ebessesnetesentesenentensena (0 (0 (0 0
103, ARttt etenns | ebeesennetenenteneeantenaena (0 (0 (0 0
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. Company OWNed life INSUFANCE............c.eviuiieeieieieie ettt ssssssasnees | svssessesenas 76,778,909 | oo (01 I 76,778,909 | ...coconcee. 75,881,155
2502. Accounts receivable...........c..cuieineeireiineinenesesessenis ...5,619,560 .5,271,614 ...5,846,847
2503. Estimated premium tax offset on the provision for future GFA............ccoevivieieninieneseienen | e 222,285 | covvveveerierieiiinnnnd0 | 10222,285 | o, 222,285
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccveviveninrnnennniees | coverveieneiieninns 45548 | oo (01 45548 | oo 197,948
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN 25 @DOVE)........cccrmmuereeerernereeseresseresesesssnrenssees | oseresssienans 82,666,302 | .....cooocrsriinn 347,946 | ..o 82,318,356 | .....cocoounu 82,148,235
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Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
LIABILITIES, SURPLUS AND OTHER FUNDS

1

Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....2,023,321,711 less $.......... 0

included in Line 6.3 (including $.....207,326,292 MOACO RESEIVE)...........cueveeeveeeeereeeeeseeeseee s sees s s ss s seesseas
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:

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

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

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

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............cccovviericivieieiscecceens
9.3 Other amounts payable on reinsurance, including $.......... 0 assumed and $.....2,276,892 ceded
9.4 Interest MaintenNanNCe RESEIVE. ........c.viiuiueiiiriereie sttt
Commissions to agents due or accrued - life and annuity contracts $.....32,760, accident and health $
and deposit-type contract funds §.......... 0neeee s
Commissions and expense allowances payable on reinsurance assumed.

General EXPENSES AUE OF ACCIUE. .......uvivierrieireisesssiessess e bss s s st s s e n s bbb bbbt s etk s bttt

Transfers to Separate Accounts due or accrued (net) (including $.....(179,735,987) accrued for expense
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability..........c.ccovvvveverieriereerene, .
Unarned iNVESIMENT INCOME...........ccueiirciricicieiitce sttt b bbb bbb st s s st s b a sttt bbb s s s b naen
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including §.......... 0 agents' credit balances..
Remittances and items NOt AlIOCAIEA...............coviieiiccces et bbbt
Net adjustment in assets and liabilities due to foreign EXChange FaES..........cvierrrieirirres e
Liability for benefits for employees and agents if not included above

Borrowed money $.....26,948,242 and interest thereon §.....93,750............courvurvemeeieeeeeeeeeseeseeesessseesseessees s sesssesssess s esssesseneen

Dividends to stockholders declared and UNPEIQ..............cccueviuiieiiiiieiiee et
Miscellaneous liabilities:
24,01 ASSEE VAIUGLION FESEIVE.......cucvureeieiecirieisetse ettt bbb f bbbttt
24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES......ocvviviiveiieiiisire sttt nbneas
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliates...........ccccceieirririeiiec st
24,05 Drafts OUESTANAING........cevveveiiiieiieiiisec e s bbbttt
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIVALIVES........cvurirerieiiierieese ittt
24.09 Payable for securities
2410 Payable fOr SECUMHES IBNAING..........rveirrerieieieiiss ettt
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt sttt n et a et an st et neneens
Aggregate write-ins for liabilities

2,023,321,711

..... 22,471,211

....... 2,276,892
..... 25,997,277

(179,735,987)
4,041,422

....... 1,445213 |..

..... 1,909,589,432
...1,157,547
21,519,616

........ 2,408,262
25,813,207

..................... (212,707,836)
.......................... 4,350,885

..120,119
10,776,233

8,000,000
88,265,219

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

2,228,680,734

.2,045,395,822

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

6,876,096,580

6,969,476,743

Total liabilities (Lines 26 and 27)

9,104,777,314 | ..

.9,014,872,565

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

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

...432,825,356

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

....402,946,852

Totals of Lines 29, 30 and 37

435,325,356 | ..

405,446,852

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

9,540,102,670

.9,420,319,417

2501.
2502. .
2503.
2598.
2599.

State transferable tax credits

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

3101.
3102. .
3103.
3198.
3199.

3401.
3402. .
3403.
3498.
3499.

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

Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)..........cccuiiueiiiietiicicieiiesteeseaesss st tes et s s s b ssebes s s bansssesensnns
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Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts.............ccceveveveeeieveeseeiriseeseeereseesenes | cveveeiienas 299,464,439 | ............ 260,721,698
2. Considerations for supplementary contracts with life CONtINGENCIES............orerirrrrerinririeisisesee e eesssssssesses | ersssenssseenns (1,164,813) | ..ccovvrrne (4,881,556)
3. NEtINVESIMENEINCOME.......oiiieciictcieics e bbbt b b st s ae bt a s e s s s ss et s s nsebennnss | esssansesnes 42,507,719 ....36,213,624
4. Amortization of Interest Maintenance Reserve (IMR) 284,542 | ..
5. Separate Accounts net gain from operations excluding unrealized gains O [0SSES...........c.ccvevevrvreeereeirieeieieseeseeseesesesees | eveieissse e 0
6. Commissions and expense allowances On reiNSUrANCE CEABG..........ouururirirrrerrerirrireeerseeeeeeesess s ssess e ssessnes (3,692,965) | .....ccenvnn. (5,754,931) [ ..oveveneen (15,256,488)
7. Reserve adjustments 0N reiNSUrANCE CEARM. ..ottt (5,307,054) | ....ovennnn (8,059,650) | ............. (13,389,610)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAtE ACCOUNLS.........oocveieiecieciiteieitet ettt bttt st bbb s e ssnaessens | sbessesnsas 141,759,212 | ..o 146,053,958 |............ 291,415,707
8.2 Charges and fees for deposit-tyPe COMIACES............cuevciiiieieicieis ettt snans | eotesessnsessessssssessesand (01 R (01 R 0
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME..........covueiriiiieieieteie ettt sntens | cbsnsessesanes 10,210,198 | ......c....... 10,159,010 | ...ccoeeee 23,275,893
9. Totals (Lines 110 8.3)......cccvrunrunrinrinrirneiineiinenens ...484,061,278 | .. .435,249,629 | .. ..920,394,236
10, DEAH DENEIS.......uctiteictitic bbb bbbt bbbttt
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar BENEFits.............cccveicveciceieccceee e
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONrACt fUNDS...........rvrveererririninrrrirs s sssessens | seseesessessnssnnes 579,456
18. Payments on supplementary contracts with life contingencies ..2,013,689 |.. . .
19. Increase in aggregate reserves for life and accident and health CoONtracts..............ccoeuveevvcvrireiceccseeceeeeeeeeeee e | e 114,019,945 ...49,005485 |............ 127,763,858
20. TOtalS (LINES 1010 19)...cuuiuuriiireireeireicieieieeei ettt ettt sttt es e ss st enssnssnntes | snssssnesa 354,766,324 | ............ 437,644,758 | ............ 763,926,943
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 91,916,421 | .. 75,033,977 | .. ..155,583,798
22. Commissions and expense allowances on reiNSUraNCe @SSUMEM...........cwurererurrieneereuseessesseeseesessesssssssssessessesssssessessessnes | sesssssssssesssssessssnessens 0
23, GENETal INSUTANCE EXPENSES.......couevuiverrersrreiseiscsesse e ssess s sss st et s sttt s s bbb s s bbbt bbb bbb s b s s s st ns s s benses e bnans | sbessessesanes 40,537,595 ....37,036,163
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..9,303,423 | .. ..7,684,403 |.. ,
25. Increase in loading on deferred and uncollected premiums OO EUSTT (118,118) | vovvverernee. (227,464) | ..oocvveverree 77,142
26. Net transfers to or (from) Separate Accounts net of reinsurance.... 100 S (62,601,248) | ........... (209,717,970) | ........... (280,807,082)
27. Aggregate write-ins for deductions 6,619,924 | .. 6,698,139 | .. ....16,255,075
28. Totals (LINES 20 0 27).....cuuierieriieiieiieiieiieiiseisessessssssessssssessssssssssssesssesssesssesssesssesssesssesssesssesssasssesssesssessnsssnssessnssnnes | seoneeennn- 440,424,321 | iviininns 354,152,006
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)...........cccccve... ....81,097,623
30. Dividends t0 POICYNOIAETS. .......c..euiieiieieiiieieicsiee sttt
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... ....81,086,160
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........cccceeeerreeniieeeiereeseeeesseesseseesissenens | eveneeiennnnns 12,380,404 | v, 13,700,469
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10sses) (LiNe 31 MINUS LINE 32)........ccovevevriiiecisiesiesetesee e ess e essssessssssesssssssesssssssessssssssssssesssssssessnssns | svveseesensned 24D ATT | o, 67,385,691
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....5,053 (excluding taxes of $.....252,329 transferred t0 the IMR)...........ccveveveererereereeeeeseesee s sssessssesessesseesens | evesrssssenss 15,004,387 1,013,669 |.............. 11,102,563
35. NetinCOmE (LINE 33 PIUS LINE 34).....cuuiuureerieiieireire ettt ettt essss s sses st enssnssessessassnssnsss | esssssnnssens 46,249,864 ...68,399,360 |............ 159,809,146
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIIOT YEAT.......ciuriieireiriieieieisireeisissie st ss sttt essessesnns | sesessesanes 405,446,852 | ............ 319,235174 | ............ 338,415,864
37. Netincome (LN 35)......ccvvurrvmrirrierierierierieneeneeseenens 46,249,864 | .. 68,399,360 | .. ..159,809,146
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(209,697)........cc.cceeerrreremrerrreririieressssesesesssseens | ceveeressseniens 7,905,429 6,302,994 | ................ 4,188,807
39. Change in net unrealized foreign exchange capital gain (I0SS).........ccccvuiveveiireniiieeieee e sesssessssnsess | svenseressssssesessssesensss0. | veverviieeesseessisesened 0 [ 0
40. Change in net deferred income tax ...5,146,115 | .. .(8,231,258) | .. ...(14,828,899)
41. Change in nonadmitted assets........c..coeurvrrrerrirrernirnrennen. 13,282,160) | ...cvvvvvvnne (1,273,937) | v (11,137,898)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........ccvvervrrrrrrirririreinrireseerese e sseseeenes 264,898
43. Change in reserve on account of change in valuation basis, (increase) or decrease. . e 0
44, Change iN aSSEt VAIULION MESEIVE. ..........uurererrerereeeeeeeseseeess e isessess st ess e ss st s st et ss st es s s s st st s s e ssessensnes | sresssenssnnes (5,250,253) | ...ooverenees (6,020,919) | ...ovenvnee (5,603,238)
45, Change iN trEASUNY STOCK. ... vurererrisrisrceieseeiseceesese st tse st es st ettt et en st essen s s s santensansns | esssssssssssessossassnnssnns 0 0 0
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.evuiuriurieiriree ettt
48, Change iN SUMPIUS MOLES......euvrirreiereiseisieeeeseiesseessse ettt b bR E bbb E bbbt
49. Cumulative effect of changes in acCoUNtiNG PrINCIPIES..........c.cvivieriiieiieieisee ettt
50. Capital changes:

50.1 Paidin......ccc.....
50.2 Transferred from s

50.3 TranSTEITEA 10 SUIPIUS......cvuivrieireiiieie ettt sttt s s snn

urplus (Stock Dividend)

51. Surplus adjustment:
BT PAIA Nttt bRt
51.2 Transferred to capital (StOCK DIVIABNG)...........c.vivevieiieiriire et
51.3  Transferred from CAPILAL..........ccccveeveie ettt bbbttt n st en et aen
51.4 Change in surplus as a result of reinsurance
52. Dividends t0 STOCKNOIABTS............ceveiiiciiicicieistce ettt bbb bbbttt b e a s b b n et s
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus (Lines 37 through 53).... 29,878,504 | .. 45,145,767 | .. ....67,030,988
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccoveuieiveieiiieieeee et asstens | eraesssanes 435,325,356 | ............ 364,380,941 | ............ 405,446,852
DETAILS OF WRITE-INS
08.301.  MiSCENANEOUS INCOME.......viviririiiiieirisiieisissteeeissses e issse s s s st sssessesssessessessssessesssssssessssnsessessssessessessnnes | srnennsenseens O 12,444 | ciiviiieiiinns 7,724,436 |.............. 18,494,295
08.302. Income earned on company OWNEd life INSUFANCE............ccceuiiveiriiiesi s 2434574 | ... 3,607,401
08.303. Consideration on reinsurance recaptured . 0 1,174,197
08.398.  Summary of remaining write-ins for Ling 8.3 from OVEIfIOW PAGE.........c.ccvvuiiieeiciieeeieieeesce e sssaesessesaenes | erresissessesessessssasseneand 0 ...0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 @DOVE)........ccceviriiuiiesriiiiisieiieiesesessesiesessssssessssssssssssssesessens | srsssesssanes ....10,159,010
2701.  Investment interest expense on funds withheld ..6,698,684 | ..
2702, FiNES AN PENAIIES. ... vveereeriireieisere et es ettt en
2703, EXPEHENCE FEIUNGS......ovoeereririiceseieie ettt sttt nen
2798.  Summary of remaining write-ins for Line 27 from overflow page.. . .
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @D0OVE).......vceruiruiruerseresressessissrssesseesessssnssessessssssssssssssssssssssssssssnsss | ssssssessessees 6,619,924 6,698,139
5301.
5302.
5303.
5398.  Summary of remaining write-ins for Line 53 from oVErfloW PAgE..........ccuiiiiiiiiieice et | sesesissesie b
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 DOVE)........cuiviuiieiiriiiiiiiieiiciesiesistesisssssssssssssssssssssessessssessesssssssansens | sressesssssssesssssssessssanes 0
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Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

CASH FLOW

Currer11t Year PriorzYear Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUITANCE. ..........cooviiieeeeeeeiieeeecsee ettt ettt snessssssssnesens | eevsrinisens 298,271,525 |............ 255,841,615 |............ 540,933,328
2. NetinVeSIMENt INCOME. ..o | oerseneiees 45,170,453 | ............. 37,839,471 | oo 96,249,240
3. MISCEIIANEOUS INCOME.......eivveceieceet ettt ettt ea sttt sesesess s s es st ssssesessssesesesssssssesessssnssesssns | cererrisina 132,498,611 |............ 128,478,238 |............ 278,155,850
4. Total (Lines 1 through 3).......cccovvenee. .475,940,590 |... 422,159,324 |...........915,338,418
5. Benefit and 10SS related PAYMENLS..........couiuriiuriiiriciri ettt [ ebenieeeees 246,917,318 |............ 392,573,470 |............ 636,087,644
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS............cvereereereeeceencenenne | vvereneen. (95,663,284)| .......... (248,886,863) .......... (354,274,274)
7. Commissions, expenses paid and aggregate write-ins for deductions.............ccocevirnirninniineneneneseeseens [ e 150,935,748 |............ 127,324,630 |............ 262,110,622
8.  Dividends paid to POlICYNOIETS...........cevuiurireiriiiricireis ettt bbb essesensens | bessessssesnssesnnns 11,076 | oo 11,463 | oo 20,746
9.  Federal and foreign income taxes paid (recovered) net of $.....257,382 tax on capital gains (I0SSES).......cccvrvrrrvrenes | cosrerrienns 29,399,064 | ............. 13,984,756 | ..oovnvne. 25,415,281
10.  Total (LINES 5 throUGN 9).......cvuieuieciriisceeiecieie ittt ssents | sebesssens 331,599,922 |............ 285,007,456 |............ 569,360,019
11, Net cash from operations (Line 4 minUS LiINE 10).........cccoeriieiiieiiieiieceise e | evenaesenns 144,340,668 |............ 137,151,868 |............ 345,978,399
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
120 BONGS....oueeie bbb bbbttt | enener s 77,012,208 | c.ovvoreneee 85,730,308 |...ocvvnvene 321,363,324
1202 SHOCKS ... veucereeaeereiteese etttk s bbbttt | enteeteet ettt (U (PN (U (S 116,999
12,3 MOMGAGE I0BNS........viiiriiieiiet bbbt | erenenenes 2,385,309 | ..o 1,795,863 | ...ccovvvrnvne 3,846,409
124 REAIESEALE. ... | ettt (U (U T 0
12.5  Other iNVESIEA @SSEES......cvcviveieeeceetec ettt ettt s s st s s s sesessssnsssssesassssnsnsnsesenns | esesessssssesssssssesesasas (U1 [ 5916 | coveveeceenn 5,916
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............ccocvevrncnrinneinnees | e B9 | oo 21 | s 494
12,7 MiSCEIIAaNEOUS PrOCEEDS.........cvveiirieiecieieie ettt bbbt es s nsnnns | cosssssesenas 15,031,785 | ............... 5948221 | ............. 21,511,750
12.8 Total investment proceeds (LINES 12.110 12.7).....vviiriiiririeee et 94,429,371 93,480,329 346,844,892
13.  Cost of investments acquired (long-term only):
131 BONGS...coueteiii st | i 172,116,472 | ..o 310,887,245 |............ 657,368,470
1312 SHOCKS ... veucerreaeereteese ittt bbbkttt | berteeben ettt (U (PN (U [ 824,902
13,3 MOMQAGE I08NS.........veiiieiicieie ettt sttt ettt sttt nnns | benanssenenns 81,050,000 | .oeveverreeee (16,000 ............. 31,484,000
134 Real €StAte......co.cvcecececcceee e | e 0,08T [0 | 235,150
13.5 Other invested assets ...650,955
13.6  MisCellaneous apPlICALIONS...........cvvveueieieiieieieieie st s s ss s sesesenssnnsnnnes | eesessssnes 12,881,396 | o0 | e 3,399,290
13.7 Total investments acquired (LINES 13.110 13.6)......ccruriiuriiriiieiiee et essesees | seneiensneas 266,093,949 |............ 310,871,245 |............ 693,962,768
14.  Net increase or (decrease) in contract I0ans and Premium NOLES...........c.cvuevieeiieirieiiee e sssesesessssesens | everierenans 11,833,944 | ............. 14,593,274 | ............. 31,698,878
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14).........cccoeuriinieniiniieneneneeseeneesieees | v (183,498,522) | .......... (231,984,190) | .......... (378,816,753)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrpIUS NOLES, CAPILAI NOLES.........cvveeeieciie sttt | freteeesssens e (I N (O N 0
16.2 Capital and paid in SUrPIUS, 1€SS trEASUNY StOCK.........eururrerrerireirrirrineireireseessesesssreesessessseseeseeeesesssssssssessessees | vesessssssssessessesseeneens (01 (01 0
16.3 BOMTOWEA fUNDS......ocerieceriicicicte ettt bbbttt | eaeessianssenines 324,219 | v 13,881,217 [ e 331,054
16.4 Net deposits on deposit-type contracts and other insurance liabilities............cccovevervrirecnsinnireesisrninisees | cveeeeirinnns 2,746,242 | ..o 6,167,671 | .cvovrneee. (1,416,890)
16.5 Dividends 10 STOCKNOIAETS............cuviiiiiciieiciccci e | rreseeesiess e (U TR 0 e 50,000,000
16.6  Other cash provided (BPPIEA).........ccrveirueiiieieeeie ettt snsennns | eosesssesenes 64,435,756 | ............... 9,866,361 | ............. 10,236,899
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........ 67,506,217 29,915,249 (40,848,937)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......ccccccoveeees [ cevinininee 28,348,363 | ............ (64,917,073) | .ccveneee (73,687,291)
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAI.....euieuiiriieiiieie ittt | coneiinnis 110,546,907 |..ovvvnven. 184,234,199 | ....cooncen. 184,234,199
19.2 ENA OF PEHOG (LINE 18 PIUS LINE 19.1).....oooooeeeeeeeeeeeeeeeeeeeeeseeseeeesessessessesesssseseesesessessesseseseeeeeeseseeeesseesseeseeeenennnes | eveesesesen 138,895,270 | .......... 119,317,125 | oovvveee. 110,546,907
Note: Supplemental disclosures of cash flow information for non-cash transactions:
LT v vvvvvvvvvvvvvvvvvvvvvvvvvv— [, N [ 0]
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Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
1o INAUSHIAL TR ... | ettt 0 [ oo 0 [ e 0
2. Ordinary life INSUMANCE. .........cvevuverreeieieesie ettt et s s snsanes | evsesesssssessssssesnsan 368,055,072 | ovovvveeicieieinns 328,052,469 | ...cooovvereirinnd 672,327,838
3. Ordinary individUal BNNUIIES............vveeurvirreircrieiereesersiess s sessssessees | coressssesesseesseeseenes 12,576,634 | oo 14,099,739 | oo 25,253,498
4. Credit life (group and iNAIVIAUAL)...........cevrireieiiiicicee sttt sss st sebns | svsessssessessssssse et sstes s sensesaees 0 | oo 0 | e 0
5. Group lifE INSUTANCE. .......cvvveieeieteeeieeteee ettt ettt st ssstenssnts | sebessesssessssssssssssensas 2,833,426 | ..o 5,399,962 | ...oovrviereiien 10,479,259
8. GOUD ANNUILIES......oouverereenriiieieciseesie ettt ettt ennes | fresssensssesssenssessteness 643,735 | oo 946,789 | ..o 1,699,171
T ABH = GIOUP. ettt ettt ettt | seneent st 10,990,412 | oo 9,075,651 | covvorverrerreereeenne 17,559,833
8. A&H - credit (group and iINAIVIAUAL).........c.eveereriririerirniesiesiss st ssessssssessesssssssssssses | sssessssssssessssssssssssessessssssssessn [0 RN [0 R 0
0. ABH = OtNBI et | ettt 0 [ oo 0 [ o 0
10.  Aggregate of all Other lINES Of DUSINESS.........c.reiirrerrieieieeineire s ssssesesseses | sssesssssssssessssssssssssssssssnesssssssad 0 | i [0 PN 0
11 SUBLOTAL ...ttt | e 395,099,279 | .oovviiriiienns 357,574,609 | ...oovvveerririins 727,319,598
12, DEPOSIt-tyPE COMIACES. ......cvuiviecicisiieiesee ettt snsenss | fessessssessessessssansessssaneas 211,043 | oo 235,366 | .o 430,254
13, TOMAl. vttt et nnnes | eresenessneenneet e 395,310,322 | oovooveerrerers 357,809,975 | oovoovveerinns 727,749,852

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of June 30, 2014 of the WESTERN RESERVE L”:E ASSURANCE CO OF OHlO

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accoun

A. Accounting Practices

The financial statements of the Company are presented on the basis of accounting practices prescribed by the Ohio Department of Insurance.
The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for determining
and reporting the financial condition and results of operation of an insurance company for determining its solvency under Ohio Insurance Law.
The National Association of Insurance Commissioners' (NAIC) Accounting Practices and Procedures Manual (NAIC SAP) has been adopted
as a component of prescribed or permitted practices by the State of Ohio. While the Commissioner of Insurance has the right to permit

ting Policies

specific practices that deviate from prescribed practices, none are included within this financial statement.

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

of Ohio is shown below:

Net Income, State of Ohio Basis

State Prescribed Practice
State Permitted Practices
Net Income, NAIC SAP

S

Statutory Surplus, State of Ohio Basis

State Prescribed Practice
State Permitted Practices

S

Statutory Surplus, NAIC SAP

2. Accounting Changes and Corre

Effective January 1, 2014, the Company adopted Statutory Statement of Accounting Principles (SSAP) No. 105, Working Capital Finance
Investments, which allows working capital finance investments to be admitted assets if certain criteria are met. The adoption of this standard

ctions of Errors

State of Domicle

June 30, 2014

December 31, 2013

OH
OH

OH
OH

OH $ 46,249,864 $ 159,809,146
OH $ 46,249,864 3$ 159,809,146
OH $ 435,325,356 $ 405,446,852
OH $ 435,325,356 3$ 405,446,852

had no impact to the financial position or results of operations of the Company.

3. Business Combinations and Goodwill

No significant change.
4. Discontinued Operations

No significant change.
5. Investments

D. Loan-Backed Securities

(1) Prepayment assumptions were obtained from BlackRock or Bloomberg prepayment models.

these sources, internal estimates were used.

(2) There were no loan-backed securities with a recognized other-than-temporary impairment due to intent to sell or lack of intent and ability

to hold during the six months ended June 30, 2014.

(3) The following loan-backed and structured securities were held at June 30, 2014, for which an other-than-temporary impairment (OTTI)

had been recognized during the current reporting period:

If assumptions were not available from

1 2 3 4 5 6 7

Date of

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

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

CUSIP Period OTTI Flows Impairment Impairment Time of OTTI Reported
12668WAC1 | $ 780,381 $ 736,388 $ 43,993 $ 736,388 $ 747,610 1Q 2014
000759BP4 186,587 184,170 2,418 184,170 286,505 2Q 2014
759950FJ2 179,691 163,275 16,417 163,275 193,475 2Q 2014

Total XXX XXX $ 62,828 XXX XXX XXX

(4) The unrealized losses of loan-backed and structured securities where fair value is less than cost or amortized cost for which an other-

than-temporary impairment has not been recognized in earnings as of June 30, 2014 are as follows:

a. The aggregate amount of unrealized losses:

Less than 12 Months  $
12 Months or Longer  $

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

Less than 12 Months $
12 Months or Longer  $

377,736
2,375,406

45,145,867
66,081,392

E. Repurchase Agreements and/or Securities Lending Transactions

(1) For mortgage-backed securities dollar repurchase agreements, 100% of the fair market value of the securities is transferred by the
Cash received as collateral will be invested as needed or used for general corporate
purposes of the Company. At June 30, 2014, securities with a book value of $26,474,609 and a fair value of $27,103,431 were subject to

counterparty to the Company as collateral.

dollar repurchase agreements. These securities have a maturity date of June 1, 2039.

(3) Collateral Received

b. The fair value of that collateral and of the
portion of that collateral that it has sold or

repledged

$

. Working Capital Finance Investments - Not applicable.

117,146,967
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Statement as of June 30, 2014 of the WESTERN RESERVE L”:E ASSURANCE CO OF OHlO

NOTES TO FINANCIAL STATEMENTS

10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

Joint Ventures, Partnerships, and Limited Liability Companies
No significant change.
Investment Income
No significant change.
Derivative Instruments
No significant change.
Income Taxes
No significant change.
Information Concerning Parent, Subsidiaries and Affiliates
At June 30, 2014, the Company had short-term intercompany notes receivable of $20,000,000 as shown below. In accordance with SSAP No.

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

Receivable from Amount Due By Interest Rate
AEGON USA, LLC $20,000,000 02/13/2015 0.11%
Debt

A. The Company has an outstanding liability for borrowed money in the amount of $27,041,992, which includes accrued interest, due to
participation in dollar repurchase agreements.

B. Federal Home Loan Bank Agreements - Not applicable.
Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A. Defined Benefit Plan - Not applicable.
Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations
No significant change.
Contingencies
No significant change.
Leases
No significant change.
Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk
No significant change.
Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
(2) Not applicable.
(4) a.andb. Not applicable.
C. Wash Sales - None.
Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant change.
Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.
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Statement as of June 30, 2014 of the WESTERN RESERVE L”:E ASSURANCE CO OF OHlO

NOTES TO FINANCIAL STATEMENTS

20. Fair Value Measurement

A

(1) Fair Value Measurements at Reporting Date

The following table provides information about the Company’s financial assets and liabilities measured at fair value as of June 30, 2014:

(0]

@

©)

4)

()

Description (Level 1) (Level 2) (Level 3) Total
a. Assets at fair value
Bonds
Industrial and misc $ - $ 1,576,839 $ 548,997 $ 2,125,836
Total bonds $ - $ 1,576,839 $ 548,997 $ 2,125,836
Short-term
Government $ - $ 3375 % - $ 3,375
Industrial and misc - 49,994,407 - 49,994,407
Mutual funds - 56,910,944 - 56,910,944
Intercompany notes receivable - 20,000,000 - 20,000,000
Sweep accounts - 78 - 78
Total short-term $ - $ 126,908,804 $ - $ 126,908,804
Securities lending reinvested collateral $ - $ 67,151,418 $ - $ 67,151,418
Separate account assets $ 6,876,096,580 $ - $ - $ 6,876,096,580
Total assets at fair value $ 6,876,096,580  $ 195,637,061 $ 548997 $ 7,072,282,638
b. Liabilities at fair value
Derivative liabilities $ - $ 4,821,673 $ - $ 4,821,673
Total liabilities at fair value $ - $ 4821673 $ - $ 4,821,673
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
The following table summarizes the change in assets classified in Level 3 during the quarter ended June 30, 2014:
Beginning Total Gains and Total Gains and
Balance at Transfers in Transfers out (Losses) Included in | (Losses) Included
04/01/2014 (Level 3) (Level 3) Net Income in Surplus
Bonds
Other $ 550,954 |$ - $ - $ 10,172 |$ 165
Total $ 550,954 |$ - $ - $ 10,172 |$ 165
Ending Balance at
Purchases Issuances Sales Settlements 06/30/2014
Bonds
Other $ $ - $ - $ 12,294 |$ 548,997
Total $ $ - $ - $ 12,294 |$ 548,997

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

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

Securities lending reinvested collateral is valued and classified in the same way as the underlying collateral, which is primarily composed

of short-term investments.

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

Derivatives classified as Level 2 represent over-the-counter (OTC) contracts valued using pricing models based on the net present value
of estimated future cash flows, directly observed prices from exchange-traded derivatives, other OTC trades or external pricing services.
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Statement as of June 30, 2014 of the WESTERN RESERVE L”:E ASSURANCE CO OF OHlO

NOTES TO FINANCIAL STATEMENTS

C. Fair Value Hierarchy by Type of Financial Instrument

The following table sets forth a comparison of the estimated fair values and carrying amounts of the Company’s financial instruments,
including those not measured at fair value in the balance sheets, as of June 30, 2014:

)] @ ©) @ ®) (6) 7
Admitted Assets / Not Practicable
Type of Financial Instrument Aggregate Fair Value Liabilities (Level 1) (Level 2) (Level 3) (Carrying Value)
Admitted assets:
Cash equivalents & short-term
investments, other than affiliates $ 106,908,804 $ 106,908,804 $ -8 106,908,804 $ -3
Short-term notes receivable from affiliates 20,000,000 20,000,000 - 20,000,000 -
Bonds 1,628,956,947 1,541,113,241 90,633,306 1,502,559,892 35,763,749
Mortgage loans on real estate 160,857,829 156,208,794 - - 160,857,829
Other long term 500,000 500,000 - 500,000 -
Policy loans 454,633,846 454,633,846 - 454,633,846
Securities lending reinvested collateral 93,139,926 93,139,630 - 93,139,926
Separate accounts assets 6,876,096,580 6,876,096,580  6,876,096,580 -
Liabilities:
Investment contract liabilities 412,466,536 404,893,637 - 3,476,159 408,990,377
Equity swaps 4,821,673 4,821,673 - 4,821,673 -
Payable to parent, subsidiaries
and affiliates 43,151,528 43,151,528 - 43,151,528
Separate account annuity liabilities 3,261,486,144 3,261,486,144 - 3,261,486,144

D. Not Practicable to Estimate Fair Value - Not applicable.
21. Other ltems
H. Offsetting and Netting of Assets and Liabilities - Not applicable.
J.  Risk Sharing Provisions of the Affordable Care Act

The Company did not write any accident and health insurance premiums which are subject to the Affordable Care Act (ACA) risk sharing
provisions. No amounts are included in the financial statements for any of the risk sharing programs for the period ending June 30, 2014.

Program Amounts

Permanent ACA Risk Adjustment Program
Premium adjustments receivable due to ACA Risk Adjustment $ -
Risk adjustment user fees payable for ACA Risk Adjustment -
Premium adjustments payable due to ACA Risk Adjustment -
Reported as revenue in premium for A&H contracts due to ACA Risk Adjustment -
Reported in expenses as ACA Risk Adjustment user fees -

Transitional ACA Reinsurance Program

Amounts recoverable for claims paid due to ACA Reinsurance -
Amounts recoverable for claims unpaid due to ACA Reinsurance -
Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance -
Liahilities for contributions payable due to ACA Reinsurance -

not reported as ceded premium -
Ceded reinsurance premiums payable due to ACA Reinsurance -
Liabilities for amounts held under unisnured plans contributions for ACA Reinsurance -
Ceded reinsurance premiums due to ACA Reinsurance -
Reinsurance recoveries (income statement) due to ACA Reinsurance

payments or expected payments -
ACA Reinsurance contributions - not reported as ceded premium -

Temporary ACA Risk Corridors Program
Accrued retrospective premium due to ACA Risk Corridor -
Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridor -
Effect of ACA Risk Corridors on net premium income (paid/received) -
Effect of ACA Risk Corridors on change in reserves for rate credits -

22. Events Subsequent
The Company is not aware of any Type | Recognized or Type Il Non-recognized events subsequent to June 30, 2014, that may have a
material effect upon the Company’s financial statements. Subsequent events were evaluated through August 12, 2014, the date these
statutory financial statements were available to be issued.

23. Reinsurance

No significant change.
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Statement as of June 30, 2014 of the WESTERN RESERVE L”:E ASSURANCE CO OF OHlO

NOTES TO FINANCIAL STATEMENTS

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.
25. Change in Incurred Losses and Loss Adjustment Expenses
Reserves on accident and health products for incurred losses and loss adjustment expenses attributable to insured events of prior years have
been adjusted during the past year as a result of re-estimation of unpaid losses and loss adjustment expenses. This change is the result of
ongoing analysis of recent loss development trends. Original estimates are increased or decreased as additional information becomes known
regarding individual claims. As of June 30, 2014 the reserves were insufficient to cover the sum of the claims and claim reserves incurred on
prior years' claims by $26,084.
26. Intercompany Pooling Arrangements
No significant change.
27. Structured Settlements
No significant change.
28. Health Care Receivables
No significant change.
29. Participating Policies
No significant change.
30. Premium Deficiency Reserves
No significant change.
31. Reserves for Life Contracts and Annuity Contracts
No significant change.
32. Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics
No significant change.
33. Premiums and Annuity Considerations Deferred and Uncollected
No significant change.
34. Separate Accounts
No significant change.

35. Loss/Claim Adjustment Expenses

No significant change.
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2.1
22
3.1

3.2
33

41
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6.1
6.2

6.3

6.4

6.5

6.6
741
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8.1
8.2

8.3
8.4

9.1

9.1

9.2
9.21

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

required by the Model Act? Yes[ | No[X]
If yes, has the report been filed with the domiciliary state? Yes[ | No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ | No[X]
Ifyes,date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ 1]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ | No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.
1 2 3
NAIC State of
Name of Entity Company Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NAT[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .. 12/31/2000............
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. .. 12/31/2009............
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheetdate). ... 6/14/12011..............
By what department or departments?
Ohio, lowa, New York, Vermont, Arkansas
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[X] No[ ] NAT[ ]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAJ ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ | No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ | No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No [X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@)  Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ | No [X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No [X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

9.31

10.

-

10.2

1.

.

1.2

15.

pN

15.2

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

PART 1 - FINANCIAL

T4.21 BONGS.....ocviieictiiieictete ettt s bbb Rttt
14,22 Preferred STOCK.......cveiiiiieiciisieietse ettt sttt bbbttt
14,23 COMMON SEOCK. ......cvvveiseiiseiseiitesse sttt bbbttt s bbb
14.24  ShOt-TErM INVESIMENS. ..ottt
14.25 Mortgage Loans 0N Real ESate...........ccocciiiveiciicscce ettt
TA.28  AllOHNET ..ottt bbbt
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 t0 14.26).........ccceevevvverennee.
14.28 Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE............ccccoevrierererrereiieresieeessee s

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

Book/Adjusted Carrying Value

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: N 0
PART 1 - INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[X] No[ ]
If yes, give full and complete information relating thereto:
There are assets subject to Dollar Repurchase Agreements & Pledged as Collateral.
. Amount of real estate and mortgages held in other invested assets in Schedule BA: S 2,095,694
. Amount of real estate and mortgages held in short-term investments: N 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value

. For the reporting entity's security lending program, state the amount of the following as of current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.3 Total payable for securities lending reported on the liability page:

. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting

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

93,139,927
93,139,630
93,139,630

F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ 1]
17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
Citibank New York, NY
17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ | No[X]

17.4  If yes, give full and complete information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
114537 AEGON USA Investment Management, LLC Cedar Rapids, IA
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Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
PART 1 - INVESTMENT

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:
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3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

14T FaIM MOMGAQES. .....oeoveeeveeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbbt G 0
1,12 RESIABNHAI MOMGAGES. ... vvervvervriisiesiisiissetse ittt sttt s s bbb bbb 888888888888ttt e 0
113 COMMETCIAI MOMGAGES. ... vervveeveieieeiseiseie ettt esse bbbt s s s s st o8 s £ s s A At bbb s ettt B 156,208,791
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 156,208,791
Long-term mortgages in good standing with restructured terms

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

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

141 FaIM MOMGAGES. .....oeeiveeereeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbb bbb sen et enes B 0
I T 10 =N T (0PTSRS G 0
143 COMMETCIAI MOMGAGES. ...vervieeeereiieiseeseieeseese et tesse s ss ettt s s e s s s et s s 8 ee s £ e e e e R8RSRt s sttt 3OO 0
144 Total MOrtgages in PrOCESS OF fOMBCIOSUE...........crururrurrieieeieie e et sese sttt ee st st s st s e E e 8 eEeeEebseEsesEeb st ent s e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) .uvieiernrreescssee sttt ssns G 156,208,791

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

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

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH L0SS PEICENL......vurveerieceseiseisesiesess s essssesesssssssessesssssseees s st ss s s ssees s s ee s s £ ee S s s ee S8 £eEs 28448284828 ee SRR e R s e s R R e R e e bt ens EenEiesiesiesiestantsesiestentanesententaneas 37.0

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

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?....... Yes[ | No[X]
If yes, please provide the amount of custodial funds held as of the reporting date B 0
Do you act as an administrator for health SAVINGS @CCOUNES?...........c..cciiiiiiieiiesi et et a et s s st s Yes[ | No[X]
If yes, please provide the balance of the funds administered as of the reporting date.. e 0
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Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9

NAIC Type of Certified Effective Date
Company ID Effective Domiciliary | Reinsurance Type of Reinsurer Rating |  of Certified

Code Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating
Life Non-Affiliates
80659....... 38-0397420.......... 02/01/2014 | U.S. BUSINESS OF CANADA LIFE ASSURANCE COMPANY............. M. YRT..oovvevenee AUTHORIZED.. | .......... [0
88340....... 59-2859797.......... 02/01/2014 |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA........... DE.....ccoo... YRT..ooovrvenne AUTHORIZED..]|.......... [0SO O
Ouvriene AA1560092.......... 02/01/2014 | STANDARD LIFE OF CANADA (BERMUDAL)..........coocrmririneinrineins BMU.......... YR AUTHORIZED.. | .......... [0
82627....... 06-0839705.......... 02/01/2014 | SWISS RE LIFE AND HEALTH AMERICA INC.........ccoccrvrerrrerrrrrreren. CTvrns YRT....coouuene. AUTHORIZED..|.......... [0 O
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Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts

1. Alabama.......ccceeeceeeeeeree e AL Ll [00000.1,949,618 | 119,356 | 49,429 | 0|
2. Alaska.... .AK Lo | 000000 336,410 | v 7,710 | 1,400,434 | 0| s
3. Arizona... .AZ Lo | 004,320,302 | ...........38,530 | .ooeiiieeennnn 1,733,966 | o0 |
4. Arkansas.... AR Lo | eeeeeeeenid05,372 | 002,925 |0 0 |
5. California.... .CA L ....148,219,785
6.  Colorado.... .CO Loveees [ 0000 5,747,003 | .......... 208,243 | .o 66,493 | o0 | 6,021,739
7. Connecticut .CT Lo | 00002,905,482 | ... 450,192 | o0 | el 0 | 3,355,674
8. DElAWArE......cocicecece s DE Lo [ 0000 856,939 | 1,200 |0 | 0 | e
9. District of Columbia............cccovvereirireieiieieceeeee s DC Lo [ 0000 533,615 | e 1,587 |0 | 0 |
10.  Florida.........co........ .FL L ....13,658, 558 ......
11. Georgia.. .GA L 214929591 | B1T75 [0 |0 [
12.  Hawai... ..HI Lvvvecee | eeeennh 728,070 | cvi00026,307 | overececeerceierieeieend0 | cveveieiceiinennnnl0 |
13.  Idaho.. .ID Lvvoriee [ o0 1,317,100 | 010,087 {0 | cveeeieieennnnl0 |
14.  lllingis..... AL Lveovecee [ 00.14,590,790 | ......e.0287,392 | oo 799,732 | o0 |
15.  Indiana ..IN Lo [ 000003,527,397 | ... 262,528 | .o 284,050 | o0 |
16. lowa....... LA Loovrooes [ 001,186,544 | ... 186,319 | e 72,603 | 0 |
17.  Kansas... ..KS Lovoveee | 01,154,663 | oo 99,476 | ooiieeee807,987 | ceeieieenn0 |
18.  Kentucky KY Lo | 0000eeeen889,339 | 117,627 |0 [ eciiiennl0 |
19.  Louisiana LA Lo [ 00000n3,524,999 | ... 133,672 | oo 310,061 | 39 | e
20. Maine......... .ME Lo | eerereeeeni836,761 | 34,526 | o0 [ icnnl0 |
21, MArYIand.......coceeieieee e MD L |.....11,050,109 | ...........872,399 |.......ccco.......... 168,479 | .............34,507 | ...
22, MasSaChUSELES.........ccevriverrieiceee e MA Lo | +...10,009,445 | ............56,458 | ....cccovvevierviieieennn0 [ eieiennl0 | s 10,065,903
23, Michigan......... Lovorree [ 0000000 3,622,392 | .........225,128 | ..o 70,567 | 0 | e 3,918,087
24.  Minnesota.. Lo | 00000..3,152,048 | .......... 100,571 | o0 | 16,318 | 3,268,937
25.  Mississippi Lo [ 810,757 | 21,579 | 263,261 | 0 | 1,085,597
26, MISSOUI.......cocvieieeeeieecteiseceeeeeecte st saesenas Lo | 001,881,760 | ...........85,923 | oo 189,784 | o0 | 2,157,467
27.  Montana. L
28.  Nebraska.... L
29. Nevada........... L
30. New Hampshire.. L
31.  New Jersey.... L
32.  New Mexico L
33.  New York........ N
34.  North Carolina L
35.  North Dakota L
36. Ohio........... L ..6,581 429
37.  Oklahoma... . L .720,944
38, OFBYON.....cveeevcteeeee ettt L 3,331,667
39, PennSYIVaNIa.........cccoveveveiieeisee e PA L 8,480,052
40. Rhode Island.. Rl L .350,948
41.  South Carolina SC L
42.  South Dakota SD L
43.  Tennessee TN L
44,  Texas..... L IX L ....31,641,075
45, Utah. WUT L ..7,920,336
46.  Vermont. VT L ..90,223
47.  Virginia Leveeecee [ e 9,291,203
48, WashinGtoN..........ccoeiveieieteie e WA Lo [ e 6,676,006
49.  West Virginia.. WV L .162,636
50.  Wisconsin... W L ..3,553,751
51, WYOMING...tiiiiiieieeiete ettt WY L
52, AMENCAN SAMOA.......ccoererirrreiiisrieieessiese st ssssessessssnees AS
53.  Guam............. .GU
54. Puerto Rico..... .PR
55.  US Virgin Islands....... Y
56. Northern Mariana Islands...
57.  Canada........ccccoorrrrnrnne.
58.  Aggregate Other Alien
59.  SUBOtAl...ccvrere s
90. Reporting entity contributions for employee benefit plans.............
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccvveereiicesece e e XXX | 0 | 0 0 0 0
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOC. .......c.eureeerereeeeeeseeeeeseeseeseeesesseeseesssesnenn e XX e [0 0 |0 [0 | 0 [
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS.........c.veverrereeirrerneeneireensiseseseeseieenns
94.  Aggregate other amounts not allocable by State...
95.  Totals (Direct BUSINESS).........coeverrercrirricrennns
96. Plus Reinsurance Assumed...
97. Totals (All Business)........... ....395,099,281
98. Less Reinsurance Ceded XXX | 77,950,878 1 .......8,388,308 | ..o 9,323,754 | 0 | 95,662,940
99. Totals (All Business) less Reinsurance Ceded............cccvvvvrinnne ....299,436,341
58001, ALB-ALBANIA..........coooiieierierseeiesssteie st
58002. ANT-NETHERLANDS ANTILLES..
58003. ARE- UNITED ARAB EMIRATES .
58998. Summary of remaining write-ins for line 58 from overflow page... | .... ..1,049, 717
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)......... ..1,053,695
9401. .
9402.
9403. .
9498. Summary of remaining write-ins for line 94 from overflow page... | ....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...............

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

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(a)

Insert the number of L responses except for Canada and Other Alien.
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Statement as of June 3

Statement as of June 30, 2014 of the WESTERN RESERVE L|FE ASSURANCE CO. OF OHIO

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

PART 1 - ORGANIZATIONAL CHART

NAME

VERENIGING AEGON, NETHERLANDS MEMBERSHIP ASSOCIATION

/I\EGON N.V.
- AEGON NEDERLAND N.V.
L AEGON NEVAK HOLDING B.V.
-BLUE SQUARE RE N.V.
- AEGON DERIVATIVES N.V.
- AEGON INTERNATIONAL B.V.
L THE AEGON TRUST
L TRANSAMERICA CORPORATION
L AEGON U.S. HOLDING CORPORATION
L AEGON MANAGEMENT COMPANY
L RIVER RIDGE INSURANCE COMPANY
- SHORT HILLS MANAGEMENT COMPANY
- AEGON USA, LLC
- AEGON FUNDING COMPANY LLC
L AUSA HOLDING COMPANY
L AUSA PROPERTIES, INC.
L AEGON USA ASSET MANAGEMENT HOLDING, LLC
AEGON USA INVESTMENT MANAGEMENT, LLC
PEARL HOLDINGS, INC. |
PEARL HOLDINGS, INC. Il
TRANSAMERICA INVESTMENT MANAGEMENT, LLC
AEGON USA REALTY ADVISORS, LLC
AXA EQUITABLE AGRIFINANCE, LLC
AEGON USA REAL ESTATE SERVIGES, INC.
AEGON USA REALTY ADVISORS OF CALIFORNIA, INC.
L AEGON ASSET MANAGEMENT SERVICES, INC.
L WORLD FINANCIAL GROUP, INC.
WFG CHINA HOLDINGS, INC.
WFG PROPERTIES HOLDINGS, LLC
WFG REINSURANCE LIMITED
- TRANSAMERICA REALTY SERVICES, LLC
L TRANSAMERICA AFFORDABLE HOUSING, INC.
- CREDITOR RESOURCES, INC.
CRI SOLUTIONS, INC.
44764 YUKON INC.
L CRI CANADA LTD.
- TRANSAMERICA RETIREMENT SOLUTIONS CORPORATION
TRANSAMERICA RETIREMENT ADVISORS, INC.
TRANSAMERICA RETIREMENT INSURANCE AGENCY, INC.
TRANSAMERICA INVESTORS SECURITIES CORPORATION
CLARK, LLC
L CLARK CONSULTING, LLC
CBC INSURANCE REVENUE SECURITIZATION, LLC
CLARK INVESTMENT STRATEGIES, INC.
CLARK SECURITIES, INC.
CRG INSURANGE AGENCY, INC.
L NVISION FINANCIAL, INC
- INVESTORS WARRANTY OF AMERICA, INC.
FONG LGS ASSOCIATES, LLC
INTERSTATE NORTH OFFICE PARK OWNER, LLC
LCS ASSOCIATES, LLC
TRADITION LAND COMPANY, LLC.
PSL ACQUISITIONS OPERATING, LLC
THH ACQUISITIONS, LLC
- TRANSAMERICA AGENCY NETWORK, INC.

L ONCOR INSURANCE SERVICES, LLC
- MASSACHUSETTS FIDELITY TRUST COMPANY
- MONEY SERVICES, INC.

L TRANSAMERICA TRAVEL AND CONFERENCE SERVICES, LLC
- AEGON DIRECT MARKETING SERVICES INTERNATIONAL, INC.
L MONUMENTAL GENERAL ADMINISTRATORS, INC.

L TRANSAMERICA RESOURCES, INC.

- TRANSAMERICA CAPITAL, INC.

- TRANSAMERICA FINANCIAL ADVISORS, INC.
- TRANSAMERICA FUND SERVICES, INC.

- TRANSAMERICA VENTURES, LLC

- TRANSAMERICA VENTURES FUND, LLC

- UNIVERSAL BENEFITS, LLC

L ZAHORIK COMPANY, INC.

- GLOBAL PREFERRED RE LIMITED

813
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FEDERAL
1D NUMBER

Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
51-6513848
42-1484983
13-3350744
35-1113520
20-0877184
42-1338496
42-1310237
42-1489646
52-1549874
27-1275705
52-1549874
52-1549874
20-1063558
20-1063571
06-1564377
42-1205796
32-0342677
61-1098396
20-5023693
39-1884868
42-1518386
20-2541057
20-2133638
Foreign
94-3026780
94-3252196
42-1079584
52-1363611
Foreign
Foreign
13-3689044
13-3689044
46-2720367
13-3696753
52-2103926
50-2103928
73-1652928
38-3768457
95-4295824
95-4123166
35-2283987
42-1154276
20-8736609
42-1154276
20-8687142
42-1154276
42-1154276
42-1154276
61-1513662
26-2311888
42-0947998
42-1079580
42-1079580
52-1291367
52-1243288
52-1525601
95-3141953
59-2476008
59-3403587

42-1334744
95-2775959
98-0164807

NAIC CO.
CODE

DOMICILE

NLD
NLD
NLD
NLD
NLD
NLD
DE
DE
DE
IN
vT
NJ
1A
DE
MD
1A
1A
1A
DE
DE
DE
IA
DE
DE
IA
DE
DE
DE
GA
BMU
DE
CA
Mi
MD
CAN
CAN

BMU
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Statement as of June 3

Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO. OF OHIO

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

PART 1 - ORGANIZATIONAL CHART

AEGON N.V.
L AEGON INTERNATIONAL B.V.
- THE AEGON TRUST

L TRANSAMERICA CORPORATION
L AEGON U.S. HOLDING CORPORATION
LAEGON USA, LLC

L TRANSAMERICA ADVISORS LIFE INSURANCE COMPANY
- TRANSAMERICA ADVISORS LIFE INSURANCE COMPANY OF NEW YORK
- RCC NORTH AMERICA LLC
- SOUTHWEST EQUITY LIFE INSURANCE COMPANY
- STONEBRIDGE CASUALTY INSURANCE COMPANY
- TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY
L TRANSAMERICA INTERNATIONAL HOLDINGS, INC.
- TIHI CANADA HOLDING, LLC
- TRANSAMERICA ANNUITY SERVICE CORPORATION
- TRANSAMERICA LIFE INSURANCE COMPANY
L TLIC OAKBROOK REINSURANCE, INC.
- TLIC RIVERWOOD REINSURANCE, INC.
L REAL ESTATE ALTERNATIVES PORTFOLIO 3A, INC
L FD TLIC, LIMITED LIABILITY COMPANY
LFD TLICLTD.
- MALIBU LOAN FUND, LTD
- ASIA INVESTMENT HOLDING LIMITED
- TRANSAMERICA LIFE (BERMUDA) LTD.
- ZERO BETA FUND, LLC
- AEGON FINANCIAL SERVIGES GROUP, INC.
AEGON ASSIGNMENT CORPORATION
AEGON ASSIGNMENT CORPORATION OF KENTUCKY
-AEGON MANAGED ENHANCED CASH, LLC
- PRIMUS GUARANTY, LTD.
L REAL ESTATE ALTERNATIVES PORTFOLIO 1, LLC
- REAL ESTATE ALTERNATIVES PORTFOLIO 2, LLC
L REAL ESTATE ALTERNATIVES PORTFOLIO 3, LLC
-REAL ESTATE ALTERNATIVES PORTFOLIO 4 HR, LLC
L REAL ESTATE ALTERNATIVES PORTFOLIO 4 MR, LLC
LYARRA RAPIDS, LLC
-BAY AREA COMMUNITY INVESTMENTS | LP
- CEDAR FUNDING, LTD
- LIFE INVESTORS ALLIANCE LLC
- LIICA HOLDINGS, LLC
LLIICARE |, INC
- LICA RE II, INC
- CUPPLES STATE LIHTC INVESTORS, LLC
- TRANSAMERICA OAKMONT CORPORATION
L WORLD FINANCIAL GROUP HOLDING COMPANY OF CANADA INC.
FTHANSAMEHICA SECURITIES INC.

WORLD FINANCIAL GROUP CANADA INC.

WORLD FINANCIAL GROUP SUBHOLDING COMPANY OF CANADA INC.

L WORLD FINANCIAL GROUP INSURANCE AGENCY OF CANADA INC

- TRANSAMERICA INTERNATIONAL RE (BERMUDA) LTD.

L TRANSAMERICA INT'L RE ESCRITORIO DE REPRESENTACAO NO BRASIL LTD
-UNITED FINANCIAL SERVICES, INC.

-WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

- TRANSAMERICA ASSET MANAGEMENT, INC.

-WORLD FINANCIAL GROUP INSURANCE AGENCY, INC.

WFG INSURANCE AGENCY OF PUERTO RICO, INC.

WORLD FINANCIAL GROUP INSURANCE AGENCY OF HAWAIL, INC.

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

COMMONWEALTH GENERAL CORPORATION
 TRANSAMERICA PACIFIC INSURANCE COMPANY, LTD.
= TRANSAMERICA STABLE VALUE SOLUTIONS INC.
-AEGON INSTITUTIONAL MARKETS, INC.
L NEW MARKETS COMMUNITY INVESTMENT FUND, LLC
= AEGON STRUCTURED SETTLEMENTS, INC.
- AFSG SECURITIES CORPORATION
= FINANCIAL PLANNING SERVICES, INC.
> GARNET ASSURANCE CORPORATION I
FHARBOR VIEW RE CORP.
FAEGON ALLIANCES, INC.
- MONUMENTAL LIFE INSURANCE COMPANY
=AEGON DIRECT MARKETING SERVICES, INC.
TRANSAMERICA AFFINITY SERVICES, INC.
TRANSAMERICA INTERNATIONAL DIRECT MARKETING CONSULTANTS, LLC
L AEGON DIRECT & AFFINITY MARKETING SERVICES (THAILAND) LIMITED
=BAY STATE COMMUNITY INVESTMENTS |, LLC
-BAY STATE COMMUNITY INVESTMENTS II, LLC
- MCDONALD CORPORATE TAX CREDIT FUND IV LIMITED PARTNERSHIP
- TRANSAMERICA PYRAMID PROPERTIES, LLC
=~ TRANSAMERICA REALTY INVESTMENT PROPERTIES, LLC
STONEBRIDGE BENEFIT SERVICES, INC.
STONEBRIDGE LIFE INSURANCE COMPANY
FMLIC RE |, INC.
PEOPLES BENEFIT SERVICES, LLC
-PINE FALLS RE, INC.
=SB FRAZER OWNER, LLC
= STONEBRIDGE REINSURANCE COMPANY

8121

0.20140tte. WESTERN RESERVE LIFE ASSURANCE CO. OF OHIO

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

85-0325648
39-0989781
47-1026613
45-3193055
20-1627078
01-0969916
Foreign

Foreign
98-0481010
26-1298094
41-1479568
42-1477359
61-1314968
30-0445264

Foreign
75-2980951
02-0685017
20-1378364
20-3878375
20-3878417
42-1205796
94-3392750
98-1055613
42-1483973
42-0191090
20-5984601
20-5927773
20-4498171
94-2993381

Foreign

Foreign

Foreign

Foreign

Foreign
98-0199561

Foreign
52-1263786
43-1162657
59-3403585
95-3809372
66-0621281
99-0277127
04-3182849
42-1519076
42-1517005
51-0108922
94-3304740
27-0648897
61-1085329
20-3318246
61-1068209
23-2421076
23-2130174
14-1893533

56-1358257
52-0419790
42-1470697
42-1523438
42-1470697
Foreign
52-0419790
52-0419790
34-1843466
52-0419790
52-0419790
75-2548428
03-0164230
01-0930908
23-1705984
26-1552330

61-1497252

79022
82848

98426

10952
70688

86231
15549
14146

12863
12864

91413

66281

65021
13712

13096

12705

NLD
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DE
HKG
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DE
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L
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Statement as of June 39, 2014 of the WESTERN RESERVE L”:E ASSURANCE CO OF OHlO

Statement as of June 30, 2014 of the WESTERN RESERVE LIFE ASSURANCE CO. OF 0""0

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

PART 1 - ORGANIZATIONAL CHART

AEGON N.V.
L AEGON INTERNATIONAL B.V.
- THE AEGON TRUST
LTRANSAMERICA CORPORATION
PYRAMID INSURANCE COMPANY, LTD.
TRANSAMERICA CORPORATION (OR)
TRANSAMERICA FINANCE CORPORATION
TRANSAMERICA LEASING HOLDINGS INC.
LTRANSAMERICA FUNDING LP
TRANSAMERICA COMMERCIAL FINANCE CORPORATION, |
TCFC AIR HOLDINGS, INC.
L TRANSAMERICA AVIATION, LLC
TCFC ASSET HOLDINGS, INC.
TCF ASSET MANAGEMENT CORPORATION
TRANSAMERICA ACCOUNTS HOLDING CORPORATION
TRANSAMERICA CONSUMER FINANCE HOLDING COMPANY
L TRANSAMERICA HOME LOAN
TRANSAMERICA DISTRIBUTION FINANCE - OVERSEAS, INC.
TRANSAMERICA SMALL BUSINESS CAPITAL, INC.
TRANSAMERICA VENDOR FINANCIAL SERVICES CORPORATION
- AEGON DMS HOLDING B.V.
L AEGON DIRECT & AFFINITY MARKETING SERVICES LIMITED
L AEGON DIRECT MARKETING SERVICES INSURANCE BROKER (HK) LIMITED
L CORNERSTONE INTERNATIONAL HOLDINGS LTD
AEGON DIRECT MARKETING SERVICES EUROPE LTD.
ERFAHRUNGSSCHATZ GMBH
STONEBRIDGE INTERNATIONAL INSURANCE LTD
- AEGON DIRECT MARKETING SERVICES KOREA CO., LTD.
- TRANSAMERICA DIRECT MARKETING ASIA PACIFIC PTY LTD
TRANSAMERICA INSURANCE MARKETING ASIA PACIFIC PTY LTD

=AEGON DIRECT MARKETING SERVICES MEXICO S.A.DEC.V.
AEGON DIRECT MARKETING SERVICES MEXICO SERVICIOS S.A.DE C.V.
- AEGON DIRECT & AFFINITY MARKETING SERVICES CO., LTD.
=AEGON DIRECT MARKETING SERVICES, INC.
L AEGON LIFE INSURANCE AGENCY, INC.

- TRANSAMERICA AFFINITY MARKETING CORRECTORA DE SEGUROS LTDA
=TRANSAMERI!CA DIRECT MARKETING CONSULTANTS PRIVATE LIMITED
= AEGON IRELAND HOLDING B.V.
AEGON SERVICES (DUBLIN) LIMITED
TRANSAMERICA LIFE INTERNATIONAL (BERMUDA) LTD.
- TRANSAMERICA (BERMUDA) SERVICES CENTER, LTD.
-AEGON ASSET MANAGEMENT (CANADA) B.V.
AEGON CAPITAL MANAGEMENT INC.
AEGON FUND MANAGEMENT INC.
=~ AEGON CANADA HOLDING B.V.
L AEGON CANADA ULC

CONSUMER MEMBERSHIP SERVICES CANADA INC.

LEGACY GENERAL INSURANCE COMPANY

SELIENT INC.

TRANSAMERICA LIFE CANADA

L CANADIAN PREMIER LIFE INSURANCE COMPANY

812:2

AEGON DIRECT & AFFINITY MARKETING SERVICES AUSTRALIA PTY LIMITED

Foreign
Foreign
51-6513848
42-1484983
98-0087891
98-6021219
95-1077235
13-3452993
Foreign
94-3054228
32-0092333

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

NLD
HKG
HKG
GBR
GBR
DEU
GBR
KOR
AUS
AUS
AUS
MEX
MEX
JPN
TWN
TWN
BRA
IND
NLD
IRL
BMU
BMU
NLD
CAN
CAN
NLD
CAN
CAN
CAN
CAN
CAN
CAN

33

34
34

35
36
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Statement as of June 39, 2014 of the WESTERN RESERVE L”:E ASSURANCE CO OF OHlO

Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO. OF OHIO

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

PART 1 - ORGANIZATIONAL CHART

Organizational Chart Footnotes:

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

1)
2)
3)

4)

5)
6)

7

8)

9)

10)

11)
12)

13)
14)
15)

16)

17)

18)

19)
20)
21)
22)

23)
24)
25)

26)

27)
28)

29)
30)
31)
32)
33)
34)
35)
36)
a7)

Vereniging AEGON holds voting power in the common, preferred A and preferred B stock of Aegon N.V. totaling 32.047%.
Members: AEGON USA Realty Advisors, LLC (50%); non-affiliate of Aegon (50%)

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

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

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

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

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

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

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

Ownership: 87.4% AEGON USA, LLC (14,391 shares of common stock and 38,609 shares of preferred stock);
12.6% Transamerica Life Insurance Company (2,075 shares of common stock and 5,566 shares of preferred stock)

676,190 shares common stock owned by Transamerica International Holdings, Inc.; 86,590 shares of preferred stock
owned by Transamerica Corporation; 30,564 shares of preferred stock owned by AEGON USA, LLC

Garnet Subsidiaries: Garnet Assurance Corporation, Garnet Assurance Corporation Ill, Garnet Community Investments Il
LLC, Garnet Community Investments XVIIl, LLC, Garnet Community investments XX, LLC, Garnet Community Investments
XXV, LLC, Garnet Community Investments XXV, LLC, Garnet Community Investments XXVI, LLC, Garnet Community
Investments XXVII, LLC, Garnet Community Investments XXVIII, LLC, Garnet Community Investments XXIX, LLC, Garnet
Community Investments XXX, LLC, Garnet Community Investments XXXI, LLC, Garnet Community Investments XXXII, LLC,
Garnet Community Investments XXXIII, LLC, Garnet Community Investments XXXIV, LLC, Garnet Community Investments
XXXV, LLC; Garnet Community Investments XXXVI, LLC; Garnet Community Investments XXXVII, LLC, Garnet Community
Investments XXXVIIi, LLC, Garnet Community Investments XXXIX, LLC, Garnet Community Fund XL, LLC, Garnet
Community Fund XLI, LLC, Garnet Community Fund XLII, LL.C

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

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

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

Members: Transamerica Life Insurance Company (89.57%); Monumental Life Insurance Company (10.43%)
Members: Transamerica Life Insurance Company (20%); non-affiliates of Aegon (80%)

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

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

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

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

Members: Real Estate Alternatives Portfolio 4MR, LLC (49%); non-affiliate of Aegon (51%)
Partners: Transamerica Life Insurance Company (70%); Monumental Life Insurance Company (30%)
Charitable trust

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

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

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

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

Garnet Subsidiaries: Garnet Community Investments, LLC, Garnet Community Investments Il, LLC, Garnet Community
Investments IV, LLC, Garnet Community Investments V, LLC, Garnet Community Investments VI, LLC, Garnet Community
Investments Vi, LLC, Garnet Community Investments VI, LLC, Garnet Community Investments IX, LLC, Garnet Community
Investments X, LLC, Garnet Community Investments X|, LLC, Garnet Community Investments XII, LLC.

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

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

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

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

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

AEGON Canada Holding B.V. owns 174,588,712 shares of common stock; 1,500 shares of Series |l preferred stock;

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

8123



€10

Statement as of June 30, 2014 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
OWNERSHIP
[0 SOOI 00000...... | ceeeerreerereerene [ O [ O [ 44764 YUKON INC......ocouvirriiieiinerereisenciei CAN.......... NIA. oo CREDITOR RESOURCES; INC........c.ccocvvirirne BOARD ..100.000 [AEGON N.V...cooiiiiiiriinieieiseieneeesiseinenees [ -
OWNERSHIP
[0 OSSN 00000...... 56-1358257 [ 0...oocevcvereree [ O e AEGON ALLIANCES, INC.......ccovvvriiriiireireiniineene VA NIA. ..o COMMONWEALTH GENERAL CORPORATION|BOARD ..100.000 [AEGON N.V...cooiiiiiiininieieeiseiseneeeseseinenees [ -
OWNERSHIP
[0 OO 00000...... | ceererreererrnerene [ O [ O [ AEGON ASSET MANAGEMENT (CANADA) B.V... |NLD.......... NIA. .o AEGON INTERNATIONAL B.V......ccvvirnirrernns BOARD ..100.000 [AEGON N.V...coiiiiiiiininineinensiseineeesiseienees [ -
OWNERSHIP
[0 OO 00000...... 39-1884868 [ 0.....oocvvevree [ O e AEGON ASSET MANAGEMENT SERVICES, INC. | DE............ NIA. .o AUSA HOLDING COMPANY........coovvenereirerenenne BOARD ..100.000 [AEGON N.V...cooiiiiiiiiniinieieeiseiseeeeseseinenees [ -
AEGON ASSIGNMENT CORPORATION OF OWNERSHIP
[ 61-1314968 [ 0.....covvverene [ O e KENTUCKY KY oo NIA .o AEGON FINANCIAL SERVICES GROUP, INC.. |BOARD ...100.000 [AEGON N.V...coovviiniirirnirieineinns (/-
OWNERSHIP
[0 ORI 00000...... [42-1477359 [0.....ccrvvrernee | O [ AEGON ASSIGNMENT CORPORATION............... [ NIA. .o AEGON FINANCIAL SERVICES GROUP, INC.. |BOARD ..100.000 [AEGON N.V...oooiiiiiiiniinieieeiseiseeeeesiseienees [ -
OWNERSHIP
0uiirrins | ettt 00000...... [ «eeeeereererreerene [ O [ O [ AEGON CANADA HOLDING B.V......ccovuvirieinn. NLD.......... NIA ..o AEGON INTERNATIONAL B.V......ccvviirriieinns BOARD ..100.000 [AEGON N.V...cooiiiiiiinineieieeseieeseeeeeseienees [ -
OWNERSHIP
[0 OO OTRPIN 00000...... | «eoeeerrererreerene [ O [ O [ AEGON CANADA ULC......coeeeieirnrineieiscineieenas CAN.......... NIA ..o AEGON CANADA HOLDING B.V......ccovvurrirnnee BOARD ..100.000 [AEGON N.V...cooiiiiiiiineineineieeinsiseiseeeseseeseiees [
AEGON ASSET MANAGEMENT (CANADA) OWNERSHIP
[0 OSSR 00000...... | «eoeeerrererrmerene [ O [ O [ AEGON CAPITAL MANAGEMENT, INC................ CAN.......... NIA ..o B.V. BOARD ..100.000 [AEGON N.V...cooiiiiiiinineieiseneiseeseeeseseienees [
OWNERSHIP
Oueereneens | eerreernenreernnnneneensnsesnnenesessssssessessenes | 000001 | oveoeeeneineinns | O | O | e AEGON DERIVATIVES N.V......covveenee. NLD.......... NIA ..o AEGON N.V............. . |BOARD ...100.000 |AEGON N.V....oovvmiioniirrieineineinne [
AEGON DIRECT & AFFINITY MARKETING OWNERSHIP
[0 OSSP 00000...... | «eoeeerrererreernne [ O | O [ SERVICES LIMITED HKG.......... NIA ..o AEGON DMS HOLDING B.V......cooveierririinienens BOARD ..100.000 [AEGON N.V...cooiiiiiiiiniineineieeiseiseiseeeseseesennes [
AEGON DIRECT & AFFINITY MARKETING TRANSAMERICA INTERNATIONAL DIRECT | OWNERSHIP
[0 OSSR 00000...... | «eeeeerrereereeene [ O | O s SERVICES (THAILAND), LTD. THA......... NIA ..o MARKETING CONSULTANTS, LLC. BOARD ..100.000 [AEGON N.V...ooiiiiiineineieeeeneeseeseereseseeneines [
AEGON DIRECT & AFFINITY MARKETING TRANSAMERICA DIRECT MARKETING ASIA | OWNERSHIP
[0 OSSN 00000...... 08-2524785 [ 0...eoceveveeeee [ O e SERVICES AUSTRALIA PTY., LTD. AUS.......... NIA. ..o PACIFIC PTY, LTD. BOARD ..100.000 [AEGON N.V...oiiiiiiiniineireiecseeeeneeeseseeneines [ J—
AEGON DIRECT MARKETING SERVICES CORNERSTONE INTERNATIONAL OWNERSHIP
[0 OSSR 00000...... | «eeeeerrererreerene [ O | O [ EUROPE, LTD. GBR.......... NIA ..o HOLDINGS, LTD. BOARD ..100.000 [AEGON N.V...oiiiiiiiniineinnieeseeseeseeeseseeeines [
AEGON DIRECT MARKETING SERCIVES AEGON DIRECT & AFFINITY MARKETING OWNERSHIP
[0 OSSN 00000...... | +eeeeerrereereernne [ O [ O [ INSURANCE BROKER (HK), LTD. HKG.......... NIA. ..o SERVICES LIMITED BOARD ..100.000 [AEGON N.V....ooiiiiiiineineineieciseeeeeeeseseeneines [
AEGON DIRECT MARKETING SERVICES OWNERSHIP
[0 OSSN 00000...... 52-1291367 [ 0..ceoverevreeee [ O e INTERNATIONAL, INC. MD............ NIA. ..o AUSA HOLDING COMPANY........coovverrerrerrrrenn. BOARD ..100.000 [AEGON N.V....ooioiiiiniineieiecineeneeseeeseseeneiees [ J—
AEGON DIRECT & AFFINITY MARKETING OWNERSHIP
[0 OSSN 00000...... | «eeererrereermenne [ O | O s SERCIVES CO., LTD. JPN......c.. NIA ..o AEGON DMS HOLDING B.V......cooveeeeririerenens BOARD ..100.000 [AEGON N.V...ooiiiieiineieieieeneeeeeeeseseeneines [ J—
AEGON DIRECT MARKETING SERVICES OWNERSHIP
[OOSR 00000...... | +eoererrereereernne [ O [ O [ KOREA CO., LTD. KOR.......... [ AEGON DMS HOLDING B.V.....ccovvrerririirinnns BOARD ..100.000 [AEGON N.V....ooioieriineineieeseineeeeseeeseseeeeees [
AEGON DIRECT MARKETING SERVICES OWNERSHIP
[0 OSSR 00000...... | +eererrereereenne | O | O e MEXICO SERVICIOS, S.A. DE C.V. MEX.......... NIA. ..o AEGON DMS HOLDING B.V......ccovvrrerriiirennns BOARD ..100.000 [AEGON N.V...ooiiiiriieinieesessseseesseseseseeeeees [ J—
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Statement as of June 30, 2014 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
AEGON DIRECT MARKETING SERVICES OWNERSHIP
................................................................... 00000...... | ceoveereereriereeee | Qe | Qe [ v, | MEXICO, S.A. DE C.V. MEX..........|NIA.............. | AEGON DMS HOLDING B.V..............ce............. |BOARD ...100.000 [AEGON N.V......ovvvevrrcreiereieeeeereeeesseesenenns | O
OWNERSHIP
................................................................... 00000...... [ coeeeeveiereens | Oceeercereeeee | Qe [ eveveieieeeevieee... | AEGON DIRECT MARKETING SERVICES, INC... |TWN......... [NIA............... |[AEGON DMS HOLDING B.V..............cccc.c.......... | BOARD ...100.000 [AEGON N.V......oovveevrrereiereieeresereeeesseeseeenns | Qv
OWNERSHIP
................................................................... 00000...... [42-1470697 |0.......c.ccccece. | Ovecveverecreees | cvereeerceveeienee... | AEGON DIRECT MARKETING SERVICES, INC... |MD............|NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. [BOARD +e73.500 |AEGON N.V....oovoiiecceceeeeeeeeeeeeeeereeennn | O
OWNERSHIP
................................................................... 00000......[42-1470697 |0.......c.ccceeoee | Ourcveverecreees | cvereeereevevieienen.. | AEGON DIRECT MARKETING SERVICES, INC... |MD............|NIA............... | COMMONWEALTH GENERAL CORPORARION BOARD +026.500 |AEGON N.V....oovieieveeeeeeseeveeeeesesesennns | O,
OWNERSHIP
................................................................... 00000...... [ ccoeererrerereene | Qe | Qe [ eveeeeieeeeeieieee. |AEGON DMS HOLDING B.V.........cocceveveeveveveee |NLD........ [ NIA.............. |[AEGON INTERNATIONAL B.V.......................... |BOARD ...100.000 [AEGON N.V......covvevricreierieiecreveereeeessessennnns | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000......[41-1479568 | 0.........cccceoee | Ovevevrereereces [ ervereeereereeiseennen.. | AEGON FINANCIAL SERVICES GROUP, INC...... [MN............|NIA............... | COMPANY BOARD ...100.000 [AEGON N.V......covvvevercreinrieieeeseereseesressennens | O
AEGON ASSET MANAGEMENT (CANADA) OWNERSHIP
................................................................... 00000...... [ .coeereereeiereene | Oceeeercerecees | Qe [ v, | AEGON FUND MANAGEMENT, INC...........c.coe... |CAN.......... [NIA............... | B.V. BOARD ...100.000 [AEGON N.V......coovvvvrrereeeriereeeseereeeesnessennnns | Qv
OWNERSHIP
................................................................... 00000......[42-1489646 |O.................| 0001160709 .......................... |AEGON FUNDING COMPANY, LLC............ccc...... |DE............ [NIA............... [AEGON USA, LLC...........cceeceersrrsrverreerernneen.. | BOARD ...100.000 [AEGON N.V......ovveevercreinriereereseereseesresrennens | O
OWNERSHIP
................................................................... 00000......|61-1085329 . | AEGON INSTITUTIONAL MARKETS, INC.............| DE............ [NIA............... | COMMONWEALTH GENERAL CORPORATION| BOARD ...100.000 [AEGON N.V....coovvvivirrnneneinenneneenesssnsennns | Oveeireins
OWNERSHIP
................................................................... 00000...... [ ccoveererrerees | Qoo | O [eveviieneecsieeees. | AEGON INTERNATIONAL B.V....vovevvvvvieiriieiiees [NLDeicies [UIPeo . JAEGON NV | BOARD ...100.000 [AEGON N.V....coovvvivirrnnrnrenessensesesssnsensns | Ovvevreis
OWNERSHIP
................................................................... 00000...... [ ccoveerereeerees | Ocevrereveiens | O [ eveviieveveeieneer. | AEGON IRELAND HOLDING B.V.........ccccovcevveeee [NLD.......... | NIA............... |[AEGON INTERNATIONAL B.V.............ccoeene.... |[BOARD ...100.000 [AEGON N.V....covvviivirriinnenennesenesnsnienens | Ovveieis
OWNERSHIP
................................................................... 00000...... [ ccoveererreeres | Ocevreireveiens | O [ evevieiseeeeiene. | AEGON LIFE INSURANCE AGENCY, INC........... |TWN......... |NIA............... |[AEGON DIRECT MARKETING SERVICES INC.|BOARD ...100.000 [AEGON N.V....covvvivrrrnnenenennensesesnensennns | Oveevriis
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [ 30-0445264 | 0.........ccccoee | Ourrrevrvvereens [ eveveerrereniener. | AEGON MANAGED ENHANCED CASH, LLC....... |DE............ [NIA............... [ COMPANY BOARD +0.89.570 |AEGON N.V..oooiivieinnnerenenenessenrennenns | Qi
OWNERSHIP
................................................................... 00000...... [ 30-0445264 | 0.........cccooere | Ourrrvrrerrcrvees [ cvevirereseniene. | AEGON MANAGED ENHANCED CASH, LLC....... |DE............ [NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. |BOARD 110,430 |AEGON N.V..ovoviviecscieessseesessenensnnns | Qi
OWNERSHIP
................................................................... 00000...... [35-1113520 | 0....c.cceoveeerre | Ourrrvvercrrens [ evevrerenenieneen. | AEGON MANAGEMENT COMPANY.........cccocovvevee | INeeiiieee | NIAL............... |[AEGON U.S. HOLDING CORPORATION.......... [BOARD 100.000 |AEGON N.V....coovvvivierinrnreneenesessssnsensennns | Qe
OWNERSHIP
................................................................... 00000...... [ .coeerereierens | O | 0000769218 [NYSE........oveveee JAEGON N.V.cceeseeseeesessenessenes |NLD oo [UIP s [ essseessisnseeenees | BOARD 10032180 | e ssensesens | Qe
OWNERSHIP
................................................................... 00000...... [ veoveererreerees | Ocevrereeeiens | O [ evevneveeesiieeees. |AEGON NEDERLAND NLV.....oovvvvivivveiiervsiiees [NLDeeicoe [NIAG . JAEGON NV | BOARD ...100.000 [AEGON N.V....covivivrrrinrnenennensessssensennns | Qe
OWNERSHIP
................................................................... 00000...... [ ccoveererrierees | Ocevrerrevicenns | O [ evevieieeeeieees. | AEGON NEVAK HOLDING BV......cooovcvcievreivcieeee [NLDeicee [NIA oo, JAEGON NV | BOARD ...100.000 |AEGON N.V....coovvvvierirrnenessensesesnensennns | Qv
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
2 3 7 8 9 10 11 12 14
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board,
NAIC Traded Names of Relationship Management
Group Company (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, Ultimate Controlling
Name Code International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) Entity(ies)/Person(s)
OWNERSHIP
....................................................... 00000...... revesenrenseiesinnenne. | AEGON SERVICES (DUBLIN) LIMITED................ |IRL............ [NIA..............| AEGON IRELAND HOLDING B.V................ BOARD AEGON NV,
COMMONWEALTH GENERAL OWNERSHIP
....................................................... 00000...... revereererierinseeennn. | AEGON STRUCTURED SETTLEMENTS, INC...... [KY............ [NIA............... | CORPORTATION BOARD AEGON NV,
OWNERSHIP
....................................................... 00000...... reveveeerierinseeennn. | AEGON U.S. HOLDING CORPORATION.............. | DE............ [UIP............... | TRANSAMERICA CORPORATION............. BOARD AEGON NV
AEGON USA ASSET MANAGEMENT HOLDING, OWNERSHIP
....................................................... 00000...... reveveereserissseneenens | LLC. IA......cc.... INIA............... |[AUSA HOLDING COMPANY.......cccccrrrernee. BOARD AEGON N.V.....oiviicseese e
AEGON USA ASSET MANAGEMENT OWNERSHIP
....................................................... 00000...... reveveeenverinseniennn. | AEGON USA INVESTMENT MANAGEMENT, LLC/|IA.............. [NIA............... [HOLDING, LLC BOARD AEGON N.V....ooiiiescee e
OWNERSHIP
....................................................... 00000...... revereererieninenennn. | AEGON USA REAL ESTATE SERVICES, INC...... |DE............ [NIA............... |AEGON USA REALTY ADVISORS, LLC BOARD AEGON NV,
AEGON USA REALTY ADVISORS OF OWNERSHIP
....................................................... 00000...... reveeererieninenieennn. | CALIFORNIA, INC. IA............. INIA............... | AEGON USA REALTY ADVISORS, LLC BOARD AEGON N.V.....ooviccecee e
AEGON USA ASSET MANAGEMENT OWNERSHIP
....................................................... 00000...... revereeverierinenennnn. | AEGON USA REALTY ADVISORS, LLC................ | IA.............. [NIA............... |HOLDING, LLC. BOARD AEGON NV,
OWNERSHIP
....................................................... 00000...... . |AEGON USA, LLC......c.ccovvvvevernrenevireseiseinninns | Aviciccisiene [UDP............ |[AEGON U.S. HOLDING CORPORATION BOARD AEGON NV
COMMONWEALTH GENERAL OWNERSHIP
....................................................... 00000...... veevereneneinnseneenns | AFSG SECURITIES CORPORATION...........coeee. | PA..........e. [NIAL.............. | CORPORTATION BOARD AEGON NV
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... reveereneineinnieneenns | ASIA INVESTMENT HOLDING, LIMITED.............. |HKG..........[NIA............... | COMPANY BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... revverernenennsenneennes | AUSA HOLDING COMPANY........ooovvvvveeirenneneiee MDD [NIAeo. [AEGON USA, LLC....oveeeene BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... veverreneneinnneneenns | AUSA PROPERTIES, INC.....oovovvvveieiveeiereeeinns | [Avieee [NIAL............. |[AUSA HOLDING COMPANY.......cccrvvrrrnrnnnn. BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... reverrenenennnneeens. | AXA EQUITABLE AGRIFINANCE, LLC..................| DE............ [NIA............... |[AEGON USA REALTY ADVISORS, LLC BOARD AEGON NV
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 00000...... reverrenenseinnieeens | BAY AREA COMMUNITY INVESTMENTS |, LP.... |CA............ [NIA...............| COMPANY BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... reverresensinneeenns | BAY AREA COMMUNITY INVESTMENTS I, LP.... |CA............ [NIA............... IMONUMENTAL LIFE INSURANCE COMPANY. | BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... reverresenssnnieeenns | BAY STATE COMMUNITY INVESTMENTS |, LLC. | DE............ [NIA............... IMONUMENTAL LIFE INSURANCE COMPANY. | BOARD AEGON NV
BAY STATE COMMUNITY INVESTMENTS Il, OWNERSHIP
....................................................... 00000...... reverrersesensieniennens | LLCL DE........... |NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. | BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... . |BLUE SQUARE RE N.V......ccooeeerverveenrinneniesnienes [NLD e [NTA et JAEGON NV BOARD AEGON NV
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
CANADIAN PREMIER LIFE INSURANCE OWNERSHIP
................................................................... 00000...... | cooeereererereee | Qe | Qe [ e, | COMPANY CAN..........|lA................. | TRANSAMERICA LIFE CANADA....................... |BOARD ...100.000 [AEGON N.V......ovvvevrrcreiereieeeeereeeesseesenenns | O
CBC INSURANCE REVENUE SECURITIZATION, OWNERSHIP
................................................................... 00000......[73-1652928 |0.........ccccoeee | Overvrercreces [ ervereereieieeiserenenn. | LLC. DE........... |NIA.............. | CLARK CONSULTING, LLC..............cc.cc0u......... | BOARD ...100.000 [AEGON N.V......oovveevrrereiereieeresereeeesseeseeenns | Qv
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000......[98-1055613 | 0.......cccccoeee | Ovevvecrcreees [ evvereeereerevisieeneene. | CEDAR FUNDING, LTD......ooooevcvcvveveveiccieieveenee. | CYM. [NIAL.......... | COMPANY BOARD ...100.000 [AEGON N.V......ovveevercrieereieceeeereeeesreerenenns | O
OWNERSHIP
................................................................... 00000...... [50-2103928 | 3578760..... | 0......ceoeeoevves | covererereerrrrrrerens. | CLARK CONSULTING, LLC.......ocvevevevevrcveveereeees | DB [NIA o, [CLARK, LLC.....o v, | BOARD ...100.000 [AEGON N.V......covvvverereiercerecreeeereeeessessennnes | Qv
OWNERSHIP
................................................................... 00000......[38-3768457 |0.......cccccoeee | Ourcveverecreees [ covereeereeeeeiennn. | CLARK INVESTMENT STRATEGIES, INC............ | DE............ [NIA............... [CLARK CONSULTING, LLC..............ce.csunu.cc..... | BOARD ...100.000 [AEGON N.V......covvevricreierieiecreveereeeessessennnns | O
OWNERSHIP
................................................................... 00000......[95-4295824 | 0.........cccceoe. | Ouevvvvrecreees [ covereeereeeeeienene. | CLARK SECURITIES, INC.......ocveveevevecveveiccvecen | CAu | NIAL.............. | CLARK CONSULTING, LLC............ccceuncceee... | BOARD ...100.000 [AEGON N.V......covvvevercreinrieieeeseereseesressennens | O
TRANSAMERICA RETIREMENT SOLUTIONS | OWNERSHIP
................................................................... 00000...... [ ceoveereereeereene | Qoo | Qe [ evveeeeveeieesieveeees |CLARK, LLCooicecvevcevceeveeeeeeeveeeesesveenenes | DB [ NIAL.............. | CORPORATION BOARD ...100.000 [AEGON N.V......coovvvvrrereeeriereeeseereeeesnessennnns | Qv
OWNERSHIP
................................................................... 00000......{51-0108922 | 0.......cccccoeee | Ovovveverecreees [ cvereeereeeeeieee... | COMMONWEALTH GENERAL CORPORATION... | DE............ [NIA............... [AEGON USA, LLC.........c.ccceecevisrvvrverrererrernnneen. | BOARD ...100.000 [AEGON N.V......ovveevercreinriereereseereseesresrennens | O
CONSUMER MEMBERSHIP SERVICES OWNERSHIP
................................................................... 00000...... . | CANADA, INC. CAN..........INIA...............| AEGON CANADA ULC BOARD ...100.000 [AEGON N.V....coovvvivirrnneneinenneneenesssnsennns | Oveeireins
CORNERSTONE INTERNATIONAL HOLDINGS, OWNERSHIP
................................................................... 00000...... [ ceoreerreerrnrrens | Ocevrrireirenens | O [ evevevievesieneens | LTD. GBR.........|NIA............... |[AEGON DMS HOLDING B.V.............ccccourevuuneo. | BOARD ...100.000 [AEGON N.V....coovvvivirrnnrnrenessensesesssnsensns | Ovvevreis
OWNERSHIP
................................................................... 00000......[42-1079584 | 0........cceceere | Ourrvvvevrereees [ covevieirevenienen. | CREDITOR RESOURCES, INC....oovcvcvvvvveieens | Ml | NIAL............. |[AUSA HOLDING COMPANY.........cccccceecevrvnene. | BOARD ...100.000 [AEGON N.V....covvviivirriinnenennesenesnsnienens | Ovveieis
OWNERSHIP
................................................................... 00000......[95-4123166 |0........cceeeere | Ourrrvvrerrcrrens [ evevrenrenesieneen. | CRG INSURANCE AGENCY, INC.......coveevieivenee |CAue. | NIAL............... | CLARK CONSULTING, LLC...........ccoevevurvvnecn... | BOARD ...100.000 [AEGON N.V....covvvivrrrnnenenennensesesnensennns | Oveevriis
OWNERSHIP
................................................................... 00000...... [ ccoverrerrieres | Qoo | O [ eveviieveneeiieeees. | CRICANADA LTD.....ovvevccvieieveveeneneenieneeees | CANL [ NIAL... [ 44764 YUKON, INC.....cooeeveeieeeeee.. | BOARD ...100.000 [AEGON N.V....covvvivivrinnerensensesesnsnsensns | Qv
OWNERSHIP
................................................................... 00000...... [52-1363611 | 0....cccoeceeeerre | Ourrvvrerrcrrees [ evevieireseisiieneen. | CRISOLUTIONS, INC.....ccovvevevevevieivnesiienees |MD.c | NIAL.............. | CREDITOR RESOURCES, INC........................ |BOARD ...100.000 [AEGON N.V....covvvivrvriinineinennensesssssnennns | Oveereis
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................................. CUPPLES STATE LIHTC INVESTORS, LLC......... |DE............ [NIA...............| COMPANY BOARD AEGON NV
CORNERSTONE INTERNATIONAL OWNERSHIP
................................................................................. ERFAHRUNGSSCHATZ GMBH...........ccccceevnenene | DEU.......... | NIAL.............. |HOLDINGS, LTD. BOARD AEGON NV
OWNERSHIP
................................................................................. FD TLIC, LTD...ccevcvverrerierererenessersesssensenseennes | GBRucer | NIAL............... | FD TLIC, LIMITED LIABILITY COMPANY.......... |BOARD AEGON NV
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................................. FD TLIC, LIMITED LIABILITY COMPANY.............. INY............ NIA............... | COMPANY BOARD AEGON NV
OWNERSHIP
....................................................... . | FINANCIAL PLANNING SERVICES, INC COMMONWEALTH GENERAL CORPORATION|BOARD AEGON NV
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OWNERSHIP
................................................................... 00000...... [20-8736609 |O0..........cccee. | Ovrcvevercreces | coverevereeeesien. | FONG LCS ASSOCIATES, LLC.........ococevecvevvevenee. | DE.c [ NIAL.............. | INVESTORS WARRANTY OF AMERICA, INC.. |BOARD ...100.000 [AEGON N.V......ovvvevrrcreiereieeeeereeeesseesenenns | O
OWNERSHIP
................................................................... 00000...... [14-1893533 | 0.......ccoeeeeree | Qe [ v, | GARNET ASSURANCE CORPORATION IL.......... | IA..............|NIA............... | COMMONWEALTH GENERAL CORPORATION|BOARD ...100.000 [AEGON N.V......oovveevrrereiereieeresereeeesseeseeenns | Qv
OWNERSHIP
................................................................... 00000......{98-0164807 |0.........ccccece. | Ovecvevevecreces | covereveveeieeiinee... | GLOBAL PREFERRED RE LIMITED..................... |BMU......... |IA................. |[AEGON USA, LLC...........cccceoeersvrsrverrrrerrernnee... | BOARD ...100.000 [AEGON N.V......ovveevercrieereieceeeereeeesreerenenns | O
OWNERSHIP
................................................................... 00000......[27-5278588 | 0.......cccccoeee | Qe [ evverevereeeesieieee. |HARBOR VIEW RE CORP.......oocvevvcvevccseeveenes | Hlecc | A ... | COMMONWEALTH GENERAL CORPORATION|BOARD ...100.000 [AEGON N.V......covvvverereiercerecreeeereeeessessennnes | Qv
WESTERN RESERVE LIFE ASSURANCE CO. | OWNERSHIP
................................................................... 00000...... {42-1517005 | 0.......ccceceeeee | Ovevvvrereereees [ evvereeereeeirenennen. | INTERSECURITIES INSURANCE AGENCY, INC. | CA............ |DS................|OF OHIO BOARD ...100.000 [AEGON N.V......covvevricreierieiecreveereeeessessennnns | O
INTERSTATE NORTH OFFICE PARK OWNER, OWNERSHIP
................................................................... 00000......{42-1154276 |0.......c.coceoeee | Ourverrerecrecees [ eveeeeveeiervevenns |LLC DE........... |NIA............... | INVESTORS WARRANTY OF AMERICA, INC.. |BOARD ...100.000 [AEGON N.V......covvvevercreinrieieeeseereseesressennens | O
OWNERSHIP
................................................................... 00000......[42-1154276 | 0.......ccceceeee | Ourrrverecreees [ eoverevereeeeeieeen. | INVESTORS WARRANTY OF AMERICA, INC...... |IA..............|NIA............... |[AUSA HOLDING COMPANY............c..cccoeueee.... | BOARD ...100.000 [AEGON N.V......coovvvvrrereeeriereeeseereeeesnessennnns | Qv
OWNERSHIP
................................................................... 00000...... [20-8687142 | 0.......cccccoeee | Ourrvverecreees [ evereeereeeeeieeieene. | LCS ASSOCIATES, LLC......coveeveveceveveeeeevevenes | DEe [ NIAL.............. | INVESTORS WARRANTY OF AMERICA, INC.. |[BOARD ...100.000 [AEGON N.V......ovveevercreinriereereseereseesresrennens | O
OWNERSHIP
................................................................... 00000...... . |LEGACY GENERAL INSURANCE COMPANY...... | CAN.......... [ IA................. |[AEGON CANADA ULC BOARD ...100.000 [AEGON N.V....coovvvivirrnneneinenneneenesssnsennns | Oveeireins
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [42-1483973 | 0....c.ccecoveevee | Ourvrvrrevveicens [ eveveereireninnene | LIFE INVESTORS ALLIANCE, LLC..........ccccoeevnene. | DE...eo. [ NIAL............ | COMPANY BOARD ...100.000 [AEGON N.V....coovvvivirrnnrnrenessensesesssnsensns | Ovvevreis
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000......[42-0191090 | 0.....c.ceceveevee | Ourrvvvrereivens [ evereeirereniieneeens | LHICAHOLDINGS, LLC.......oovevvevvvvieveveeiienenns | DE [ NIAL........... | COMPANY BOARD ...100.000 [AEGON N.V....covvviivirriinnenennesenesnsnienens | Ovveieis
OWNERSHIP
................................................................... 00000...... [20-5984601 | 0.......ccceeeerre | Ourrvvvrerrcrrens [ evevrrerrevesireneens |LHICARE 1 INCoevieeneveeienesseiieens | VT [ |Acci. [LIICA HOLDINGS, LLC.....coovevvvvevvireieienee. | BOARD ...100.000 [AEGON N.V....covvvivrrrnnenenennensesesnensennns | Oveevriis
TRANSAMERICA LIFE INSURANCE OWNERSHIP
................................................................... 00000...... [20-5927773 | 0.....coeevcvree | Qe [ evevereireresiianeeens |LHCARE ML INCecveevcveeiesesienes | VT [ [Ao.. [ COMPANY BOARD ...100.000 [AEGON N.V....covvvivivrinnerensensesesnsnsensns | Qv
OWNERSHIP
................................................................... 00000...... [42-0947998 | 0.......cccoeeere | Ourrrvrerrerrees [ evevieresesieneen. | MASSACHUSETTS FIDELITY TRUST COMPANY | IA.............. |NIA............... |[AUSA HOLDING COMPANY.........c..ccceecevrevnee. | BOARD ...100.000 [AEGON N.V....covvvivrvriinineinennensesssssnennns | Oveereis
MCDONALD CORPORATE TAX CREDIT FUND OWNERSHIP
................................................................... 00000...... [34-1843466 |0..........ccoco. | Ourvrevrervcrenes [ covevrerenveiseneenne | IV LIMITED PARTNERSHIP DE........... |[NIA............... [MONUMENTAL LIFE INSURANCE COMPANY. | BOARD +0.99.900 |AEGON N.V..ooovivieiniseresnsnessissensennnnns | Qe
MCDONALD CORPORATE TAX CREDIT FUND OWNERSHIP
................................................................... 00000...... [ veoveererrinrees | Ocevrrveciiens | Qe [ eveeieveeeeiieneene | IV LIMITED PARTNERSHIP DE.....cc.... [NIA.........c..... [ TAH-MCd IV, LLC........c.c0oevverrvrrvriererrerennne. | BOARD 1000100 [AEGON NuV.oiiiiicicvisiesesseessiesessinnes | Qi
OWNERSHIP
................................................................... 00000......{01-0930908 | 0.......ccceeeerre | Ourrrvrrerrerrres [ evrvrrerresesireieens [MLICRE L INCooeeccceceresneiieseienies | VT | [Ao.... | STONEBRIDGE LIFE INSURANCE COMPANY |BOARD ...100.000 [AEGON N.V....covivivrrrinrnenennensessssensennns | Qe
OWNERSHIP
................................................................... 00000...... [42-1079580 | 0.......cccoeeerre | Ourrvvrrerrcrvees [ cveveeiresesiieeeen. |MONEY SERVICES, INC........cooovvevvevieveiieisiienne | DE | NIAL.............. |[AUSA HOLDING COMPANY.........cc.ccceevirneene. | BOARD ...100.000 |AEGON N.V....coovvvvierirrnenessensesesnensennns | Qv
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MONUMENTAL GENERAL ADMINISTRATORS, OWNERSHIP
0neovevees | e s 00000...... 52-1243288 | 0................. 0uveeeeeees e INC. MD............ NIA.............. AUSA HOLDING COMPANY.......cccevvrrrrirerennns BOARD ...100.000 [AEGON N.V......ovvvevrrcreiereieeeeereeeesseesenenns | O
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 66281...... 52-0419790 [0.....o.ovvvnvnee (T ST MONUMENTAL LIFE INSURANCE COMPANY..... | IA.............. A COMMONWEALTH GENERAL CORPORATION| BOARD ...100.000 [AEGON N.V......oovveevrrereiereieeresereeeesseeseeenns | Qv
NEW MARKETS COMMUNITY INVESTMENT OWNERSHIP
0neeveveis | et 00000...... 20-3318246 | 0................. 0uveeereees e FUND, LLC. A, NIA.............. AEGON INSTITUTIONAL MARKETS, INC......... BOARD | ... 50.000 [AEGON N.V.....coovevererecreierereeveneeseeneesenenes | Qe
NEW MARKETS COMMUNITY INVESTMENT OWNERSHIP
0nverveveies | e s 00000...... 20-3318246 | 0................. 0uveveeveerees e FUND, LLC. A, NIA....cccco..... AEGON USA REALTY ADVISORS, LLC........... BOARD | ... 50.000 [AEGON N.V.....ccooveverereerevereeesieneeseeneesieienes | Qe
OWNERSHIP
0uververees | e 00000...... 35-2283987 | 0................. 0uveererees e nVISION FINANCIAL, INC........ccevererrrereieiennn A NIA.....cccoo.... AUSA HOLDING COMPANY.......coevvrerrrrrirennnns BOARD ...100.000 [AEGON N.V......covvevricreierieiecreveereeeessessennnns | O
OWNERSHIP
0neerveeees | e 00000...... 26-2311888 | 0................. (SRR FEURURR ONCOR INSURANCE SERVICES, LLC................. A NIA.....c.cco..... TRANSAMERICA AGENCY NETWORK, INC.... |BOARD ...100.000 [AEGON N.V......covvvevercreinrieieeeseereseesressennens | O
AEGON USA ASSET MANAGEMENT OWNERSHIP
0nrevereis | e 00000...... 20-1063558 |0................. 0uveeeverees e PEARL HOLDINGS, INC. L...ooverererrirererercrninne DE............ NIA.....ccccoo.... HOLDING, LLC BOARD ...100.000 [AEGON N.V......coovvvvrrereeeriereeeseereeeesnessennnns | Qv
AEGON USA ASSET MANAGEMENT OWNERSHIP
0neoeverees | e s 00000...... 20-1063571 | 0....covceve. 0uveeeereeiees e PEARL HOLDINGS, INC. Il....ovreverrrrrcrerercrane DE............ NIA......ccc..... HOLDING, LLC BOARD ...100.000 [AEGON N.V......ovveevercreinriereereseereseesresrennens | O
OWNERSHIP
0uvvrrriree | e 00000...... 23-1705984 . | PEOPLES BENEFIT SERVICES, LLC................... PA............ NIA..coone. STONEBRIDGE LIFE INSURANCE COMPANY |BOARD ...100.000 [AEGON N.V....coovvvivirrnneneinenneneenesssnsennns | Oveeireins
OWNERSHIP
0urrrireirees | e 00000...... 26-1552330 | 0....covvvvveee (ST OSTR PINE FALLS RE, INC......coovvvvrrerrirreineeceieins VT A STONEBRIDGE LIFE INSURANCE COMPANY |BOARD ...100.000 [AEGON N.V....coovvvivirrnnrnrenessensesesssnsensns | Ovvevreis
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0nrirriees | e s 00000...... [ veoverrerrrrres | O 0001170593 | .....cvvverrereirirnns PRIMUS GUARANTY, LTD.....ccovvrvrrrrrreireineiriennns BMU......... NIA...oon. COMPANY BOARD | .. 20.000 [AEGON N.V....coovvvivieeineneivenneesessensennns | Qv
OWNERSHIP
0nrrrrirees | e 00000...... 42-1154276 | 0....coveevnvee (SN O PSL ACQUISITIONS OPERATING, LLC................ A NIA..coone. INVESTORS WARRANTY OF AMERICA, INC.. | BOARD ...100.000 [AEGON N.V....covvvivrrrnnenenennensesesnensennns | Oveevriis
OWNERSHIP
0urireirees | e s 00000...... 98-0087891 |0.....c.cvvvee. 0uereeees [ PYRAMID INSURANCE COMPANY, LTD.............. Hlon A TRANSAMERICA CORPORATION.........ccccvvnnee BOARD ...100.000 [AEGON N.V....covvvivivrinnerensensesesnsnsensns | Qv
OWNERSHIP
0nrrirrieees | e s 00000...... 13-3256226 |0.........oovnvee (SO PO RCC NORTH AMERICA, LLC........ccccooovrrvrrrrrrrrnnn. DE.....cc.... NIA..cooe. AEGON USA, LLC......covvirrrirrieereissieieieis BOARD ...100.000 [AEGON N.V....covvvivrvriinineinennensesssssnennns | Oveereis
REAL ESTATE ALTERNATIVES PORTFOLIO 1, TRANSAMERICA LIFE INSURANCE OWNERSHIP
0nvrerrienes | e 00000...... 75-2980951 | 0....oovvvvvee. (SN O LLC. DE.....cc.... NIA...on. COMPANY BOARD ... 90.960 |AEGON N.V......ovvvreerrenienesneesessensennns | Qe
REAL ESTATE ALTERNATIVES PORTFOLIO 1, OWNERSHIP
0uvoerriees | e 00000...... 75-2980951 | 0.....covcvvvvee. 0ueereieiees [ e LLC. DE............ NIA...coiee. MONUMENTAL LIFE INSURANCE COMPANY. |BOARD | ... 6.300 [AEGON N.V....oocoviirivieierineeiesessensensennes | Qe
REAL ESTATE ALTERNATIVES PORTFOLIO 1, TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0nereirrieees | e s 00000...... 75-2980951 | 0....oovvvvvee. (SN O LLC. DE.....ccc.... NIA...coene. INSURANCE COMPANY BOARD | .... 2.740 [AEGON N.V....ooovviiivieenennneseesensensennes | Qe
REAL ESTATE ALTERNATIVES PORTFOLIO 2, TRANSAMERICA LIFE INSURANCE OWNERSHIP
0uvoereiens | e 00000...... 02-0685017 |0.....c.covvee. 0ueeereieiees [ LLC. DE............ NIA...coen. COMPANY BOARD | ... 90.250 [AEGON N.V....coovvieieieireneseeneesesssnennns | Qv
REAL ESTATE ALTERNATIVES PORTFOLIO 2, TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0uverriers | e 00000...... 02-0685017 . |LLC. DE......cc.... NIA....ccine. INSURANCE COMPANY BOARD ... 7.500 [AEGON N.V....ooveierivieeresreeseesensensennes | Qe
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SCHEDULE Y

Group
Code

Group
Name

NAIC
Company
Code

Federal
ID
Number

Federal
RSSD

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

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

Names of
Parent, Subsidiaries
or Affiliates

Domiciliary
Location

Relationship
to Reporting
Entity

Directly Controlled by
(Name of Entity/Person)

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

If Control is
Ownership
Provide
Percentage

Ultimate Controlling
Entity(ies)/Person(s)

02-0685017

20-1378364

20-1378364

20-1378364

20-1627078

20-1627078

20-1627078

20-1627078

20-3878375

20-3878375

20-3878375

20-3878417

20-3878417

20-3878417

20-0877184

42-1338496

86-0455577

REAL ESTATE ALTERNATIVES PORTFOLIO 2,
LLC.

REAL ESTATE ALTERNATIVES PORTFOLIO 3,
LLC.

REAL ESTATE ALTERNATIVES PORTFOLIO 3,
LLC.

REAL ESTATE ALTERNATIVES PORTFOLIO 3,
LLC.

REAL ESTATE ALTERNATIVES PORTFOLIO 3A,
INC.

REAL ESTATE ALTERNATIVES PORTFOLIO 3A,
INC.

REAL ESTATE ALTERNATIVES PORTFOLIO 3A,
INC.

REAL ESTATE ALTERNATIVES PORTFOLIO 3A,
INC.

REAL ESTATE ALTERNATIVES PORTFOLIO

. |[4HR, LLC.

REAL ESTATE ALTERNATIVES PORTFOLIO
4HR, LLC.

REAL ESTATE ALTERNATIVES PORTFOLIO
4HR, LLC.

REAL ESTATE ALTERNATIVES PORTFOLIO
4MR, LLC.

REAL ESTATE ALTERNATIVES PORTFOLIO
4MR, LLC.

REAL ESTATE ALTERNATIVES PORTFOLIO
4MR, LLC.

RIVER RIDGE INSURANCE COMPANY...............
SB FRAZER OWNER, LLC.......cccovviriirciniriinis

SELIENT INC....coooiiiiiiiciinrnisniis

SHORT HILLS MANAGEMENT COMPANY...........
SOUTHWEST EQUITY LIFE INSURANCE

. |COMPANY

STONEBRIDGE LIFE INSURANCE COMPANY

TRANSAMERICA LIFE INSURANCE
COMPANY

MONUMENTAL LIFE INSURANCE COMPANY.

STONEBRIDGE LIFE INSURANCE COMPANY

TRANSAMERICA LIFE INSURANCE
COMPANY

MONUMENTAL LIFE INSURANCE COMPANY.

TRANSAMERICA FINANCIAL LIFE
INSURANCE COMPANY

STONEBRIDGE LIFE INSURANCE COMPANY
TRANSAMERICA LIFE INSURANCE
COMPANY

MONUMENTAL LIFE INSURANCE COMPANY.

TRANSAMERICA FINANCIAL LIFE
INSURANCE COMPANY

TRANSAMERICA LIFE INSURANCE
COMPANY

MONUMENTAL LIFE INSURANCE COMPANY.
TRANSAMERICA FINANCIAL LIFE
INSURANCE COMPANY

AEGON MANAGEMENT COMPANY.................
STONEBRIDGE LIFE INSURANCE COMPANY
AEGON CANADA ULC......ccccvvirrirrrirriniis

AEGON U.S. HOLDING CORPORATION..........

AEGON USA, LLC

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

OWNERSHIP
BOARD

....... 4.000

...100.000

...100.000

...100.000

...100.000

...100.000

AEGON NV

AEGON NV

AEGON NV

AEGON N.V.ooiieeeereeessenes

AEGON N.V.ooreeeereeessennnes

AEGON N.V.oiiiciceeeeesseres

AEGON N.V.oiicreeereecessennes

AEGON N.V.oiiiiceereeessenes

AEGON N.V..oiiiiininissssssssss

AEGON N.V..iiicnrcsrinsiiis

AEGON N.V..oiiiiisinissssesesscs

AEGON N.V..ooiiicnscrsniis

AEGON N.V..ooiiiisissssssssses

AEGON N.V..oiiiiininisssssnseeses

AEGON N.V..oiiiinininisssssnsssess

AEGON N.V..oiiiininissssssesens

AEGON N.V..ooiiininincsssssssseses

AEGON N.V...iiiiiinisissssssssees

AEGON N.V..oiiiiisisieisrsrssscsrs
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
OWNERSHIP
................................................................... 00000......[75-2548428 | 0.........ccccece. | Oeecvvverecreees | covereeereeeeiee... | STONEBRIDGE BENEFIT SERVICES, INC......... |DE............ [NIA............... | COMMONWEALTH GENERAL CORPORATION|BOARD ...100.000 [AEGON N.V......ovvvevrrcreiereieeeeereeeesseesenenns | O
STONEBRIDGE CASUALTY INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 10952....... 31-4423946 (0................. (T ST COMPANY OH............ A AEGON USA, LLC......covvrereveereeeeeee e BOARD ...100.000 [AEGON N.V.....oooviviieiereeeie e [ R
STONEBRIDGE INTERNATIONAL INSURANCE, CORNERSTONE INTERNATIONAL OWNERSHIP
................................................................... 00000...... | ccoveereereeereee | Qe | Qe [ eveeeeeieeesieen. | LTD. GBR.........|NIA.............. |HOLDINGS, LTD. BOARD ...100.000 [AEGON N.V......ovveevercrieereieceeeereeeesreerenenns | O
OWNERSHIP
0468...... AEGON US HOLDING GRP........... 65021...... 03-0164230 [0.......ccvvnnnee (ST ISP STONEBRIDGE LIFE INSURANCE COMPANY.... |VT............. A COMMONWEALTH GENERAL CORPORATION| BOARD ..100.000 [AEGON N.V....cooovmiviirieieieeeeess e [ R
OWNERSHIP
................................................................... 00000......[61-1497252 | 0.......ccceceevee | Qe [ cvereeereeeeeinen. | STONEBRIDGE REINSURANCE COMPANY........ |VT............. | IA................. | STONEBRIDGE LIFE INSURANCE COMPANY |BOARD ...100.000 [AEGON N.V......covvevricreierieiecreveereeeessessennnns | O
OWNERSHIP
................................................................... 00000...... [84-0642550 |0.......c.cccceoee | Ourvveercreees [ eovereeereeeeeienen. | TCF ASSET MANAGEMENT CORPORATION...... |CO............ |NIA............... | TCFC ASSET HOLDINGS, INC.......................... | BOARD ...100.000 [AEGON N.V......covvvevercreinrieieeeseereseesressennens | O
TRANSAMERICA COMMERCIAL FINANCE OWNERSHIP
................................................................... 00000......{32-0092333 |0.......ccceceeee | Qurcvevrercereees [ covereverceieeeieneene. | TCFC AIR HOLDINGS, INC.......coccvevevcveveveveens | DEoe | NIAL............... | CORPORATION, | BOARD ...100.000 [AEGON N.V......coovvvvrrereeeriereeeseereeeesnessennnns | Qv
TRANSAMERICA COMMERCIAL FINANCE OWNERSHIP
................................................................... 00000......{32-0092334 |0.........cccoecee | Ovrcvevrercereves [ covereeereereeevennene. | TCFC ASSET HOLDINGS, INC.........coccvevevevee. | DE.e [ NIA............... | CORPORATION, | BOARD ...100.000 [AEGON N.V......ovveevercreinriereereseereseesresrennens | O
OWNERSHIP
................................................................... 00000......|51-6513848 . | THE AEGON TRUST.......cecovevrivrevecverereseinireneens | DEuvcivienns [UIP............... |[AEGON INTERNATIONAL B.V...........cc.ce0.c...... |BOARD ...100.000 [AEGON N.V....coovvvivirrnneneinenneneenesssnsennns | Oveeireins
OWNERSHIP
................................................................... 00000...... [42-1154276 | 0.....c..cccoeeere | Ourrrvverrcvens [ evevnrerevevireeeen. | THH ACQUISITIONS, LLC......oovvvvvvvvvereivcenrens | WA | NIAL.............. | INVESTORS WARRANTY OF AMERICA, INC.. |BOARD ...100.000 [AEGON N.V....coovvvivirrnnrnrenessensesesssnsensns | Ovvevreis
TRANSAMERICA INTERNATIONAL OWNERSHIP
....................................................... 00000...... veeerrenesesnssenneenns | TIHTCANADA HOLDING, LLC....ovvene NIA...............|HOLDINGS, INC. BOARD AEGON NV
TRANSAMERICA LIFE INSURANCE OWNERSHIP
AEGON US HOLDING GRP 15549...... | 47-1026613 [0...oovovrvrne [ O | e TLIC OAKBROOK REINSURANCE, INC............... A COMPANY BOARD AEGON NV
TRANSAMERICA LIFE INSURANCE OWNERSHIP
AEGON US HOLDING GRP 14146......| 45-3193055 [0...cooovvervnne [ O | e TLIC RIVERWOOD REINSURANCE, INC............. A COMPANY BOARD AEGON NV
OWNERSHIP
....................................................... 00000...... vververneneinnienecnns | TRADITION LAND COMPANY, LLC.....ocvvvvviiinns NIA............... | INVESTORS WARRANTY OF AMERICA, INC.. | BOARD AEGON NV
TRANSAMERICA ACCOUNTS HOLDING OWNERSHIP
....................................................... 00000...... reverrerneneinnneneenn. | CORPORATION NIA............... | TCFC ASSET HOLDINGS, INC.......c.cconvne BOARD AEGON NV
TRANSAMERICA ADVISORS LIFE INSURANCE OWNERSHIP
AEGON US HOLDING GRP 82848......[16-1020455 | 0................. | 0000862923 | ..........cocoerrrrrnc. COMPANY OF NEW YORK A AEGON USA, LLC......cocevererirrrereieninne BOARD AEGON NV
TRANSAMERICA ADVISORS LIFE INSURANCE OWNERSHIP
AEGON US HOLDING GRP 79022......191-1325756 | 0................. | 0000845091 | ........c0oovrvrrrrrrrnnn. COMPANY A AEGON USA, LLC......coooverrrirrrereirnins BOARD AEGON NV
TRANSAMERICA AFFINITY MARKETING OWNERSHIP
....................................................... 00000...... rverreneneinnnnen. | CORRETORA DE SEGUROS LTDA NIA...............| AEGON DMS HOLDING B.V........ccccovvrnrenee BOARD AEGON NV
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
AEGON DIRECT MARKETING SERVICES, OWNERSHIP
................................................................... 00000......[42-1523438 |0.......c.ccccoeee | Ovecrvvrerereces | cvvereeeiereeiennen.. | TRANSAMERICA AFFINITY SERVICES, INC....... [MD............[NIA............... | INC. BOARD ...100.000 [AEGON N.V......ovvvevrrcreiereieeeeereeeesseesenenns | O
OWNERSHIP
................................................................... 00000......{94-3252196 |0.........cccoeee | Ourvvercreces | coveveeereeeeicinen.. | TRANSAMERICA AFFORDABLE HOUSING, INC. |CA............ [NIA............... [ TRANSAMERICA REALTY SERVICES, LLC..... [BOARD ...100.000 [AEGON N.V......oovveevrrereiereieeresereeeesseeseeenns | Qv
OWNERSHIP
................................................................... 00000......[61-1513662 | 0.......c.cccoeee | Oveveverecreees [ covereeeieeieercine... | TRANSAMERICA AGENCY NETWORK, INC....... | IA..............|NIA............... |[AUSA HOLDING COMPANY..............cccceo........ |BOARD 1,000.000 |[AEGON N.V.......oovveevrrcreiererecesereeeesieesennens | O
TRANSAMERICA ANNUITY SERVICE TRANSAMERICA INTERNATIONAL OWNERSHIP
................................................................... 00000...... [85-0325648 |0..........cccee. | Ovrcvvrerereces [ covereeereereerenenen.. | CORPORATION NM............|NIA............... |HOLDINGS, INC. BOARD ...100.000 [AEGON N.V......covvvverereiercerecreeeereeeessessennnes | Qv
WESTERN RESERVE LIFE ASSURANCE CO. | OWNERSHIP
................................................................... 00000......{59-3403585 | 0................. | 0001191808 ..............c........... | TRANSAMERICA ASSET MANAGEMENT, INC.... |FL............. |DS................|OF OHIO BOARD v 77.000 |AEGON N.V....ovoiiecseeeeeseeveeeeeserenennns | O,
OWNERSHIP
................................................................... 00000...... [59-3403585 | 0.................| 0001191808 ..............c........... | TRANSAMERICA ASSET MANAGEMENT, INC.... |FL............. |[NIA............... |[AUSA HOLDING COMPANY............c.ccceu........ | BOARD +023.000 |AEGON N.V....oovieieceeieeeseeeeeeeeveeveneninn | Qe
OWNERSHIP
................................................................... 00000...... [ ccoeererrerereene | Oceeereevccenes | Qe [ eveeeeieeeeeiennen. | TRANSAMERICA AVIATION, LLC...........coceveveeee. | DE....o. [ NIA.............. [TCFC AIR HOLDINGS, INC..............cc.ce.eon...... | BOARD ...100.000 [AEGON N.V......coovvvvrrereeeriereeeseereeeesnessennnns | Qv
TRANSAMERICA (BERMUDA) SERVICES OWNERSHIP
................................................................... 00000...... [ ccceeveeevereene | Oceeererceiceeees | Qe [ evveeeeieeecsieneen. | CENTER, LTD BMU......... [NIA.............. | AEGON INTERNATIONAL B.V.......................... |BOARD ...100.000 [AEGON N.V......ovveevercreinriereereseereseesresrennens | O
OWNERSHIP
................................................................... 00000...... | 95-3141953 . | TRANSAMERICA CAPITAL, INC.........cccocoeveevnnen [ CAueees [NIAL............. |AUSA HOLDING COMPANY, BOARD ...100.000 [AEGON N.V....coovvvivirrnneneinenneneenesssnsennns | Oveeireins
TRANSAMERICA COMMERICAL FINANCE OWNERSHIP
................................................................... 00000......|94-3054228 | 0.........cceceeee | Overvvrvvvrrens [ evreivevienieireinnnen. | CORPORATION, . DE........... |[NIA............... | TRANSAMERICA FINANCE CORPORATION... |BOARD ...100.000 [AEGON N.V....coovvvivirrnnrnrenessensesesssnsensns | Ovvevreis
TRANSAMERICA CONSUMER FINANCE OWNERSHIP
................................................................... 00000...... [95-4631538 | 0........ccoecoeee | Orocrvrvvvrens [ evveveviererninnen. | HOLDING COMPANY DE........... |NIA............... | TCFC ASSET HOLDINGS, INC.......................... |BOARD ...100.000 [AEGON N.V....covvviivirriinnenennesenesnsnienens | Ovveieis
OWNERSHIP
................................................................... 00000......[98-6021219 | 0....c.cccceeeere | Oerrrvrerrcrecns [ cveveeireneniener. | TRANSAMERICA CORPORATION (OR)............... |OR............ |NIA............... [ TRANSAMERICA CORPORATION....................[BOARD ...100.000 [AEGON N.V....covvvivrrrnnenenennensesesnensennns | Oveevriis
OWNERSHIP
................................................................... 00000......[42-1484983 | 0.................| 0000099189 ................c0.u.o... | TRANSAMERICA CORPORATION........cccocovevvee | DE.ces [UIP.........c...... [THE AEGON TRUST.......covvvvvvreiveeieireennnn. | BOARD ...100.000 [AEGON N.V....covvvivivrinnerensensesesnsnsensns | Qv
TRANSAMERICA DIRECT MARKETING ASIA OWNERSHIP
................................................................... 00000...... {08-2507515 | 0.......ccooeeerre | Ourrrvvrerrcrevns [ cvrvieseisenienenn. | PACIFIC PTY, LTD. AUS......... [NIA.............. |AEGON DMS HOLDING B.V..........cccceuevrvuneenen.. | BOARD ...100.000 [AEGON N.V....covvvivrvriinineinennensesssssnennns | Oveereis
TRANSAMERICA DIRECT MARKETING OWNERSHIP
................................................................... 00000...... [ veoreererreerees | Ovevrerreiviiens | Ouvievceies [ eveevieveeeieiene. | CONSULTANTS PRIVATE LIMITED IND........... [NIA............... |AEGON DMS HOLDING B.V...........ccceccevevneeen.. | BOARD ...100.000 [AEGON N.V....coovvvrviriinrnenennensesesnsnsensns | Qv
TRANSAMERICA DISTRIBUTION FINANCE- OWNERSHIP
................................................................... 00000...... [36-4254366 |0.........ccccoee | Ourvrvvrercreens [ eveereirerieniennen. | OVERSEAS, INC. DE........... |NIA............... | TCFC ASSET HOLDINGS, INC.......................... |BOARD ...100.000 [AEGON N.V....coovvveierirrnenesnensesesnsensennns | Qv
OWNERSHIP
................................................................... 00000......{95-1077235 | 0.................| 0000099193 ..............c.c0...o... | TRANSAMERICA FINANCE CORPORATION....... |DE............ |NIA............... [ TRANSAMERICA CORPORATION....................[BOARD ...100.000 [AEGON N.V....covivivrrrinrnenennensessssensennns | Qe
OWNERSHIP
................................................................... 00000...... [59-2476008 |0.........ccccere | Ourrverrercreees [ cveeverreseeiennen. | TRANSAMERICA FINANCIAL ADVISORS, INC.... | DE............ [NIA............... |[AUSA HOLDING COMPANY.........c..cccecoeurvnee. | BOARD 151,600 |AEGON N.V..oooiiieisnciereseeesessenensnnns | Qi
AEGON ASSET MANAGEMENT SERVICES, |OWNERSHIP
................................................................... 00000...... | 59-2476008 . | TRANSAMERICA FINANCIAL ADVISORS, INC.... | DE............ [NIA............... | INC. BOARD 10 37.620 |AEGON N.V..oooiiiccvicieeseeeseesensensnnns | Qe
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
TRANSAMERICA INTERNATIONAL OWNERSHIP
[0 PSRN 00000...... 59-2476008 |0................. (T ST TRANSAMERICA FINANCIAL ADVISORS, INC.... | DE............ NIA.............. HOLDINGS, INC. BOARD | ... 10.780 |AEGON N.V......coovverrieceeeeeeeeeneeenenenen | Qe
TRANSAMERICA FINANCIAL LIFE INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 70688...... 36-6071399 [0.....ocovvenvnne (T ST COMPANY [N Z— A e AEGON USA, LLC......covvrereveereeeeeee e BOARD | ... 87.400 |[AEGON N.V......oovvvevererreereereeeeeveeeesseneeenes | O
TRANSAMERICA FINANCIAL LIFE INSURANCE TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468...... AEGON US HOLDING GRP........... 70688...... 36-6071399 [0.....o.vvvnvnee (ST ST COMPANY [N Z— A COMPANY BOARD | ... 12.600 |AEGON N.V......coooviereieveeeeeeeeeeeverenenien | Qe
WESTERN RESERVE LIFE ASSURANCE CO. | OWNERSHIP
[0 PSRN 00000...... 59-3403587 [0.......ocvvvnnee 0001308973 .....cvvvrerrerrrrnenns TRANSAMERICA FUND SERVICES, INC............. | (D OF OHIO BOARD ... 44,000 |[AEGON N.V......ovvveverereeereereerevesreeeessesseesnes | Qv
OWNERSHIP
[0 TP 00000...... 59-3403587 [0.......ccvvnnnee 0001308973 ......vvvrererrrrninns TRANSAMERICA FUND SERVICES, INC............. | NIA. ..o AUSA HOLDING COMPANY........cccovvmrrrirrrrnen. BOARD ... 56.000 [AEGON N.V.......ccveverereereiereeesieeeseeneesieenes | Qe
OWNERSHIP
0neerveeees | e 00000...... [ .coevreereeiereee | O (SRR FEURURR TRANSAMERICA FUNDINGLP........cccccovvererrnn GBR.......... NIA.....c.cco..... TRANSAMERICA LEASING HOLDINGS, INC... [BOARD | ... 99.000 |[AEGON N.V...ooivvirieisrneireisiessnieisssnsiseesnnes | Qi
TRANSAMERICA COMMERCIAL FINANCE OWNERSHIP
0nrevereis | e 00000...... [ ccoveereerrrerens | O 0uveeeverees e TRANSAMERICA FUNDING LP........ccccooevererrne GBR.......... NIA.....ccccoo.... CORPORATION BOARD ... 1.000 [AEGON N.V....oocvievercveeveeesieneeiseveeeenieens | Qe
TRANSAMERICA CONSUMER FINANCE OWNERSHIP
[0 OO TTTTOTRPON 00000...... 95-4390993 [0.......cvvvnnee (TR ISP TRANSAMERICA HOME LOAN........cccovvvrrrnririnns CA...ccooee. NIA. ..o HOLDING COMPANY BOARD ...100.000 [AEGON N.V......ovveevercreinriereereseereseesresrennens | O
TRANSAMERICA INSURANCE MARKETING TRANSAMERICA DIRECT MARKETING ASIA | OWNERSHIP
0uvvrrriree | e 00000...... . | ASIA PACIFIC PTY, LTD. AUS.......... NIA..coone. PACIFIC PTY, LTD. BOARD ...100.000 [AEGON N.V....coovvvivirrnneneinenneneenesssnsennns | Oveeireins
TRANSAMERICA INTERNATIONAL DIRECT AEGON DIRECT MARKETING SERVICES, OWNERSHIP
0urrrireirees | e 00000...... 42-1470697 | 0....coovvvvnvne (ST OSTR MARKETING CONSULTANTS, LLC. MD............ NIA..coone. INC. BOARD | ... 49.000 |AEGON N.V....covvvvivrreinrnienenneesssssnennns | Qv
TRANSAMERICA INTERNATIONAL HOLDINGS, OWNERSHIP
0nrirriees | e s 00000...... 94-2873401 |0.....cocvvvvee. 0uereieees [ INC. DE.....ccc.... NIA...oon. AEGON USA, LLC......oovvirrireeeireiesieeiees BOARD ...100.000 [AEGON N.V....covvviivirriinnenennesenesnsnienens | Ovveieis
TRANSAMERICA INTERNATIONAL RE OWNERSHIP
0nrrrrirees | e 00000...... 98-0199561 | 0.....ccocvvvee. (SN O (BERMUDA), LTD. BMU......... A AEGON USA, LLC......oovvrrireierereiscsieieens BOARD ...100.000 [AEGON N.V....covvvivrrrnnenenennensesesnensennns | Oveevriis
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO TRANSAMERICA INTERNATIONAL RE OWNERSHIP
0uveirrieees | e s 00000...... [ veorerrerrreres | O (TN O BRASIL, LTD. BRA.......... NIA...cone. (BERMUDA), LTD. BOARD ... 95.000 |AEGON N.V....coovvvivrererrnienennenesessensennns | Ovveireis
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO TRANSAMERICA INTERNATIONAL OWNERSHIP
0neerrieis | e 00000...... [ vcoverrerreres | O 0ueereieiees [ BRASIL, LTD. BRA.......... NIA...coie. HOLDINGS, INC. BOARD ... 5.000 [AEGON N.V....ocoviiirieeninnneseesensensennes | Qe
TRANSAMERICA INVESTMENT MANAGEMENT, AEGON USA ASSET MANAGEMENT OWNERSHIP
0uveirrienes | e 00000...... 06-1564377 | 0....ccevvvee. 0000099201 | .....cvvvrrerrrerrinens LLC. DE.....ccc.... NIA...cn. HOLDING, LLC. BOARD ...100.000 [AEGON N.V....covvviervrinenenennensesssnsnsensns | Qv
TRANSAMERICA INVESTORS SECURITIES TRANSAMERICA RETIREMENT SOLUTIONS | OWNERSHIP
0nvrerrieres | e s 00000...... 13-3696753 | 0....cooevvvenee (SRR PO CORPORATION DE............ NIA...cie. CORPORATION BOARD ...100.000 [AEGON N.V....coovvieierirreeseenensesssnenensns | Qv
OWNERSHIP
0nerrieees | e 00000...... 13-3452993 | 0....c.ovvvnnne (ST O TRANSAMERICA LEASING HOLDINGS INC........ DE.....ccc.... NIA...oon. TRANSAMERICA FINANCE CORPORATION... |BOARD ...100.000 [AEGON N.V....cooviviirnininenennensesesnensennns | Ovvereis
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0ueoeirrieres | e 00000...... 98-0481010 | 0.....c0cvvvvee. (SRR OTTTRRN TRANSAMERICA LIFE (BERMUDA), LTD............. BMU......... A COMPANY BOARD ...100.000 |AEGON N.V....coovvieieiriininneireenensesssnssnsennns | Qv




Statement as of June 30, 2014 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

0L°€LO

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
OWNERSHIP
....................................................... 00000...... reverneneerensenennenes | TRANSAMERICA LIFE CANADA.........cooveiiinne IA......cc.cco..... |AEGON CANADA ULC........coosvrvrrrrrrirerrnnennnr. | BOARD AEGON N.V.oeeee s
TRANSAMERICA INTERNATIONAL OWNERSHIP
AEGON US HOLDING GRP 86231......[39-0989781 [0....vvrrrerrnne [ O e TRANSAMERICA LIFE INSURANCE COMPANY.. A e HOLDINGS, INC. BOARD AEGON N.V.ocees s
OWNERSHIP
AEGON US HOLDING GRP 86231......[39-0989781 [0....cvrvrrrnne [ O e TRANSAMERICA LIFE INSURANCE COMPANY.. A TRANSAMERICA CORPORATION.........ccccovvnnee. BOARD AEGON N.V.oeee s
OWNERSHIP
AEGON US HOLDING GRP 86231......[39-0989781 [0....oevvvrrene [ O [ TRANSAMERICA LIFE INSURANCE COMPANY.. A AEGON USA, LLC....coovvrririeierireireieiesisnieenns BOARD AEGON N.V.ioecee s
TRANSAMERICA LIFE INTERNATIONAL OWNERSHIP
....................................................... 00000...... reversensssesinnennes. | (BERMUDA), LTD. IA.........cc..... |AEGON IRELAND HOLDING B.V...................... |BOARD AEGON N.V.ioe s
TRANSAMERICA INTERNATIONAL OWNERSHIP
....................................................... 00000...... reverinrneienienennes | TRANSAMERICA OAKMONT CORPORATION...... NIA.............. |HOLDINGS, INC. BOARD AEGON N.V.ooee s
TRANSAMERICA PACIFIC INSURANCE OWNERSHIP
....................................................... 00000...... p—— [0 Y|\ '\ AN R [ ) IA......c..cco..... | COMMONWEALTH GENERAL CORPORATION| BOARD AEGON N.V.oere e
TRANSAMERICA PACIFIC INSURANCE TRANSAMERICA INTERNATIONAL OWNERSHIP
....................................................... 00000...... p— 010 Y|\ '\ AN R [ ) IA................ |HOLDINGS, INC. BOARD AEGON N.V.oeee s
OWNERSHIP
....................................................... 00000...... . | TRANSAMERICA PYRAMID PROPERTIES, LLC.. NIA............... | MONUMENTAL LIFE INSURANCE COMPANY. | BOARD AEGON N.V.cooiceereeessenses
TRANSAMERICA REALTY INVESTMENT OWNERSHIP
....................................................... 00000...... severeneenereennnennn. | PROPERTIES, LLC. NIA............... | MONUMENTAL LIFE INSURANCE COMPANY. | BOARD AEGON N.V.cooiircessneeensennes
OWNERSHIP
....................................................... 00000...... revnrenenereennneneen. | TRANSAMERICA REALTY SERVICES, LLC......... NIA............... | AUSA HOLDING COMPANY...........ccccorevrevenn.. | BOARD AEGON N.V.oooiirirceneeessenes
MONUMENTAL GENERAL OWNERSHIP
....................................................... 00000...... cevnrnenerienennenee. | TRANSAMERICA RESOURCES, INC..........ouce. NIA............... |ADMINISTRATORS, INC. BOARD AEGON N.V.cooicrrcrereeeesen s
TRANSAMERICA RETIREMENT SOLUTIONS | OWNERSHIP
....................................................... 00000...... cevnrnenerienennenene. | TRANSAMERICA RETIREMENT ADVISORS, INC. NIA............... | CORPORATION BOARD AEGON N.V.cooicicreeneeessennes
TRANSAMERICA RETIREMENT INSURANCE TRANSAMERICA RETIREMENT SOLUTIONS | OWNERSHIP
....................................................... 00000...... sevnrnenennnneneenenee | AGENCY, INC. NIA............... | CORPORATION BOARD AEGON N.V.coiiicreesssees
TRANSAMERICA RETIREMENT SOLUTIONS OWNERSHIP
....................................................... 00000...... ceverneneriesinneneee. | CORPORATION NIA............... | AUSA HOLDING COMPANY...........c.cecorevreveenr. | BOARD AEGON N.V.oooiiceeessses
WORLD FINANCIAL GROUP HOLDING OWNERSHIP
....................................................... 00000...... cevnrnenerieneneenene. | IRANSAMERICA SECURITIES, INC......oocvvvvnnee NIA............... | COMPANY OF CANADA INC. BOARD AEGON N.V.ooiieceeeees
TRANSAMERICA SMALL BUSINESS CAPITAL, OWNERSHIP
....................................................... 00000...... v I\ (0% NIA............... | TCFC ASSET HOLDINGS, INC...........c.co.ucn..... | BOARD AEGON N.V.oiiiiceesssees
TRANSAMERICA STABLE VALUE SOLUTIONS, OWNERSHIP
....................................................... 00000...... s I\ (0% NIA............... | COMMONWEALTH GENERAL CORPORATION| BOARD AEGON N.V.oiiicecceseses




Statement as of June 30, 2014 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

LL'ELD

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
TRANSAMERICA TRAVEL AND CONFERENCE OWNERSHIP
0neovevees | e s 00000...... 42-1079580 | 0................. 0uveeeeeees e SERVICES, LLC. A NIA.............. MONEY SERVICES, INC........cccoovvrrrrrerereran. BOARD ...100.000 [AEGON N.V......oovivieieicieee e [ R
TRANSAMERICA VENDOR FINANCIAL OWNERSHIP
0ueveveis | e s 00000...... 36-4134790 | 0................. 0o e SERVICES CORPORATION DE........... NIA....ccccoo.... TCFC ASSET HOLDINGS, INC.......ccovverrrneee. BOARD ...100.000 [AEGON N.V.....oooviviieiereeeie e [ R
OWNERSHIP
0neeveveis | et 00000...... | cocererrrrnnns O 0uveeereees e TRANSAMERICA VENTURES, LLC........ccccoou..... DE........... NIA.............. AUSA HOLDING COMPANY.......ccoevvrerrrirerennns BOARD ..100.000 [AEGON N.V.....ooovivieierceece e [ R
OWNERSHIP
0nverveveies | e s 00000...... | .cocererrrrnns [0S 0uveveeveerees e TRANSAMERICA VENTURES FUNDS, LLC......... DE......c..... NIA....cccco..... AUSA HOLDING COMPANY.......ccoevvrrrrrrirennnns BOARD ..100.000 [AEGON N.V....cooovmiviirieieieeeeess e [ R
OWNERSHIP
0uververees | e 00000...... 52-1263786 | 0................. 0uveererees e UNITED FINANCIAL SERVICES, INC................... MD............ NIA.....cccoo.... AEGON USA, LLC.......oovvvrereveereeeeeere e BOARD ...100.000 [AEGON N.V.....ooovmiviieieicieee e [ R
OWNERSHIP
0neerveeees | e 00000...... 42-1334744 |0................. (SRR FEURURR UNIVERSAL BENEFITS, LLC......covverrrrcrererae A NIA.....c.cco..... AUSA HOLDING COMPANY.......ccoevvrrrrrrerannns BOARD ...100.000 [AEGON N.V......oooiviiiericieie e [ R
VERENIGING AEGON NETHERLANDS OWNERSHIP
0nrevereis | e 00000...... | cocererrrrnns [ TR 0uveeeverees e MEMBERSHIP ASSOCIATION NLD.......... NIA oo | et BOARD ..100.000 [AEGON N.V.....ooovmiviieieieieeeeese e [ R
WESTERN RESERVE LIFE ASSURANCE CO. OWNERSHIP
0468...... AEGON US HOLDING GRP........... 91413...... 43-1162657 | 0....coevvvvnes (TR ISP OF OHIO OH......c..... RE...ooivine. AEGON USA, LLC.......oovverereseeeereeeeeve e BOARD ..100.000 [AEGON N.V......oovmiviiiieiceere e [ R
OWNERSHIP
0uvvrrriree | e 00000...... 20-2541057 . |WFG CHINA HOLDINGS. INC......ccevvvrrrerrerrrirnnns DE....cccoo.u. NIA..coone. WORLD FINANCIAL GROUP, INC........cccccvvnnee BOARD ..100.000 [AEGON N.V....ooiiiiririiniinieieississeessissseeeens [ S
WFG INSURANCE AGENCY OF PUERTO RICO, WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
0urrrireirees | e 00000...... 66-0621281 | 0.....c.covvvee. (ST OSTR INC. [ (DS TR AGENCY, INC. BOARD ..100.000 [AEGON N.V....cooiiiiririeineinieieissssesesssssseeeens [ S
OWNERSHIP
0nrirriees | e s 00000...... 20-2133638 |0.....c.ocvvvvee. 0uereieees [ WFG PROPERTIES HOLDINGS, LLC................... GA.......... NIA...oon. WORLD FINANCIAL GROUP, INC.........cccoonnee BOARD ..100.000 [AEGON N.V....cooiiiirieiineieieeinsis e [ S
OWNERSHIP
0nrrrrirees | e 00000...... | coveerrerrerrnrns [0 S (SN O WFG REINSURANCE LIMITED.........cccorvverreinnnns BMU......... NIA..coone. WORLD FINANCIAL GROUP, INC........cccccuennee BOARD | ... 51.000 |AEGON N.V....cooiiiiriiriiieeieiesisseiessisseeeens [ S
WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0urireirees | e s 00000...... | coreerrererrrnns [0S 0uereeees [ WORLD FINANCIAL GROUP CANADAINC.......... CAN.......... NIA...ooe. COMPANY OF CANADA, INC. BOARD ..100.000 [AEGON N.V....cooiiiiiieiinieieeinssieessiesseenns [ S
WORLD FINANCIAL GROUP HOLDING TRANSAMERICA INTERNATIONAL OWNERSHIP
0nrrirrieees | e s 00000...... | coveerrererrrrns [0S (SO PO COMPANY OF CANADA, INC. CAN.......... NIA..cooe. HOLDINGS, INC. BOARD ..100.000 [AEGON N.V....cooiiiiirieieiirieieieiesseesssenseenns [ S
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0nvrerrienes | e 00000...... | coreerrererrrrns [0S (SN O AGENCY OF CANADA, INC. CAN.......... NIA...on. COMPANY OF CANADA, INC. BOARD | ... 50.000 |AEGON N.V....ooviiiiririeieieieieissseiessiesseeenns [ S
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP SUBHOLDING | OWNERSHIP
0uvoerriees | e 00000...... | ccoreerrererrrnans [0S 0ueereieiees [ e AGENCY OF CANADA, INC. CAN.......... NIA...coiee. COMPANY OF CANADA, INC. BOARD | ... 50.000 [AEGON N.V....oooiiiiiirieiiieieieissseiessieseienns [ S
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
0nereirrieees | e s 00000...... 99-0277127 | 0...oovvevrvne. (SN O AGENCY OF HAWAII, INC. [ P (DS T AGENCY, INC. BOARD ..100.000 [AEGON N.V....ooiiiiiiirieiirieieieississiesssenieenenns [ S
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
0uvoereiens | e 00000...... 04-3182849 | 0................. 0ueeereieiees [ AGENCY OF MASSACHUSETTS, INC. MA............ DS AGENCY, INC. BOARD ..100.000 [AEGON N.V....ooiiiiiiieieiieieieieissiseieseiesieenns [ S
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE OWNERSHIP
0uverriers | e 00000...... 42-1519076 . |AGENCY OF WYOMING, INC. WY (DS T AGENCY, INC. BOARD ..100.000 |AEGON N.V....ooiiiiiiieieiieieieeiesiese s [ S




Statement as of June 30, 2014 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO
SCHEDULE Y

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

ZL'elo

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group ID Federal (U.S.or Parent, Subsidiaries to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Name Number International) or Affiliates Entity (Name of Entity/Person) Influence, Other) Entity(ies)/Person(s)
WORLD FINANCIAL GROUP INSURANCE WESTERN RESERVE LIFE ASSURANCE CO. | OWNERSHIP
....................................................... 95-3809372 —— V¢ 1 =\ (03 7|\ [0X DS........c....... | OF OHIO BOARD AEGON N.V.oeeee s
WORLD FINANCIAL GROUP SUBHOLDING WORLD FINANCIAL GROUP HOLDING OWNERSHIP
.................................................................................................... COMPANY OF CANADA, INC. NIA............... | COMPANY OF CANADA, INC. BOARD AEGON N.V.ocees s
AEGON ASSET MANAGEMENT SERVICES, |OWNERSHIP
....................................................... 42-1518386 recvereneensesessneennee. | WORLD FINANCIAL GROUP, INC.....ovoirnne NIA.............. | INC. BOARD AEGON N.V.oeee s
REAL ESTATE ALTERNATIVES PORTFOLIO 4| OWNERSHIP
.................................................................................................... YARRA RAPIDS, LLC......coovvevereveeeee e NIA.............. MR, LLC BOARD AEGON N.V.ioecee s
OWNERSHIP
....................................................... 95-2775959 recvnrnnnnssessnninnees | ZAHORIK COMPANY, INC....ovvvieeeriene NIA............... | AUSA HOLDING COMPANY.............cccseurerennn.. | BOARD AEGON N.V.ioe s
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................................... 26-1298094 recvernnnessesseninniens | ZERO BETAFUND, LLC...ovoiviceieieeeininne NIA............... | COMPANY BOARD AEGON N.V.ooee s
OWNERSHIP
....................................................... 26-1298094 revnrnenensesseninnees | ZERO BETA FUND, LLC...ovoreeiecseeeininns NIA............... | MONUMENTAL LIFE INSURANCE COMPANY. | BOARD AEGON N.V.oere e
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
....................................................... 26-1298094 veveveerinenrnnienennenns | ZERO BETAFUND, LLC.....ooovviciecene NIA............... | INSURANCE COMPANY BOARD AEGON NV,
Asterisk Explanation
[0 |

NONE



Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok N

Bar Code:

* 9141320144 9000O0O0O0 2 =«
* 914132014365 10000 2 = * 914132014448 0000 2 =
* 914132 0144450000 2 = * 914132 0144490000 2 =

Q14



Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Investment Receivable 37,483
2505. Accrued fee income e —————— 0
2506. State transferable tax CreditS.........coviveinicieieesee e | evenssesesssnnessenssenneQ | conneenssnensninenn | im0 | . 160,465
2597. Summary of remaining write-ins for LiNe 25...........ccccccvieeiiciecieeicesseceenesersneseensnienens | serveversnenierenene 89,548 | o0 | i 45,548 | o 197,948
Additional Write-Ins for Schedule T:
1 Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts

58004.
58005.
58006.
58007.
58008.
58009.
58010.
58011.
58012.
58013.
58014.
58015.
58016.
58017.
58018.
58019.
58020.
58021.
58022.
58023.
58024.
58025.
58026.
58027.
58028.
58029.
58030.
58031.
58032.
58033.
58034.
58035.
58036.
58037.
58038.
58039.
58040.
58041.
58042.
58043.
58044.
58045.
58046.
58047.
58048.
58049.
58050.
58051.
58997.

ARG- ARGENTINA.......ocoiriirerenseeriseessesseesissssenseeseens
AUS- AUSTRALIA. ...

AUT- AUSTRIA
BEL- BELGIUM

CZE- CZECH REPUBLIC...
Department of defense...

DEU- GERMANY.......
ETH- ETHIOPIA. ...t
FIN-FINLAND.......oveooeeecvree et ssnsn s

FRA- FRANCE...

GBR= ENGLAND. oo

GBR- SCOTLAND
GBR- UNITED KINGDOM..
HKG- HONG KONG.......

HUN- HUNGARY...
IDN- INDONESIA...
IND- INDIA.........
IRL- IRELAND
ISR-ISREAL...

NLD- NETHERLANDS...
NZL- NEW ZEALAND....
PHL- PHILIPPINES....
POL- POLAND.......

PRY= PARAGUAY oo -
SAU- SAUDIARABIA oo

SGP- SINGAPORE....
SWE- SWEDEN.........

SWZe SWAZILAND oo -
THA THAILAND. oo

TWN- TAIWAN...

Q15




Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

Book/adjusted carrying value, DECEMDET 31 Of PrIOr YEAI..........cvcviveeieieesieieseese ettt s bes s snsenes | sresaes

Cost of acquired:

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

........................ 33,641,213

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

...235,150

829,662
973,260

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

33,641,213

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

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

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

....................... 77,804,929

....81,050,000

.0
2,385,309
265,997
.0

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

31,500,000
...(16,000)

....3,846,409

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

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

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

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

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

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

2.1 Actual cost at time of acquisition................
2.2 Additional investment made after acquisition.

......................... 3,158,814

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

...650,955

3. Capitalized deferred interest and other.
4. Accrual of discount...........ccocveeereriiriiennes
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals.................. | 0 |
7. Deduct amounts reCeived ON dISPOSAS..........c.eurirrriuririreiierireieiseie ettt bbbttt
8. Deduct amortization of premium and depreCiation.............ccceiieiieiicee e
9. Total foreign exchange change in book/adjusted Carrying ValUE.............ceveeerrerurirrieneeneeeieeere et ssenesenee
10. Deduct current year's other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).........ccceurmrirrieieriieieeesesie s | ceveviesiesesies s 2,737,063
12, Deduct total NONAdMItIEd @MOUNTS.........c.eiiirireieieieie ettt 141,370
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.ueiiiiiieieiiiiiiieisiisisiesisissieseesssessesssssssessessssessesssssssenss | ssressesssssssesssssssssessssans 2,595,693
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ...1,483,401,280
2. Cost of bonds and StOCKS ACQUITE............cveevieieeiciceese ettt s s bbb sens 172,116,471
3. ACCTUAI OF QISCOUNL........cuiiiiieiciecieie ettt 1,577,105
4. Unrealized valuation iNCrEASE (ABCTEASE)..........cuuruueererereereeeeeeseeseeseesseessesessesseessesseesessesssessess st esssessessessessnssessessesssessessessnnes 8,417,004
5. Total gain (loss) on disposals 737,358
6. Deduct consideration for bonds and stocks disposed of... 77,012,199
7. Deduct amortization of premium.... 4,447 344
8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cccueiiuiieieiiisieiesie et sssens | evessssssessesssse st et s e seees 0
9. Deduct current year's other than temporary impairment recognized..... ..33,741
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ,584,755,934
11.  Deduct total nonadmitted @amOUNtS............c.cceeererireieiciesieeee s .0
12. Statement value at end of current period (Line 10 minus Line 11) ...1,584,755,934 1,483,401,280
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Statement as of June 30, 2014 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

NAIC Designation

6
Book/Adjusted Carrying
Value End of
Second Quarter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

........................ 939,236,119

........................ 654,504,462

.......................... 23,681,339

.......................... 19,433,193

............................ 5,759,740

............................ 5,407,115

........................ 905,448,295

........................ 599,690,428

.......................... 16,992,592

.......................... 21,701,658

............................ 5,003,769

............................ 5,903,341

..................... 1,648,021,968

..................... 1,554,740,083

10.

1.

12.

13.

14.

15.

Total Bonds and Preferred StOCK...........ocvieiircniiieeseeiesesee e

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/Adjus:ed Carrying Acquiiitions Dispo::itions Non-Tradiig Activity Book/Adjusfed Carrying

Value Beginning During During During Value End of

of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter
........................ 953,716,261 | .......c.ovevvnne..... 338,402,258 ceevrreennenn392,819,276 | oovvcrneiinennnn(63,124) | cooeveev.......953,716,261
........................ 619,247,347 | ....coovvovvvvennn.54,371,580 ceevrneennenenne 1157867 | o (7,956,598) | o619, 247,347
.......................... 17,488,120 | .oooovveeeerecerecerseerereinennn 0 ceevrneenneneneennen 46,628 | 6,239,844 | .ol 17,488,120
.......................... 19,977,257 | oo 1,117,491 cevverneennenennee 1,554,796 | e (106,759 | oo, 19,977,257
............................ 4,780,812 | ..coovverrverrrireennn...960,000 cevvrneennnnennenneen 0,818 o 25,748 | 4,780,812
............................ 5,453,019 | .0 cecnnrnrrnreneenene 409,508 | i 423604 [ ... 5,453,019
..................... 1,620,662,816 | ........................394,851,329 rerreernnnnn306,054,890 | .o (1,437,287) | ... 1,620,662,816
.......................................... 0 [0 ceermnersnenneesnsnensnenel0 |0 0
.......................................... 0 [ covereerreereerinerinennnenenn0 ceermnesnnennenssnenssenel0 e 0 0
.......................................... 0 [0 ceernneesnennnesnsensnnenel0 0 [0
.......................................... 0 [ covereerrseeeeriserinennnenennn0 ceernneennennsessenenssene0 e 0 0
.......................................... LU SOOI | ceerrneennennsssnsnsssnenelQ [0 0
.......................................... 0 [0 v |0 |0
.......................................... 0 [0 v |0 |0
..................... 1,620,662,816 | ..........coeee........ 394,851,329 ceeverneenenensn366,054,890 | oo (1,437,287) | coooncneeeee..1,620,662,816

..................... 1,648,021,968

..................... 1,554,740,083

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

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

0;

NAIC 5§

0;

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




Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest éollected Paid for Accfr)ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......couuiriirirerienrereenr s | e 76,914,317 |...occvvenee. )80 S U 76,914,317 | oo 5,931 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI.........cviviuriieiiireieieie ettt sntesens | sbessessessssesssssssessesnsas 45,197,104 | (oo 47,262,962

2. Cost of short-term iNVEStMENtS ACUINEM...........ccvuiueviiiieicicte ettt bbbt st s e ssses | evsesssssssessessssessesesas 322,521,963 | ..o 835,220,296

3. ACCTUAL OF BISCOUNL.......ooiiii bbb | resb sttt (O 29,666

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

5. Total gain (I0SS) ON QISPOSAIS........evuverrerrerrireiireeeeeeseseesess e ssesss st st ees et et s st sttt s e s st s s st nssnssants | esessessessssssssessasssssnssnssensnsnnssns (0 U 473

6. Deduct consideration reCeived 0N QISPOSAIS...........cccviueviiieiieiiieeicice ettt et a s be s b ssstesenns | svessssssesessesesssenaesenes 290,804,750 | covveererereeeieiieeias 837,316,293

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

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

9. Deduct current year's other than temporary impairment rECOGNIZEM...........ceveviirieiiirieieeee et sesseses | erersssssesessssess st sstessebsnsessenanes 0 | ot 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccouerrrrirererrireeeeeeece et | cvveveesessesesesseseseesnes 76,914,317 | oo 45,197,104
11. Deduct total Nonadmitted @MOUNES............c..iiiiiiiiiiii bbb | eietbi bbb s 0 |t 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuieieiiiieiiiicieieieciseeictsssierstsstesessstesessssessesssssssnsenas | svsessessssassesssssssesssanes 76,914,317 | oo 45,197,104

QsSl03




Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (Line 9, prior year) (4,100,401)
2. Cost paid/(consideration reCeiVEd) ON AAAIIONS...........c..cviuiiuiiriiiisie ettt bbb sttt bbb bbbt bbb bbb st 0
3. Unrealized valuation INCIEASE (AECTEASE)........ . rererrererresreseeseeeeseesesseessseseesessassssesessessesssessessessassssssessassassssssessessasssessessssassssssessessssssssessassasssssessesssssnssessassnsssssnssaes (721,272)
4. Total gain (I0sS) 0N terMINALON FECOGNIZEM...........c.iviviieiicicicte ettt bbbt b bbbt s st b e bbb bbbt s st b et b et bbb s st et st b nanteaas (2,904,157)
5. Considerations received (Paid) ON tEIMINGLONS. .........c..iiuiuuririereireire et ee et ss ettt e s s £ E 8 s E bbb been (2,904,156)
LG TR 4o 2 1o OO PT T ST PP PSTOPPTPRTR 0
7. Adjustment to the book/adjusted carrying value Of REAGE IHEM..........c.cvu it b bbbttt 0
8. Total foreign exchange change in bOOK/adiUSLEA CAMTYING VAIUE.........cvuiiririieiieiinsieieis ittt ettt 0
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 6+ 7 4 8)..oeieieiiiisieiesieieese st (4,821,674)
10, DEdUCE NONAAMILIEA @SSELS..........cvivieieiieieeiete ettt bbbt s b a s a4 s bbb bbb s bbb s b8 b e bbb bbb et s ettt 0
11. Statement value at end of current period (Line 9 MINUS LINE 10)........ceeiieuiiiriieiiee sttt bbb bbb b s bbb bbb s bt et s s aeee (4,821,674)
Futures Contracts
1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PrIOr YEAI)..........cvivueveeirireresesesssssessssesssssse st ssses st sesss s sss s sse s sssse st tes e ssssessessssssssssessssassessnsan (3)
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN).............ccoueveurieeiciniieieieiesceee e 0
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus.............cccccccveevvinnnee 0
3.12 Section 1, Column 15, PriOr YEAI.......ccvuevrerrririrrieieiseieeessieeessesessenaens 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..........c..cccouevvevrrevnnee 1,974,520
3.14 Section 1, Column 18, PriOr YEAI.........ccevverrurereieieiseieieseeese s sens 6,545,269 (4,570,749) (4,570,749)
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus.............ccccceveevevrnnen. 0
3.22 Section 1, Column 17, Prior YEaI........c.ccevevcveeereeeesieseeseeesesssesese e 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............cccccoeveevrrunen. 1,974,515
3.24 Section 1, Column 19, Prior YEaT........ccvvevrevereireeieisieessieseessiesenne 6,545,272 (4,570,757) (4,570,757)
3.3 Subtotal (Line 3.1 minus Line 3.2)..... 8
4.1 Cumulative variation margin on terminated contracts during the year.............cccocoeviveviieieniceeiceenns 15,959,264
42 Less:
4.21 Amount used to adjust basis of hedged item..........cc.coevvrernrrsrenrnrinns 0
4,22 Amount recognized...........ccevurrereererennnnn. 15,959,264 15,959,264
4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2)......couoeueieeieeieeireieiieeesstees e seeeessesessees e e st ess s es st 5828 ee s 5828 e84 s 8582 e8RS e s ettt en e 0
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termiNAtioNS IN PHOE VAT ..........c.cueieiciiie ettt ettt bbbt s bbb s bbb bbb e 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations N PHOT YEAI...........evrruriririnireerss et 0
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 4 3.3 = 4.3 - 5.1 = 5.2)...ucuiiiiiiecseie et ans 4
R O =T (U Qg T E= o LT =T JR=ToTT=) TP TR TPTR ST 0
8. Statement value at end of current period (LINE 6 MINUS LINE 7).........ciiiiueiiiieiieteesee ettt sttt bbb bbbt a e b s bbb s b b s et e s s s b nantenas 4

QSl104



Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of June 30, 2014 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. ..ottt st s bttt bbb e s s st s et s s ae e naenes (4,821,673)
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccueuvieieirireierieiceeesieeesienens 0
3. TOLAI (LINE 1 PIUS LINE 2)....eueeieieeeeeeie ittt sttt £ 8282 s £ R85 8 42288828 E RS E s bbbt (4,821,673)
4. PartD, SECHON 1, COIUMN ...t 0
5. PartD, SECHON 1, COIUMN B.......oovevieieeicicieietet ettt sttt bbbt bbb s bbb sns (4,821,673)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5)....vvueiriiiieieiieie ettt s s8££ 8 828R sttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16........cooviriieiieiiiicte sttt ettt b bbb bbb st bt a et b s bbbt b sttt a b bbb s et baes (4,821,673)
8. Part B, SECHON 1, COIUMN 13.. ..ottt sttt bbb e ettt et st bbb se st sa st 0
9. TOUAI (LINE 7 PIUS LINE 8)...euvueriererireiseiseesiseese s essseetseesasss et ss s sse et s et s e s s s E e E e85 8 eS8 E e84 s 842 R e R R et s s en et ent s (4,821,673)
10. Part D, SECHON 1, COIUMN ..ottt ettt et s st st et st s e st s e s et s s ant e s s se st sn e s et s snenenssesetesensranssnaneatans 0
11, Part D, SECHON 1, COIUMN ...ttt ettt ettt ettt ettt ettt ettt et ettt et et e e et et et et et et et et et et et et et et et se st et et et et st et st et et et ee st sesesnenanenan (4,821,673)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11).....ouiviiieiiieiieiciiisiie ittt ettt 842t s sttt bbb s bbbt 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 27 ... bbb bbb 101,436
14, Part B, SECHON 1, COIUMN 20...........cuiiiiiiiiiiinii it 18,843,826
15, Part D, SECHON 1, COIUMN 11 ..ottt 18,945,263
16.  Total (LN 13 PIUS LINE 14 MINUS LINE 15)......uruuieeeieiieeiieie ettt sss ettt 8 s £es 8888422828t en st (1)

Qslo7



Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

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

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

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

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

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

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

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

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

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

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

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

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

.......................................... 61,583,913 | .o 135,226,038
........................................ 242,988,606 | ......cccovcvvrirciniinnneen...638,014,261
................................................. 44875 | ... 128,436
.......................................................... O OO |
........................................................ B9 | oo 2
........................................ 254,622,978 | .....ovvvvevinciinrirnniiennnnn 11,784,842
.......................................................... O OO |
.......................................................... O OO OPOPROON |
.......................................................... 0 [ covrsrsrsssrsssessssnnsneenn:0
.......................................... 49,994,487 | .....cccoovvriiiiriinninn..61,683,913
.......................................................... 0 [ cvrinriniisiinissssssssssnienn0
.......................................... 49,994,487 | ....ocooovvviinniiiniisniinnnnn.61,683,913

QSI08
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Statement as of June 30, 2014 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 4 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
FL-ST. PETERSBURG 570 CARILLON ST PETERSBURG FLiiii [ 2Q 2014 | VARIOUS - - - 46,082
0199999. Totals 0 46,082
0399999. Totals 0 46,082
Showing all Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/A.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./AC.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred

NONE
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Statement as of June 30, 2014 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
10514101 BEHhIBRAM. ... PA 04/17/2014.... | covvovvevrrrerrerreen3.910 [ e s 14,000,000 | coooovenrirerereeienieeeeeeienes (1 SRR 21,000,000
10514117 oo COMMETCE. ..vververrireireeseie st enen e [CAe 06/05/2014.... | coveovrerrrnerierireernen 880 | e 5,500,000 | ovouvrnrireriieeiee e 0. 9,630,000
10514118, . EIPSO.....u vttt L 05/28/2014.... | covvovvrevrrrcrrerireer A ATO | e s 15,000,000 | voovvenrirrereereeeeeeeieeienes 0. 22,900,000
10514123 . WESEHIlIS. ... {07 VO 06/09/2014.... | covvovrerrrnrrrerreereen 150 | e 4,500,000 | coooverririeene e (1 OO 10,050,000
10514128, . CAMPDEIL ...t (07 Y 06/16/2014.... | cocvovrevrrrerrerreennnn b 150 [ e s 14,000,000 | coooovenrirerereeieeieierieeienes 0 27,700,000
10514134 SN DIBYO. . vtuevtrrirtesete st {07 VO 06/26/2014.... | covoovreerernerrerreeran B AT0 | e 5,000,000 | ooouvvnrirrireeieieeeeies 0. 8,250,000
1351411 e BIOKEIM ATTOW. ...ttt OK.. 05/14/2014.... | coovovvvovnincrirnnrnnnn 8760 | e s 13,050,000 | oo 0 [ o 17,000,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other .. OO OO OO OO PO PP PP PP PO ST PO OO PPPRTOPPPPOYOPRl IOPOTO XXX v [ e XX i [ s 71,050,000 | oo 0 116,530,000
0899999. Total - Mortgages in Good Standing s OO OO ST POO PP PTORRUPPIN VPRI XXX [ XKX e | s 71,050,000 | .o (U 116,530,000
3309999, TOLA! MOMGAGES. ... vveeeeeereieaeeesees st ees ettt e b ees | eebiee bt e ettt | ereins XXXevvoee [ e KR [ s et 71,050,000 | cooverrereineeeeeeenne (V)] [ . 116,530,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages With Partial Repayments
10512130, EIPaso.......cccccvuvuunn. X .| 10/17/2012.... | .. . 0 0 0 0 | eovoeereeeerreneeenn0 o0 [ e [ 126,254
10512133, Port Orange.......... ... |FL ceeeen [ 11/01/2012.... .. e | ..4,865,528 0 0 0 0 32,099
10513152 Ocala | /SN IR 07/11/2013... | covvoererneeeee | e 24,844,657 0 0 0 0 | eoveeerveeeerreseeenn0 [ eveerieeeiesiiesieennd0 [ e [ 118,797
10513212 HOUSLON. ..o X 1212312013, [ e [ 6,500,000 0 0 0 0 39,409
10513226, Fresno CA cevvnenen | 0312612014 .. | oo | e 0 0 0 0 0 | covveerneenernnnrnen0 0 | 0 | 11,236
10514101 Bethleham...........cccovevveriincienininnne PA oo e 0411712014 | covvoevecnes | e 0 0 0 0 0 | o0 o0 | e | s 18,977
10514106.......coevrrrrcrnnes SavanNah........oceevevecreeeenerieeieenns GA | 0312812014... [ oo | s 0 0. 0 0 0 17,163
Calabasa: . CA ceeeene | 03/01/2011.... (V1 I (128,496) 0 0 ....595,480
ManKato..........cccrermeerrirerieiieniiens MN.ovvevii [ 09/01/2011.... (V)N 5,168 0 0 56,858
Jacksonville FL ..|09/01/2011.... | .. 0 (24,873) 0 0 85,451
Ellenton .| FL v | 09/0172011... | . 0 (94,811) 0 0 81,516
WeStMINSter.........c.vvveereereniiiininne CO..vvvrne weeeeene | 08/17/20065.... 2,245,956 0 0 0 0 . 28,077
Northvale. NJ ceen | 09/01/2011... | 5,554,621 0f.. (17,817) 0 0. L(17817)] .. 27,140
0299999. Total - Mortgages With Partial REPAYMENES........ccccivies wovrireririssiierssisssssissisnsssienissena . 77,804,931 0]... (260,828) 0 0]. ....(260,828) | .. 20 ] 0 [ 1,238,458
0599999. Total Mortgage: OO OO OO PR PPV OT OO OOTPPUOTPPRPPUPTPO ISP 77,804,931 0f... (260,828) 0 (0 [ (260,828) | ..oovvveerirriiind (01 [ [V [P 1,238,458 | ..o (V] [ 0 0
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Statement as of June 30, 2014 of the WESTERN RESERVE LIFE ASSURANCE CO OF OHIO

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CusIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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Statement as of June 30, 2014 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

SCHEDULE D - PART 3

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

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

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

36176F ZU 5| GNMAREV MTG 765155 4.660% 08/01/61..........covveeuurreriereeiieereiiiesssssssessssssssssssssssssssssessssssssssssssnnes | sessessnns ....05/01/2014 | Interest Capitalization 93,778 93,778 0|1

36230R NF 9| GNMA REV MTG 756690 4.662% 10/01/87......cvuuuuueireusuermissseessssssessssssssssssssssssssssssssssssssssssssssssesessesses | osesseees ...06/01/2014 | Interest Capitalization 15,170 15,170 0 [1
0599999. Total Bonds - U.S Government. 108,948 108,948 0 ] ., SR
Bonds - Industrial and Miscellaneous

015271 AD 1| ALEXANDRIA REAL ESTATE EQ INC 3.900% 0.....ccouvvvverrmrrrrirmirrisrssiessnessssssssssssssessssssssssssssessssssnenns | sesseneees ...04/21/2014 | TLIC-TCM5-SPIA 979,394 1,000,000 13,650 |2FE

037833 AS 9| APPLE INC 3.450% 05/06/24............covvivmmerreemmereismieseessessssssesssssssssssssssssssssssssssssssssssssssssssssesssssensesss | sevseeenes ...04/29/2014 | GOLDMAN SACHS & CO 1,998,320 2,000,000 0 |1FE

126380 AA 2| CREDIT SUISSE MTGE CAP 2006-9 1AT 5.00.........covuemrmrmerermmeressnessisssessssssesssssasssssssssesssssssessssssneessses | sevsessnne ...04/21/2014 | TLIC-TCM5-SPIA 2,828,950 2,957,157 8214 [1FM

17321R  AJ 5| CITIGROUP COMMERCIAL MORTGAGE B 5.095% ...04/30/2014 | ROYAL BANK OF SCOTLAND 1,084,219 1,000,000 566 | 1FM

254709 AJ 7|DISCOVER FINANCIAL SERVICES 3.850% 11/. 04/21/2014 | TLIC-TCM5-SPIA 3,458,924 3,500,000 56,146 | 2FE

268847 AL 6|ERAC USA FINANCE COMPANY 144A 3.850% ...05/19/2014 | BANK OF AMERICA 4,242,775 4,250,000 0 | 2FE

293791 AR 0 |ENTERPRISE PRODUCTS OPER LLC B 5.000%........couuvreerummrressmmrressmmarsessssessssssssssssssessssssnessssssnensssssns. | wevseneees ....04/30/2014 | TLIC-LPGO-LIFE PROTECTION 10,371,400 10,000,000 81,944 | 2FE

422317 AC 1 |[HEARST-ARGYLE TV INC UNSECD  7.000% 01/...c.ccouumrrrvrrmmrreessmneeresmssssssessesssssssssssssessesssssessssssnessssssnne. | sonsersenes ...04/21/2014 | TLIC-TCM5-SPIA 960,000 1,000,000 18,667 |5

454889 AL O [INDIANAMICH PWR CO 5.650% 12/01/15........oorveeermrerresmreriisiessesssessessssesssssssssssssssesssssssesssssssessssssnene | cosserseees ....04/30/2014 | TLIC-LPGO-LIFE PROTECTION 11,421,108 10,800,000 252,555 | 2FE.

472319 AH 5[JEFFERIES GROUP INC 6.875% 04/15/21.......cocevreermerrerrereesmnssssisssssssisssssssssssessssssssssssssessssssssssssssnnes | sossessenes ...04/21/2014 | TLIC-TCM5-SPIA 2,163,923 1,870,000 2,143 | 2FE

536022 AJ 5 |LINN ENERGY LLC/LINN ENERGY FI' 8.250% ......ccvveeummrreeermcrneeermrmesssmmessessmssssssnssessssssessssssssssssssesssssnes | sevseeeees ...06/28/2014 | Tax Free Exchange 1,117,491 1,100,000 0 |4FE

67106B AE 7 |OCP_14-6A A2B 144A 4.160% 07/17/26.......cvvvvoeerveriseeseeissesessisssssssssesesssssssssssssssssssssssssssssssssssssssssssnns | sossnseses ...05/22/2014 | BANK OF AMERICA 6,914,600 7,000,000 0 | 1FE

759950 EN 4| RENAISSANCE HELT 2004-4 AFS  4.754% 021........cvvvveerierreerseerissssssssisessesssssssssssesssssssessssssssssesssssnssses | sesseneees ...04/21/2014 | TLIC-TCM5-SPIA 836,083 844,458 2230 [1FM

83417E AA 0|SOLARCITY INC A 144A 4.590% 04/20/44 ...04/02/2014 | CREDIT SUISSE/FIRST BOSTON 1,975,608 1,975,818 0 |2AM

83417E AA 0|SOLARCITY INC A 144A 4.590% 04/20/44 04/02/2014 | CREDIT SUISSE/FIRST BOSTON 24,179 24,182 0 |2AM

84611# AE 1|SOVRAN SELF STORAGE INC. SERE 4.533% ...03/25/2014 | M & T Bank 9,000,000 9,000,000 0 |2AM

87236Y AB 4 |TD AMERITRADE HLDG CORP  4.150% 12/01/1.....ucvvviorerriernerrisneeseissessesssesssssssesssssmssnsssssssssssssssseeses | sesseseres ....04/30/2014 | TLIC-LPGO-LIFE PROTECTION 20,421,200 20,000,000 343,528 | 1FE

92936T AB 8| WF-RBS COMM MTGE TR 2012-C7 A2 3431% ...cuuurvverrrrriireessesssssssisssssssssssesssssssssssssssssssssssssssssssssses | sessessans ...04/21/2014 | TLIC-TCM5-SPIA 6,017,404 6,000,000 11,437 [1FM

98956P AB 8 |ZIMMER HOLDINGS INC  5.750% 11/30/39........urvvveummerriernerrisssssisssseesssssssessessssessssssssssssssnessssssesesssssnenes | sesseeeres ...04/24/2014 | BANK OF AMERICA 184,349 160,000 3,808 |2FE

53947N  AA 2 |LLOYDS BANKING GROUP PLC 144A 6.500% 0 |- ....05/30/2014 | UBS WARBURG SECURITIES 1,071,525 910,000 13,144 |2FE

80283L AA 1|ABBEY NATIONAL PLC 144A YANKEE 5.000% |-~ ...05/30/2014 | CREDIT SUISSE/FIRST BOSTON 1,184,645 1,100,000 4,125 | 2FE

Q4975* AB 1|INVESTA LISTED FUNDS MANAGEMEN SERA 4 | ...01/23/2014 | NATIONAL AUSTRALIAN BANK 7,000,000 7,000,000 0 |2AM
3899999. Total Bonds - Industrial and Miscellaneous 95,256,097 93,491,615 812,157 |.......... XXX oo
Bonds - Hybrid Securities

534187 AS 8| LINCOLN NATIONAL CORP 7.000% 05/17/66 ...04/21/2014 | TLIC-TCM5-SPIA 1,293,750 1,250,000 37,431 | 2FE
4899999. Total Bonds - Hybrid Securities. 1,293,750 1,250,000 37431 [ XXX
8399997. Total Bonds - Part 3 96,658,795 94,850,563 849,588 | .......... YOS S—
8399999. Total Bonds, 96,658,795 94,850,563 849,588 | ........ LSS S
9999999. Total Bonds, Preferred and Common Stocks. 96,658,795 XXX 849,588 |.......... XXX oo

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of June 30, 2014 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
36176F Z2 7|GNMAREV MTG 765161 4.658% 09/01/61............ |..... 06/01/2014| Paydown.... 09/01/2061| 1...
36176F ZU 5|GNMAREV MTG 765155 4.660% 08/01/61............ | ..... 06/01/2014| Paydown.... 08/01/2061| 1...
36230R NF  9|GNMAREV MTG 756690 4.662% 10/01/61............ | ..... 05/01/2014| PaYdOWN........ocvvrrerereerinerienins | ceeerseeisssnerieniene | cereninneenns 11,566 | oo 11,566 | oo 12472 | s 12,100 | oo (U [ (CY£:)) I— (V18 I (EY£) ) [— [V I 11,566 | oo (V1 I (V1 IO [V T 134 | 10/01/2061 1...........
36230R NM 4 |GNMAREV MTG 756696 4.698% 12/01/61............ | ..... 06/01/2014] PAYAOWN........couevrirereneiierienins | reervseieensesienenes | cevinseennenin 9,367 | oo 9,367 | coveverens 10,055 | oo 9,824 | .o (1 [ [CL574) E— (V18 I (457) | cooreerrnennd (1 I 9,367 | v (V1 IO (V1 IO (1 IO 92 |12/01/2061| 1...........
DEUTSCHE BANC ALEX
912810 RD 2| US TREASURY 3.750% 11/15/43.......ccocvnivnniiinni | s 05/02/2014|BROWN | | e 10,756,991 | ....... 10,000,000 | ......... 9,734,375 | ......... 9,734,556 | ..ocovviininnnnd [ I 1,880 [ oo, (V) I 1,880 | oo [ 9,736,436 | ..cooovnnnnnnd 0 |..1,020,555 |..1,020,555 |..... 177,141 [ 11/15/2043[1...........
0599999. Total BONMS = U.S GOVEIMMENE. ... vv.resieserssitissirssssssess s ess sttt | criins 10,909,233 | ....... 10,152,242 | ......... 9,897,132 | ........ 9,892,697 | oo 0] (4,552) | oo 0 [ s (4,552) | oo 0 | e 9,888,678 | ..o 0 [..1,020,555 |..1,020,555 | ..... 179,348 | ...... XXX... [ .XXX....
Bonds - U.S. Special Revenue and Special A t
3138A4 A2 1|FNMA AH2724 4.000% 01/01/41......coovveivrrcrrnerns [ 06/01/2014| Paydown.... 2,598 |01/01/2041|1...
3138AF  3C  2|FNMA AI2594 4.500% 05/01/41......ccvvererrirrvrnirens [ s 06/01/2014| Paydown 05/01/2041|1...
3138AV. D7  7|FNMA AJ3725 4.000% 10/01/41......ccovvvverrerrncrnns | cenee 06/01/2014| Paydown.... 10/01/2041] 1...
3138EJ 2K 3|FNMA AL2577 4.000% 06/01/42........ccovvvevvrrirrnes | cevee 06/01/2014] PaydOWN........cvvvrerrrinneinerienins | verreennienrieniiseenns | eevvnnereneen 1,188 | i 1,188 [ e 1182 [ e 1182 | 0 | B [0 | B [0 [ 1188 [ 0 | 0 | 0 | 06/01/2042| 1...........
3138WM XL  O[FNMAAT0682 3.000% 04/01/43........c.ovvvrerrvvernens | verer 06/01/2014| PaYdOWN........oucvvmrererincrinerienens | cvverneereererineenee | cvvveirnenn 22,382 | 22,342 | 023,056 | ivrerne23,049 | 0 | ceeeec(PO7) [ 0 | e (PO7) [ 0 [ 22,342 | 0 | a0 | a0 | 04/01/2043| 1...........
3138X0 Y2 8|FNMA AU1628 3.000% 07/01/43........ocovvvvevriverrans | v 06/01/2014| Paydown..........oevvvernreernninrerens [ orrerrsennsnnnnerinnes | covveereneeeeney 353 | iviiiiinnn,353 | 4,492 | 491 | 0 | it (138) | icirenn0 [ s (138) | e [ iiiien,353 | 0 | 0 [0 | 07/01/2043(1...........
3138X1 Q8  2|FNMA AU2278 3.000% 09/01/43.........covoverecrrnerns [ e 06/01/2014| Paydown.... 09/01/2043| 1...
3138X3  XH  O|FNMA AU4279 3.000% 09/01/43.........coooovvvevcrrvmnins [ 06/01/2014| Paydown.... 09/01/2043| 1...
31402R RN 1|FNMA 735893 5.000% 10/01/35.......cecrmerermerrrerirnce | vever 06/01/2014| Paydown 10/01/2035| 1...........
31412T NX  7|FNMA 934306 5.500% 06/01/38.........cocorvererenvirnrens | veree 06/01/2014| Paydown..........oovvverrrerernnieninns [ covrnninerinnsereninnes | cervvnrnenen2 1,460 | i 21,460 | 22,949 | 122,898 | o0 | et (1,438) | 0 [ (1,438) | v 06/01/2038|1...........
31414X U8  3|FNMA 979507 5.500% 04/01/38.......ccovverermerrrmeres [ e 06/01/2014| PaydOown.........cvvvvererenernerienins | covernerinennerenennee | seevnsnnnennnni2y 148 | 2,145 | 2,294 | 02,289 | 0 | e (144) [ enl0 | e (144) | 04/01/2038] 1...........
31417E  ZB  0|FNMA AB7937 3.000% 02/01/43..........corvrvvvrrmrrenns | o 06/01/2014| PaydOowN..........vvvvvernrirernninnnens [ covrnninerisnserennnes | cvvverrennenene@ 727 | 8727 | 09,008 | 09,003 | o0 | e d276) | v [ i (276) | v 02/01/2043|1...........
31417TM NG 4 |FNMA AC3090 4.500% 09/01/39......ccvverermrererinne | venes 06/01/2014| Paydown.... 09/01/2039) 1...
31419L  YC  1|FNMA AE9706 4.000% 12/01/40......ccovrursrrrceinianes [ cenes 06/01/2014] Paydown........ccoovevinrsnnnrinnenninns [ cornnnnnrsnnssseninnes | eorvnnrneenen89, 113 [ eiiiiennnn89,113 | 1ii000.88,697 | 188,700 | o0 | v 813 0 13 | 12/01/2040| 1...
3199999. Total Bonds - U.S. Special Revenue and Special A M nnensnsnnsnsenenessnsennsnenensssensessnsensenessessnssnsens | eoennneneen 13877 | ovirern A13,877 | o 416,798 | i 416,703 | e | o n(2827) | 0 | e (2,827) | 0| e 413877 | 0 0 0] 6,835 ] XXX... [.XXX....
Bonds - Industrial and Miscellaneous
000759 BP 4| AMERICAN BUS FIN SERV 2000-1 A1 8.425%...... | ..... 06/16/2014| Capital Distribution.............c.cceeee. | ceveeee 10,133 0 10,133 0 .0 0 0 0 07/01/2031| 1FM.....
02148Y AJ 3| COUNTRYWIDE ALT LN 2006-42 2A1 6.000%....... | ... 06/25/2014| Capital Distribution.............cccoeee. | ceveeee ...5,994 (V1 I 5,994 0 .0 0 0 0 12/01/2046| 1FM.....
026930 AA 5| AMERICAN HOME MTG ASSET 2007-2 A1 0.27.... | ..... 06/26/2014| Capital Distribution... 25,587 0 .25,587 0 .0 0 0 0 03/25/2047| 1FM.....
026930 AA 5| AMERICAN HOME MTG ASSET 2007-2 A1 0.27.... | ..... 06/01/2014| Redemption 52.0949.....cccet | e 27,825 | .o 53,412 | o 27,825 0 .0 0 0 0 03/25/2047| 1FM.....
055359 AC  7|BCRR2009-1 2A1 144A 5.858% 07/11/40.........c.cc. | .once 06/11/2014| Paydown.........ccouvererenernerienens | covenne 204,913 204,913 211,885 207,915 0| (3,002) [ oo (V1N I (3,002) 0 204,913 07/11/2040| 1FE......
05574L FY  9|BNP PARIBAS GROUP 3.250% 03/03/23............... F...|05/29/2014| GOLDMAN SACHS & CO........... [ oo 891,336 910,000 907,843 907,968 0 77 0 LT7 0 908,045 03/03/2023| 1FE......
05574L XH  6|BNP PARIBAS GROUP 2.450% 03/17/19............... F...|05/29/2014| MORGAN STANLEY & CO. INC. | ...coovvrerrerrmrrrneris | cereeens 1,006,700 | ......... 1,000,000 998,040 0 0 59 0 .59 0 998,099 03/17/2019| 1FE......
05947U 4C  9|BANC OF A COMM MTGE 2005-6 ASB 5.349%%..... | ..... 06/01/2014| Paydown 0 .0 0 0 0 09/01/2047| 1FM.....
05948K L3  1|BANC OF AALT LN 2005-8 3CB1 6.000% 09......... | ..... 06/25/2014| Capital Distribution... 12,453 0 12,453 12,453 0 .0 0 0 0 12,453 09/01/2035| 1FM.....
05948K L3  1|BANC OF AALT LN 2005-8 3CB1 6.000% 09......... | ..... 06/01/2014| Redemption ~ 48.4687............. | .ccc... WTT4B | e 15,982 | oo T746 | oo 7,746 0 .0 0 0 (0 IO 7,746 09/01/2035| 1FM......
05950E AD  0|BANC OF ACOMM MTGE 2006-2 AAB 5.901%..... | ..... 06/01/2014] PAYAOWN........couvvrirereneiierirenins | reerseenensesireeenes | cevsissennesin 9,651 | covvverirnens 9,651 | coveverreenne 9,445 | ..... 9,593 0 58 0 .58 (1 I 9,651 | v (V1 I (V1 IO 0 | v 232 |05/01/2045| 1FM.....
05950X AD  8|BANC OF A COMM MTGE 2006-5 AAB 5.379%..... | ... 06/01/2014] PaydOWN.........uvuvrreriierierirerens | oervnerienieninenins | cveverieens 167,076 | ..ccvovvee 167,076 | ..ocovveveee 167,917 | v 167,076 0 .0 0 0 (V1 167,076 | ..oovvveeennd (V1 RN (V1 IO 0 e 3,747 | 09/01/2047| 1FM.....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
059512 AD  5|BANC OF ACOMM MTGE 2007-3 AAB 5.775%..... | ..... 06/01/2014] Paydown..........ccnvvenerenneinerneeins | cevenerinneienniienineee | covnsrnneene 74,103 | il 74,103 | 73,014 | 73,937 | 0| s 166 | oo 0 06/01/2049| 1FM.....
059513 AE  1|BANC OF A COMM MTGE 2007-4 A4 5.948% 0..... | ..... 06/01/2014| Paydown..........ccvvvenerennrrnerrerens | vovernrrienernenrenennee | eevverinnnen 17,990 | i 17,990 | 21,072 | 020,151 | 0| v (2,167) [ oo 0 02/01/2051| 1FM.....
05955F AA  8|BANC OF AMERICA LARGE LOAN 2009-UB1 AdA.. | ..... 06/01/2014| Paydown.... 0 (2,257) 0 06/01/2050| 1FE......
07388L AE  0|BEAR STEARNS COMM 2006-PW13 A4 5.540%... |..... 06/01/2014| Paydown ,200 | oo (U IO 2,023 | o 0 09/01/2041| 1FM.....
1248MA  AC  1|CREDIT BASED SER&SEC 2007-SP1 A3 144A........ | ..... 06/01/2014| Paydown..........ccoveeereneenerrienens | cevenne 365,456 365,456 363,971 363,971 0| e 1,485 | oo, 0 12/01/2037| 1FM.....
12513X AD  4|CITIGROUP/DEUTSCHE 2006-CD2 AAB 5.510%.. | ..... 06/01/2014| Paydown..........ccoverrrenrrnerirenens | coveene 59,786 | ..... 59,786 60,082 | ..o 59,786 0 0 0 01/01/2046| 1FM.....
126380 AA 2| CREDIT SUISSE MTGE CAP 2006-9 1A1 5.00....... | ..... 06/01/2014| Paydown.........ccovveereneenerienens | cevenae 29,416 | ..... 29,416 28,079 | v 7,243 | oo 0 e 1,193 [ s 0 11/01/2036| 1FM.....
126673 DP 4| COUNTRYWIDE ABS CERTS 2004-7 AF6 4.711....]..... 06/01/2014| Paydown.... 271,607 271,607 271,594 271,594 0 13 0 12/01/2034| 1FM.....
126673 ZU 9| COUNTRYWIDE ABS CERTS 2005-3 AF6 5.219....1..... 06/01/2014] PaYAOWN.........orvvrrireirriineiieiins | cevereeeinsieniieniene | cerieeinnenns 40,445 | ... 40,445 | ..o 40,443 | oo 40,443 0 .2 0 08/01/2035| 1FM.....
12668A HA 6| COUNTRYWIDE ALT LN 2005-56 4A1 0.462%....... | ..... 06/26/2014| Capital Distribution.............c.ccoeee. | ceveene 11,856 0 11,856 | oo 11,856 0 .0 0 11/25/2035| 1FM.....
12668A HA 6| COUNTRYWIDE ALT LN 2005-56 4A1 0.462%....... | ..... 06/01/2014| Redemption ~ 58.1591.......ccco0. [ overee 16,480 0 .0 0 11/25/2035| 1FM.....
12668W AC 1| COUNTRYWIDE ABS CERTS 2007-4 A3 5.714.....|..... 06/25/2014| Capital Distribution.............c.ccoeee. | ceveeee 14,571 0 .0 0 04/01/2047| 1FM.....
12668W AC 1| COUNTRYWIDE ABS CERTS 2007-4 A3 5.714.....1.... 06/01/2014| Redemption 0.0228.....ovvceees | v 1 0 .0 0 04/01/2047| 1FM.....
126694 A3 2| COUNTRYWIDE ALT LN 2006-OA1 2A1 0.363%.... | ..... | 06/20/2014| Capital Distribution... ...2,289 0 .0 0 03/20/2046| 1FM.....
126694 A3 2| COUNTRYWIDE ALT LN 2006-OA1 2A1 0.363%.... | ..... 06/01/2014| Redemption ~ 49.9040............. [ coceree ..2,045 0 .0 0 03/20/2046| 1FM.....
126694 YQ 5| COUNTRYWIDE HOME LN 2006-3 3A1 0.402%.... |..... 06/25/2014| Capital Distribution.............c.cceeee. | ceveene ..1,789 0 .0 0 02/25/2036| 3FM......
126694 YQ 5|COUNTRYWIDE HOME LN 2006-3 3A1 0.402%.... |..... 06/01/2014| Redemption 797251 s | e ..6,247 0 .0 0 02/25/2036| 3FM.....
12670B AF 6| COUNTRYWIDE ABS CERTS 2007-S2 A6 5.779... | ..... 06/01/2014| Paydown 0 .3 0 05/01/2037| 4FM.....
172973  5J 4| CITICORP RES MTGE 2006-1 3A2 5.000% 02....... | ..... 06/01/2014] Paydown.........coovvenerenniieeinneins | ceveeniinneienrinniiene | evernneinneenen 3,811 | i 5,811 | 05,497 | 05,665 | i (0 I 145 | 0 02/01/2036| 1FM.....
210795 QB 9| CONTINENTAL AIRLINES 2012-2 PT A 4.000........ | ..... 04/29/2014| Redemption  100.0000. 0 .0 0 10/29/2024| 1FE......
22544Q AD  1|CREDIT SUISSE MTG 2007-C3 AAB  5.866% O...... | ..... 06/01/2014| Paydown 215,359 215,359 215,479 215,142 (0 [ IR 218 | o 0 06/01/2039| 1FM.....
233320 GM 0 |DSLA MTGE LN TR 2006-AR1 2A1A  1.089% O...... | ..... 06/19/2014| Capital Distribution.............c.coeeee. | ceverne 516 0 516 516 0 .0 0 04/01/2047| 1FM.....
233320 GM 0 |DSLA MTGE LN TR 2006-AR1 2A1A 1.089% O...... |..... 06/01/2014| Redemption 75.0101 e | v 1,060 | e 1413 | 1,060 | oo 1,060 0 0 0 0 {1 [ IR 1,060 | oooveinnnd () IR 0 | v (V1 I 0 | 04/01/2047| 1FM.....
25459H AL 9 |DIRECTV HOLDINGS LLC/DIRECTV F 4.750%..... | ..... 04/24/2014| Call  99.9677......coovvvrerrreirns | cveernerernerneriiesirnee | oveinn 2,999,031 | ......... 3,000,000 | ......... 2,992,667 | ......... 2,998,455 | ...cvvvrrinnn 0 | s YL [ (V1 IO 576 | oo 0 10/01/2014| 2FE......
25459H BF 1 |DIRECTV HOLDINGS LLC/DIRECTV F EXCHGD.... |..... 05/19/2014| VATIOUS.......cvorerrievsereierissineinns | oveensssiisissssnesnnes | severnns 4,108,420 | ......... 4,000,000 | .........3,998,183 | ......... 3,998,430 0 64 0 .64 0 03/15/2022| 2FE......
291701 CR  9|EMPIRE FNDG 1998-2 M1 7.490% 06/01/24.......... | ..... 06/25/2014| Capital Distribution... ...3,639 0| 3,639 | ... 3,639 0 0 0 0 0 06/01/2024| 6FE......
36190K AE 9| GS MTGE SEC CORP Il 2009-RR1 GGA 144A......... | ... 06/01/2014| PaydOWN........coovvvrverrreierienirerens | oeeersesississserinnss | eereereneees 18,496 | ...ccvveneee 18,496 | .............19,632 | .ccovirenee 18,910 | ovvvciinad (V1 I (A14) [ v (1 IR (A4) ] e 0 07/01/2038| 1FE......
362334 BR  4|GSAAHOME EQUITY TRUST 2006-3 A2 0.342..... |..... 06/26/2014| Capital Distribution.............c.cceeee. | ceverne 9,693 0] 9,693 | ... 9,693 0 0 0 0 0 03/25/2036| 1FM.....
362334 BR 4| GSAAHOME EQUITY TRUST 2006-3 A2 0.342..... |..... 06/01/2014| Redemption ~ 42.1466............. | ....... LT061 | e 16,754 | oo 7,061 | oo 7,061 0 0 0 0 0 03/25/2036| 1FM.....
36252W BC 1| GSMS_14-GC20 B 4.529% 04/01/47.......ccvvvreerernes | 04/30/2014| ROYAL BANK OF SCOTLAND... | cccvvveunrererierirnee | oveens 1,049,609 | ......... 1,000,000 (1 [ (L)) I (V18 I (139) ] covrevrnennd 0 04/01/2047| 1FE......
36828Q QD 1|GE CAPITAL COMM MTG 2005-C4 ASB  5.457%... |..... 06/01/2014| Paydown.... .471,544 0 0 0 0 0 11/01/2045| 1FM......
40430H FL  7|HSIASSET SEC CORP 2006-OPT3 3A3 0.332...... |..... 06/25/2014| Paydown.... .1561,319 | 126,588 | ... 133,736 | e 0 e 17,583 | oo (V10 IO 17,583 | o 0 02/25/2036| 1FM.....
46625Y XQ 1|JPMORGAN CHASE COMM 2005-LDP5 ASB 5.39. ] ..... 06/01/2014| Paydown..........cceuvveerrmerrerirneins | covrienriverirenesneiens | cvvevereennnn53,557 | e 53,557 53,822 | ...... 53,557 0 0 0 0 0 , 12/01/2044| 1FM.....
487836 AT  5|KELLOGG CORPORATION 7.450% 04/01/31......... ] ..... 04/23/2014| SEAPORT.......ovvvvrriirineineriins | eeresersensssisnennns | cvseerinnns 157,734 | v 125,000 | .ooovvveneee 161,389 | coovvvnnee 160,889 | .ooovvvrrennn (U [ (U7 (V1N I (U770 (1 I 160,462 | ..oovveennn (V] IO (2,729) | ...... (2,729)| .coone. 5,355 | 04/01/2031| 2FE......
52521G AD  7|LEHMAN BROS SM BAL TR 2007-1 2A3 5.620...... | ..... 06/01/2014] Paydown..........ccovveervenirnerirenens | ceveene 503,676 503,676 502,995 502,995 0 | e 681 | oo (V1 O 681 0 503,676 0 (V] IR 0. 12,039 |03/01/2037| 2AM.....
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525221 DT  1|LEHMAN XS TR 2005-8 1A3 0.502% 12/25/3......... | ..... 06/26/2014| Capital Distribution.............c.ccccee. | ceveeee 26,442 0 .26,442 0 0 .0 0 12/25/2035| 1FM.....
525221 DT  1|LEHMAN XS TR 2005-8 1A3 0.502% 12/25/3......... | ..... 06/01/2014| Redemption ~ 23.5691........c.c.. | coveeee 34,868 | ..coooonees 147,938 .34,867 0 0 .0 0 12/25/2035| 1FM.....
525221 HA  8|LEHMAN XS TR 2006-2N 1A1 0.412% 02/25I......... | ..... 06/26/2014| Capital Distribution...............ccccee. | coveeee 39,344 0 39,344 | i 39,344 0 .0 0 02/25/2046| 1FM.....
525221 HA  8|LEHMAN XS TR 2006-2N 1A1 0.412% 02/251......... | ..... 06/01/2014| Redemption ~ 44.6096............. | ...... 39,898 | ... 89,439 39,898 | v 39,898 0 .0 0 02/25/2046| 1FM.....
52522Q AM  4|LEHMAN MTGE TR 2007-10 3A1 6.000% 12/0....... | ..... 06/25/2014| VaIIOUS.........cvvvrereerreiseierinees | cevenne 52,460 0 52,460 | ...... 52,460 0 .0 0 12/01/2037| 1FM.....
52522Q AM  4|LEHMAN MTGE TR 2007-10 3A1 6.000% 12/0....... | ..... 06/01/2014| VarIOUS. .......ocvvrrereerrierierienes | ceveene 12,008 | ..ooovrrene 19,971 | oo 12,009 | ccoovrrinees 12,009 0 .0 0 12/01/2037| 1FM.....
536022 AH  9|LINN ENERGY LLC/FIN CORP 144A 7.250% 1...... | ..... 06/28/2014| Tax Free EXChange.........ccccoveers | vovernveenmeeneiieeines | oveiees 1,117,491 | .. 1,100,000 | ......... 1,119,250 0 0| (1,759) [ oo 0 11/01/2019| 4FE......
550279 BA  O0|LUMINENT MTGE TR 2006-2 A1A 0.352% 02I....... | ... 06/25/2014| Capital Distribution.............c.ccecee. | coveene 872 0 872 872 0 .0 0 02/25/2046| 1FM.....
550279 BA  O|LUMINENT MTGE TR 2006-2 A1A 0.352% 02I....... | ..... 06/01/2014| Redemption ~ 65.9314........ccc.. | coveree 2537 | 2,331 | e 1,537 | oo 1,537 0 .0 0 02/25/2046| 1FM.....
576435 AT 8| MARS 2004-4 144A 5.000% 03/01/34........covvvrerrs | e 06/10/2014| Capital Distribution.............c.cceeee. | ceveene 20,284 0 20,284 | .ovvrernn. 20,284 0 .0 0 03/01/2034| 1...........
576435 AT 8| MARS 2004-4 144A 5.000% 03/01/34......ccvvvvvvvine | venee 06/01/2014| Redemption 0.0166......ccorees [ crvnne KN - 18,102 3 3 0 .0 0 03/01/2034| 1...........
590200 5U  5|MERRILL LYNCH MG IN TR 2006-A1 1A1 286........ | ..... 06/26/2014| Capital Distribution.............c.ccoeee. | ceveene 30,598 0 30,598 | .o 30,598 0 .0 0 03/01/2036| 1FM.....
590200 5U  5|MERRILL LYNCH MG IN TR 2006-A1 1A1 26........ | ..... 06/01/2014| Redemption ~ 40.6725............. | coceree 39,530 [ .o 97,191 | e 39,530 | oo 39,530 0 .0 0 03/01/2036| 1FM.....
59022H MU 3 |MERRILL LYNCH MTG TR 2005-CKI1 A6 5.45.......] ..... 06/01/2014| Paydown 255,933 255,933 250,579 254,110 0, 1,824 .0 11/01/2037| 1FM.....
606935 AH 7|ML COUNTRYWIDE COMM 2006-1 A4 5.651% O.. | ..... 06/01/2014] PAYAOWN........couvvrirrieniiieiienins | reverneiesisesieeesens | cevnseenniins 1,954 | oo, 1,954 | oo 1,831 | v 1,909 0 45 0 02/01/2039| 1FM.....
6175IN  AE  2|MORGAN STNLY CAP 1 2007-HQ11 AAB 5.444..... | ..... 06/01/2014| PaYdOWN.........oevvrrereernrinerienins | ceverserissiserieninee | cerenineenns 63,775 | ovvvrernne 63,775 | covvvvrens 64,124 | .o, 63,775 0 .0 0 02/01/2044| 1FM.....
61754) AE 8| MORGAN STNLY CAP | 2007-T27 AAB 5.831%..... | ..... 06/01/2014| PaydOown..........cvurevrrerrenniernnins [ v | e 2,488 | ..o 2,488 | ..o 2472 | ... 2,482 0 .5 0 06/01/2042| 1FM.....
61915R CJ  3|MORTGAGEIT TR 2006-1 2A1A 0.362% 04/25....... | ..... 06/25/2014| Capital Distribution.............c.cceeee. | ceveene 2,128 (VN I 2,128 | ..... 2,128 0 .0 0 04/25/2036| 1FM.....
61915R CJ  3|MORTGAGEIT TR 2006-1 2A1A 0.362% 04/25....... | ..... 06/01/2014| Redemption ~ 78.6407 7,148 0 .0 0 04/25/2036| 1FM.....
649085 AA  5|NEW VALLEY GENERATION Il FACT 5.572% 0.... |..... 05/01/2014| Paydown.... \ .0 05/01/2020| 1FE......
65536P AA 8| NOMURA ASSET ACC CORP 2006-AF1 1A1A 0....]..... 06/25/2014| Various. 169 0 .0 0 05/25/2036| 1FM.....
65536P AA 8| NOMURA ASSET ACC CORP 2006-AF1 1A1A 0.... ... 06/01/2014| VaIIOUS. ......oocverrereerrriseiserienes | ceveens 56 0 .0 0 05/25/2036| 1FM.....
685049 AA 6| ORANGE LAKE TMSHARE TR 2012-AA A 144A...... | ..... 06/10/2014| PaydOWN........ccovvrrvrerieirerininirnns [ covereninersssssiennnes | crvveennnnns 136,886 | ............136,886 | ...........136,878 | ............ 136,880 0 .6 0 03/10/2027| 1FE......
73316P CF  5|POPULAR ABS MTGE PT TR 2005-2 AF6 5.00...... |..... 06/01/2014| PaYAOWN.........ourvmreerirerierireeins | eereseiseeniesissenins | cvverieees 781,137 | ool 781137 | e TB137 | 781,137 0 .0 0 04/01/2035| 1FM.....
74925F AA  1|RESIDENTIAL AC LN INC 2008-QR1 1A1 1.5........ | ..... 06/25/2014| Capital Distribution...............ccovw. [ coveree 1869 |0 1,869 [ 1,869 0 .0 0 08/25/2036| 3FM.....
74925F AA  1|RESIDENTIAL AC LN INC 2008-QR1 1A1 15........ |..... 06/01/2014| Redemption  71.8030 25492 | i 7,648 | 5,492 | L 5,492 0 .0 0 08/25/2036| 3FM.....
749289 AA  2|RBSCF TRUST 2009-RR2 CWA 5.223% 08/01/......| ..... 06/01/2014| PaydOWN........coovvrrvrerieirerrninernns [ covererinerenssseennnes | crvveennnens 133,870 870 | 129122 | s 131,580 0 2,290 0 08/01/2048| 1FE......
74928H AA 4 |RBSCF TRUST 2010-RR3 CSCA 144A 5.467%......| ..... 06/01/2014| Paydown..........ccorvereremeenerrenins | ceveene 25442 | ..... 25,442 28517 | e, 27,524 | oo 0| e (2,082) [ oo 0 09/01/2039| 1FE......
75970Q AH  3|RENAISSANCE HELT 2007-2 AF5 6.203% 061....... | ..... 06/25/2014| Capital Distribution.............cccoeee. | ceveeee 30,999 0 30,999 | v 30,999 .0 0 06/01/2037| 3FM.....
75970Q AH  3|RENAISSANCE HELT 2007-2 AF5 6.203% 061....... | ..... 06/01/2014| Redemption ~ 42.4213............. | ceceee. 230 541 230 230 .0 0 06/01/2037| 3FM.....
759950 EN 4| RENAISSANCE HELT 2004-4 AF6 4.754% 02I....... | ..... 06/01/2014| Paydown.... 47,856 0 (U IO 479 | e 0 02/01/2035| 1FM.....
759950 FG 8| RENAISSANCE HELT 2005-1 AF6 4.970% 05/....... | ..... 06/01/2014| PaydOWn..........ccoverereneincrienins | ceeereneenersnenieeennes | covneennnn 143,004 | ... 143,064 | e 143,063 | ..ovvvvnee 143,064 0 A 0 05/01/2035| 2FM......
759950 FH 6 |RENAISSANCE HELT 2005-1 M1 5.357% 05/0...... |..... 06/25/2014| Capital Distribution.............cccoeee. | ceveeee 6,818 (V1 I 6,818 | ..... 6,818 0 .0 0 05/01/2035| 5FM......
759950 FJ 2| RENAISSANCE HELT 2005-1 M2 5.405% 05/0...... |..... 06/25/2014| Capital Distribution.............c.cceeee. | ceveeee 7,739 (V1 I 7,739 | e 7,739 0 .0 0 05/01/2035| 4FM.....
761118 VY  1|RESIDENTIAL ACCREDIT 2006-Q02 A1 0.372....... | ..... 06/26/2014| Capital Distribution.............cccoeee. | ceveeee 1,933 (V1 I 1,933 | v 1,933 0 .0 0 02/25/2046| 1FM.....
761118 VY 1| RESIDENTIAL ACCREDIT 2006-Q02 A1 0.372....... | ..... 06/01/2014| Redemption ~ 25.8576............. | ccccee. 626 2,421 626 626 0 .0 0 02/25/2046| 1FM.....
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78488B AA  0|SVO VOI MORTGAGE CORP 2012-AAA 2.000%.. Paydown........cccneeeneenereneiienins | ceeenne 22,890 | ..... 22,890 22,797 | ...... 22,798 0 92 0 292 [0 [ 22,890 | 0 | covvrerreennd0 | e 0 | v 192 1FE......
82651Y AA 3| SIERRA REC FUND CO 2013-1A A 144A 1.59 Paydown.... 345,417 345,417 345,345 345,345 0 73 0 .73 0 1FE......
82651Y AB  1|SIERRA REC FUND CO 2013-1A B 144A 2.39 PaydOWN. ......oucvvurireineirnneinninns | cevieriseisssissienns | e 125,606 | ..coovvnees 125,606 | ....coooee. 125,606 | ..ocoovenee 125,606 0 .0 0 0| o0 | 125,606 | oo 0 2AM.....
82652B AB 0| SIERRA REC FUND CO 2013-2A B 144A 2.92 PaydOWN. ... | ceviereneessssinnsiens | e 446,426 | ............ 446,426 | ............ 446,372 | ........... 446,407 0 18 0 W18 |0 | 446,426 | 0 , 2AM.....
82839R AA  3|SILVERLEAF FINANCE LLC 2013-AA 2.680% PaydowN. .......cvvriieineinneinnins | cevieriseisnsissinns | e 750,164 | ............ 750,164 | ........... 750,079 | .ocveneee. 750,082 0 81 0 281 |0 | 750,164 | 0 | cvvrreeennd0 | e (U I 8,293 1FE......
83417E  AA  0|SOLARCITY INC A 144A 4.590% 04/20/44 Paydown........ocreevierinerienes 0 0 .3 0 3| 0 | 24,182 | 0 | s | e [V T 147 2Z.....
83613G AA  7|SOUNDVIEW HM EQ LN 2008-1 A1 144A 1.65. Paydown. .......ccuneveenereniinenins | cevnneisninnniseninns | crneernnenn:39,289 | 035,289 | 35,151 | e 35,152 | oo 0 | s 138 | oo (V1 IO 138 4FM.....

848609 AA 1| SPIRITS OF ST LOUIS BASKETBALL 5.300% Redemption  100.0000... 0 0 .0 0 0 2FE......

86212U AA 4 |STORE MASTER FUNDING 2013-1A A1 4.160%... Paydown. .......ovverereineerenrinei | eerreeseisennnneninns | evvnrrenenen 3944 | i 7,944 | i 7,943 | e 7,944 0 .2 0 2 1FE......

86212U AB 2 |STORE MASTER FUNDING 2013-1A A2 144A 4.... Paydown........ccvneveeneriennineni | vevrveenseiensnnennnns | cernerneeenne 31778 | it 31,778 | 31,767 | s 31,768 0 10 0 .10

86362X AA  6|STRUCTURED ASSET MTGE INV 2007-A1 0.31... Capital DIStrbUtON...........cveervees | cevrreriieirinirsereens | v, 165,409 | oo (V1 I 165,409 | ..covvenee 165,409 0 .0 0 0 | o0 | i 165,409 | oo 0 [ covvrereeennd0 | e (0 I 0

86362X AA 6| STRUCTURED ASSET MTGE INV 2007-A1 0.31... Redemption  47.6821......cccccee | vevrveeneernneirnennens | v 150,753 | ...........316,162 | ............ 150,753 | cooovvrenee 150,753 0 .0 0 0| o0 | 150,753 | e 0

86363V AA 9| SASCO 2007-5 1F 144A 0.532% 06/25/37 Capital DIStrbUtON...........coveerrees | covrrrineiireirneiiens | e 155,948 | oo [ 155,948 | ..coovvnee 155,948 0 .0 0 0| o0 | i 155,948 | oo 0

86363V AA 9| SASCO 2007-5 1F 144A 0.532% 06/25/37.. Redemption  65.6109 297,627 ..453,624 297,627 297,627 0 .0 0 0 0

911312 AQ 9| UNITED PARCEL SERVICE 2.450% 10/01/22 BANK OF AMERICA........cooommvre | cevineinnrirnnineriene | v 1,902,760 ...2,000,000 | ......... 1,997,340 | ......... 1,997,606 0 98 0 298 | 0 [ 1,997,703 | 0

911365 AX 2| UNITED RENTALS (N AMER) INC 6.125% 06/. CITIGROUP........ccoovevrerinrrrerins | erenne 378438 | ............ 350,000 343,875 344,056 0 230 (V1N I 230 01...34151 | ... 34,151 | ... 11,255

93934F MN 9| WASHINGTON MUTUAL PT 2006-AR2 A1A 1.06... Capital DistribUtion.............cceveeee [ covervrererinisereiinnn | e 104,598 | ..ovviiiriene () I 104,598 | ............ 104,598 0 .0 0 0.0 | 104,598 | 0 | cvieieenn0 [ e {0 I 0

93934F MN 9| WASHINGTON MUTUAL PT 2006-AR2 A1A 1.06... Redemption  50.3632.......cccccee | corerererneernrrrnerinens | oveerenens 106,129 | .ovvvereee 210,728 | ....ccooune. 106,129 | c.ocvvvvneee 106,129 0 .0 0 0 | 0 | 106,129 | oo (VN ISP 1 I ISV (U I 859

960394 AP 9| WESTINGHOUSE CREDIT CORP PUTABLE BOND MatUMILY....oericecreccis | v | e 750,000 | ..ovvenee. 750,000 | ..oovvrne 821,250 0 (2,998) 0

984121 BY 8| XEROX CORP 8.250% 05/15/14 Maturity.. ..2,000,000 2,000,000 2,258,240 .0 .(22,829)] ..

G4302  AA  8|HARBOUR/MAINSAIL 0.166% 10/05/50.. Paydown.......cooeiiininiiicnn | e | s 12,294 | oo 12,294 | oo 2459 | ........1,956 | ..........970 | ........ 9,367 6.
3899999. Total Bonds - Industrial And MISCEIIANEOUS. ........vuurrssersiiresirssieessersssssssers et sttt | erbia 24,309,226 | ....... 24,179,780 | ...... 24,551,044 | ...... 20,947,435 | .o 970 | o (5,765) | vooverivernens 0 [ s (4,795) | o0 | 24,251,168 | oo, 0]...58055 | ... 58,085 | ..... 590,038 XXX
8399997, TOtal BONAS = P 4.tttk ettt enennennes | enbnen 35,632,336 | ....... 34,745,899 | ...... 34,864,974 | ....... 31,256,835 | .o (13,144) | oo 0 (12174) | covvvere0 | 34,553,723 | oo 0 ..1,078,610 |..... 776,221 XXX
8309999, TOtAl BOMAS. ... eerereseees etttk 8 88 E bbbt nsns | crbis 35,632,336 | ....... 34,745,899 | ...... 34,864,974 | ....... 31,256,835 | ...cccoenun (13144) | oo, 0 (12174) [ o0 [ ... 34,553,723 | oo 0 .1,078,610 | ..... 776,221 XXX
9999999. Total Bonds, Preferred and COMMON SOCKS. ..ottt essssesansnn 35,632,336 |............ D,9.%, U [ 34,864,974 | ....... 31,256,835 | ............. (13,144) [ ..o 0 (12174) | o0 | ... 34,553,723 | ... 0 ..1,078,610 |..... 776,221 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Swaps - Hedging Other - Total Return

55424, SWAP Morgan Stanley

OTC__EQUITY_VARIANCE_SW EQUITY/| & Co

AP__VANILLA VA= SP 500.......c.cmmrreerrerrrienns Exhibit 5 | INDEX | International PLC 4PQUHN3JPFGFNF3BB653. |.03/18/2013(.12/19/2014| ............. L — 250,000 | 0.00/0.00...... - - ST R (1,719,941) | covvves | e (1,719,941) | ........ (489,095) | - - 0 858 105 ..o

56473, SWAP

OTC__EQUITY_VARIANCE_SW EQUITY/| Societe Generale

AP__VANILLA VA= SP 500.........cmmrreermerreiinns Exhibit 5 | INDEX | S.A. O2RNE8IBXP4ROTD8PU41.. |.04/02/2013(.12/19/2014] ............. I 75,000 | 0.00/0.00...... - - - (520,806) | ....... (520,806) | ........ (149,011) | - - 0 257 105 oo

65900, SWAP

OTC__EQUITY_VARIANCE_SW EQUITY/

AP__VANILLA VA= SP 500.........ccmmrreerrrerrriinns Exhibit 5 | INDEX |UBS AG............. BFM8T61CT2L1QCEMIK50.. |.09/13/2013(.09/19/2014| ............. L 185,000 | 0.00/0.00...... - - ST R (1,264,788) | ....... | ... (1,264,788) (509,215) | - - 0 436 105 oo

71058, SWAP

OTC__EQUITY_SWAP__PRICE EQUITY/| Goldman Sachs

_RETURN VA= SP 500.........cmmrreermrerrriennne Exhibit 5 | INDEX | International W22LROWP2IHZNBB6K528. |.11/25/2013(.11/13/2014] ............. 1...13,239,590 | 0.59/1925.92| - - 25,715 (529,482) | ....... (529,482) | ........ (168,097) | - - (VI I 40,408 | ...ccoverneenn 104 ..

71139, SWAP

OTC__EQUITY_SWAP__PRICE EQUITY/| Societe Generale

_RETURN VA= SP 500........ccmmrreereerreie Exhibit 5 | INDEX | S.A. O2RNE8IBXP4R0OTD8PU41.. |.11/25/2013(.11/07/2014] ............. 1[...15,509,919 [ 1.25/6963.15| - ovoovvcvveenee | = cvvrrrrrerreiines | e 54,614 | ...ccooerneene (191,900) | vvvovve [ coveerne (191,900) | ......... 138,683 | - - (VI I 46,281 | .oooorereene 104 ..o

74563, SWAP

OTC__EQUITY_SWAP__PRICE EQUITY/| Societe Generale

_RETURN VA= SP 500......c.cmmrreermerreiins Exhibit 5 | INDEX | S.A. O2RNE8IBXP4R0OTD8PU41.. |.01/24/2014(.02/09/2015| ............. 1 1,002,999 | 0.53/1902.54 | = wovvvvvoveen | = e | e 1,509 (51,802) | ....... (51,802) (51,802) | - - 0 3,929 104 ..

74727, SWAP

OTC__EQUITY_SWAP__PRICE EQUITY/| Goldman Sachs

_RETURN VA= SP 500......c.ccmmrreereerrrienne Exhibit 5 | INDEX | International W22LROWP2IHZNBB6K528. |.01/28/2014(.08/11/2014] ............. 1 1,002,999 | 045/ 1873.60 | = .oovvevrvecrns | = i | e 1,365 | .ovvveere (66,278) | .cvvvee | cevvreenne (66,278) | .......... (66,278) | - - (VI I 1,701 | s 104 ..o

79173, SWAP

OTC__EQUITY_SWAP__PRICE EQUITY/| Societe Generale

_RETURN VA= SP 500......cccmmmrreermerreiine Exhibit 5 | INDEX | S.A. O2RNE8IBXP4R0OTD8PU41.. |.04/10/2014.05/06/2015| ............. 1 1,404,199 | 0.45/1863.28 | - - 939 (100,007) | vocovve [ coveerne (100,007) | ........ (100,007) | - - 0 6,470 104 ..o

80674, SWAP

OTC__EQUITY_VARIANCE_SW EQUITY/

AP__VANILLA VA = SP 500......c00ccereereerreii Exhibit 5 | INDEX |UBS AG............. BFM8T61CT2L1QCEMIK50.. |.05/07/2014(.02/20/2015| ............. I 70,000 | 0.00/0.00...... - - - (235,839) | ....... (235,839) | ........ (235,839) | - - 0 281 105 oo

83846, SWAP Morgan Stanley

OTC__EQUITY_VARIANCE_SW EQUITY/| & Co

AP__VANILLA VA = SP 500......c0ccmrreermerreinn Exhibit 5 | INDEX | International PLC 4PQUHN3JPFGFNF3BB653. |.06/19/2014(.07/17/2015| ............. (I - 100,000 |0.00/0.00...... - - - (90,067) | .cvvver | cevvreenne (90,067) | .......... (90,067) | - - 0 512 105 ..o

84040, SWAP Morgan Stanley

OTC__EQUITY_VARIANCE_SW EQUITY/| & Co

AP__VANILLA VA = SP 500......c00cmmmreeeeerreisenns Exhibit 5 | INDEX | International PLC 4PQUHN3JPFGFNF3BB653. |.06/23/2014|.12/18/2015] ............. 1| 50,000 | 0.00/0.00...... - - - (50,764)| ....... (50,764) (50,764) | - - 0 303

0949999. Total-Swaps-Hedging Other-Total Return 0 0 (4,821,673) | XXX .....(4,821,673) | .....(1,771,494) 0 0 () 101,436

0969999. Total-Swaps-Hedging Other. 0 0 .(4,821,673) [ XXX] .....(4,821,673) | .....(1,771,494) 0 0 0. 01,436

1189999. Total-Swaps-Total Return 0 0 (4,821,673) | XXX .....(4,821,673) | .....(1,771,494) 0 0 (V) 101,436

1209999. Total-Swaps. 0 0 (4,821,673) | XXX .....(4,821,673) | .....(1,771,494) 0 0 0 .. 101,436

1409999. Total-Hedging Other. 0 0 .(4,821,673) [ XXX .....(4,821,673) | .....(1,771,494) 0 0 0. 01,436

1449999. TOTAL 0 0 (4,821,673) | XXX .....(4,821,673) | .....(1,771,494) 0 0 0 ... 101,436
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(a) Code Description of Hedged Risk(s)

104 104: Hedges Equity Risk on Minimum Rate Guarantee Liabilities
105 105: Hedges Interest Rate Risk on Minimum Rate Guarantee Liabilities
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
[

NONE



Statement as of June 30, 2014 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Description of Change in Cumulative Change in Hedge
Item(s) Hedged, Book/ Variation Margin |~ Variation |Variation Margin Effectiveness
Used for Schedule/| Type(s) Date of Reporting Adjusted Cumulative Deferred | Gain (Loss) Used Margin Gain (Loss) at Inception Value of
Ticker Number of | Notional Income General Exhibit | of Risk | Maturity or Trade Transaction Date Fair Carrying Variation Variation to Adjust Basis | for All Other | 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 Hedges Current Year Exposure | Quarter-end (b) Point

Long Futures
Hedging Other

030

Equity/In
HIN4......... revereennn229 [ 111,450 | HIN4, HKG, 7/30/2014 ....oooveveoerreerriiens Equity Index Hedge..........covcvuereevrrinnrerecrnens Exhibit 5. qdez .07/30/2014.... | HKG .06/24/2014.... | ..... 23,050.3164 | ... 23,104.0000 0 0 0 0 (V1 I 614,677 | .........614,677 | .....2,100,854 | 101.....cccovercvurr | crrrrrrrrrrnrrnnnB0
Equity/In
..109,500 | SPU4, CME, 9/18/2014 . . | Equity Index Hedge. . | Exhibit 5. dex |.09/18/2014...|CME .06/11/2014... | . 929.8729 | .......1,952.4000 0 0 0 0 0]....2,466,717 ,466,713 | ......9,471,750
Equity/In
VGU4....... | ......... 1,449 | .....14,490 | VGU4, EUX, 9/19/2014 ....oooiovvvvvrerrrrissnnreenns Equity Index Hedge.........ccoverrirernmmnniernsinnens Exhibit 5. dex  |.09/19/2014... [EUX .06/16/2014... | .......3,267.6342 3,232.0000 0 0 0 0 0....(516,340) | . .(516,339) | ......4,892,472
12829999. Total-Long Futures-Hedging Other. 0 0 0 0 0 ]...2,565,055 ,565,051 | ....16,465,076
1329999. Total-Long Future: 0 0 0 0 0]....2,565,055 |..... 2,565,051 |....16,465,076
Short Futures
Hedging Other
‘ Equily/ln‘ | ‘ |
SPU4....... | o110 | ....27,500 | SPU4, CME, 9/18/2014 VAGB Hedge. Exhibit 5. dex |.09/18/2014...| CME .06/12/2014...] .......1,930.9260 | .......1,952.4000 0 0 0 0 0 [ (590,535)  ..........(590,536) | ......2,378,750
13429999. Total-Short Futures-Hedging Other. 0 0 0 0 0.......(590,535) | . .(590,536) | ......2,378,750
1389999. Total-Short Futures 0 0 0 0 0 {.....(590,535) | . .(590,536) | ......2,378,750
1409999. Total-Hedging Other. 0 0 0 0 0...1,974520 |.... 1,974,515 | ....18,843,826
1449999. TOTAL 0 0 0 0 0...1974520 |...... 1,974,515 | ....18,843 826
(a) Code Description of Hedged Risk(s)
100 Hedges Equity Risk in UL and VA Liabilities with Futures
101 Hedges Equity Risk in UL Liabilities with Futures
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0
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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Broker Name

Beginning Cash Balance

Cumulative Cash Change

NONE

Ending Cash Balance
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Statement as of June 30, 2014 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Exchange Traded Derivatives

0199999. Aggregate Sum of Exchange Traded..........coovrenncniniinininnisnins cvvvernrnsnnienssnnsesnssnssnserssrssensees | enee XRKenree | eoeee XKKuvion | wovrnrrnrece e XXX [ e [ 0 | ............. 0 0].. 0 ‘ .......... (O 18,843,826 | ..o 18,843,826
NAIC 1D

Goldman Sachs Intemational........... . . W22LROWP2IHZNBBEK528 | .....Y ...ovvoone | oY e | v | e 0 (595,760) 0 ..(595,760)

Morgan Stanley & Co International PLC..... .. 4PQUHNS3JPFGFNF3BB653. | .....Y ccocveceeee [ oY i | a0 | e 0 (1,860,771) 0. (1,860,771)

Societe Generale S.A.........cocovvvrerneeinens O2RNEBIBXPAROTDBPUAT.. | .....Y oo [ oY e | v | e 0 (864,515) 0 ..(864,515)

UBS AG. ..ttt BFM8T61CT2L1QCEMIKS0.. | ..oo.Y oo | oY | v 0 [ s 0 (1,500,627) 0. (1,500,627) .
0299999. Total NAIC 1 DeSIGNAtION. .....vvrrersressiiesiriere et ssssseneenes 0]... 0 (4,821,673) . 0. (4,821,673) | ..coovvc. 0 . 101,437 | ... 0
0999999, TOAIS. ...ttt . 0]... 0 [, (4,821,673) | ovovviiriisciiciieciiiciens 0 0. (4,821,673) | oo, (1 I 18,945,263 | ..coovovvriviis 18,843,826




6030

Statement as of June 30, 2014 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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
Goldman Sachs International «.. W22LROWP2IHZNBBBK528 | COMPOIate..........cvvurermrerrerncerneiseeseeessesnenes 018490 AP 7 [ ALLERGAN INC/UNITED STATES......c.ceooimrmermrierieriesiesiessessssssessesssssssssessssssns | onseenins 23,268 24,000 23,963 |.03/15/2018... | .......... Ve
Morgan Stanley & Co International PLC. ... 4PQUHN3JPFGFNF3BB653. | COMPOTate.........couvveuvernrierrirriiceisriseiieiiens 018490 AP 7| ALLERGAN INC/UNITED STATES.....c.cosivirerrinrierieriiesiesissnissssiessessesenns | veees 1,260,365 | ....ocvvvrrirerirnens 1,300,000 | ..ooorvrererrrcrirens 1,297,986 |.03/15/2018... | .......... 2
Morgan Stanley & Co International PLC..........cccccovuvevinienncs 4PQUHN3JPFGFNF3BB653. | COrporate...........cc.evvevrerieiseiesierissisesesieninns 4042Q1 AE 7 [HSBC BANK USA NA SUBOP.......ccotuieiirriiiieririceniiciesiersissssesessssiessesias | oeeiesiees 360,091 322,000 .08/24/2020... | .......... A2
Societe Generale S.A ... O2RNEBIBXP4ROTDBPUA41.. | COMPOIate.........cuverrermrerrerrrerrisseriseerienirenes 693506 BD 8| PPG INDUSTRIES INC.......cocovirmerirrieeirirerisesiesesenseneseenns 591,625 | ..o 560,000 .11/15/2020... | ......... [\2
Societe Generale S.A . O2RNES8IBXP4ROTD8PUAT.. | COrPOrate. ......c.vvvrrerierereerieeieieeeessessseeeennes 02209S AL 7 | ALTRIA GROUP INC.....cvoreiieirieiisteisieseeie et nines 578,149 520,000 .05/05/2021... | .......... AV
UBS AG....ooirierierierienirnseiesiens BFM8T61CT2L1QCEMIKS0.. | COMPOrate. ........vvvevrrcernririeerierieerirnereenns 89233P 4C 7| TOYOTA MOTOR CREDIT CORP.......cccivirrirreimreiiiierierieeesseissssensesssennns | ceveees 1,434,337 ..1,285,000 .06/17/2020...
Citibank NA..........cocnernriinns E57ODZWZTFF32TWEFATE | TrEASUIY........ouvvrererrrireirerisseisesesensieees 912828 KD 1|USTREASURY st eessssssssssssenes | coeees 5,277,300 | .. . .02/15/2019...
Citibank NA.........cocnerrrrnns ES7ODZWZTFF32TWEFATE | TrEASUMY.........ovvveeerrersrersereaenseesrieneenes 912828 VB 3| USTREASURY s essssssssssenienes | sienes 1,254,947 | oo, 1,325,000 [ ..oooeereerircrirens 1,286,028 |.05/15/2023...
Citibank NA.......ccocnvvrviniine E570DZWZ7FF32TWEFAT6 | Treasury. 3138A4 A2 1{FNMA s | criens 3,317,914 | o 3,121,949 | i 3,107,431 |.01/01/2041...
Citibank NA.........ccoconerrnirns E570DZWZT7FF32TWEFAT6 | Treasury. 313BWM XL 0| FNMA s | s 988,713 999,659 ..1,031,320 |.04/01/2043...
Citibank NA.......ccocvenrniinne E570DZWZT7FF32TWEFAT6 | Treasury. 912810 EQ 7[USTREASURY et ssenssiens | evines 1,319,080 .08/15/2023...
Citibank NA.........cocenerrnrrns E570DZWZTFF32TWEFAT6 | Treasury. 912828 EE 6| USTREASURY s eeessnssssssensenes | senes 1,568,625 .08/15/2015...
Citibank NA..........cocmrrnriinnns E57ODZWZTFF32TWEFATE | TrEASUIY........ouverererrrireirneiinsiseesisesiieees 31402R RN 1IFNMA st | s 510,272 .10/01/2035...
Citibank NA.........ccoconerrnirn E570DZWZT7FF32TWEFAT6 | Treasury. 912828 QN 3| USTREASURY et essssnsssssenienns | sienes 5,338,800 . .05/15/2021...
Citibank NA........ccoovviinrnnin E570DZWZ7FF32TWEFAT6 | Treasury. 912828 MP  2[USTREASURY st ensseens | anenes 4,400,040 | .. ..4,000,000 .02/15/2020...
0199999, TOAIS. ... 1eurrssresere s trissers e etk | £6EeEeEEf e E LR f R L LR 1L E R R LR EEE R LR EE LR E R4 EE LR LR R E L EE LR EEE LR EEE R fEEeEEE LR EE LRt | s 28,223,526 | ..ooooiviiiiiiniinns 26,416,292 | ..o 26,947,165 | ... XXX......




Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO

SCHEDULE

DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
02005A BT 4 |ALLY MASTER OWNER TRUST.......ccostuiiiririeririrreissinsniessessnsessssssssssssesssesssssssssssssssesssesssssssssssesssnsssens | evnseersnsenns | TF B | v 912,111 | e 912,099 |09/15/2016....
02582J FV 7 |AMERICAN EXPRESS CR MASTER TR 2,283,466 2,283,400 | 03/15/2017....
05377R AR 5| AVIS BUDGET GROUP INC 1,589,670 1,589,930 |11/20/2014....
05522R  BF 4| BANK OF AMERICA CREDIT CARD TR....c.covvuiririmeireriseiseesessssissensesians 1,724 914 1,725,020 | 12/17/2016....
13056X AA 1| CALIFORNIA REP AUTO REC 2014-2........cvuuiiririierisiieiesesiseisessssisesssse s sssssssssessssssssssssssssssssssessessssssenss | seeessossaness 820,000 | ..ovvveerrrereriierend 820,000 |06/15/2015....
17305E CH 6| CITIBANK CC ISSUANCE TRUST......covtruirmerierireiseessssssssiessessseesesssssssesssessssenas 1,724,527 1,724,261 | 12/10/2016....
17308B AL 2| CITIBANK OMNI MASTER TRUST .....coiririieiniinniiesieesissississssssssesssesssssssssssssssssssessssssssssessssnsssssnnssnees. | aonnsnnsniennes | TP | v 809,935 | ..o 809,876 |08/15/2018....
17308B AM 0| CITIBANK OMNI MASTER TRUST ......cvuirimririemiiseriesiessssessssssssessessses s sss s ssesssesssssssssssssssssssessssssssnns. | sosessessnenes 2,809,072 2,808,897 | 08/15/2018....
34528Q BT 0|FORD CREDIT FLOORPLAN MSTR TR 3,367,894 3,367,753 | 09/15/2016....
34529V AE 2 [FORD CR AUTO LEASE TR 2012-A.....ccouiviirinirieririisinneriessnessesssssssssssessssssessessssssssssssssssssesssssssssnesses | ooevnesnenenne | TFBerirneens [ 249,245 | ..o 249,317 | 04/15/2015....
36159) BT 7 |GE CAPITAL CREDIT CARD MASTER 622,731 | oo 622,739 | 11/15/2017....
404225 BH 6 |HLSS SERVICER ADV REC 2013-T4.......oiiiiririiiiirissiieiiesiesesssssssesssie s sssssssenssns | svssssnessnenes 2,030,609 2,030,303 | 08/15/2044....
44614T AB 8 [HUNTINGTON AUTO TR 2012-2.....cuivrmrrreimerierinsiineesenisseissssssssnsssesssssesssssssssnssssessssssssssesssessnessssssssssnesss | ovevenneenneeses | TFBnrinneeen | vornerisssissiesiesiseenns 13,669 | woovrreereereererinninnae 13,669 |09/15/2015....
44890F AC 1|HALST 2012-A. . . 08/15/2015....
44890F AD 9 [HALST 2012-A ..812,057 ..812,035 | 04/15/2017....
44921S AC 6 |HALST 2013-A 1,782,683 1,782,862 |09/15/2015....
74113A AA 4 [PRESTIGE AUTO REC TR 2014-TA ..ottt ..216,368 ..216,368 | 04/15/2015....
80281A AD 1 |SANTANDER DRIVE AUTO RECEIVABL ..295,840 | .. ..295,973 | 05/15/2016....
80282W AC 4|SANTANDER DR AUTO REC 2012-3 B [T 402,951 | .o 402,942 | 04/15/2016....
80283W AA 7|SANTANDER DR AUTO REC 2014-2 2,713,405 2,713,405 | 05/15/2015....
88641V AA 9| TMCAT_14-AA...... [ IR 665,001 | .o 665,000 | 06/15/2015....

3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. .........v.rurieirieieicii et enaes 25,988,508 25,988,211

3899999. Total - Industrial & Miscellaneous (Unaffiliated) 25,988,508 25,988,211

6399999. Total - Commercial Mortgage-Backed SECUMHES. ..o vttt sttt sttt 25,988,508 25,988,211

6599999, SUDLOLAI = BONGS.........couivoiiieiiieieiieiieiciete etttk sttt s st s s st b et sesses et ee s s b s et b et esses bt s s bt a s s s s b st s bt s et n s b neen 25,988,508 25,988,211

Short-Term Invested Assets (Schedule DA Type)
000000 00 0|JPMORGAN PRIME MONEY MRKT FUND.......ccostiuuiirmririiimeiseisesiesesessssisseisessesssessssssssesssssssssessssssssissssss | seesessinnssnns | aosenmssseessnns | onsesesssssssssssssssnssanns 13438 | oo 13,438 |07/01/2014....
000000 00 O|MORGAN STANLEY PRIME MONEY MAR 21,914 | e 21,914 |07/01/2014....
000000 00 O|WELLS FARGO ADV HER MMKT 5,302,566 5,302,566 | 07/01/2014....
02086M K3 7 | ALPINE SECURITIZATION. .....otuiiriiiriririiserieseseresssssisessssssssssesessssssssesssssssssessssssssssssessesssssessesssssssssasessansne | seesessnsssnsies | avessessensons | assesesesssssssssssessansns 999,321 | .o 999,321 |10/03/2014....
0208P4 AX 1|ALPINE SECURITIZATION 3,000,000 3,000,000 | 08/18/2014....
06538C K7 5|MITSUBISHI UFJ FINANCIAL GROUP 3,997,603 3,997,603 | 10/07/2014....
06740B AR 8| BARCLAYS PLC......outiuuiiuiinriseiseese st ss sttt stentsnins | avssessssensnns | seessesnssnnes 1,750,000 1,750,000 |08/02/2014....
12476F H4 1|CAFCOLLC 1,899,605 1,899,605 | 08/04/2014....
13738K  J4 0| CANCARA ASSET SECURLLC.........cccuuuuee 1,999,278 1,999,278 | 09/04/2014....
19422D G2 1|COLLATERALIZED COMMERCIAL PAPE.........cooiiiiiriiineineiiesiessseesssise s sssssssssessssssssssssssssssssssens | svsessssessnnse | aeesssssnseennns 1,499,988 1,499,988 |07/02/2014....
19422D JH 5| COLLATERALIZED COMMERCIAL PAPE.........cooiiiiiiieiiiissiiesie st 1,998,916 1,998,916 |09/17/2014....
2332K1 HS 2|DNB NOR ASA 2,998,973 2,998,973 | 08/26/2014....
3686M1  JA 5| GEMINI SECURITIZATION CORP.......coviririiiririirersissisesissssesesssssssssesss s sesssssssssessssssssesssssssssasssssessassesses | sossenssesinnsns | seenesessanenes 1,998,697 1,998,697 | 09/10/2014....
404278 K6 5|HSBC HOLDINGS PLC.......cocorvvvrrererrnrinnne 3,997,466 3,997,466 | 10/06/2014....
5006E1 G1 6 |REPUBLIC OF KOREA.. 1,000,000 1,000,000 |07/01/2014....
6117P5 G8 4 |MONT BLANC CAPITAL CORP........otvtreimireiieitieeieesse i ssesssess sttt sssssensssessssssssssssssnes | svsmssssessnnns | seesnsessssnnes 2,999,872 2,999,872 | 07/08/2014....
85324U G7 2|STANDARD CHARTERED PLC 1,499,937 1,499,937 |07/07/2014....
85324U HJ 5| STANDARD CHARTERED PLC 1,999,333 1,999,333 | 08/18/2014....

8999999 Total - Short-Term Invested AsSets (SChEAUIE DA TYPE).. ... ruuiuueisieieersiit et 38,976,906 38,976,906 | ..... XXX.........

Cash Equivalents (Schedle E Part 2 Type)
000000 00 0|BANK OF AMERICA CORP........ccotiumiimrireimisissesessesssesssesssss st isssnssssenssssssnnsas | aveessssessonns | aeesnssssssanes 2,000,000 2,000,000 | 10/01/2014....
000000 00 O|CHESHAM FINANCE LTD.....cotiumiimiiiieimiriniiieiiesisesesseisssise st sssesssesssssesssessssssssssensssnes | sveesesnmssenns | aeesesssnssenes 1,000,000 1,000,000 |07/01/2014....
000000 00 O|CREDIT SUISSE GROUP AG. 2,275,000 2,275,000 | 10/14/2014....
000000 00 O|CREDIT SUISSE GROUP AG. 2,500,000 2,500,000 | 08/04/2014....
000000 00 O|EBURY FINANCE LLC......cccormvurmerrrnrrnerrenns 3,000,000 3,000,000 | 07/01/2014....
000000 00 O|GEMINISECURITIZATION CORP 1,499,887 1,499,887 | 07/16/2014....
000000 00 0|GOLDMAN SACHS GROUP INC 3,000,000 3,000,000 | 09/09/2014....
000000 00 0|MIZUHO FINANCIAL GROUP INC 1,499,992 1,499,992 |07/02/2014....
000000 00 O|MORGAN STANLEY. 1,500,000 1,500,000 |07/31/2014....
000000 00 0O|MORGAN STANLEY. 3,000,000 3,000,000 | 09/05/2014....
000000 00 0O|SPECTRAENERGY CORP. 1,999,985 1,999,985 |07/02/2014....
000000 00 0O|SPECTRAENERGY CORP. 2,899,865 2,899,865 | 07/08/2014....
000000 00 0O|WESTAR ENERGY INC 1,999,783 1,999,783 | 07/16/2014....

9199999. Total - Cash Equivalents (Schedule E Part 2 Type) 28,174,512 28,174,512

9999999. Totals 93,139,927 93,139,630

General Interrogatories:

1. The activity for the year to date: ~ Fair Value §.....4,878,601  Book/Adjusted Carrying Value $.....4,874,411

2. Average balance for the year to date:  Fair Value $.....99,128,904  Book/Adjusted Carrying Value $.....99,228,051

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

General Interrogatory:

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

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

NONE
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Statement as of June 30, 2014 of the WESTERN RESERVE LlFE ASSURANCE CO OF OHIO
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories

Allfirst Baltimore, Maryland 0 0 (3,880) (22,372) 1,496 | XXX..
Bank of America Clearwater, Florida 0 0 25,134 25,897 26,184 | XXX..
Bank of America Dallas, Texa 0 0 498 5,016 5,128 | XXX..
Bank of America Little Rock, Arkansas 0 0 269,734 42,345 25,000 | XXX..
Bank of New York New York, New York 0 0 ...(4,014.270) | ...........(5,307,961) | ...........(3,613,452) | XXX..
Bank One. Phoenix, Arizona 0 0 1,567 1,080 819 | XXX..
Chase Manhatten Bank New York, New York 0 0 3,132,570 2,594,155 2,692,231 | XXX..
Citibank Money Market Nwe York, New York 0 0 0 (3) (116,820) | XXX..
First Union National Bank of Florida.............ccccocuerinrinne Jacksonville, Florida 0 0 367,391 646,303 775,776 | XXX..
HSBC Bank USA New York, New York 0 0 2,781,231 | oo 1,976,710 | oo 9,754,445 | XXX..
Investors Bank & Trust Co.........c.ovuureuneivnrinriineineiecins Boston, Massachusetts. 0 0 82,502 85,039 22,152 | XXX..
M&T Bank Baltimore, Maryland 0 0 113,001 120,340 | coovverneee 1,997,549 | XXX..
U.S. Bank Cedar Rapids, lowa 0 0 20,000 20,000 20,000 | XXX..
U.S. Bank St. Paul, Minnesota 0 0 166,633 295,092 386,758 | XXX..
Wachovia Bank Charlotte, North Carolina.............ccccocveeis [ conrivrnriiieniens 0 0 0 119,957 5,231 [ XXX..
Wells Fargo Bank: Minneapolis, Minnesota 0 0 1,263 2,228 1,620 | XXX..
0199999. Total Open Depositorie: XXX 0 0 2,943,374 603,826 | ..o 11,984,117 | XXX..
0399999. Total Cash on Deposit XXX... 0 0 2,943,374 603,826 | ..o 11,984,117 | XXX..
0499999. Cash in Company's Office. XXX 2,350 2,350 2,350 | XXX..
0599999. Total Cash 0 0 2,945,724 606,176 | .......... 11,986,467 | XXX..
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Statement as of June 30, 2014 of the WESTERN RESERVE LIFE ASSURANCE CO OF OH'O
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
ALPINE SECURITIZATION T44A CP......ooouiiuieiieiiieeiesese st sssse sttt | ceennirens 06/19/2014 | ......ccevvence 0.140 |07/16/2014 | ...ocvvvvvvcrririene 24,998,542 | ....ovvoririre s LU IO 1,167
SALISBURY REC GO LLC T44A CP..... oottt sttt ettt s s8££ 8488484814888 E £ E kbbbt | cesenninnns 06/04/2014 |......cccovenc 0.170 [08/05/2014 | ...ovvvvreiriinriscinns 24,995,868 | ....oiiriiiniiiei s 0 3,187
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations.. .. .. .. ettt beeiester st et en bbbttt n st ansentants | deesrestensantnesentaneae 49,994,410 . 0 4,354
3899999. Total - Industrial and Miscellaneous (Unaffiliated)............. . ettt ettt t ettt et et et aet et e A et et ettt et et et et et etet et s e et en st s aetesnaetensaetetasaete | ebiedesesessetesissetetasseetasse et et s st etenntetesnsesesensetesensetetasns | arieieteressseseneteterans 49,994,410 [ ..o 0 4,354
Total Bonds
7799999. SUDLOLAIS = ISSUET OBIIGAtIONS. ........c.veeveieieieeitei ittt ettt ettt s sttt ses e s st ens et ses et st es et s et ensen et snsentessesesneas ettt ettt es et et en ettt st tesenaetesesnaesesenaetenensetets | creterenetereseterenraens 49,994,410 [ .oovoviieieiieeeceeeee e {0 [ PR 4,354
8399999, SUDHOLAIS = BONGS........rvesreereetesrsseessers stk OO PO OO PO PO POPPOPPRRPORPPP IFTFRPORPTOPPRTRRTORRPOOON 49,994,410 | .o O N 4,354
Sweep Accounts
CITIBANK IMONEY IMARKET ...t tttttetemt st 0ss 01t E 81 | ........... | 06/13/2014 | ...coovvvnnn 0.020 {.07/01/2014] .c.oovvvvvviririinnns T8 | s 0 [ 0
8499999, TOAI - SWEED ACCOUNES. ... verestteereseesers s sers sttt OO PO OO OP PP POPOYO PO OTOPPPOPPYUR POTOPPTOPORPOPRPPOOON T8 | s [0 RN 0
8699999, TOAl = CASN EQUIVAIBNES.........o.eereeraeeeeisesiseees st s8££ 8888048804188 E s b bR b e H48E 1oL 4 1A R AR R bR E bRttt | hrens st 49,994,488 | ..o (U TN 4,354
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