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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS et [ronee e 63,232,389 [ [V 63,232,389 |......ccconenn. 63,260,816
2. Stocks:
2.1 Preferred STOCKS .....c.cvoiviiicietceceiie ettt ee ettt aesesnans [ereterenee et (O (O (1 0
2.2 COMMON SLOCKS ....vuvuerieeetiiitieie ittt stsseenens [oesessssssessessssssseneseennas [V RN [V RN [V RN 0
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS..........ccoovveveieieecccc ettt [feeetese et (O (O [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDIANCES) ...ttt sesens [eeeeteenenesee ettt neee (L N [V RN [0 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDBIANCES) ....cocvimiiicicicieiceicieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash ($
(§ oo
investments (§  .oooevvrnieeei 0 ) e
6. Contractloans (including $ oo
7. Derivatives
8. Otherinvested @ssets ..o
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINES 110 11) ...c.cueveveeeveveiiicierciciiiees [rereeeeeeeneens 71,063,097 |.oovoeeeeeeeeeeeeee [0 71,063,097 |.oooveennne 69,832,568
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
[oT 2117 OO OO TS UUUURRTN ST TRTOTSOPT (O (O [0 0
14, Investment iNCOMe due and 8CCTUET .........c.oueuimreimrenineineieeeiseieeseeeieeeseeenas e 498,578 | [V R 498,578 |....cvieiriiciene 506,428
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........ccccccerrrecunee (L N (L N [0 T 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled PremiUumMS) ........ccceoieieiiiiieeeicieeeeeeee et [eeeeereene e (O (O [0 0
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........ccceceevrennrnnnn (O Y T (O [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccoeoeovnnrrieenenns (O O (O [0 0
18.2 Net deferred tax asset .. .. ..
19.  Guaranty funds receivable or 0N dePOSIt ...........cccevveveverereeeiieeieieeieieeees |rereseereeeeene s (O O (O O (U 533
20. Electronic data processing equipment and SOfWArE ............cccveveveeeeererinis foerereiininnseeccie [0 T [0 T [0 O 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oot (L N [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ................c.ccoooevvreviies ferevneiiiiciee [0 T [0 T [0 A 37,216
24. Healthcare ($ oooooererveneeeeeeenes 0 ) and other amounts receivable ...... |o-cocooeeerrnennee 8,541 | 8,541 | (1 0
25. Aggregate write-ins for other than invested assets ............cccccevevereririeeeeees foeveieiiinnns 2,050,339 [ 2,633 | 2,047,706 |......coovenvee. 2,146,888
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......cceueviieieereriineieeieievess s foeeeeseseeenees 77,570,930 |.cooveveeeenee 3,257,488 |...ocoeven. 74,313,442 |................. 73,025,857
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ...ttt e s eenenens [ernsnnnininnenes 330,796,908 | (U 330,796,908 |....ccovvnvene 318,717,099
28. Total (Lines 26 and 27) 408,367,838 3,257,488 405,110,350 391,742,956
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Annuity rider charges receivable ......ccooooiooeccicceeeeeeeeeeeeeeeeee 1921496 |0 1,921,496
2502. Fund revenue receivable ... 93,060
2503. State taxes recoverable ... 33,150
2598. Summary of remaining write-ins for Line 25 from overflow page 0]
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,050,339 2,633 2,047,706 2,146,888




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ................. 31,160,202 1€SS$ woveoveeeveeeeeeeeeenns 0 included in Line 6.3
(including $ .o 0 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $ ....0 Modco Reserve)
3. Liability for deposit-type contracts (including $  ......ccccooeiiiiiiiinne. 0 MOdCO RESEIVE).......oeoeeeeeeeiiieeieie e
4. Contract claims:
A LIE oo
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U aT o= o PP RP PP
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ .0 Modco) ...
6.3 Coupons and similar benefits (including $  ..ooeoveeirciiiiiee 0 Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  eeeoveeeeeeeeerneeeenes 0 accident and health premiums ............cccoooveeueus foeerenereeeseeeceee (01 0
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 477,070 | 321,555
9.4 Interest Maintenance Reserve 187,736 |.oveeeeee 214,901
10. Commissions to agents due or accrued-life and annuity contracts $
USROS 0 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances) (362,881) ... (575,800)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 108,221 | 79,535
15.1 Current federal and foreign income taxes, including $ (1,532) on reallzed capltal gains (losses) ... 19,220 [ 80,959
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........ccccocoviviviiiinnnns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ......ccoocoiiiiiiiiiinns 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ .......ccooeereeirecirennnns 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ..0 ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceevereiienceiceieeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NotesS $ ...vovvveverreirciecs
25. Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 32,686,837 33,692,350
27. From Separate Accounts Statement 330,796,908 |................ 318,717,099
28. Total liabilities (Lines 26 and 27) 363,483,745 352,409,449
29. Common capital stock 2,500,000 |..coevenee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus 211, 211,
34. Aggregate write-ins for special surplus funds ... (14,000,000) [....cocvevenvne (14,000,000)
35. Unassigned funds (surplus) 19,855,015 |[.ooeeeineee 17,561,916
36. Less treasury stock, at cost:
36.1 ...0  shares common (value included in Line 29 $
36.2 0 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 39,126,605 36,833,506
38. Totals of Lines 29, 30 and 37 41,626,605 39,333,506
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 405,110,350 391,742,955
DETAILS OF WRITE-INS
2501. Unclaimed funds ...
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAJE .......coiiiiiiiiiiiiiiiiite sttt oo O RN 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 680 5,240
3101.
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Asset adequacy reserve
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) (14,000,000) (14,000,000)




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.cccoceeevenc|oveveveverenennns (1,463,346)].....coce...... (1,325,380) ] (2,669,461)
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unrealized gains or losses ..
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinSUranCe CEAERM ...........oiiiiiiiieiiiiiiie ittt
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 2,320,846 2,475,675 4,851,293
9. Totals (Lines 1 to 8.3) 4,255,439 4,826,977 9,255,149
10. Death benefits
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
15.  Surrender benefits and withdrawals for life contracts ....
16.  Group CONVEISIONS ......ceuieuieeieaiieaiiesieesieeieeseeeeeeee e
17. Interest and adjustments on contract or deposit-type contract funds .
18. Payments on supplementary contracts with life contingencies .............
19. Increase in aggregate reserves for life and accident and health contracts (1,158,494) 664,544 847,051
20.  Totals (LINES 1010 1) .cuiiiiiiiieieeee ettt b et s e st [eae e 13,849,038 |....coccveene 16,432,336 |.coooocceenne 29,819,019
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
business only)
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses and fraternal expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes ....
25. Increase in loading on deferred and uncollected premiums ...........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions 0 0 0
28. Totals (Lines 20 to 27) 1,560,980 3,113,242 5,891,189
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
Line 28) 2,694,459 | 1,713,735 [ 3,363,960
30. Dividends to policyholders and refunds to members 0 0 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 minus Line 30) 2,694,459 |................. 1,713,735 oo 3,363,960
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 295,275 117,851 502,517
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus Line 32) ..........cccceueveieeuevererenns frocccisnec 2,399,184 |...coooiee 1,595,884 |....coveenene 2,861,443
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gains tax of $ 1,460 (excluding taxes of $ (2,992)
transferred to the IMR) .... (10,773) (9,230) (15,860)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 2,388,411 1,586,654 2,845,583
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year 39,333,504 36,588,783 36,588,783
37, NetinCOME (LINE 35) ......voveeieeeciiiiieeeeeeeeeeee et ss s s s sesesesessnnnsnsnesefoeseseseseenenens €, 088, 41T | 1,586,654 |.....ccvceeee 2,845,583
38. Change in net unrealized capital gains (losses) Iess capltal gains tax of $ .0 .0
39. Change in net unrealized foreign exchange capital gain (loss) .0 . .0
40. Change in net deferred income tax ...157,306 |... ..212,762
41. Change in nonadmitted assets .(159,110)]... .(308,553)
42. Change in liability for reinsurance in unauthonzed and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period .
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paid in
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred to surplus
51.  Surplus adjustment:
51.1 Paid in
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance .
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus for the year (Lines 37 through 53) 2,293,101 1,579,817 2,744,722
55. Capital and surplus, as of statement date (Lines 36 + 54) 41,626,605 38,168,600 39,333,504
DETAILS OF WRITE-INS
08.301. Policy charges ..2,057,764 |... 2,089,124 |... 4,032,495
08.302. Fee income ............ .. 293,861 |... . 421,261 |... .. 741,948
08.303. Administration fees
08.398. Summary of remaining write-ins for Line 8.3 from overflow Page ..............ccceueveueeeeeeeieieereiceeeee e oo (80,611) [ (84,710) [-.veeeeeceeeene (23,035)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 2,320,846 2,475,675 4,851,293
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
5301.
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page ...
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

CASH FLOW

-

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o > w0 D

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:

12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ociuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31

................. (1,463,346)|................. (1,325,380)|................. (2,669,460)
................... 1,196,419 | 1,129,310 | 2,263,566
2,211,017 2,521,681 4,768,511

1,944,090 2,325,611 4,362,617

................. 12,968,513 |................ 13,547,770 |................. 24,327,795
................ (14,021,576)|................(15,263,772)|................(27,513,305)
................... 1,478,958 |.......ccceee... 1,704,927 |................... 3,160,820
................................. 0 fooereerereereereeenneed 0 fciiiil0
295,479 (301,434) 63,565

721,374 (312,509) 38,875

1,222,716 2,638,120 4,323,742

..3,021,753 |.

..3,627,619 |.

..6,668,897

................................. 0 [0 o0
................................. 0 [0 il 0
................................. 0 [0 o0
0 0 0

................... 3,921,753 ... 3,627,619 |.................. 6,668,897
................... 3,929,705 |................... 7,007,486 |...................9,978,041
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
0 0 0

3,929,705 7,007,486 9,978,041

0 0 0

(7,952) (3,379,867) (3,309, 144)
................................. 0 [0 il 0
................................. 0 [0 o0
................................. 0 [0 o0
....................... (36,412) ... (36,412) [ (72,824)
................................. 0 [0 o0
80,604 123,188 35,005

44,192 86,776 (37,819)

................... 1,258,956 |.....ccovveeenen (654, 971) ... 976,779
................... 6,571,749 |..................5,504,970 |..................5,594,970
7,830,705 4,939,999 6,571,749

Note: Supplemental disclosures of cash flow information for non-cash transactions:




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31

1o INAUSEIELTIE ..o bbb 0 [ 0 [ 0

2. Ordinary life INSUFBNCE ........ceiiiiririiieieeeieiet sttt ettt st sttt se s e e e ss s sesesesese s ssssssesena oeeeeeeeieieiee s 3,000 | 3,000 | 6,000

3. Ordinary iNdividUal BNNUITIES .........c.ceviiriiiririeieeieiie sttt s e e e s s s seseseseo|oee e e 31,790 | 173,027 oo 327,120

4. Credit life (Group @and iNAIVIAUAL) ...........cocvoiiieieieieiiiie ettt [ee ettt [OOSR [0 U 0

5. GrOUP lIf@ INSUFBNCE ......c.ouvevieeeieeeeeeeeeeeeteee ettt ettt ettt ettt ea e s e s e s es e s es e s esess et essesesseseaassesee et et et e e nnenen [0 U 0 [ 0

6. GIOUD @NNUILIES ....c.e.viviveeiiieticiete ettt ettt et et et eae st ete et ese et ete s et e s et e s etesssaessstessssesessesessetesebesesensasensssedssesenees e tese e et es e s enennenn [0 U 0 [ 0

T A G H = GIOUD ettt a ettt s et s et e s ne e s ns ettt [OOSR [0 U 0

8. A &H -credit (roup and iINAIVIAUA) .......c.coviieiereieieeiiiee et et [OOSR [0 U 0

9. A H = OtNEI s s 0 [ 0 [ 0

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 troUGN 10) ......cueuiuiriiiiriririeteteieie sttt sesesesene e eeas 34,790 | 176,027 [ 333,120
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) .......c.cviuiuiuiiiiieieieieieeese ettt [OOSR [0 U 0
13, Subtotal (LINES 11 trOUGN 12) ...cucuiiiiiiiiieieieieieeese sttt et 34,790 | 176,027 .o 333,120
14, DEPOSIt-LYPE CONFACES ......cvvevieiiieiiieieieteieieett ettt s s e s et e e e e et et esesesesesesssens [oeneeneseseseseaeieaea s eeeneeas [0 U 0 [ 0
15.  Total (Lines 13 and 14) 34,790 176,027 333,120

DETAILS OF WRITE-INS

00 OO RO SRR RO EOPRPERRPRY
0 OO KOOSR RPN
00 O SOOI RSOOSR RO EOSTRERRPRY
1098.  Summary of remaining write-ins for Line 10 from oOVerflow PAgE ...........ccocvvviiieueueriiininirirsieeieeese s [OOSR [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern
A.  Accounting Practices

The financial statements of National Security Life and Annuity Company (the Company) are presented on the basis of accounting practices prescribed or permitted by
the New York Department of Financial Services.

The New York Department of Financial Services recognizes only statutory accounting practices prescribed or permitted by the State of New York for determining and
reporting the financial condition and results of operations of an insurance company, for determining its solvency under the New York 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 New York. The state has adopted certain prescribed accounting practices that differ from those found in NAIC SAP, specifically, the
methodology used within the Company's asset adequacy reserve calculation. The asset adequacy reserve as determined by management was in accordance with
VM21 (Valuation Manual 21 - Requirements for Principle-Based Reserves for Variable Annuities), NAIC SAP No. 51R (Life Contracts), and A-820 (Appendix A-820
Minimum Life and Annuity Reserve Standards) and was considered sufficient by management. Management acknowledges that under A-822 (Asset Adequacy
Analysis Requirements), management may establish an additional reserve (above the VM-21/NYReg213 aggregate reserve) if management determines that such a
reserve is needed as a result of the asset adequacy analysis. No additional reserve was considered necessary per management's calculations. The additional asset
adequacy reserve held by the Company, beginning with the June 30, 2017 financial statements, was made to comply with the Department's request for the Company
to be held to a higher threshold under New York's Insurance Regulation No. 126, which resulted in the Company refining its methodology used to determine gross
reserves, the reinsurance reserve credit, and associated reinsurance collateral for the variable annuities with living benefits so that the calculation would be acceptable
to the Department under the higher threshold. This prescribed accounting practice resulted in recording an additional net asset adequacy reserve of $14,000,000 and
is a decrease to surplus.

F/S F/S
SSAP # Page Line # 6/30/2023 12/31/2022
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 2,388,411 $ 2,845,583
(2) State Prescribed Practices that are an increase/
(decrease) from NAIC SAP:
$ - $ -
(3) State Permitted Practices that are an increase/(decrease)
from NAIC SAP:
$ - $ -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 2,388,411 $ 2,845,583
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 41,626,605 $ 39,333,506
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
Asset Adequacy Reserve 51R 3 1 $ (14,000,000) $ (14,000,000)
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
$ - $ -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 55,626,605 $ 53,333,506

C.  Accounting Policy

@) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method Bonds not backed by other loans are stated at
amortized cost using the modified scientific method.

(6) Basis for Loan-Backed Securities and Adjustment Methodology

Loan-backed securities are stated at amortized cost. The retrospective adjutment methodology is used for asset-backed, CMO, and Mortgaged-backed
securities.

D. Going Concern

After evaluating the entity’s ability to continue as a going concern, management was not aware of any conditions or events which raised substantial doubts concerning
the entity’s ability to continue as a going concern as of the date of the filing of this statement.

NOTE 2 Accounting Changes and Corrections of Errors - No significant changes
NOTE 3 Business Combinations and Goodwill - No significant changes
NOTE 4 Discontinued Operations - No significant changes
NOTE 5 Investments
D. Loan-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions
Prepayment assumptions for single class and multi-class mortgage-backed/asset-backed securities were obtained from broker dealer survery values or

internal estimates.

(2

-

Securities with Recognized Other-Than-Temporary Impairment

The Company had no other-than-temporary impairments on loan-backed securities due to the intent to sell security or the inability or lack of intent to retain
the investment in the security for a period of time sufficient to recover the amortized cost basis of the security.

(3) Recognized OTTI Securities - NONE

N

4

=

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):

a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ 24,182

2. 12 Months or Longer $ 510,946
b)The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 1,459,864

2. 12 Months or Longer $ 4,648,826



STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

Cash flow modeling was performed on all of these securities using current and expected market based assumptions which showed that the investor will
receive cash flow the percent of value of which is equal to the adjusted statement value. Therefore, any impairment is considered not other than temporary.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions - NONE

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE

H. Repurchase Agreements Transactions Accounted for as a Sale - NONE

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale - NONE

J. Real Estate - NONE

K. Low Income Housing tax Credits (LIHTC) - NONE

L.  Restricted Assets - No significant changes

M.  Working Capital Finance Investments - NONE

N.  Offsetting and Netting of Assets and Liabilities - NONE

O. 5GI Securities - NONE

P.  Short Sales - NONE

Q. Prepayment Penalty and Acceleration Fees - NONE

R.  Reporting Entity’'s Share of Cash Pool by Asset Type - Not applicable

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies - No significant changes
NOTE 7 Investment Income - No significant changes

NOTE 8 Derivative Instruments - NONE

NOTE 9 Income Taxes - No significant changes

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties - No significant changes

NOTE 11 Debt - No significant changes

NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

The Company uses the personnel of its parent and has no deferred compensation or retirement plans.

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations - No significant changes
NOTE 14 Liabilities, Contingencies and Assessments - No significant changes

NOTE 15 Leases - No significant changes

NOTE 16 Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B.  (2) Servicing Assets and Servicing Liabilities - NONE

(4) (b) Securitizations, Asset-based Financing Arrangements and Similar Transfers Accounted for as Sales - NONE

C. Wash Sales - NONE
NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - No significant changes

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - No significant changes

7.1



STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 20 Fair Value Measurements

A

B.  Fair Value Reporting under SSAP No. 100R and Other Accounting Pronouncements - NONE

(1) Fair Value Measurements at Reporting Date

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Cash 3 7,830,708 $ - 19 - 19 7,830,708
Separate account assets $ 330,796,908 $ - 13 -1 330,796,908
Total assets at fair value/NAV $ 338,627,616 $ -19 -19 338,627,616
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Total liabilities at fair value $ - $ - 1% - 1% -

(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy - NONE

(3) Policies when Transfers Between Levels are Recognized - NONE

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement

Included in various investment related line items in the statutory financial statements are certain financial instruments carried at fair value. Other financial
instruments are periodically measured at fair value, such as when impaired, or for certain bonds and preferred stock when carried at the lower of cost or

market.

Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability (exit price) in an orderly transaction between market
participants at the measurement date. In determining fair value, the Company uses various methods including market, income and cost approaches. The
market approach utilizes prices and other relevant information generated by market transactions involving identical or comparable assets and liabilities. The
income approach uses discounted cash flows to determine fair value. When applying either approach, the Company maximizes the use of observable inputs
and minimizes the use of unobservable inputs. Observable inputs reflect the assumptions market participants would use in valuing a financial instrument
based on market data obtained from sources independent of the Company. Unobservable inputs reflect the Company’s estimates about the assumptions

market participants would use in valuing financial assets and financial liabilities based on the best information available in circumstances.

The Company is required to categorize its assets and liabilities that are carried at estimated fair value on the statutory statements of admitted assets,
liabilities, and capital and surplus into a three level hierarchy based on the priority of the inputs to the valuation technique in accordance with SSAP No.
100R, Fair Value Measurements. The fair value hierarchy gives the highest priority to quoted prices in active markets for identical assets or liabilities (Level 1)
and the lowest priority to unobservable inputs (Level 3). If the inputs used to measure estimated fair value fall within different levels of the hierarchy, the
category level is based on the lowest priority level input that is significant to the fair value measurement. The levels of the fair value hierarchy are as follows:

- Level 1 — Fair value is based on unadjusted quoted prices for identical assets and liabilities in an active market at the measurement date. The types of
assets and liabilities utilizing Level 1 valuations generally include cash and short-term investments, separate account assets and exchange traded

derivatives.

- Level 2 — Fair value is based on significant inputs, other than quoted prices included in Level 1 that are observable in active markets or that are derived
principally from or corroborated by observable market data through correlation or other means for identical or similar assets and liabilities. The types of
assets and liabilities utilizing Level 2 valuations generally include U.S. government agency securities, municipal bonds, foreign government debt, certain
corporate debt, asset-backed, mortgage-backed, and private placement securities, derivatives, common stocks, securities lending reinvested collateral and
cash equivalent securities.

- Level 3 — Fair value is based on unobservable inputs for the asset or liability for which there is little or no market activity at the measurement date.
Unobservable inputs used in the valuation reflect management’s best estimate about the assumptions market participants would use to price the asset or
liability. The types of assets and liabilities utilizing Level 3 valuations generally include certain corporate debt, asset-backed or mortgage-backed securities,
and derivative securities.

(5) Fair Value Disclosures - NONE

C. Fair Value Level

Type of Financial Aggregate Net Asset Value Not Practicable

Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Bonds $ 55560927 |$ 63232389 |$ - 55,560,927 | $ $ - 19 -

Cash $ 7,830,708 | $ 7,830,708 | $ 7,830,708 - 19 $ - 19 -

Separate accountassets| $ 330,796908 |$ 330,796,908 |$ 330,796,908 - 193 3 - 19 -
Separate account

liabilities $ (330,796,908) [ $ (330,796,908) | $ (330,796,908) - 19 $ - 19 -

D. Not Practicable to Estimate Fair Value - NONE

E.  NAV Practical Expedient Investments - NONE

NOTE 21

NOTE 22

NOTE 23

NOTE 24

NOTE 25

NOTE 26

NOTE 27

Other Items - NONE

Events Subsequent - NONE

Reinsurance - No significant changes

Retrospectively Rated Contracts & Contracts Subject to Redetermination - NONE

Change in Incurred Losses and Loss Adjustment Expenses - NONE

Intercompany Pooling Arrangements - No significant changes

Structured Settlements - NONE

7.2



STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 28 Health Care Receivables - NONE

NOTE 29 Participating Policies - NONE

NOTE 30 Premium Deficiency Reserves - No significant changes

NOTE 31 Reserves for Life Contracts and Annuity Contracts - No significant changes

NOTE 32 Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics - No significant changes
NOTE 33 Analysis of Life Actuarial Reserves by Withdrawal Characteristics - No significant changes

NOTE 34 Premium & Annuity Considerations Deferred and Uncollected - No significant changes

NOTE 35 Separate Accounts - No significant changes

NOTE 36 Loss/Claim Adjustment Expenses - NONE

7.3
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

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, @s requIred DY the IMOGEI ACE? ........c ittt bbbttt a et eae e e h e e eh e e e b e e b e e bt e bt e a bt e abeeabeeaeesheeeheeebeenbeebeenbeenneannennne
If yes, has the report been filed with the dOMICIIANY STAIEY ..ottt

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? .....

LT F= (=N el i =g Lo L USSP

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e

If the response to 3.2 is yes, provide a brief description of those changes.
ON Flight, Inc. was sold during the second qUAET Of 2023, ...........coiiiiiiiiii bbbt bbbt b e bbbt bbb b b nrenne e

Is the reporting entity publicly traded or a member of a publicly traded GroUP? ..........ccoiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoiviiiiiiiiciciccee

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ ] No[X]

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

If yes, provide the name of the 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
Name of Entity NAIC Company Code | State of 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 [
If yes, attach an explanation.

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2020

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. ...........cccooceiiiiiiiiiniinieiciines

12/31/2020

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

06/24/2022

By what department or departments?
New York Department Of FINANCIAI SEIVICES ..ottt a e et e et e e et eaeeea e e ea e e eaeeea e e s e e st eaeeeaseeaseeaeeemeeaneeeneeaseeseenneenneannean

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

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

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 PEHOA? ..ottt

If yes, give full information:

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

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

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiiie et

If 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.

I No[ 1 NALX]

I No[ 1 NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Ohio National Equities, INC. .o Cincinnati, OH ...ocooooieeeeeeeeeeeee ....NO.....]....NO.....|....NO.....|... YES....
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16.

STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

GENERAL INTERROGATORIES

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? .............ccccooiiiiiiiiiie,

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

(b) Full, fair, a(F:)curate, 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 @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas
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 OffiCEIrS? ..........ooiiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............ccooiiiiiiiins
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e $

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 1ending agreemMENtS.) ........ccoiiiiiiiiiiiii
If yes, give full and complete information relating thereto:

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

Amount of real estate and mortgages held in short-term investments: ............ccccceeeeeene
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes[ ] No[X]

Yes[ 1 No[X]

If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiieeeee s

Has the reporting entity entered into any hedging transactions reported on SChedule DB? ...........ccuiiiiiiiiiiieiiieeeee s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeiiiiiiiciene Yes [
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the 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. ........cociiiiiiiiie e $

8.1

LoLLee e

Yes[ 1 No[X]
I No[ 1 NALX]




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

GENERAL INTERROGATORIES

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, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
US Bank NA ...ttt ettt 425 Walnut Street, Cincinnati, OH 45202 ..........ocooovveeeeeeeeeeeee

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ............cccccceoeenee. Yes[ 1 No[ X]

If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Tim Biggs
Gary Rodmaker ...
Brenda Kalb

Jeffrey Weisman ...
Cristian Donoso ...
William Hilbert ...

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s INVested @SSetS?............ccuvuereiriiieeirereiiieceee et Yes [ ] No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............ccccccoeveuerevereieieeienennns Yes [ ] No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? ............o. e e e Yes[ ] No[X]

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities? ............ Yes [ ] No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............cccccoieeie. Yes[ ] No[X]

8.2



STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

GENERAL INTERROGATORIES

PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvceeeeeieieeteeeeeeeeee ettt aea ettt s s s st s s et et e s eses s s st s s et e s e s e s s asa s s st es et e s e s e s s s s st esesesessss s s s s esesesessansnanaes B 0

1.12 RESIAENEIAI MOTLGAGES .....cvvvieieieeiieietetet ettt ettt ettt aese s et e s et et e b et e s e se et s es et e s et et esessas et sses et ebebesesnss s ssesesesesesesnsnanas B 0

B Bl 0Ty T o L= (ot o 1Y o Ty (o F= o [T USSP SURPPRPRN B 0

1.14 Total Mortgages in GOOd STANMING .......ooiiiiiiieie ettt et e et e e b e e e e ea b e eseeeseeeaeeese e st enseesseenseeneeenseeneeeneenneenen $ 0
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMS...........oiiiiiiiii ittt $ 0
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.31 FAIMN MOTGAGES ...vvveeeeieiteteececeeeeeie et a ettt et s s s st s e s et e s e s e s s s s s s et e s e s e s s se s s s st e s et e s eses s s sttt e s et esesess s s s s es et esessanananaes B 0

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAIMN MOTGAGES ...vvcveeieieieeeeeeeeeeeeee ettt aea ettt s s e s s s s s e s et e s e s e s s s st as s et e s e s e s e ae s s s st e s et e s eaesss s s st eseseseaeasssasaseses et esessansnanaes B 0
1.42 RESIAENEAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt e ettt et b et easse s et e s et et et e s e s e se st et ss et e s et et esessas et ssesese b et et esnss s asasasebesesesnsnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... v iueiiiie ittt ettt ettt ettt e b e b e e bt e bt e bt e a bt ea et ea et eRe e eh e e eb £ e b e e a bt eabeea bt eab e eaeesheesbeenbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ou ittt ettt e et e e e b e e e e et e eneeeneeeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2) ....coiiiiiiiiiiiiiiiie e $ 0
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1,61 FAIM MOTGAGES ...vvveeieieieeteeeeeeeecee ettt ettt et et st s et et e s e s e s s s s s s et e s e s e s s s e s s s st e s et e s esesss st s s esesesesess s s st es et esesnansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt ettt et et eaese s et st et et et e s e s e se et s es et e s e b et esessas et eses et e b et et esnss s ssasasesesesesnrnana B 0
1.63 COMMEICIAl IMOTIGAGES .....veiueiiite ittt ettt ettt e et b e sb e e s bt e bt e bt e a et e e et ea e e e Re e eh e e eb £ e b e e a bt e mbeem bt eab e eseeeheesbeesbeenbeenbeenbeennenane B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ............cooiiiiiiiiiii e $ 0
2. Operating Percentages:
2.1 AGH I0SS PEICENL ......oeeeeiettcteeiee ettt et eee e es et et et et et ese e s ee e s et et e s et esesessesss e s et et e s esessss s s st ese s et esessee s eses et et et esessas s es et ese s et et esess s et esesebesesens SAeAeaeatt et et eeesenene ettt eneneaenene 0.000 ‘%
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiiieietetetcteeeeee et et e te s et esesee et st et etesesesesess et st et esesesesesess s es et es et eseseseas s e s es et esesesessas s es s et et et et essas s ssas e s e et e e s eseseeesenene e e e et eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES ...........c.euiiiiiiiiuetetitieieee et te et teseseees et et e tesetesssss et st et esesesesesess s et asesesesesens 25eseaesaseseseseseneneaeaeaeeseseeeaenens 0.000 ‘%
3.1 Do you act as a custodian for health SAVINGS BCCOUNES? ...........cceueuiieieeceeeeieeeeeeecae e et e eeeeaete et eeesseaeaetesesenssaesesesesensssesesasesensssesesesssensransana Yes[ ] No[X]

3.2 If yes, please provide the amount of custodial funds held as of the reporting date

3.3 Do you act as an administrator for health savings accounts? ...

3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiieiei e B e 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............c.cccceeeeune.n. Yes [ X] No[ ]

4.1  If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMING ENLILY? .......cvcviieiecieteiicceetcte ettt ettt et s et s s s s s s et e s st s et eses s e st es s sanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1 In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviicuceeeeeeeeeceee ettt es s e s s s s e sesennananeesnas Yes [ ] No [ 1 NAT ]

5.2 If no, explain:

6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ ] No[ ]

6.2 If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

States, Etc.

Life Contracts

Life Insurance
Premiums

Annuity
Considerations

Direct B
4

Accident and

Health Insurance

Premiums,

Including Policy,

Membership

and Other Fees

usiness Only
5

6 7
Total
Other Columns Deposit-Type
Considerations 2 Through 5 Contracts

1. Alabama
2. Alaska ....
3. ANIZONA ..o
4. Arkansas
5. California
6. Colorado
7. CONNECHCUL ...oeeerieiieieiiee e
8. Delaware ...........
9. District of Columbia .
10, Florida ....coooiiiiiiiiiii e
11.  Georgia
12.  Hawaii .
13, 1daho ..o
14, HlNOIS ..o
15. Indiana
16. lowa ....
17. Kansas
18.  Kentucky
19. Louisiana
20. Maine .....ooooiiiiiiiii i
21, Maryland ...
22. Massachusetts
23. Michigan ....
24, Minnesota .........cccocoiiiiiiiiiiiiec e
25, MiSSISSIPPI -.uuuuuuniiiiiiiii
26. Missouri ..
27, MONtana ........ccccoiiiiiiiii s
28. Nebraska .......ccccooiiiiiiiiii
29. Nevada ..........
30. New Hampshire . .
31, New Jersey .......cccooiiiiiiiiiiiiiiiiiiece e
32, New MeXiCO .......cccuiiiiiiiiiiiiic e
33.
34.
35.
36.
37. Oklahoma .
38, OrEJON ..oeieeieiieieeiee ettt
39. Pennsylvania ............ccccooiiiiiiiiis
40. Rhode Island ..
41.  South Caroling .........ccccevveeeiiicenieeeieeeeene
42, South Dakota ........ccccceerieiiiiieiiiic e
43. Tennessee .
44. Texas .....
45, Utah .o
46. Vermont
47.  Virginia
48.  Washington ...
49.  West Virginia .......cccceooiiiiiiiiiiiiee e
50. Wisconsin ..
51.  Wyoming .......
52.  American Samoa .........cccceceeeiiieeiineenneeans
53, GUAM oot
54. Puerto Rico
55.  U.S.VirginIslands .......ccccccevcviiniiciiniennnen.
56. Northern Mariana Islands
57. Canada .......ccccceeeiueeennn
58. Aggregate Other Aliens
59. Subtotal ....
90.
91.  Dividends or refunds applied to purchase paid-up
additions and annuIties.............cccceeeeeereeeeneeenns forreees XX oo (1 [0 (1 [0 SRR | I AR 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeveereeereeereenes foereers XXioes oo (1 [0 (1 0 fooeeeeeeereieienn 0 e 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 0
94.  Aggregate or other amounts not allocable by State. | .0
95. Totals (Direct Business)....... .0
96. Plus Reinsurance Assumed.. .0
97  Totals (All Business)......... .0
98. Less Reinsurance Ceded............coervvecriiieninieenns 0
99. Totals (All Business) less Reinsurance Ceded 0
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvvevirieririeienieienisieesieesieesneese o XX oo (U TN [V R (U TN [0 SRR | I AR 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 0 0 0 0 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeiieririeienieienisienesieesieeseeese o XX oo (U TN [V R (U TN [0 SRR | I AR 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 18 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveuereeeereeeseees e 2
2. R - Registered - Non-domiciled RRGs ..0 5. N - None of the above - Not allowed to write business in the state............. ...... 37

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

20%

Trustees
Philippe Charette

Anurag

OMLH Holdings

All subsidiaries are 100% owned except as noted

Trustees
Greg Nielsen
Jeff Markusson

Chandra® “
Insurance GP LLC

Agam LP

Constellation

19.6%

(DE)

Constellation
Insurance LP
(DE)

1%

OMNLH Holdings
LP
(DE}

60%

20%

Constellation Insurance Haldings, Inc.
{Holding Company — OH)
FEIM: 31-1614085
(CIHI)
Formerty Ohio National Holdings, Inc.

Continued Page 2

Jean Turmel

1

m

m

The limited parinership interests in
Constellation Insurance, LP are (i)
1% owned by Anurag Chandra, (i}
42.5% owned by an affiliate of
Caisse de dépdt ef placement du
Cuébec (COPQ) and (jii) 49.5%
owned by an affiliate of COntaric
Teachers' Pension Plan (JTPF).

These figures reflect ownership of
director voting shares of Constellation
Insurance Holdings Inc. ("CIHIT), or
director voling wnits of Constellstion
Insurance GP, LLC, which is a cass
of common stockiunits that carries
the right to vote faor the election and
removal of directors.  All non-director
voting shares of CIHI, which camy
ordinary economic and wvoling rights,
other than the right to vote for the
election and remaoval of directors, are
owned by OMLH Holdings, LP-

OTPP Constellation \Voting Trustis
party to shareholders sgreements
with 11004383 Canada Inc.
{"Mominee Holder™), pursuant to
which Mominee Holder agrees to
vote and fransfer the director vofing
shares/units that it holds 2= (and only
as) directed by OTPP Constellation
“oting Trust (and OTPP

Constellation Woting Trust has a
power of attorney to effect the same).



STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

All subsidiaries are 100% owned except as noted

Tl

' —CIHI is 60% owned and controlled by OMLH Heldings LP, a Delaware
Limited Partnership

Z—T7.89% owned by ON Netherlands Holdings B.V.

* — 1 Share owned by ON Global Holdings, LLC

420,000 Share owned by ON Foreign Holdings, LLC.

% — 1 Share owned by ON Foreign Holdings, LLC

*Captive Reinsurer fitle pending regulatory approval

FEIMN — Federal Tax Ideniification Number

[ Domestic — US Taxpayer

[ Faoreign ]

Continued from Page 1

. Constellation Insurance Holdings, Inc. !
(Holding Company — OH)
FEIN: 31-1614095
(CIHI)
h_ Formery Ohio Maticnal Holdings, Inc.

. Constellation Insurance, Inc.
(Holding Company — OH)
FEIN: 31-1614087
(Ch)y

" Formerly Ohie Mational Financial Services, Inc.

OiTech, SMLLC.
{Technology Company — DE)
FEIM: 48-5464818

Sycamore Re, Ltd
({Insurer — Cayman Islands)
FEIM: B8-0602068

Financizl Way Resity, Inc.
{Realty Company — OH)
FEIM: 20-4812780

The Ohio Mational Life Insurance Company
(Insurer — OH)
FEIM: 31-0387080

Princeton Captive Re, Inc.*
{Caplive Insurer — OH)
FEIM: 82-2858171

MAIC Mo. 67172 MAIC Mo, MiA
(SYRE} {ONTE) PRI} (OMNLI) (PRIN)
I Ohio Mational Life Assurance Corporation '
{Insurer — OH)
0N Foreign Hoddings, SMLLC EEIN: 21-0082405
[Holding Company — DE) KAIC No. 20206
FEIN: 456-3373878
{ONFH) Kontgomery Re, Inc. ™y (ONLA) -
[Gaptive Insurer — V)
FEIM: 25-3701512
o~ I MAIC Ma. 13575 Mationsl Securty Life and Annuity Company _\.
OM Crrerseas Holdings 8. (MONT} {Insurer - Ny
{Holding Company — Metheriands) ~ d - FEIN: 13-27405568
(DMOH) MAIC No. 85472
~ i Kemvood Re, Inc. ™ [MSLY) A Sponsored mutusl funds
I (Captive Insurer —VT) advised by Oheo Mational
P FEIN: 80-0855278 Investments, Inc.:
: 4 MAIC Mo, 15383 Ohio Metional Imvestments, Inc.
rﬂy*&r”fﬁﬁ;ﬁ;ﬁ; i W (KENWY) v (Register=d Investment Advisor — OH} _Ohio Maticnal Fund, Inc:
s FEIN: 31-1454583 Maryland 1850
¢ ) ¢ Camargo Re Captve, Tne. ) L (NI 4
p {Captive Insurar — OH)
FEIN: 47-4240160
MAIC Mo, 15365 4 Chio Mational Equities, Inc 0
e [CME0) >, (\Wholessle Broker Drealer — OH),
I FEIN: 31-1454500
- : : DNER)
= O.M. imernational 9o Brasi - - {
Ohia National Seguros de Vids 547 D?HE:;’:%! dem:ﬁh%ﬂ: Participacfes Ltda © Bl Caiee R L 7
{Pennvian Insurance Compsny) FEIN: 31_:702550 [Brazilian Holding Co.) (CGaptive Insurer — CH) - The O N, Cqity Saie= Company ~
(OMEE [OHICH FEIN: £3-2532656
; ! [ONGH) % i 1 i = NAIC Mo, 16451 {Retsil Broker Dealer — OH)
D ownnr of Ceniaum-0k - Broafian idumanos C - :
i (SUNR) FEIN: 31-0742113
- X L (OMES) D,

Chio Mationsl Sudamericas SA 2
{Holding Company — Chile)
[OMSA)

Ohio Wational Seguros de Vida 547
[Chilean Insurance Company)
{DNSY)

Dhio Mational Insurance Agency, Inc,
{Insurance Agency — OH)
FEIN: 32-0071428

[OMIA)

O Imvestrment Manasgement Company
(Registered Investment Advisor — OH)
FEIN: 21-0784388
[DMIN)




SCHEDULE Y

STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€l

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Constellation Insurance Holdings, Inc. Ownership, Board of Directors,
L0704 ] e e 00000 ....|31-1614095 .. |0 ............. 0 e | Constellation Insurance Holdings, Inc. ....... L OH] e UIP....... ONLH Holdings LP ..o Management .........ccccocoiiiiiiiinnnnne ...60.000 ....[Constellation Insurance GP, LLC ........ e N0 e
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
B 7 R DR 00000 ....|31-1614095 .. (O ............. [ Constellation Insurance Holdings, Inc. ....... LOHL UIP....... 11004883 Canada INC. ...evvvnveeneeinneeeannnes Management .........ccccocoiiiiiiiinnnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ e NOLL e
Constellation Insurance Holdings, Inc Caisse de dépdt et placement du Québec Ownership, Board of Directors,
L0704 ] e | s 00000 .... [31-1614095 .. |0 ............. 0 e | e Constellation Insurance Holdings, Inc. ....... LOH s UIP....... (COPQ) Constellation Voting Trust ........... Management .........ccccocoiiiiiiiinnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ el N0
Constel lation Insurance Holdings, Inc Ownership, Board of Directors, Constel lation Insurance Holdings, Inc.
B 7 R DR 00000 ....|31-1614097 .. (O ............. [ Constellation Insurance, Inc. .....oevvnnnnnnn LOHL UIP....... Constellation Insurance Holdings, Inc. .... |Management ............cccooiiiiiiiiiiis 100,000 La. ] e WNOL e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
B 7 R DR 00000 ....|AA-0056843 .. O ............. [ Sycamore Re, Lid. ...oooevieiiiiiiiiiiiiiiiiiiiiiiees LOYMLLL) IA........ Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiiinnnnne 100,000 La. ] e WNO e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 .... |46-5464819 .. |0 ............. 0 cevirieriee | e ON Tech, SMLLC ..eevieeeeiieeeiee e LDE] e NIA....... Constellation Insurance, Inc. ......c........ Management .........cocveemvueernniennns 100,000 ... f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|26-4812790 .. |0 ............. 0 e | Financial Way Realty, Inc. ....ccccviriiiiinins L OH] e NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiiinnnnne 100,000 .. f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
B 7 R DR 00000 ....|82-2868171 .. [0 ............. [ Princeton Captive Re, Inc. ...ccoeeeeeeeeeeeeenns LOHL NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiiinnnnnne 100,000 La. ] e WNO e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 67172 ....|31-0397080 .. |0 ............. 0 e | The Ohio National Life Insurance Company .... |..O0H.....|...... UP....... Constellation Insurance, Inc. ................ Management ..........cccocoiiiiiiiinnnnnne 100,000 .. f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|46-3873878 .. |0 ............. 0 e | Ohio National Foreign Holdings, SMLLC ........ LDE] s NIA....... The Ohio National Life Insurance Company . |Management ............ccccoiiiiiiiiiniis 700,000 e f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....| weeereeeennnnns 0 s 0 e | ON Overseas Holding B.V. ...ccooeeiieiiiiiiiieens LN NIA....... Ohio National Foreign Holdings, SMLLC ...... Management .........ccccocoiiiiiiiinnnnne 100,000 .. f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 ....| reeriieeenns 0 e 0 cevirieriee | e ON Nether lands Holdings B.V. ....ccccooeviveenane SN NIA....... ON Overseas Holding B.V. ....ccccoccvvercunene Management .........cocveemvueernniennns 100,000 ... f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....| weeeeeeeennnnns 0 s 0 e | Ohio National Seguros de Vida S.A. ............ LPER....]....... IA........ ON Netherlands Holdings B.V. .................. Management .........ccccocoiiiiiiiinnnnne 700,000 e f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 31-1702660 .. [0 ............. 0 cevirieriee | e ON Global Holdings, SMLLC ......ccevvvveercvnenne LDE] e NIA....... ON Nether lands Holdings B.V. .......ccccoeeene Management .........cocveenvueerineennns 100,000 ... f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....| weeeeeeeennnnns 0 s 0 e | Ohio National Sudamerica S.A. .......ccoeeeeeenns LCHLLLLL NIA....... ON Global Holdings, SMLLC ......cccoeeeeeeennns Management .........ccccocoiiiiiiiinnnnnne 700,000 e f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....| weeeeeeeennnnns 0 s 0 e | Ohio National Seguros de Vida S.A. ............ LCHLLLLL NIA....... Ohio National Sudamerica S.A. ................ Management .........ccccocoiiiiiiiinnnnnne 700,000 e f e N0 e
Constellation Insurance Holdings, Inc 0.N. International do Brasil Participagtes Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 ....| reeriieeenns 0 e 0 cevirieriee | e Ltda. oo .BRA....)...... NIA....... ON Nether lands Holdings B.V. .......ccccoeeene Management .........cocveemvueernniennns 100,000 ... f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 13575 ....[26-3791519 .. |0 ............. 0 e | Montgomery Re, INC. ..eeeveeeeeeeiiiiiiiiiiiiiiiie VT e IA........ The Ohio National Life Insurance Company . |Management ............ccccoiiiiiiiiiniis 700,000 e f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15363 .... [80-0955278 .. |0 ............. 0 e | Kenwood Re, INC ooeeeeeeeeeieiieeieeeeeeeeeeeeees VT e IA........ The Ohio National Life Insurance Company . |Management .............cccooeiiiiiiiinins 100,000 .. f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15855 .... [47-4249160 .. |0 ............. 0 e | Camargo Re Captive, INC. ......eeveeveeeeiieinnnes L OH] s IA........ The Ohio National Life Insurance Company . |Management .............cccooeiiiiiiiinins 100,000 .. f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 16481 ....[83-2532656 .. |0 ............. 0 e | Sunrise Captive Re, LLC ....eevvveeeniiiiiiiiinnnee L OH] s IA........ The Ohio National Life Insurance Company . |Management .............cccoeiiiiiiiiniss 100,000 .. f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 89206 ....|31-0962495 .. [0 ............. 0 e | Ohio National Life Assurance Corporation .... |..O0H.....]....... IA........ The Ohio National Life Insurance Company . |Management ............ccccooeiiiiiiiinins 700,000 e f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 85472 ....| 13-2740556 .. |0 ............. 0 e | National Security Life and Annuity Company . |..NY.....|....... RE........ The Ohio National Life Insurance Company . |Management ............ccccooeiiiiiiiinins 700,000 e f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|31-1454693 .. |0 ............. 0 e | Ohio National Investments, Inc. ................ L OH] s NIA....... The Ohio National Life Insurance Company . |Management ............ccccoeiiiiiiiiniss 700,000 .. f e CYES ] e s
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e 00000 ....|31-1454699 .. [0 ............. 0 e [ e Ohio National Equities, Inc. ......cccccceneeeee L OH NIA....... The Ohio National Life Insurance Company . |Management ..........cccoeiiiiiiiiinnns 100,000 ... f e CYES ] s
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Constel lation Insurance Holdings, Inc. Ownership, Board of Directors, Constel lation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|31-0742113 .. {0 ....ceveeeee 0 e | The 0.N. Equity Sales Company ..........cccccee. L OH] e NIA....... The Ohio National Life Insurance Company . |Management .............ccccceeiiiiss 700,000 e f e CYES ] e s
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|32-0071428 .. |0 ............. 0 e | Ohio National Insurance Agency, Inc. .......... COHe] e NIA....... The 0.N. Equity Sales Company ................ Management ..........ccccooiiiiinnnnne 700,000 e f e N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|31-0784369 .. |0 ............. 0 e | 0.N. Investment Management Company ............ COHe] e NIA....... The 0.N. Equity Sales Company ................ Management ..........ccccooiiiiiinnnne 700,000 e f e N0 e
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
L0704 ] e e 00000 ....|86-3415002 .. |0 ............. 0 e | ONLH Holdings LP .cooeeeeieiiiieiiiis LDE] s UIP....... Constellation Insurance LP .................... Management ..........ccccooiiiiinnnne ...99.000 ....[Constellation Insurance GP, LLC ........ N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
L0704 [ e [ e 00000 ... |86-3415002 .. |0 ............. 0 cevirieriee | e ONLH Holdings LP ....cccuvvenireiiiieiiicenieeene LDE] e UIP....... Third Party Limited Partner ........ccccce.e. Management ........coevveerineennnen. ... 1.000 .... [Constellation Insurance GP, LLC ........ N0 e
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
B 7 R DR 00000 ....|86-3415002 .. (O ............. [ ONLH Holdings GP, LLC .....eeveevmmmniiiiiiiiinnnee WDE s UIP....... Constellation Insurance GP, LLC ............. Management ..........ccccooiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ WNO e
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
B 70 R DR 00000 ....|84-3482603 .. O ............. [ Constellation Insurance LP ........eevvvnnnennneen WDE s UIP....... Constellation Insurance GP, LLC ............. Management ..........ccccooiiiiiinnnne ..100.000 ...|Constellation Insurance GP, LLC ........ WNO e
Constel lation Insurance Holdings, Inc Anurag Chandra (Member of Constellation  |Ownership, Board of Directors,
B 7 R DR 00000 ....|84-3510530 .. (O ............. [ Constellation Insurance GP, LLC ................ WDE s UIP....... Insurance GP, LLC) .uvveereeeenieiieeeieeeenns Management ..........ccccooiiiiinnnnne ... 1.000 .... |Constellation Insurance GP, LLC ........ WNO e
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
B 70 R DR 00000 ....|84-3510530 .. (O ............. [ Constellation Insurance GP, LLC ................ WDE s UIP....... 11004883 Canada INC. ...oevvvnevveneeinneeeannees Management ..........ccccooiiiiiinnnne ...19.600 ....|Constellation Insurance GP, LLC ........ WNO e
Constel lation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP) Ownership, Board of Directors,
B 7 R DR 00000 ....|84-3510530 .. (O ............. [ Constellation Insurance GP, LLC ................ WDE s UIP....... Constellation Voting Trust .............coecl Management ..........ccccooiiiiinnnnne ...29.900 ....|Constellation Insurance GP, LLC ........ WNO e
Constellation Insurance Holdings, Inc Caisse de dépot et placement du Québec Ownership, Board of Directors,
L0704 ] e | e 00000 ... [84-3510530 .. |0 ............. 0 e | e Constellation Insurance GP, LLC ................ DB UIP....... (COPQ) Constellation Voting Trust ........... Management ..........ccccooiiiiiinnnne ...49.500 ....|Constellation Insurance GP, LLC ........ JNOL
Constel lation Insurance Holdings, Inc Anurag Chandra (Member of Constellation
B 7 R DR 00000 ....| ceeoeeeeieeeee [0 s [ Insurance GP, LLC) ovverieenieeeieeeeeceeieeeen e e e | e Management...........oeveeeeemeeeenennns ... 0.000 ....|Constellation Insurance GP, LLC ........ WNO e
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
B 7 R DR 00000 ....| ceeoeeeeieeeee [0 s [ 11004883 Canada INC. ..oceevnvvveneeeneeineennnnes LCAN....) ..l L0 R Management ..........ccccooiiiiiinnnne ..100.000 ...|Constellation Insurance GP, LLC ........ WNO e
Constellation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP) Ownership, Board of Directors,
L0704 ] e e 00000 ....| weeeeeeemieeeen |0 s 0 e | Constellation Voting Trust ..........cccccuunnnee LCAN....J...... UIP....... Greg Nielsen and Jeff Markusson .............. Management ..........ccccooiiiiinnnne ..100.000 ... [Constellation Insurance GP, LLC ........ N0 e
Constellation Insurance Holdings, Inc
B 7 R DR 00000 ....| ceeoeeeeieeeee [0 s [ Greg Nielsen (Trustee of OTPP Voting Trust) | ...c..eeodeemmmies e | oo Management...........oeveeeeemeeeenennns ... 0.000 ....|Constellation Insurance GP, LLC ........ WNO e
Constellation Insurance Holdings, Inc Jeff Markusson (Trustee of OTPP Voting Trust)
B 7 R DR 00000 ....| ceeoeeeeieeeee [0 s O O [ O O Management...........oeveeeeemeeeenennns ... 0.000 ....|Constellation Insurance GP, LLC ........ WNO e
Constellation Insurance Holdings, Inc Caisse de dépot et placement du Québec (CDPQ) Ownership, Board of Directors,
L0704 ] e e 00000 ....| weeeeeeemieeeen |0 s 0 e | Constellation Voting Trust ..........cccccuneeee LCAN....J...... UIP....... Philippe Charette ........cccoooiiiiiiiiiiiinnnne Management ..........ccccooiiiiinnnnne ..100.000 ... [Constellation Insurance GP, LLC ........ N0 e
Constellation Insurance Holdings, Inc Philippe Charette (Trustee of CDPQ Voting
B 7 R DR 00000 ....| ceeoeeeeieeeee [0 s [ 0 N i O N Management...........oeveeeeemeeeenennns ... 0.000 ....|Constellation Insurance GP, LLC ........ WNO e
Asterisk | Explanation




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

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

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

€lECtroNICaIlY WIth the NAIC? .........cvouivieieieiee ettt ettt ettt e ettt a et sese s es e s et e b e b e s e s et es et s et et e s et e s e ss s et e s et et et et eseen s es s e s et et et esnsn s e snanaee NO
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? ...
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? .............cccociiiiiiiiieieeceiceeee ettt s s s s aens NO
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
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? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be

N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

NO

AUGUST FILING

Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUArET. ............cccciiiiiiiii e NO

Explanation:

Bar Code:

8 5 0
8 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
8 5 4 7 2 2 0 2 3 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
8 5 4 7 2 2 0 2 3
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
8 5 4 7 2 2 0 2 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
8 5 4 7 2 2 0 2 3 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
8 5 0
8 5 0
Communication of Internal Control Related Matters Noted in Audit
(2nd Quarter Only) [Document Identifier 222]
8 5 0

o
—

0 2
0 2
0 2
0 2
0 2
0 2
0 2
0 2
0 2

o
—

o
—

14



STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504, Accounts TeCEIVADIE ..ot [rreeee st 2,633 | 2,633 | (U 3,630
2597. Summary of remaining write-ins for Line 25 from overflow page 2,633 2,633 0 3,630
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. RIGEI TEES ..uovivieiieiieeieeee ettt ettt s s s s e ns et ns et ens e ens et ens et ensesanse s |ors st (80,611)[cveciine (84,710) [ (23,035)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (80,611) (84,710) (23,035)

15




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O R®

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c.coiuiiiiiiieieei et
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 .
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year's depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ...
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred iNterest @Nd OtNET .........c..oiiiiiii et e e s be et e e beebeesbesseesaeesaeesbeesbeesbeenbeens
Accrual of discount
Unrealized valuation increase (decrease) ....
Total gain (loss) on disposals
Deduct amounts received on disposals .. .
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/rec
Deduct current year’s other than temporary impairment recognized
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
Total valuation allowance
Subtotal (Line 11 plus Line 12)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiee ettt
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other .....
Accrual of discount ...
Unrealized valuation increase (decrease) ....
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and depreC|at|on
Total foreign exchange change in book/adjusted carrying value ..
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

[N
@ N =2o o

® N oA N =

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ..........ccoeiiiiiiiiiiiiiieceee s
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation iNCre@Se (AECIEASE) .........uiuiiuiitiiuiiiiite ittt bbbttt bbb bbbttt b bbbt b bt bbb b nneens
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value ..
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ...
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

................. 63,260,796

63,232,369

...3,929,705 |...

(14,185)]...
..3,921,753 |...

(40,750)
6,719,623

63,260,796

SI101
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T (8) ettt st b s s e 39,959,874 |.......ccvvnene 3,498,625 |......ccvveuriuann. 836,413 | 238,855 .o 39,959,874 |....ccoeenee. 42,860,941 oo 0 o 41,018,973
2 Y [ - SRS PPRRSUSTSRPIY USRI 19,559,447 [ [V 958,757 [ovieeciicins (249,041)|......ceenee. 19,559,441 ..o 18,351,649 | 0 | 20,219,108
3. NAIC 3 (8) covieieiieiiieieiet ettt ettt ettt ettt ettt ettt b bt s et e st s s b et s e e et et s et e b senene e st esesesenens [eeeeen e 1,958,700 |oeeeeeicecieeeieeeieiens [0 (1 [(57£:)] — 1,958,700 |.oecveeeennee 1,958,122 oo 0 o 1,959,267
L 7Y @2 - OSSP KRR (L RSN (L RSN (O RSN (O RSN (O RSN 0 oo 0 0
5. INAIC B () ittt b et b et b et b s [rr et 62,004 ..o [V 556 [ 138 [ 62,094 ..o 61,676 | O 63,468
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 0 0 0 0 0 0 0
7. Total Bonds 61,540,109 3,498,625 1,795,720 (10,626) 61,540,109 63,232,388 63,260,816
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 [0 0 oo 0 0
N 2 (2SSOSR ST NSRRI (L RSN (L RSN (O RSN (O RSN (O RSN 0 oo 0 0
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 0 oo 0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 0 oo 0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 61,540,109 3,498,625 1,795,720 (10,626) 61,540,109 63,232,388 63,260,816
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

Schedule E - Part 2 - Verification - Cash Equivalents

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

S103, S04, SI05, SI06, SI07, SI08, E01, E02, EO3
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
263534-CR-8 ......... E | DU PONT DE NEMOURS ~ 4.800% 05/15/33 .....eueeeeeeenineeeeemnieeeeeennneeeeeeenn e eeeenneneeees | cevvvnnninnnns Jonnid 05/11/2023 ..... Bank of America ....500,000 |....
30303M-8N-5 ......... META PLATFORMS INC ~ 4.950% 05/15/33 ....uiiiiiriiiiiiiiiiiiiiiciiiin e esernniesesnnnnnnes | eeeeeenninnenes fonnnd 05/02/2023 ..... Wells Fargo Securities ....500,000 |....
33843E-AJ0 ......... FLAGSHIP CREDIT AUTO TRUST 2023-2 G 5.810% 05/15/29 ....eeeeniieeeeiieeeceenieeeeeennieeeeeeen | eevvviniinenns feennnd 04/27/2023 ..... Barclays ....500,000 |....
35042A-AA-1 . ..| FOUNDATION FINANCE TRUST 2023-1A A 5.670% 12/15/43 ...05/01/2023 ..... Goldman Sachs & Co .500,000 |.
58933Y-BL-8 ......... MERCK & COMPANY ~ 4.900% 05/17/44 05/08/2023 ..... J P Morgan & Co ....500,000 |....
741136-AJ-2 ......... PRESTIGE AUTO RECEIVABLES TRUS 2023-1A C 05/02/2023 ..... J P Morgan & Co ....500,000 |....
773903-AE-9 ......... ROCKIELL AUTOMATION INC  6.250% 12/01/37 05/12/2023 ..... Mesirow Financial .... ....450,000 |....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 3,498,625 3,450,000
2509999997. Total - Bonds - Part 3 3,498,625 3,450,000
2509999998. Total - Bonds - Part 5 XXX XXX
2509999999. Total - Bonds 3,498,625 3,450,000
4509999997. Total - Preferred Stocks - Part 3 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX

6009

3,498,625
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE D - PART 4

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

..46648U-AN-4

11/26/47 ...

06/01/2023 .

Paydoun

. 11/25/2047 .

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..38378N-KA-0 | GNMA 2013-173 VB 3.500% 10/16/33 ......ceevee [oennns . 06/01/2023 . |Paydown .....ooooeeeeeiieies Jooeeeeeeeieeeeeeeens |, 35,020 |........... 35,020 |............ 35,020 |..ooeennnn. 35,020 |ooeeiiiiinnns [ PP [ [ PP 0 fooiiiinnnnnes [ PP 35,020 [.oooeeiiinnnns 0 foooiiinnnnnes [ PP [ 434 |. 10/16/2033 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 35,020 35,020 35,020 35,020 0 0 0 0 0 35,020 0 0 0 434 XXX XXX
MISSISSIPPI HOUSING 2015A TAXABLE ~ 3.050% Redenption 100.0000
..605360-LZ-1 |12/01/34 ooooiiiiiii [ L 06/01/2023 . | eeveniieiiiiieeeeeiiieneees i e 2,422 | 2,422 |oooiiiiinnnns 2,422 |ooeoiiinnnnns .7 . [ PO (1 P 0 | (VN 0 e 2,422 [oeiiiiiiiinns (VO 0 | [V 160 |. 12/01/2034 . |1.A FE .
RUTGERS ST UNIV NJ SERIES K 3.378% 05/01/23
L T83186-RA-9 [ oeeeee e | . 05/01/2023 . |Maturity ...ooooovviiniies Jovvnniinnniiiiins o 200,000 |...ceeennn 200,000 |......e.n. 200,000 |.......... 200,000 |eevveniinnnns [ PO (1 P 0 | (VN 0 eeeennn 200,000 |..ooeeeernnnnns (VO 0 | [V 3,378 |. 05/01/2023 . [1.E FE .
TX DEPT OF HSG & COMM AFFAIRS 2015 SERIES A Redenption 100.0000
..88275F-NU-9 [TAXABLE  3.200% 09/01/39 ......cccvuvvviiriunnnn | unnnnns . 06/01/2023 . | .eeeiiiiiiiiiiieeeiiiiiieeees | e 5,000 f.iiiiirnnnns 5,000 |..coeennns 5,000 |..eeunnnnnns 5,000 |..iceeennnnnnns [U T [ 0 Joeeeeeeieeenn [ 0 Joeeeeeeeennn 5,000 |.eeevrrnnnnnes [ 0 Joeeeeeeeeeenn [ 120 |. 09/01/2039 . [1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 207,422 207,422 207,422 207,422 0 0 0 0 0 207,422 0 0 0 3,658 XXX XXX
FISHERS LANE ASSOC LLC US GOVT LEASE BACKED Redempt ion 100.0000
..338031-AA-7 | CERT  3.666% 08/05/30 .......cccooouunnnnnnnnnnn [eenenn . 06/05/2023 . | .uvvvviiiiiiiiiiiiiiiiiiiiiins |oeeeeeieneeeisieeees |oeeeeeeeens 4,580 |o.eeeeeeeenn. 4,580 |l 4,763 |............. 4,650 ..ol [ PP ()] R [ PP ()] R, [V PP 4,646 |...oooeennnnns [ (70 R ({701 70 |. 08/05/2030 . [1.B ........
0909999999. Subtotal - Bonds - U.S. Special Revenues 4,580 4,580 4,763 4,650 0 (3) 0 (3) 0 4,646 0 (67) (67) 70 XXX XXX
..053611-AG-4 | AVERY DENNISON CORP  3.350% 04/15/23 ........ [....... . 04/15/2023 . |Maturity .....oeveeeennnnn Jooveniiiiniis e, 300,000 |.......... 300,000 |........... 200,694 |........... 209,990 [o.eeveiiiinnnns [V 10 |, [V 10 |, [V R 300,000 |..oooeeeennnns (VR [V R [V 5,025 |. 04/15/2023 . |2.B FE
COMM MORTGAGE TRUST 2014-CR16 ASB  3.653%
. 12591V-AC-5 | 04/10/47 .ooovvvviiiiiiiiiiiiiiiiiiiiiiieieciees [ . 06/01/2023 . | Paydoun ... . 04/10/2047 . (1.A ........
COUNTRYWIDE ALTERNATIVE LOAN 2005-30CB 1A4
.. 12667G-XN-8 |5.500% 08/25/35 .....ccoeeiiiiiiiiiiiiiiiiiiiiieeees [ . 06/01/2023 . | Paydown . 08/25/2035 . |5.A FM
COUNTRYWIDE HOME LOANS 2005-18 A3 5.500%
L 126694-EK-0 [ 10/25/35 i [ . 06/25/2023 . | Paydoun ... . 10/25/2035 . |5.A FM
Chase Mortgage Finance Corpora
.. 16164A-AC-9 |3.750% 02/25/44 ......evvvnnnniiiis [ . 06/01/2023 . | Paydown . 02/25/2044 . [1.A ........
CONTINENTAL AIRLINES 2012-2 A EETC ~ 4.000% Redemption 100.0000
..210795-0B-9 | 04/29/26 ..o [ . 04/29/2023 . | evvviiiiiiiiiniiiiiiiiiniinns e | 8,724 |oeeeiinnnns 8,724 |............. 8,855 |............ 8,757 |ooeeeiiiiinns [V ()] R [V ()] R [V 8,751 |oueeeeiiinnnns (VR (26) [ (23 S 174 . 04/29/2026 . |2.B FE
EVERBANK MTGE LOAN TRUST 2013-2 A 3.000%
L 2997TK-AA-1 | 06/25/43 oo [ . 06/01/2023 . |Paydoun .....ccooeeeeiiiiins i e 1,154 | 1,154 | 1,144 |ooooeees 1,149 [ [V L [V L [V 1,154 |, (VR [V R [0 14 |. 06/25/2043 . |1.A ........
FOUNDATION FINANCE TRUST 2023-1A A 5.670%
.. 35042A-AA-1 | 12/15/43 oo [ . 06/15/2023 . |Paydoun ......coooeeeiiiiins v e, 12,737 |oeeenne 12,737 |l 12,653 |l 0 [ [V 84 [ [V 84 [ [ R 12,787 |eveeiiiiiinnnns (VR [V R [0 72 |. 12/15/2043 . |1.A FE .
INTERNATIONAL FLAVOR & FRAGRAN  3.200%
.. 450506-AC-5 |06/01/23 ..ooooeiiiiiiiiii [ . 05/01/2023 . |Maturity ....oeeveveiennnnn Jooveniiiiiniis e, 300,000 |.......... 300,000 |........... 299,736 |........... 299,990 [ooeevviiiinnnns [V 10 |, [V 10 |, [V R 300,000 |..ooevveinnnns (VR [V R [V 4,800 |. 05/01/2023 . |2.C FE
JP MORGAN CHASE COMM MTGE SEC 2013-C13 A4
..46640J-AR-8 |3.994% 01/15/46 ...ooooeeiiiiiiiiiiiiiiiiiiis [ . 06/15/2023 . |Paydoun .......oooeveiiiiins v e, 136,304 |........... 136,304 |.......... 137,667 |.....cc.... 136,163 [..eevvvreennnns [ R L3 I RO [ R L3 T A [V R 136,304 |...oooeeeennns (VR [V R [V 2,194 1. 01/15/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018-1 A3 3.500%
.. 46648R-AC-5 |06/25/48 ....ooooiiiiiii [ . 06/01/2023 . |Paydoun .....ccooeeeeiiiiins i e 2,034 |oeeeiiinns 2,034 |oeeennnnnne 2,041 |l 2,035 [ [V (VR [V (VO [V 2,035 | (VR [V R [0 35 |. 06/25/2048 . [1.A ........
JP MORGAN MORTGAGE TRUST 2017-4 A13  3.500%

..53079E-BE-3 | LIBERTY MUTUAL GROUP 144A  4.250% 06/15/23 . 06/15/2023 . [Maturity . . 06/15/2023 .
MASTR ALT LOANS TRUST 2004-12 6A3  5.500%

L.576434-YR-9 | 12/25/34 ..oviiiiiiiiiiiiiie [ . 06/01/2023 . [ Paydown ... . 12/25/2034 . |1.A FM .
MORGAN STAN

..617620-BV-2 |4.078% 07/15/46 ...oevveeiiiiiiiiiiiiiiiiieeiin | eeeeens . 04/01/2023 . |Paydown ... . 07/15/2046 . |1.A ........

..69371V-AA-5 | PSNC TRUST 2018-1A A1 3.500% 02/25/48 ..... |....... . 06/01/2023 . | Paydoun ... . 02/25/2048 . |1.A ........

..69374X-AA-8 | PSMC 2019-2 A1 3.500% 10/25/49 .......ccceess | eeeens . 06/01/2023 . | Paydown . 10/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2017-4 A1 3.500%

L BATASX-AA-5 | O7/25/47 oo [ e . 06/01/2023 . [Paydown ....covuiviiiiinins foeneeniiiiiiieis [ 288 | 288 [ 205 |, P 0 foreeeieiinnns (U IO [V T [V IO [V TR 200 foeeiiiiiinns (U PO (1) foreeeaiinnns (G PO 4 1. 07/25/2047 . [1.A ........
SEQUOIA MORTGAGE TRUST 2017-5 A1 3.500%

..81746D-AA-8 | 0B/25/47 .ot [ s . 06/01/2023 . [Paydown ...ccoovinieeriann forneneniiiiinen e 1,871 | 1,871 | 1,900 foreeeeeinnns 1,887 | 0 foreiians (16) [ceeeeiiianes 0 foreiians (16) [ceeeeiiinnens 0 foreeeianns 1,871 [ (U IO 0 forreeiiiinnns [V PO 27 | 08/25/2047 . [1.A ........
SEQUOIA MORTGAGE TRUST 2018-2 A1 3.500%

B1746Q-AA-9 | 02/25/48 ....ovviiiiiiiiiiieiiie e [ . 06/01/2023 . [Paydown ...ccovvinrierienn forneneiiiiienn o 2,351 [ 2,351 | 2,367 |oeeeeiinnnns 2,362 |ociiiiiaennnn 0 foreeeieiiinns (U IO [V O (U IO 0 foreieians 2,362 |oooiiiiiiennn [V O QD)) PP () | 29 (. 02/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-4 A1 3.500%

L B1748J-AA-3 | 11/25/49 vvviiiiiiiiiiiiiiiiiiiiiiiiiens e . 06/01/2023 . [Paydown ...ooevvinveeeienns foveeieiiiiiiiiiiinns o 1,376 fooveeeenn. 1,375 foveeeinnns 1,404 [o.ooonnnns 1,3% [ooiiiinnnns 0 foeeeennn. (2D RO 0 foeeeennn. (A1) RO 0 foeeeinnns 1,376 fooveeeiinnns [\ PPN [V 0 loeeiiiiiennn 17 ). 11/25/2049 . |1.A ........
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

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
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
SHELLPOINT ASSET FUNDING TRUST 2013-1 A1
..822804-AA-8 |3.750% 07/25/43 .coeeeeeeeeeieeieeeeeeeee [ . 06/01/2023 . |Paydown ......oooeeviiiiiins Joeniiiiniiins e L7 O X7/ FO L7 PO 432 el [V FUSURRRRR L 0 | L3 0 v [T A (VO 0 | [V 7 | 07/25/2043 . |1.A ........
SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1
..B2280R-AA-7 |3.500% 04/25/44 ... [ . 06/01/2023 . |Paydown .......cooeveieiiies Jooneiiiiniiiiiins e 606|806 |t B05 805 [ O [T L0 e 0 806 [l O e 0 0 . 04/25/2044 . (1.A ........
..857477-AL-7 | STATE STREET CORP  3.100% 05/15/23 .. . . 05/15/2023 . |Maturity ....cccocovnnnnn Jooveninnnnnns |0 850,000 |...........350,000 |...........349,433 |...........349,976 |........cccccei0 [eoiiiiiiiiin24 L0 24 0 ]02350,000 e O e 0 0 . 05/15/2023 . [1.G FE .
TRINITY RAIL LEASING LP 2010-1A A 5.194%
..89656C-AA-1 | 10/16/40 .....evvvvvvuvnnnnnnniiiiiiiiiiiiiiiiiiiiiene [ ceeens . 06/16/2023 . |Paydown .....oooeeeeiiiieins Jooeeeniiniiieens | 6,669 |............. 6,669 |............ 7,06 |............. 6,835 |............... [ PP (R [ PP (R [ I PP 6,669 |.............. 0 foooiiinnnnnes [ PP [ 142 |. 10/16/2040 . [1.F FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,548,690 1,548,687 1,549,242 1,535,904 0 73 0 73 0 1,548,630 0 61 61 26,455 XXX XXX
2509999997. Total - Bonds - Part 4 1,795,712 1,795,709 1,796,447 1,782,996 0 70 0 70 0 1,795,718 0 (6) (6) 30,617 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 1,795,712 1,795,709 1,796,447 1,782,996 0 70 0 70 0 1,795,718 0 (6) (6) 30,617 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 1,795,712 XXX 1,796,447 1,782,996 0 70 0 70 0 1,795,718 0 (6) (6) 30,617 XXX XXX




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO6, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

US Bank NA ... Cincinnati, OH ...........c.... ... ... ..0.000 ..o, () 0. 10,455,425 |......... 8,248,965 |......... 8,395,641
Key Bank NA .........ccccoeees Cincinnati, OH ................ |..... ... ..0.000 [ [0 (0] T (201,647)|........... (182,141)|........... (564,933)
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX [ XXX 0 0 10,253,778 8,066,824 7,830,708
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX | XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 10,253,778 8,066,824 7,830,708
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

10,253,778

8,066,824

7,830,708

E13
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUsIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

8609999999 - Total Cash Equivalents
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