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STATEMENT AS OF SEPTEMBER 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 BONGS ettt ettt [freeneneeneea 65,119,508 |....oovovrriecrree (O S 65,119,508 |.............. 63,260,816
2. Stocks:
2.1 Preferrd SLOCKS .....cvviiiieiieriirinicicietetssetisiete ettt feeaeesesnseseeaesse s esesecaenas (O (O (O 0
2.2 COMMON SLOCKS ...ttt ettt be bbbt etens oeaeesssnasesesaessesseseseceenas (O (O (O 0
3. Mortgage loans on real estate:
BT FIISEHENS 1.ttt et (O (O (O 0
3.2 Other than firSt IENS......c.c.eueueiriicieieiee e foeaeeseseses e (O (O (O 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o 0
ENCUMDIANCES) ...ttt e e ssesesens [eseseneaesesessetesenene e e seen (O (O [0 0
4.2 Properties held for the production of income (less
s 0 eNCUMDBIANCES) ....coucviniiiieicieicieicieies et L L (O 0
4.3 Properties held for sale (Iess $§ ..o 0
ENCUMDIANCES) ...vviviiieieiiere ettt sessienen [eoeseeeseeaessese e es (O (O (O 0
5. Cash($ .o 6,683,014 ), cash equivalents
[CI— .0 ) and short-term
investments (§  .voerrniieeeeee 0 ) o oo 6,683,014 | [0 ST 6,683,014 |................. 6,571,752
6. Contract loans (including $  .ovovovverrvricieceecne 0 premium notes) ...... [ooeeerrnncccrrneeees (O [0 [0 0
7. DEIIVALVES ...ttt [oonseninec et (O (O (O 0
8. Other iNVESLEA @SSELS ......vueueiiiicicieieee ettt [ooreesesices i (O (O (O 0
9. ReCeivables fOr SECUMLIES ........c.cruriiiuiieieieiiceieiei et seiens [oore e (O (O (O 0
10. Securities lending reinvested collateral @SSets ............ccccooeeriririeieieeeierinenis foerereeeeenne s (O (O [0 0
11.  Aggregate write-ins for iNVESLEd @SSELS ............viueueueriiiririririeeeeeesesesesis foereseeieieeee e (O (O [0 0
12. Subtotals, cash and invested assets (LINES 110 11) ..ooveveveeiririririeeeeens freverieieeenas 71,802,522 |.....ooveveeeeeie (01 71,802,522 |............. 69,832,568
13. Title plants less § ..c.covoveirieiiiiiiees 0 charged off (for Title insurers
14.
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........ccccorrrrreenes (O (O [0 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..., 0
earned but unbilled PremMiUumMS) ........cccviririririreieeeeensseeeieeese s [eereeeeeene e (O (O [0 0
15.3 Accrued retrospective premiums ($ ... 0 )and
contracts subject to redetermination ($ ..........cccoceeviennrnnnn [ TS T (O [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from reINSUIErS .............c.ccoeveeeveueeveeeeeeeeeeeeees [eesee s 30,796
16.2 Funds held by or deposited with reinsured companies .............cccoceevvens oeieiiiiiiiiiiiniieieen, 0
16.3 Other amounts receivable under reinsurance CONracts ...............cceeee. foevrerereerieinnnns 36,933
17.  Amounts receivable relating to uninsured plans ..
18.1 Current federal and foreign income tax recoverable and interest thereon ... |.....c.cccoeeeeee 243,252
18.2 Net deferred tax @SSet .........coveviveeeceeeeeeeeeeeeeee e |eereereeeeaeenns 3,483,358
19.  Guaranty funds receivable or on deposit ...........ccccoerieiiriiiiiiicicceeies [ 0
20. Electronic data processing equipment and SOfWArE ............ccooveuereueeererinins foerereeninnrrseeeceens [0 [0 [0 1N O 0
21. Furniture and equipment, including health care delivery assets
(8 o 0 ) e et (O (O (O 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ [oeoeovorrrriccciiiencne (O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ...............cc.ccocooevvreviees foreieveiiieiieeecee [0 [0 [0 37,216
24. Healthcare ($ .oooooevrveeeeeeeene 0 ) and other amounts receivable ...... [o.ocoeoerrnicnnnnne 8,541 | 8,541 | [0 0
25. Aggregate write-ins for other than invested assets
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ....cucvovevveceeveieeeeeeeceeeeieseeseceesesesenas [oreseeeeenenns 78,372,337 |vviriene. 3,224,825 |............ 75,147,512 |.............. 73,025,857
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ..ot s e sanasessenaseseaeseananananans |reseeseneees 310,030,809 |......coovevveeereeiiee (01 R 310,030,809 |............ 318,717,099
28. Total (Lines 26 and 27) 388,403,146 3,224,825 385,178,321 391,742,956

DETAILS OF WRITE-INS

1101.

1102.

1103.

1198. Summary of remaining write-ins for Line 11 from overflow page ..........c.ccce. |oevereeeeennnnnnscenes (O (O [0 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Annuity rider charges receivable ... o, 1,965,124 | (O A 1,965,124 |...ocuec.. 2,002,107
2502. Fund revenue receivable ... e 87,155 [ [0 87,155 .o 107,516
2503. State taxes reCoVerable ... e 33,873 [ [0 33,873 | 33,635
2598. Summary of remaining write-ins for Line 25 from overflow page ...........cococou. foeerervnirinienenns 25,820 |..ccveveriiinn 25,820 ..o (01 A 3,630
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,111,972 25,820 2,086,152 2,146,888




STATEMENT AS OF SEPTEMBER 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 $ .............. 31,783,087 less$ oo 0 included in Line 6.3
(including $ ..o 13,479 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $ ....0 Modco Reserve)
3. Liability for deposit-type contracts (including $  ....ccccooveeiiiiniiie. 0 MOACO RESEIVE).......oeoeeeeeriieieieieieieseeieeias
4. Contract claims:
4.1 Life
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
F= oo I TqT o= L OSSPSR URRPROS
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 $
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ..ooooevvcivicinenne 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 recelved in advance less
B e 0 discount; including $  .evovovoveeeeeeeee 0 accident and health premiums ..............ccocoeee foreeevereieeeeeeeeeeeeees (01 0
9. Contract liabilities not included elsewhere:
9.1 Surrender values on CaNCEIEA CONTACES .............ccoiiiiiiiiiiiiiiii et [ [ 0
9.2 Provision for experience rating refunds, including the liability of $ ... 0 accident and health
experience rating refunds of which $ 0 is for medical loss ratio rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest MaiNteNaNCe RESEIVE .............ccciiiiiiiii e
10. Commissions to agents due or accrued-life and annuity contracts $ . 13,456 , accident and health
$ 0 and deposit-type contract funds $  ....... 0
11.  Commissions and expense allowances payable on reinsurance assumed .
12. General expenses due or accrued
13. Transfers to Separate Accounts due or accrued (net) (including $ (195,309) accrued for expense
allowances recognized in reserves, net of reiNSUred AllOWANCES) .......c.c.oviuiueieiririiiieeieiei ettt senens [oeicecesesnencaas (195,308)]....cccvucvruene (575,800)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME TAXES ..........c.c.coovueurueveveececeeeeeeeee et ae e oo 123, 098 ...................... 79,535
15.1 Current federal and foreign income taxes, including $ ........ccccooiiiiiinne
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 $
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 $ 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 Asset valuation reserve
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and cemfled S
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding
24.06 Liability for amounts held under unlnsured plans .
24.07 Funds held under coinsurance
24.08 Derivatives
24.09 Payable for securities .. .
24.10 Payable for securities Iendlng
24.11 Capital notes $ ......coceeneee
25.  Aggregate write-ins for liabilities 5,240
26. Total liabilities excluding Separate Accounts busmess (Lines 1 to 25) . 33,383,365 33,692,350
27.  From Separate ACCOUNTS STAEIMENE ............cc.ceiiieuiiieieiietieeet ettt ettt ettt te st te st te et et et ssesssbesssseasssesessesessesessesessesesssensssenns foeseesennnns 310,030,809 |............ 318,717,099
28. Total liabilities (Lines 26 and 27) .. 343,414,174 352,409,449
29, COMMON CAPItAI STOCK .....vovevceiiciiiieticietieieteee ettt sttt ve s ss et s bensstensstessssesssnesesneressesessssesssensssessssesssnesessesssseressasfonsssesesnnsnnn 2y D 00,000 |ooeveeeeeenee 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 y s s s
34. Aggregate write-ins for special surplus funds ... (14,000,000)|............. (14,000,000)
35.  Unassigned funds (surplus) 19,992,557 |............. 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 $ 39,264,147 36,833,506
38. Totals of Lines 29, 30 and 37 41,764,147 39,333,506
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 385,178,321 391,742,955
DETAILS OF WRITE-INS
2501. Unclaimed funds
2502.
2503. .
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAGE .......coouiiiiiiiiiiiie ettt be e [t [0 U 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,923 5,240
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAJE .......coviiiiiiiiiiiiiieie sttt bbb oo oo [ 0
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 0 0
3401. Asset adequacy reserve
3402. ... ettt h et ehe et et ea e e et a et h et e h et eh e e ehe e et oA e et e R £ et oA et e s £t es £t h et ekt e eh et et ea s esen s et e st ete st et es et ettt ete et ese s eseneae [eheteae e et ettt a sttt e et eaen [eteie ettt
3403. IR s
3498. Summary of remaining write-ins for Line 34 from overflow page .... 0 .0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) (14,000,000) (14,000,000)




STATEMENT AS OF SEPTEMBER 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.cccceeeeee oo (2,165,721)|..cccevnnne (1,992,408)
2. Considerations for supplementary contracts with life contingencies.............cccccoeiiiiiiiiiiiiicces 0 0
3. NetinvestMeNnt iNCOME ........coeveuieeeeeeeeeeeeee et eesee e 1,691,918
4. Amortization of Interest Maintenance Reserve (IMR) ..........cccccocivinvinnieeccceenn. 35,799 |.
5. Separate Accounts net gain from operations excluding unrealized gains or losses . 0].
6. Commissions and expense allowances on reinSurance CeAed ..............ccouiiriririririeuereeeninesesseseeens 15,306
7. Reserve adjustments 0N reinSUranCe CEAERM ...........oiiiiiiiieiieiieie ittt 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate Accounts ..3,650,351 |..
8.2 Charges and fees for deposit-type CONracts ............cccceiieiiieiiiiiiiiieieieeeeeeeeeee e seees foreeresresreseeseeseeeneeen O foeiiis 0
8.3 Aggregate write-ins for Miscellan@ous iNCOME ..............cveueviiiiiiiecieteiieiecieietes s esssseaenas 3,461,180 3,684,851
9. TOtalS (LINES 110 8.3) 1.ttt ettt s e naes 6,432,977 7,085,817 9,255,149
10.  Death DENEFIS .......c.eueuiriiieicieieie e .0
11.  Matured endowments (excluding guaranteed annual pure eNdoOWMENtS) ...........cceeruirrieerieriieniienieenes oo .0 .
12, ANNUItY DENEFIES ...ovieiieciiiciiiec e . ..7,550,698 |..
13. Disability benefits and benefits under accident and health CONtracts .............cccoioiieiiinienieeneenee e [0 U 0
14. Coupons, guaranteed annual pure endowments and similar benefits .............cocoovvininnifeei (01 0
15.  Surrender benefits and withdrawals for life contracts
16.  GrOUD CONVEISIONS .....vviuveeuiierieesteeuieesteesteeseesseesseeseeseessessseeseesssessesseesseesseessesssesssesssenseeseenseensenssenseennd
17. Interest and adjustments on contract or deposit-type Contract funds .............ccceeveerecueueereeeeceeeeeees e 2,615 | 4,494
18. Payments on supplementary contracts with life contingencies ...............
19. Increase in aggregate reserves for life and accident and health contracts (535,609) 1,779,342
20.  Totals (LINES 1010 1) ouivieieieeiieieiieieiet ettt s s s e e e sne et 23,109,697 |.............. 23,441,314
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...oviviiiictctet ettt ettt bbbttt b ettt b e ..1,473,433 |. 1,614,514 |.
22. Commissions and expense allowances on reinsurance assumed 10,177 ..
23.  General insurance expenses and fraternal @XPENSES ............cccovevvevevereeeeeeeeeeeereeeeeeeeeeeseseseseseeeenene ] 685,427
24. Insurance taxes, licenses and fees, excluding federal income taxes 91,054
25. Increase in loading on deferred and uncollected Premiums ...........ccooiiiiiienieiceieeeeeeeeseeeees [oeeeeeeeeesesseeeeeseeseseeeeeee Qe 0].
26. Net transfers to or (from) Separate Accounts net of FEINSUTANGCE ..........c.c.evevevececeeeeeeeeeecceeeeee e (20,360,938)
27. Aggregate write-ins for dedUCHIONS ...........cccoiiiiiiiiiiiiii e 0
28. Totals (Lines 20 to 27) 3,701,180 5,481,548 5,891,189
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .ttt ettt ettt ae e ae e s nene [eenn e 2,731,797 ..o 1,604,269 |................ 3,363,960
30. Dividends to policyholders and refunds to MEMDENS .............cccoeueiiiiiieiiereiiiieeicieie e 0 0 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceiuiiiiriueriiiiiieeeteteieeseesese et esssse s e ssse s sessssnsesese s [eessscecesesnenas 2,731,797 ..o 1,604,269 |................ 3,363,960
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 200,996 353,283 502,517
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 MIiNuUS LiNe 32) ......c.c.ovovccueueeeeeecceeeene oo 2,530,801 |....coveenee. 1,250,986 |................. 2,861,443
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $  ..oooveeeieiein 1,648 (excludingtaxes of $  ...ccoovvevevernnnen (2,983)
transferred to the IMR) (12,424) (8,979) (15,860)
35.  Netincome (LN 33 PIUS LINE 34) .....c.cucuiuiiiieeieieeeeeeee ettt ettt 2,518,377 1,242,007 2,845,583
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOr YK .........c.cccvcueueveiiieseieieieiseeiesesesesee et sessnaes 39,333,504 36,588,783 36,588,783
37, NetinCome (LINE 35) ..cucurururiieieieeeeeeeeeieeeeeeeeseeseeseseseseseseseeesssessnseees 1,242,007
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .0 .
39. Change in net unrealized foreign exchange capital gain (I0SS) ........cccceeiuerierieiieiieree e
40. Change in net deferred income tax
41. Change in nonadmitted assets
42. Change in liability for reinsurance in unauthorized and certified companies .
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccoceeeeeeeefeenviniinininii O s
44. Change in asset Valuation MESEIVE ..........cc.ciiiiiiiiiiiie e
45, Change iN trEASUNY SEOCK ........ccuiiiiiiiiiiiiiie ettt ettt ettt et et e saeesaeesbeesbeenbeereennennen
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement .............ccoooiiiiiiiiiereeeeeee e
48.  Change iN SUIPIUS NOLES .......eeuiiuiiuiiiiieiieie ettt ettt
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiiiiiiiiii e
50. Capital changes:
B0.1 PAIG 0N 1.ttt Rttt a ettt
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiieeie ettt b e et e e st e eneesaeesaeenneeaeennens
51.  Surplus adjustment:
511 PAI IN 1.ttt ettt b et bt bt bt et ettt e nes et O [ O [ 0
51.2 Transferred to capital (StOCK DIVIAENT) ........oveveuruiiiiiieieieieieeeeseeeiesee e | [0 (01 0
51.3 Transferred from capital 0] ..
51.4 Change in surplus as a result Of FEINSUIANCE ...........cceueueuiiirieieieieieeee s e [ (01 0
52, Dividends t0 SIOCKNOIAETS ......c.c.cvveeeeveueieeieececeeteteeeeeeeae e tesesesasae st esesenseaesesesesenssaeaesesesensesesesesasenssassena|oesessnsesesesessssnsesesesnas [0 U [0 U 0
53. Aggregate write-ins for gains and losses in surplus ..................... 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) .........cccocoerurrnrncccsnnncceneeens 2,430,643 1,343,085 2,744,722
55. Capital and surplus, as of statement date (Lines 36 + 54) 41,764,147 37,931,868 39,333,504
DETAILS OF WRITE-INS
08.301. POIICY Charges ......oouiiieiiecec ettt ettt sttt e e anneeeen 2,991,063 |.ccocveeenne 3,060,175 | 4,032,495
08.302. Fee income .......... 432,310 |. 592,174 |.. 741,948
08.303. Administration fees .........ccccceeveveiieicciieeeee e .74,790 |. 74,884 99,885
08.398. Summary of remaining write-ins for Line 8.3 from overflow page (36,983)|....cccine (42,382)|..cccviine (23,035)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 3,461,180
2701.
2702.
2703, e
2798. Summary of remaining write-ins for Line 27 from overflow Page ...........cccceeeriririreieieeereenenesesiseieeedeeeeees s [ (01 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 0 0 0
5301. Prior period adjuStMENt ..ot e s [0 [0 0
B5302.  ceeeeeereeereeeeeeereeereeeneeas
5303, oo
5398. Summary of remaining write-ins for Line 53 from OVErflOW PAJE ............cccueveveeeeeeceereieeeeesecaeeeeesesesed e [0 U [0 U 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0




STATEMENT AS OF SEPTEMBER 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 >~ w N

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:
2 T = o 4 To USSR
12.2 Stocks

12.3 Mortgage loans
T2.4 REAI ESEALE ...t
12.5 Other INVESLEA @SSELS ......eiiuiiiiiiiieitie ettt sb e be e be et enneanes

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) ....ooiiiiiiiiiiiiiie s
Cost of investments acquired (long-term only):

T3 BONAS ..o
13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous appliCAtIONS ..........coiieiiiiiiiiiie ettt sbe e bbb e nne e

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) ........ccccoeiiiiiiiiicicccces
Cash from Financing and Miscellaneous Sources

Cash provided (applied):

16.1 Surplus NOtes, CaPItal NOLES ...........couiiiiieieeiecieee e sae e neenaeas
16.2 Capital and paid in surplus, less treasury stock ...
16.3 Borrowed funds ..........ccooiiiiiiiiiiiic e
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

............... (2,165,721)|...............(1,992,408)|...............(2,669,460)
................. 1,687,316 |.................1,696,827 |................2,263,566
3,302,060 3,665,657 4,768,511
2,823,655 3,270,076 4,362,617
.............. 20,084,774 |............. 18,081,070 |.............. 24,327,795
............. (22,146,954)|.............(20,756,847))|.............(27,513,305)
................. 2,376,847 |................2,485,018 |.................3,160,820
................................. 0 [0 Jocccinin 0
523,872 (93,657) 63,565
838,539 (284,416) 38,875
1,985,116 3,554,492 4,323,742
................. 4,500,855 |...............4,192,219 |................6,668,897
................................. 0 [ooererenereinieennnd O fciii 0
................................. 0 [0 Joecciinii 0
................................. 0 [ooererenereinieennnd O fciii 0
................................. 0 [0 Joecccniniin 0
................................. 0 [ooererenereinieennnd O fciii 0
0 0 0
................. 4,500,855 |................4,192,219 |.................6,668,897
................. 6,407,115 |...............7,474,097 |................9,978,041
................................. 0 [0 Jocccinin 0
................................. 0 [ooererenereinieennnd O fciii 0
................................. 0 [0 Jocccinin 0
................................. 0 [ooererenereinieennnd O fciii 0
0 0 0
6,407,115 7,474,097 9,978,041
0 0 0
(1,906,260) (3,281,878) (3,309,144)
32,406 (18,645) (37,819)
.................... 111,262 |...................2563,969 |.................... 976,779
................. 6,571,749 |..............5,694,970 |.................5,694,970
6,683,011 5,848,939 6,571,749

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




STATEMENT AS OF SEPTEMBER 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 INAUSEABI TIFE 1.ttt b ettt b et e s [0 [0 0

2. OFdiNAry i€ INSUMANCE .......cucvveeeececeeieieeeeeeete e eeeessetete et esenseseae et esesssssaesesesensssesesesesansssssesesasansnsnsesessfoesesennsnsesesesasnas 4,500 |ooooeeiiie 4,500 |cooeeieee 6,000

3. Ordinary individual BNNUILIES ...........ceueuiuiiiiirieieeeieieee sttt se st sebesese e s s sssseafes e enee e eeeeeeenens 70,652 |..ocoovevern. 255,893 | 327,120

4. Credit life (Group and iNAIVIAUAI) .........ccuevevevecceeeeeeeececeeeeee e eceeee e saeaeee e sesasesee s s s sasassessnensanans oo s ese s sanas [0 U [0 U 0

5. GrOUP lIf@ INSUFBNCE ......cocuvvieeeieeeeeeeeeeet ettt ettt ettt e et ea e s e s e s es et es e s esessesessesessesenasseseeeseaese e ese e s eseesens (01 (01 0

6. GOUD GNNUILIES .....eeeeecvcvevieeeeceeee e teeeeececte et e s eessaete s et esenssseaesesesesssastesesesensssstesesesensssssesesesessssnsesesasensnseoessssnsnsnsesesssnsnsesesesnas [0 U [0 U 0

T A G H = GIOUD ettt ettt s s e et s sesesene e s s e ee ettt [0 (01 0

8. A& H-credit (roup and iNAIVIAUAI) .......cccueueveeeecececeeeeee et eeaeae e caeae e aeae et ss s asse s ns|oe et s s [0 U [0 U 0

9. A H = OB bbbttt st [0 [0 0

10.  Aggregate of all Other liNES Of DUSINESS ...........ccoceueveveeececeeeeeeeeeeeeee e eeseae e sese e senena|s st [0 U [0 U 0
11, Subtotal (LINES 1 troUGN 10) ......cueuieiiiiiiiieieieiereitse sttt be s st besesesee e es e esese s 75,152 [ 260,393 | 333,120
12.  Fraternal (Fraternal Benefit SOCIEtES ONIY) ........coocucueueveeececeeeeee e st sesessae e nee et [0 U [0 U 0
13, Subtotal (LINES 11 trOUGN 12) ...ttt be s st eaen 75,152 [ 260,393 |.cooie 333,120
14, DEPOSIt-tYPE CONMIACES ....e.vveveeecececeeeeeeicecaceeteteeeecaeaetesesesesaesesesssesssssssesesessssssassesesssssssesessesssassssssanas |oossesesesesasssesesesesssnas [0 U [0 U 0
15. Total (Lines 13 and 14) 75,152 260,393 333,120

DETAILS OF WRITE-INS

D007, ereeereereseenmseeasseeaeseeesseeeesee e s ee e s e e s e e s e e s e £ SR e A e £ AR AR RS A R s R £ A £ttt n ettt ot eenes s [oeeseesene s s s s s eeneseenen [ooere s rnen
G002, wreeereseseeeeseeeeseeeeseeesseeesseeeesee e e e e e s e S e e R A AR A e e R A e R AR R A AR A eSS A S A eSS A e S A e S A e s s s s e e st s e s e e s s e enee e eeseeeeseseeseseeseseeseseesen |oeesesseseseeseseeseseeseseeseseesen |oeeseeees e s e s sees e eseeeeeen
FO0B.  creeereeeseeneseeaeseeeeseeess et e s et s et s e s £ s e R s E £ R AR E AR AR R s e £ AR £ R £ttt ettt ot ne s [oeeseesene s s eenseen e eese s [oeere e rnen
1098. Summary of remaining write-ins for Line 10 from OVErfloOW PAGE ........c.ceveverecucueeeieececeeieeeeeeeeeeetees e [0 U [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0




STATEMENT AS OF SEPTEMBER 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 # 9/30/2023 12/31/2022
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 2,518,377 $ 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 $ 2,518,377 $ 2,845,583
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 41,764,147 $ 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 $ 55,764,147 $ 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 $ 46,923

2. 12 Months or Longer $ 586,300
b)The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 3,857,972

2. 12 Months or Longer $ 4,509,323



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

NOTES TO FINANCIAL STATEMENTS

NOTE 20
A

Fair Value Measurements

(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 6683014 |$ - 19 - 19 - 19 6,683,014
Separate account assets $ 310,030,809 | $ - 13 - 13 -1 310,030,809
Total assets at fair value/NAV $ 316,713,823 | $ -19 - 19 -1 316,713,823
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 $ - 193 - 13 - 13 - |3 -

(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

B.  Fair Value Reporting under SSAP No. 100R and Other Accounting Pronouncements - 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 $ 55146497 |$ 65119508 |$ 1408994 |$ 52762270 |$ 975234 | $ - 19 -

Cash $ 6,683,014 |$ 6,683,014 |$ 6,683,014 |$ - 19 - 19 - 19 -

Separate accountassets| $ 310,030,809 |$ 310,030,809 |$ 310,030,809 |$ - 193 - 193 - 193 -
Separate account

liabilities $ (310,030,809) | $ (310,030,809) | $ (310,030,809) | $ - 19 -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 SEPTEMBER 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 SEPTEMBER 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 Yes [ ] No [ X

Domicile, @s requIred DY the IMOTGEI ACE? ........o ittt bbbt ettt a et eae e e h e e ehe e eh e e b e e bt e bt e a bt ea bt eabeeaeesheeeheeabeenbe e beenbeenneanneanne ]

If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii et Yes [ ] No [ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the Yes [ ] No [ X

[CT0ToTa (1aTo T =T 114V PSSRSO ]

LT = (=N o] i =Ty Lo L ST RUR PR URURR

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which  ves [ X ] No

is an insurer? ......... ]

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccooiiiiiiiiiiii e Yes [ X ] No
]

If the response to 3.2 is yes, provide a brief description of those changes.

See Schedule Y

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e Yes [ ] No [ X
]

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

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

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-  ves [ ] No [ X ]

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... N/A [ ]

If yes, attach an explanation.

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

GALE). ettt h e h sttt 06/24/2022

By what department or departments?

New York Department Of FINANCIAI SEIVICES .......couiiouiiiiiiiiiie ettt a et e et e et e e st e es e e ea e e ea e e ea e e st e seeaseeaseenseemeeemeeaneeeneeaseeseenseenneannean

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial Yes [ ] No [

statement filed With DEPAIIMENTS? ........c..iiiiiieiieee ettt et te e e e s e e e st e eseeesteeseees e e s e esseesseesseenseesseeseeeseeeseeseenseenseenseenseensens N/A [ X ]

Have all of the recommendations within the latest financial examination report been complied With? ... Yes [ ] No [

N/A [ X ]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or Yes [ ] No [ X

revoked by any governmental entity during the reporting PEHOA? ..ot ]

If yes, give full information:

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

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

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

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.

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB | OCC | FDIC | SEC
AuguStar Distributors, INC. ..o Cincinnati, OH .........coooooieeeeeeee .NO...|.NO...|.NO...| YES..
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STATEMENT AS OF SEPTEMBER 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 Yes [ X ] No [
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, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

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

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

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

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? ................................... Yes [ ] No [ X
]

If yes, indicate any amounts receivable from parent included in the Page 2 amount: ............cc.ccooiiiiiiiiiiiicc T 0

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for vyes [ ] No [ X
use by another person? (Exclude securities under securities lending agreEmMENTS.) .........oiiiiiiiiiiiiie e ]

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: ............ccccceeoeeene

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ............ccoviiiii Yes [ ] 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 to 14.26 above .....
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ..........ccoiiiiiiiiiiiieeee s Yes [ ] No [ X
]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceoeiiiiiiicien. Yes [ ] No [ ]
N/A [ X ]

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. ..........cccooeiiiiiieiieieenieeeeeeeee $
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. ..........ccccoiiiiiiiieiiii e

8.1



17.3
17.4

20.

21.

STATEMENT AS OF SEPTEMBER 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? .....................

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

Yes

1
Name of Custodian(s)

2
Custodian Address

US BanK NA ..o 425 Walnut Street, Cincinnati, OH 45202

location and a complete explanation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

1 2
Name(s) Location(s)

3
Complete Explanation(s)

If yes, give full information relating thereto:

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeene. Yes [

1 2
Old Custodian New Custodian

3

Date of Change

4
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
Name of Firm or Individual

Affiliation

2

Tim Biggs ...
Gary Rodmaker
Brenda Kalb ...
Jeffrey Weisman .
Cristian Donoso
William Hilbert
Kevin Buhrlage ....

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 assets?.............cccooiiiiiii e

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?..............ccccccoiiiiiiiiiicicies

Yes

Yes

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.

[ X1

]

L1

L1

No

No

No

1 2

Central Registration

Depository Number Name of Firm or Individual

Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement

(IMA)

Filed

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

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? .......c. oo ittt et e et e st e e st e et e b e et e e e e et e eneeeneeeneeeneenneennen Yes

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 SECUNLIES? .........coiiiii ittt ettt st s he e bt e s b e e b e e abeembeeabeeneesaeesaeesaeesbeenbeenbeens

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.

Yes

Yes

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccceoeiiie. Yes

8.2

L]

L]

L]

[

[

X

X



STATEMENT AS OF SEPTEMBER 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:
Amount
1.1 Long-Term Mortgages In Good Standing
111 AN MOMGAGES «.e.vvveveveeececeeeeeeeeacaeeeeeee e s sasaetese s s esssasseee s s s ssaseeseses s ssssesses s s ssssseses s ssssaneeses s s sssnseses s sssnansnsssas s snansssnsasnananenen Bt 0
1.12 RESIAENHAI MOTIGAGES .....cevveveeeececeete et eeeeeceeteteeeeeeseaeteteseesseaesesesessseaesesesesssssaesssesensssssesesesensnssaetesasensssstesesesensnseassesssansnansasa B 0
1.13 COMMEICIAl IMOTIGAGES ... veiutiiite ittt ettt ettt ettt h e b e b e ekt e bt e a bt ea et ea et £Re e eh e e eb £ e b e e a bt e abeem bt emb e emeesaeenbeesbeenbeenbeenbeennenane B s 0
1.14 Total Mortgages in GOOd STANMING .......coiiiiiiiiie ettt ettt e e e e e e ea s e eseeeseeeaeeeseeseense e s e enseeneeenseeneenneenneannen $ 0
1.2 Long-Term Mortgages In Good Standing with Restructured Terms
1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMS...........oiiiiiiiii ettt $ 0
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months
1.31 I MOMGAGES «...vvveveveeececeeeeeeececaeaeee et ssasaetesesessssasseses s s ssaseesesas s s ssseses s s ssssseses s s ssanseses s s snsnseses s s snsnsnsesassssansssesasanananeeen B 0
1.32 RESIAENHAI MOTIGAGES ....cocvveveeeeececeeee e eeeeecaeteteeeeeeseaete e s eseseaeteseses s s saeseseseessssaesssesessssssesesesensssesesesasensssntesasasansnsnaesesasanssansasas Bt 0
R 0Ty T o T=T (ot o 1Y o Ty (o F= o [T OSSP SURPPRPRN B 0
1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiii e $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
1479 FAIMN MOMGAGES «...voveveeecececeeeeeeececaeaeteeete s sasaetesesesesssasseses s s ssssaeseses s sssssesesassssssssesesesssssaneeses s s sssnses et s s snsnsesesan s ssansnsnsasanananenen B 0
1.42 RESIAENHAI MOTIGAGES .....cocvveveieececeete et eeeecteteteeeeesseaeteteseessseaetesesessssaesesesesssssaesssessssssssesesesansssssetesasensssstesesesensnsssssesssanssansasas Bt 0
1.43 COMMEICIAl IMOTIGAGES ... .viiueiiite ittt ettt ettt ettt h e bt e b e ekt e bt e bt ea et ee e e she e eh e e eb £ e b e e a b e e abeem bt eab e emeesheeebeesbeeabeebeenbeennennne B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUIE ...........cuiiiiiiiiiiee ettt ettt eneas 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) ...ccceiiiiiiiiiiiiie e $ 0
1.6  Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.6 FAMM MOTGAGES ...vveveuieiiieieieteteee ettt et s et s et e s e s e s e s et s s e s et e s e se s e s e s e s et e s e se s e s e e st s et et esese e se st es et esenene e nnaes B 0
1.62 RESIAENLIAI MOTLGAGES ......vvvivieiiiiesieteteteses et sttt ettt st st b bt sese e e s s e s b e b e b e s e s e st e se s s e b e b e s e s ere e e s s b e b e b esese e sess s betesanenean s B 0
1.63 COMMEICIAl IMOMGAGES ...ttt ettt bbbt bbb bbb bbb bbb E b E R R E b b e bRt bbbt bbbt bbbt b nns B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState .............cooiiiiiiiiiiiicce e $ 0
2. Operating Percentages:
2.1 A&H loss percent ... %
2.2 A&H cost containment percent
2.3 A&H expense percent excluding cost containment expenses ...
3.1 Do you act as a custodian for health SAVINGS ACCOUNES? ........ccuiiiiiiiii bbbttt sb e b e et e be et enneenes Yes | ] No [ X ]
3.2 If yes, please provide the amount of custodial funds held as of the reporting date ..o B 0
3.3 Do you act as an administrator for health SaVINgs @CCOUNTS? ..........cuiiiiiii ettt Yes [ ] No [ X ]
3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiieiii e B 0
4. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............cccccooenenene 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
domicile of the reporting entity? ... Yes [ ] 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 Yes ] No [ ]
establish had it retained the risks. Has this been done? ...........c.ccoiiiiiiiiii e N/A ]
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 SEPTEMBER 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 SEPTEMBER 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

1 Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts

Direct Business Only
4 5

1. AlabaMA .o 0 0 0
2. Alaska .... .0|. .0 ..0f.. .0
3. Arizona ... .0|. .0 ..0f.. .0
4. Arkansas .0|. .0 ..0f.. .0
5. California .0|. 0 ..0f.. .0
6. Colorado 0 0 0
7. CONNECHCUL ...veveeereeeeeiete et 0 0 0
8. Delaware .0|. ..0f.. .0
9. District of Columbia .........ccoveverreerieerieneas 0 0 0
10, FIOM0A coveevieiieiiiee e 0 0 0
11.  Georgia .. .0|. ..0f.. .0
12.  Hawaii . .0|. ..0f.. .0
13. Idaho ... .0|. ..0f.. .0
14.  lllinois . .0|. ..0f.. .0
15.  Indiana .0|. ..0f.. .0
16, TOWA v 0 0 0
17, KANSAS voveveeieieiieieieieie e 0 0 0
18.  Kentucky . .0]. 0. .0
19. Louisiana 0 0 0
20, MAINE .ooeiviiiieiiiec et 0 0 0
21. Maryland .... .0|. ..0f.. .0
22. Massachusetts .0|. ..0f.. .0
23.  Michigan . .0|. ..0f.. .0
24. Minnesota .. 0. ..0f.. .0
25.  Mississippi . .0]. 0. .0
26. Missouri .. .0|. ..0f.. .0
27. Montana . .0|. ..0f.. .0
28. Nebraska .0|. ..0f.. .0
29, Nevada ......ccoeeveeieeieieeeee s 0 0 0
30.  New Hampshire ........cccccoevevvevevieieieienenne 0 0 0
31.  New Jersey .... .0|. ..0f.. .0
32, NEW MEXICO ...vevveviniiiieieieieeeeee e 0 0 0
33, NEW YOTK .veieeeiiieeiiieie et 0
34. North Carolina .0
35.  North Dakota .. .0
36. Ohio....... .0
37. Oklahoma .0
38. Oregon ....... .0
39.  Pennsylvania ..........ccccoeeieueieieeeieeeeeens 0
40.  RN0de ISIaNd ......cvevvrieiirieiiiieisiee e 0
41.  South Carolina .0
42, SOUth DAKOLA ....veveveniieeisieiesieieeeie e 0
43, TENNESSEE ..c.ovevereereniereietenesiese s seeeeseeeens 0
44, Texas ... .0
45. Utah .0
46. Vermont .. .0
47.  Virginia ....... .0
48. Washington .0
49, West Virginia ....cooveveeeevereereesiee e 0
50, WISCONSIN uvvveeiieeiiieiiieeiesisieesiee e 0
51.  Wyoming .0
52.  AMErican Samoa .........c.cccecervererierereeeeennenes 0
53, GUAM oot 0
54.  Puerto Rico .0
55.  U.S. Virgin ISIands ..........c..ccovveinieenireninnens 0
56. Northern Mariana Islands 0
57. Canada .........cccoeennen. .0
58. Aggregate Other Aliens .0
59. Subtotal ... 0
90.
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties. .............ccoeeeeeerererieieiens [ D00 O A [0 [0 [0 [0 (0 0
92. Dividends or refunds applied to shorten endowment|
O Premium Paying Period...........eveeerveerveereenes foereene XXX [ [0 [0 [0 [0 [0 0
93.  Premium or annuity considerations waived under
disability or other contract provisions...............cc...|eu... )OO ST (0] 38,352 | (0 A (01 U 38,352 |, 0
94.  Aggregate or other amounts not allocable by State.|....... XXX e e [0 F [0 [0 F [0 (0] AR 0
95.  Totals (Direct BUSINESS)........cocovviriiiiiiicniiieiieeens
96. Plus Reinsurance Assumed..
97  Totals (All Business).........
98. Less Reinsurance Ceded.....
99. Totals (All Business) less Reinsurance Ceded
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVEIflOW PAGE ...evevieerireiieie e XXX v [ [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 0 0 0 0 0 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVEIflOW PAGE ...eveveeiireiieieeie e XXX v [ [0 [0 [0 [0 [0 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...............cccceevers e 18 4. Q - Qualified - Qualified or accredited reiNSUrer.............cccoveerieerieerieeiees eriene 2
0 5. N-None of the above - Not allowed to write business in the state............ ..... 37

11



STATEMENT AS OF SEPTEMBER 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

A

Trustees
Greg Nielsen
Salman Hasnain

Trustees
Philippe Charette
Martin Longchamps

OTPP Voting
Trust (Cntario)

COPQ Voting
Trust (Ontario)

49.5% NDVS (1)

2995 DVS (2] . Jean Turmel

45.5% DV5 (2)

w

i

/rg.amms/[z;/

11004883
Canada Inc

1% MDVS (1) &
1% DVS {2)

Anurag
‘_‘_—"""*—-—-_.‘__ ﬂ;‘;e”aﬂﬂﬁ

Chandra=®
Insurance GP LLC

.

20% DVS (2)
20% DV5 (2)

§ GP
o
o 100%
)
QL
Oi\ o /f—
et
4 OMLH Holdings
{\q@{\&@ Constellation GP LLC (DE)
ks C‘?le‘\ Insurance LP
v (DE) (1) NDVS are Class A Common Units or Class A Common Stock that
GP

carry all voting rights except the right to vole for the election and
removal of directors and ordinary economic rights.

(2) DWVS are Class B Common Units or Class B Common Stock that
carry the right to vote for the election and removal of directors but
no other voting rights and no economic rights (other than a
liquidation preference to receive the nominal subscription price
paid for such securities on a dissolution).

(3) OTPP Voting Trust is party to shareholders agreements with
11004883 Canada Inc. ("Mominee Holder™) pursuant to which
MNominee Holder agrees to vote and transfer 1) its DWVS of
Constellation GP LLC as (and only as) directed by OTPP Voting
Trust (and OTPP Voting Trust has a power of attorney to effect the

LP (4}

100% NDVS &
60% DVS

Constellation Insurance

(ffk/z/ Ohio National
Mutual Holdings, Inc.)
[OH)

T
See Slide 2

. k“ﬂé::r‘gﬁ — : same) and 2) its DVS of Target as (and only as) directed by OTPP
/ ":DI di:;s al:f"a Voting Trust (and OTPP Voting Trust has a power of attorney to

effect the same).



STATEMENT AS OF SEPTEMBER 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

Tl

' — 100% of the non-direcior voting shares and §0% of the director voting shares
of OMH! are awned by ONLH Holdings LP, a Delsware Limited Parinership

f— 7.88% owned by ON Netherlands Holdings B\

* — 1 5hare owned by ON Global Holdings, LLC

4 — 20,000 Share owned by ON Foreign Holdings, LLC.

A5 subsidianies are 100% ownad except a5 noted

* — 1 Shars owned by ON Foreign Holdings, LLG i Constellaton Insurance Holdings, Inc.. ! )
‘('_zap:we Reinsurer title pgndln_-; regulatory approval {Holding Company — OH)
FEIM — Federal Tax tdentification NMumber {CHR
FEIN: 31-1814005
[ =T 1 Domasiic - U5 Tax Formery Ohio Mational Mutus! Holdings, Inc: L
Constellation Inserancs, Inc.
{Holding Company — OH)
{ClI}
FEIN: 31-1814D07
. Formerly Ohio Mational Finsncial Services, Inc A
| " 1 1 | |
Ty s R, L ach, 3 inancial Way Realy, Inc. | Ohio Mabon InsLrance Eal cedon Captive Re, Inc 1Li] vl Ireesstmenbe, |na.
oA OhTach, SMLLE Fi | Veay Re I The Chio hational Lds Coarmp Frin Ca Re, Inc* Oy Maty |
{Iresurer ~ Cayman |skands) | Technoiogy Company - DE| {Realy Company - OH) [insirer - OH) {Capthes Insurer < OH] [ Regisbered invesiment Acdsar - OH)
FEIN: 98-0602364 FEIM: 46-5464019 254812730 FEIN: 31-0357060 FEINE B2-2B68171 FEIM: 31-1452891
(SYRE) [ONTE} (PRI (oML [PRIN e 0
A
’_ | (" Obio National Lifis Assurares Corporatizn
Oh Fareign Hakdings, SMLLE {Insires - OH)
| Hakding Campany - DE} FEIN: 31-0963435
FEIN: 48-3873878 [ORLACY Snonsoeed mutus furcls
{CMFH] T Momgairery Re, e ™ “ A ahsed by Ohio Maticaal
% [Captive Insurer = YT Invesimeanis, nc
FEIM: 26-3731519 = =
I I. BMAIC MO 13575 ¢ Matiaral Security Life and Anruity Company . Do Matisnal Fand. e
MONT) {Ireirer « WY M 16D
AlgiSter Lending, LLE : - - - FEIM: 11-2740558 et 2
{Halding Comgrany - DE) O Crversens Haldings BV, MNAES Mo, 65472
FEIN: 831284175 {Hziing Company — Netherlands) il Fenweod Fe, Inc B ELA
A
JALL) [DINEIH] {Captive Irmurer = VT)
FEIM: 80-0a55278
MAIC Mo, 15383
e [HENIA) A
O Rathartands Hakdings B (~ Camargo Re Caplive, inc.
{Hakfing Comparny -« hefharands) [Captive Insanar - OH)
I FEIN: 47-4249180 FuguStar TAsbas, no
% MAKS Mo, 15655 {Wholesale Braker Dealer - OH)
% [EMGED) Jt FEIN: 311455890
LADI
I (" Sunr Caplive Re, LLC. )
| Cagtive Insuer « CIH)
-\ FrT - FEIN: B3.2599656 The QLN Equity Sales
O Global Heldings, SMLLE QML Intematicnal do Brasil
Ol Mational Sepnos de Vida 589 [ Halding cﬂmrﬂ:’. DE} Participagfes Lids = MAIC o 16481 rml?Emr-{?;:;qﬂcHl
[Perunian Insursnoe Comparny) FEIN: 3%-1702660 {Brazilian Holding Co.) . [SUNR) 7 i:I:IhIESI

(OMER) (ONEH]

Ohic Natiaral Sudamerica SA
{Holding Comyrany = Chile)

(OHIC)

5 et B Darlsdarc-OW- -~ B earainar

IOMSA]
A Cihic Maticnal Ireutanos Agenoy, inc. 0N Investment Management Company
| | {Irsurance Agency - OH}) {Remsterad Invesiment Advisar - OHJ
™y FEIM: 32-007 1428 FEI: 11-0784 253

bl Mational Segunos de Vida 58,7
[Chilean Insurmance Camipany]
(DS

[DINILA)

{01}
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STATEMENT AS OF SEPTEMBER 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) *
Constellation Insurance Holdings, Caisse de dépot et placement du
L0704 .. [INC. oo 00000 ... | e [0 e |0 e ] Québec (CDPQ) Voting Trust ............... CAN...|..... UIP | Other......cccociiiiiiiiiiiiicee 20.000 .i] e NO..... R I
Constellation Insurance Holdings, Ontario Teachers Pension Plan (OTPP)
L0704 ..[INC. oo 000000 ... | e [0 i |0 ] s Voting Trust ......ccoeeiiiiie CAN...|..... UIP e | e Other.....oeoeieeeieeeeeeee 20000 .| e NO..... [ R
Constellation Insurance Holdings,
.0704 ..{Inc. ..... e [440200000 | e | O e [0 ] 11004883 Canada Inc. .. CAN...|..... UIP...... Other... 20000 .| e NO..... L2
Constellation Insurance Holdings, 84- Caisse de dépot et placement du Ownership, Board of Directors,
L0704 .. [INC. oo ...00000 ...|3510530 ... [0 cooevreeeeee |0 e | e Constellation Insurance GP, LLC .......... .DE....]..... UIP...... Québec (CDPQ) Voting Trust ............. Management .............cccoeeeeny L.49.500 ...[ oo NO..... 0.
Constellation Insurance Holdings, 84- Ontario Teachers Pension Plan Ownership, Board of Directors,
L0704 .. [INC. e ...00000 ...|3510530 ... [0 ceevveeeeee |0 e | e Constellation Insurance GP, LLC .......... .DE....]..... UIP...... (OTPP) Voting Trust .......cccceeveercueeenne Management ...........ccccveeennenny 1.29.900 .| ceiriieiee e NO..... 0.
Constellation Insurance Holdings, 84- Ownership, Board of Directors,
L0704 ..|INC. coeeeie ...00000 ...|3510530 ... [0 .eevvreercee |0 e | oo Constellation Insurance GP, LLC .......... .DE....|..... UIP...... 11004883 Canada Inc. ...................... Management ...........ccccveeennenny L.19.600 .| cooeeeeeeeee NO..... .0.....
Constellation Insurance Holdings, 84- Anurag Chandra (Member of Ownership, Board of Directors,
L0704 .. |INC. coeieei ...00000 ...|3510530 ... [0 .eevvreereee |0 e | e Constellation Insurance GP, LLC .......... .DE....|..... UIP...... Constellation Insurance GP, LLC) ...... Management ...........ccccveeennenny L.1.000 o] e NO..... .0.....
Constellation Insurance Holdings, 84-
L0704 .. |INC. coeeiei ...00000 ...|3482603 ... [0 ..evvereeee |0 s | e Constellation Insurance LP .................. .DE....|..... UIP...... Constellation Insurance GP, LLC ....... (0141 ..0.000 ....| Constellation Insurance GP, LLC .. NO..... L3
Constellation Insurance Holdings, 84- Anurag Chandra (Member of
L0704 .. |INC. coeeieie ...00000 ...|3482603 ... [0 ..eevrreeee |0 s | e Constellation Insurance LP .................. .DE....|..... OTH..... Constellation Insurance LP, LLC) ....... (0141 T ..0.000 ....| Constellation Insurance GP, LLC .. NO..... 4
Constellation Insurance Holdings, 84- Caisse de dépot et placement du
L0704 .. [INC. oo ...00000 ...|3482603 ... [0 .oooveeeeen |0 e | e Constellation Insurance LP ................... .DE....]..... OTH..... Québec (CDPQ) Voting Trust ............. Other......cccociiiiiiiiiiiiicee ..0.000 ....[Constellation Insurance GP, LLC .. NO..... R .
Constellation Insurance Holdings, 84- Ontario Teachers Pension Plan
.0704 ..{Inc. ..... oo |....00000 ...| 3482603 ... [0 .coocvveevene |0 e | e Constellation Insurance LP . .DE....]..... OTH..... (OTPP) Voting Trust ... . | Other... ..0.000 ....| Constellation Insurance GP, LLC .. NO..... T
Constellation Insurance Holdings, 86- Ownership, Board of Directors,
L0704 .. |INC. coeeiiie ...00000 ...|3415002 ... [0 .eevvrereeee |0 e | oo ONLH Holdings GP, LLC ........cccccveenunes .DE....|..... UIP...... Constellation Insurance GP, LLC ....... Management ...........ccccveeennenny . 100.000 ..| Constellation Insurance GP, LLC .. NO..... .0.....
Constellation Insurance Holdings, 86-
L0704 .. |INC. coeeiei ...00000 ...|3415002 ... [0 .eevvrereee |0 e | e ONLH Holdings LP .....cceviiiiiiiiieiiieene .DE....|..... UIP...... Constellation Insurance LP ................ (0141 ..0.000 ....| Constellation Insurance GP, LLC .. NO..... U
Constellation Insurance Holdings, 86- Ownership, Board of Directors,
L0704 .. |INC. coeeieie ...00000 ...|3415002 ... [0 .eevveeeeee |0 e | oo ONLH Holdings LP .....cceviiiiiiiiieiiieene .DE....|..... UIP...... Constellation Insurance GP, LLC ....... Management ...........ccccveeennenny . 100.000 ..| Constellation Insurance GP, LLC .. NO..... .0.....
Constellation Insurance Holdings, 31- Ownership, Board of Directors,
L0704 .. [INC. i ...00000 ...| 1614095 ... [0 .eovveeeeee |0 e | e Constellation Insurance Holdings, Inc. ... [.OH....[..... UIP...... ONLH Holdings LP .....ccoevviieiiiienes Management ...........ccccveeennenny ..60.000 ... | Constellation Insurance GP, LLC .. NO..... 0.
Constellation Insurance Holdings, 31- Caisse de dépot et placement du Ownership, Board of Directors,
L0704 .. [INC. o ...00000 ...| 1614095 ... [0 coooveeeee |0 s | e Constellation Insurance Holdings, Inc. ... [.OH......... UIP...... Québec (CDPQ) Voting Trust ............. Management .............cccoeeeey 1.20.000 ...| Constellation Insurance GP, LLC .. NO..... 0.
Constellation Insurance Holdings, 31- Ownership, Board of Directors,
L0704 .. |INC. coeeieie ...00000 ...| 1614095 ... [0 ..eevvereeee |0 s | oo Constellation Insurance Holdings, Inc. ... [.OH....[..... UIP...... 11004883 Canada Inc. ...................... Management ...........ccccveeennenny ..20.000 ...| Constellation Insurance GP, LLC .. NO..... .0.....
Constellation Insurance Holdings, 31- Ownership, Board of Directors,
L0704 .. |INC. coeieei ...00000 ...| 1614097 ... |0 .eevveereeee |0 e | e Constellation Insurance, Inc. ................. .OH...|..... UIP...... Constellation Insurance Holdings, Inc. [Management .............cccccoeeeun | . 100.000 ..| Constellation Insurance GP, LLC .. NO..... .0.....
Constellation Insurance Holdings, AA- Ownership, Board of Directors, Constellation Insurance Holdings,
.0704 ..|Inc. ..... ... |....00000 ...[0056843 ... |0 ccceeeeeeeee [0 e | Sycamore Re, Ltd. .. CYM...|. Constellation Insurance, Inc. . Management .. 1 100.000 ..|Inc. ..... NO..... .0.....
Constellation Insurance Holdings, 46- Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 .. |INC. coeeieie ...00000 ...|5464819 ... |0 .eevvveeeeee |0 s | e ON Tech, SMLLC ............cccoeel .DE....|..... NIA...... Constellation Insurance, Inc. .............. Management ...........ccccveeennenny L 100.000 ..[INC. ceeeeeeeeiiiiii NO..... .0.....
Constellation Insurance Holdings, 26- Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 ..[INC. oo ...00000 ... [4812790 ... [0 ceveeeeeees [0 e | e Financial Way Realty, Inc. .................... LOH....]..... NIA...... Constellation Insurance, Inc. .............. Management .............cccceeend 1 100.000 ..|INC. weeveieiiiiiiiie e NO..... 0.
Constellation Insurance Holdings, 46- Ohio National Foreign Holdings, SMLLC The Ohio National Life Insurance Ownership, Board of Directors, Constellation Insurance Holdings,
.0704 ..{Inc. ..... e [--..00000 ... | 3873878 ... |0 weoeeeeenn [0 i | .. |.DE....]..... NIA...... Company .. . |Management .. 1 100.000 ..|Inc. ..... NO..... 0.
Constellation Insurance Holdings, 93- Ohio National Foreign Holdings, Ownership, Board o Constellation Insurance Holdings,
L0704 .. [INC. i ...00000 ... 13264175 ... [0 ceovveeeeee |0 e | e AugusStar Lending, LLC .........cccceeenneen. .DE....]..... NIA...... SMLLC ..ot Management ...........ccccveeennenny L 100.000 ..[INC. weeeriiiiiiieiiie e NO..... 0.
Constellation Insurance Holdings, Ohio National Foreign Holdings, Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 .. [INC. i 00000 ... | e [0 e |0 e | e ON Overseas Holding B.V. .........cccce... NLD...|..... NIA...... SMLLC ..o Management ...........ccccveeennenny L 100.000 ..[INC. weeeriiieiiieeiie e NO..... 0.
Constellation Insurance Holdings, Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 .. [INC. i ...00000 ... ] s [0 i |0 i | s ON Netherlands Holdings B.V. .............. NLD...|..... NIA...... ON Overseas Holding B.V. ........c....... Management .........cccoeiieiiinnenny 1 100.000 .. [INC. weiiiiiiiiiiiiiiiciiie e NO..... 0.
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STATEMENT AS OF SEPTEMBER 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) *
Constellation Insurance Holdings, Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 .. [INC. i 000000 ... | e [0 e |0 e | e Ohio National Seguros de Vida S.A. ..... | PER...[....... IA....... ON Netherlands Holdings B.V. ........... Management ...........ccccveeennenny 1 100.000 ..[INC. weeereiieiiieiieeeee e NO..... 0.
Constellation Insurance Holdings, 31- Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 .. [INC. i ...00000 ...| 1702660 ... [0 .coocveeeeee |0 e | e ON Global Holdings, SMLLC ................ .DE....]..... NIA...... ON Netherlands Holdings B.V. ........... Management ...........ccccveeennenny 1 100.000 ..[INC. weeeriiieiiieiieeeee e NO..... 0.
Constellation Insurance Holdings, Ownership, Board of Directors, Constellation Insurance Holdings,
.0704 ..{Inc. ..... e |00000 ... | e [0 i |0 e | e Ohio National Sudamerica S.A. ............ CHL...|..... NIA...... ON Global Holdings, SMLLC ............. Management .. 4100.000 ..{Inc. ..... NO..... 0.
Constellation Insurance Holdings, Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 .. [INC. i 000000 ... | e [0 e |0 e | e Ohio National Seguros de Vida S.A. ..... | CHL...|....... IA....... Ohio National Sudamerica S.A. .......... Management ...........ccccveeennenny 1 100.000 ..[INC. weeeriiiiiieiiie e NO..... 0.
Constellation Insurance Holdings, O.N. International do Brasil Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 ..[INC. oo 000000 ... | e [0 |0 ] s Participagbes Ltda. ...........ccccceeiiiiinis BRA...|....... IA....... ON Netherlands Holdings B.V. ........... Management .............cccceeed 1 100.000 .| INC. w.oveieiiiiiiiiee e NO..... 0.
Constellation Insurance Holdings, 31- The Ohio National Life Insurance Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 .. [INC. e 087172 ...10397080 ... [0 cooeveeeee |0 s | e COMPANY oot LOH....]..... UDP..... Constellation Insurance, Inc. .............. Management ...........ccccveeennenny L 100.000 ..[INC. weeereiiiiiieiiiee e NO..... 0.
Constellation Insurance Holdings, 26- The Ohio National Life Insurance Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 ..[INC. oo 13575 L [3791519 L. [0 e |0 s | e Montgomery Re, InC. ........ccccceeeiiiiinnees VT IA....... COMPANY ..o Management .............cccceeed 1 100.000 .| INC. ..oveieiiiiiiiee e NO..... 0.
Constellation Insurance Holdings, 80- The Ohio National Life Insurance Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 ..[INC. oo ..156363 ...{0955278 ... [0 .o |0 i | e Kenwood Re, INC ........coooiiiiiiiiiiiiins VT IA....... COMPANY ..o Management .............cccceeend 1 100.000 ..[INC. weeveieiiiiiiiiee e NO..... 0.
Constellation Insurance Holdings, 47- The Ohio National Life Insurance Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 .. [INC. i ..15855 ... 4249160 ... [0 .eoeceveeee [0 i | e Camargo Re Captive, InC. .......cocveennn LOH.... s IA....... COMPANY ..ot Management ...........ccccveeennenny 1 100.000 ..[INC. weeeriiiiiieiiie e NO..... 0.
Constellation Insurance Holdings, 83- The Ohio National Life Insurance Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 .. [INC. i ..16481 ...[2532656 ... [0 .eooceveeeee [0 s | e Sunrise Captive Re, LLC ..........cccceene LOH.... s IA....... COMPANY ..o Management ...........ccccveeennenny 1 100.000 ..[INC. weeeriiiiiiieiiie e NO..... 0.
Constellation Insurance Holdings, 31- Ohio National Life Assurance The Ohio National Life Insurance Ownership, Board of Directors, Constellation Insurance Holdings,
.0704 ..{Inc. ..... e |+2..89206 ...| 0962495 ... [0 .eooveeeie |0 e | e Corporation ... .OH....]. Company .. Management .. 4100.000 ..{Inc. ..... NO..... 0.
Constellation Insurance Holdings, 13- National Security Life and Annuity The Ohio National Life Insurance Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 .. [INC. i .. 85472 ...|12740556 ... [0 coovveeeee |0 e | e COMPANY ..oeiiriieiieeeiee e NYLL RE....... COMPANY ..o Management ...........ccccveeennenny 1 100.000 ..[INC. weevreiiiiiieiiieeee e NO..... 0.
Constellation Insurance Holdings, 31- The Ohio National Life Insurance Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 .. [INC. i ...00000 ...| 1454699 ... [0 .eovcveeeee |0 e | e AugusStar Distributors, Inc. ........ccceeeeeen LOH....]..... NIA...... COMPANY ..o Management ...........ccccveeennenny 1 100.000 ..[INC. weeeriiieiiieiieeeee e YES. 0.
Constellation Insurance Holdings, 31- The Ohio National Life Insurance Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 .. [INC. i ...00000 ... | 0742113 ... [0 ceevveeeee |0 s | e The O.N. Equity Sales Company .......... LOH....]..... NIA...... COMPANY ..o Management ...........ccccveeennenny L 100.000 ..[INC. weeeriiieiiieiieieeee e YES. 0.
Constellation Insurance Holdings, 32- Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 .. [INC. i ...00000 ...| 0071428 ... [0 ceevveeeeee |0 e | e Ohio National Insurance Agency, Inc. .... [.OH....[..... NIA...... The O.N. Equity Sales Company ........ Management ...........ccccveeennenny 1 100.000 ..[INC. weeereiiiiiieeiiieeee e NO..... 0.
Constellation Insurance Holdings, 31- O.N. Investment Management Company Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 .. [INC. e ...00000 ... | 0784369 ... [0 ceoceveeeeee |0 oo | e [ LOH....]..... NIA...... The O.N. Equity Sales Company ........ Management ...........ccccveeennenny L 100.000 ..[INC. weeeriiieiiieiieieeee e NO..... 0.
Constellation Insurance Holdings, 82- Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 .. |INC. coeeiii ...00000 ...|2868171 ... |0 ..evvereeee |0 s | e Princeton Captive Re, Inc. ..........cccee.. .OH...|..... NIA...... Constellation Insurance, Inc. .............. Management ...........ccccveeennenny L 100.000 ..[INC. ceeeeeeeeeiiiii NO..... .0.....
Constellation Insurance Holdings, 31- Ownership, Board of Directors, Constellation Insurance Holdings,
L0704 .. |INC. coeeiei ...00000 ...| 1454693 ... [0 ..evvvreeee |0 s | e Ohio National Investments, Inc. ............ .OH...|..... NIA...... Constellation Insurance, Inc. .............. Management ...........ccccveeennenny L 100.000 ..{INC. ceeeeeeeeeiiiii YES. .0.....
Asterisk Explanation

Voting Trust
..| Nominee Holder .
.| General Partnership .
Limited Partnership




STATEMENT AS OF SEPTEMBER 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? .............ccccooieiiiiiiieiieeee NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...............cc.cooe.e. NO
Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
1eCtroniCally With the NAIC? ............o.ooueceeeeeeeeeeeeeeeeeee et eeee e ee e eae e e e e e e e e e e e e e e s e e s e e s e ee s e e e st es s e ee s ees s een s esesseen st eneneensneennneenas 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? ...........c.ccuiueueieieiieietete ettt sttt s et s et et s s et et s s se s s s s s e sesesanas NO
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? ..... 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. .............. N/A

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. ............ccociiiiiiii e N/A
Explanation:
Bar Code:

Trusteed Surplus Statement [Document Identifier 490]

*8547220234900
0003~
*8547220233650
0003~

Reasonableness of Assumptions Certification required by Actuarial Guideline

XXXV [Document Identifier 445] * 8 54 7 2 2 O 2 344 5 O
0003*

Reasonableness and Consistency of Assumptions Certification required by

Actuarial Guideline XXXV [Document Identifier 446] * 8 54 7 2 2 O 2 3 44 6 O
0003~

Reasonableness of Assumptions Certification for Implied Guaranteed Rate

Method required by Actuarial Guideline XXXVI [Document Identifier 447] * 8 54 7 2 2 O 2 3 44 7 O
0003~

Reasonableness and Consistency of Assumptions Certification required by

Actuarial Guideline XXXVI [Document Identifier 448] * 8 54 7 2 2 O 2 3 44 8 O

0003~

Medicare Part D Coverage Supplement [Document Identifier 365]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
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STATEMENT AS OF SEPTEMBER 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 receivable ... | 25,820 ..o 25,820 .o (O 3,630
2597. Summary of remaining write-ins for Line 25 from overflow page 25,820 25,820 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. RIAET FEES ...ttt s e n s s s s e s [orseneseseteseananas (36,983)|..ccveeerieiiene (42,382)|..cccceccenne (23,035)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (36,983) (42,382) (23,035)
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STATEMENT AS OF SEPTEMBER 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

1. Book/adjusted carrying value, December 31 of prior year
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Current year change in encumbrances .............. JNEE ... . ... AP S .. B ... B e [ fo
4. Total gain (loss) on disposals ........cccccceceeveeeee... [NNER. - B ... .- - JR - - B B Dy
5. Deduct amounts received on disposals ............. | N . NGA N ... W ........... . B VAR .. .-
6. Total foreign exchange change in book/adjusted ......
7. Deduct current year’s other than temporary impai
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ...
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred INterest and OtNET ..........cc.viiiiiii et sbe e st e e beebeebeebesnaeeseesaeas
4. Accrual of discount
5. Unrealized valuation increase (decrease) ....
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals .. Y B N .
8. Deduct amortization of premium and mortgage i
9. Total foreign exchange change in book value/rec
10. Deduct current year’s other than temporary impairment recognized
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12)
14.  Deduct total nonadmitted @MOUNLS .............oiiii e [ [
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc.coiiiiiiiiieieeeee ettt seeesneenessesneees [rreesnenne s [
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt ettt e et e e s e e saeesaeesaeeseeseenesnnennnes [reenmeerens e [
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other .....
4. Accrual of discount ............ccccciiiiiiiiis
5. Unrealized valuation increase (decrease) ....
6. Total gain (loss) on disposals .........cccccceveeveee.... AR
7. Deduct amounts received on disposals ........
8. Deduct amortization of premium and depreC|at|on
9. Total foreign exchange change in book/adjusted carrying value ..
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONadmiItted @MOUNLS ...t e e e e e e e e e e esnesees [romemeem s e se s [oe e
13. Statement value at end of current period (Line 11 minus Line 12)
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PrIOT YE&I ............ccueueieiieueieieiieeieieieiessesesesesssaeas |eeeeeseeeens 63,260,796 |.............. 60,045,034
2. Cost of bonds and stocks acquired ..9,978,041
3. Accrual of discount ..
4. Unrealized valuation increase (decrease) ....
5. Total gain (loss) on disposals (40,750)
6. Deduct consideration for bonds and stocks disposed of ....6,719,623
7. Deduct amortization OF PrEMIUM .............ccieueieeeeeeeeeeeteteecees e et eee e tetesees s s sssesaeseseseessesssssasesesesssssesssssssssesesssssssssssssesesesnnnes |resesseseseensesnss O 03 190 [ooriiiiiiiiiiennas 82,880
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized .0
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ...
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 65,119,489 |...
12. Deduct total nonadmitted amounts
13.  Statement value at end of current period (Line 11 minus Line 12) 65,119,489 63,260,796

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

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

s and Preferred Stock by NAIC Designation

NAIC Designation

During the Current Quarter for all Bond
1

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS
1. NAIC 1 (a)
2. NAIC2(a)
3. NAIC 3 (a)
4. NAIC 4 (a)
5. NAIC5 (a)
8. NAIC B () s vveeeeeeereeeese s eeeeeseeee e eeees ettt 0 0 0 0 0 0 0 0
7. Total Bonds 63,232,388 2,477,410 579,081 (11,209) 61,540,109 63,232,388 65,119,508 63,260,816
PREFERRED STOCK
8.
9.
10.
11.
12.
13.
14.
15. Total Bonds and Preferred Stock 63,232,388 2,477,410 579,081 (11,209) 61,540,109 63,232,388 65,119,508 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 $ i 0 ; NAIC2 $ o 0 ; NAIC3 $ o 0 NAICA $ o 0 ; NAIC5 $ o 0 ; NAICB $ oo 0




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

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

SCHEDULE D - PART 3

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
05377R-HN-7 ......... AESOP FUNDING |1 LLC 2023-8A B 6.660% 02/20/30 ..evvuuneeeeennneeeeeennineeeeennneeeeeennnnnees | cevvvnnniinnnns Joennid 09/12/2023 ..... Bank of America ... 499,959 ....500,000 |.... 1.FFE ..
12510H-AT-7 ......... CAPITAL AUTOMOTIVE REIT 2023-1A A2 6.500% 09/15/53 .....euviiiiiiiiiiiiiiiiiiiininiiiiinnenniinen | eeeeeennieeens il 09/14/2023 ..... Barclays 483,459 ....500,000 |....
233450-AC-9 ......... DT AUTO OWNER TRUST 2023-3A C  6.400% 05/15/29 ...cerreeeeeeeeeiee e 07/11/2023 ..... Citi Global Markets Inc. ..... ....500,000 |....
465989-AC-5 . .. | JP MORGAN MORTGAGE TRUST 2023-6 A4  6.000% 12/25/53 ... o |ee....07/26/2023 ... J P Morgan & Co . .500,000 |.
80285X-AE-5 ......... SANTANDER DRIVE AUTO RECEIVABL 2023-3 C  5.770% 11/15/30 [T UUPTRRTUIE [FTTTTTTTTUOURTN R 07/18/2023 ..... RBC Capital Markets 499,918 ....500,000 |....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,477,410 2,500,000
2509999997. Total - Bonds - Part 3 2,477,410 2,500,000
2509999998. Total - Bonds - Part 5 XXX XXX
2509999999. Total - Bonds 2,477,410 2,500,000
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

2,477,410
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STATEMENT AS OF SEPTEMBER 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
..38378N-KA-0 | GNMA 2013-173 VB 3.500% 10/16/33 ......ceevee [oennns . 09/01/2023 . |Paydown .....oooeeeeiiiiiins Jooeeieiieiieeeeens | 8,768 |............. 8,768 |............ 8,768 |............. 8,768 |............... [ PP [ [ PP 0 fooiiiinnnnnes [ I PP 8,768 |.............. 0 foooiiinnnnnes [ PP [ 205 |. 10/16/2033 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 8,768 8,768 8,768 8,768 0 0 0 0 0 8,768 0 0 0 205 XXX XXX
KENTUCKY ST HSG CORP HSG REV 2013 SERIES C
.. 49130T-QP-4 13.522% 07/01/23 .coeeeeeeeeeieeeeeeeeeeeeeeeeeeee [ . 07/01/2023 . IMaturity ..oooovvvvniiniins Joovnnniiniiiiiiins e 400,000 |.......... 400,000 |.......... 400,000 |.......... 400,000 |eeevenniinnns [ PO (1 P [V ST (VN 0 eeeennn 400,000 |...oeevrennnnns (VO 0 | [V 14,088 |. 07/01/2023 . |1.A FE ....
MISSISSIPPI HOUSING 2015A TAXABLE ~ 3.050% Redenption 100.0000
..605360-LZ-1 |12/01/34 oooviiiiiii [ L 09/01/2023 . | .eeeniiiiiiiieeeeeieieeeees i e 2,490 [oeeeieene 2,490 foooooennnnns 2,490 |.oooeeinnnnns 2,490 [oooeiiiiinnnnns [ PO {1 P [ PO {1 P 0 e 2,490 | (VO 0 | [V 222 |. 12/01/2034 . |1.A FE ....
NEW JERSEY ST HIGHER ED ASSIST ~ 3.500% Redenption 100.0000
..646080-QM-6 | 12/01/24 ... P PR . 08/03/2023 . | uuuiiiiiiiiiieeeeiiiis ... 35,000 ... 35,000 ...34,427 |............34,878 |.... .37 . .0 . .. .0 . ..34,915 .. . 12/01/2024 . [1.C FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 437,490 437,490 436,917 437,368 0 37 0 37 0 437,405 XXX XXX
FISHERS LANE ASSOC LLC US GOVT LEASE BACKED | Redenption 100.0000
..338031-AA-7 | CERT  3.666% 08/05/30 .......ccccoonnnnnnnnnnnnn [eenenn . 09/05/2023 . | .uvvvririiiiiiiiiiiiiiiiiiiins |oereeeieieeeeeeeeees |oeeeeeeeens 4,626 |.oooeeeenns 4,626 |............. 4,811 |l 4,6% ...l [ PP [(5))] R, [ PP [()] R [ I PP 4,601 |ooooeeennnns 0 foennnnees [(5))] A (1) 113 |. 08/05/2030 . [1.B ........
0909999999. Subtotal - Bonds - U.S. Special Revenues 4,626 4,626 4,811 4,696 0 (5) 0 (5) 0 4,691 0 (65) (65) 113 XXX XXX
AMERICAN AIRLINES 2015-2 AA  3.600% 03/22/29 Redemption 100.0000
L02377B=AB=2 [ cevveinieeiieiie e | s L 09/22/2023 . | .eeeniiiiiiieeeeeeieieeees i e 9,478 |oeeeiiine 9,478 |.vns 9,5% |[.....covvnnns 9,538 [..ccoinnnnnnns 0 e [£:)] R [ R [£:)) R 0 e 9,530 [.ooiiiinnnnnns [V (672 ) A (657 S 341 |. 03/22/2029 . [1.G FE .
COMM MORTGAGE TRUST 2014-CR16 ASB  3.653%
L A2591V-AC-5 [ 04710747 ovveiiiiiiiiiiiriii e | s . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 21,207 |eveennnnnnns 21,207 |oeennnnnnne 21,935 [ovviinnnns 21,318 |l 0 Jeeeeennnn (20 AT 0 s (20 AT [ SRR 21,207 [ooeiiiiiinnns (VO 0 | [V 521 |. 04/10/2047 . (1.A ........
COUNTRYWIDE ALTERNATIVE LOAN 2005-30CB 1A4
.. 12667G-XN-8 [5.500% 08/25/35 ...ceevvvvniiiiiiiiiniiiiiiniinees | s . 09/01/2023 . | Paydown . 08/25/2035 . |5.A FM
COUNTRYWIDE HOME LOANS 2005-18 A3 5.500%
L 126694-EK-0 [ 10/25/35 .ovvvviiiiiiiiiiecinneies | s . 07/01/2023 . | Paydown ... . 10/25/2035 . |5.A FM
COUNTRYDE
L 126694-EK-0 [ 10/25/35 .ovvvviiiiiiiiiiinncieeeciies | s . 09/25/2023 . | Paydown . 10/25/2035 . |5.B FM
CHASE MORTGAGE FINANCE CORPORA 2016-2 M2
..16164A-AC-9 [3.750% 02/25/44 .....ccvvvvniiiiiiiiiiiieiiiiiines | s . 09/01/2023 . | Paydown ... . 02/25/2044 . |1.A ........
EVERBANK MTGE LOAN
L 20077K-AA-1 [06/25/43 ..coevvriiiiiiiiiiiiiriiii s | s . 09/01/2023 . | Paydown . 06/25/2043 . |1.A ........
FOUNDATION FINANCE TRUST 2023-1A A
.. 35042A-AA-1 [12/15/43 ovvviiiiiiiiiis | s . 09/15/2023 . | Paydown ... . 12/15/2043 . |[1.A FE .
JP MORGAN M
.. 465989-AC-5 [12/25/53 ..oiiiiiiiiiiiiii i | s . 09/01/2023 . |Paydonn .....euuvvvriiinnnns Jovvniinniiiiiiiinees foeeneeeens 2,180 f[ooereenns 22,180 |..ooeennnnns 21,922 [oooiiiiiiiiis (U1 P [ P 259 |oveiiiiiiienns 0 s 259 |oveiiiiiiienns [ SRR 2,180 |oeeeeieeeenns (VO 0 | [V 158 . 12/25/2063 . |1.A FE .
JP MORGAN MORTGAGE TRUST 2018-1 A3 3.500%
.. 46648R-AC-5 [06/25/48 .....evviiiiiiiiiiiiiiiiecniieeeen | s . 09/01/2023 . |Paydomn .....uueviiiiinnnns Joevnniininiiiiiinnes foeeeeeieiians 434 i L7 PO 436 |..ooiiiiinns 435 [ 0 | (VO 0 | (VO 0 v 434 | (VO 0 | [V 11 |. 06/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST 2017-4 A13  3.500%
L. 46648U-AN-4 [ 11/25/47 oovveeiiiiiiiiiiiiiiiiineeecciiineeeeen | s . 09/01/2023 . | Paydown . 11/25/2047 . |1.A ........
MASTR ALT LOANS TRUST 2004-12 6A3  5.500%
L.576434-YR-9 [12/25/34 ..coovviiiiiiiiiiieiis | s . 09/01/2023 . | Paydown . 12/25/2034 . |[1.AFN .
..69371V-AA-5 |PSIMC TRUST 2018-1A A1 3.500% 02/25/48 ..... |....... . 09/01/2023 . | Paydoun ... . 02/25/2048 . [1.A ........
..69374X-AA-8 |PSMC 2019-2 A1 3.500% 10/25/49 ........ovees | uunnnns . 09/01/2023 . | Paydown ... . 10/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2017-4 A1 3.500%
. B1T45X-AA-5 [Q7/25/47 oovveeiiiiiiiiiiiiiiiiiieeeecciiineeeeen | s . 09/01/2023 . |Paydonn .....euvviriiiinnnn Joevvnninniiiiiiins feeneens 2,606 [.....coennnns 2,606 |............. 2,665 |............. 2,620 |.oooeeeeenns 0 e (1] R [ R (1] R 0 e 2,618 | [V (12) [eeieeenns (12) fourenniniininnns 67 |[. 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST 2017-5 A1 3.500%
..81746D-AA-8 [08/25/47 .ovvvnriviiiiiiiiiiiiiiiiieeeecciiineeeeen | s . 09/01/2023 . |Paydomn .....uueviiiiinnnns Joevnniininiiiiiinnes foeeeeeieiians LT P 745 | 796 |oeeveeiinnnns 6 I PO, 0 e ()] R [ R ()] R 0 v LT P (VO 0 | [V 17 |. 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST 2018-2 A1 3.500%
..817460-AA-9 [02/25/48 .....evvvniiiiiiiiiiiiiiiiii s | s . 09/01/2023 . |Paydomn .....uueviiiiinnnns Joevnniininiiiiiinnes foeeeeeieiians 902 | 902 |oiiiiiiiins 10 907 |oveverviinnans 0 | (VO 0 | {1 P 0 v 906 |[vvvvrrrrrnnnns [V ([ O (3] S 21 [. 02/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-4 A1 3.500%
L B1748J-AA-3 [ 11/25/49 oo s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 3,454 |t 3,454 |oeiinnnnnne 3,526 [..ccounnnnnn 3,506 |......oeeennn 0 e (6572 T 0 s (6572 AT 0 e 3,454 [oiiiiiiinnins (VO 0 | [V 80 [. 11/25/2049 . |1.A ........
SHELLPOINT ASSET FUNDING TRUST 2013-1 A1
..822804-AA-8 [3.750% 07/25/43 ...covvvveniiiiiiiiiiiniiiiiiiiieees | s . 09/01/2023 . |Paydomn .....uuevvriiiinnns Jeevnnininiiiiiines foeeneeeieiinns 286 [ooiiiiiiiinnnns 286 |.oocoennnnnns 280 |ooiiieiins 283 | [ PO I 0 | I 0 e 286 [ovvvrrnrnnnnnns (VO [V FUSUTRRRRRN [V 7 |. 07/25/2043 . |1.A ........
SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1
..82280R-AA-7 [3.500% 04/25/44 .....covvvviiiiiiiiiiiiiiiiiiiiines | enens . 09/01/2023 . |Paydown ....ceeeiiiiiiinins Joovenniniiiiiiiiinns Joveiininnnns 2,493 | 2,498 [............. 2,492 |....oioeeenns 2,491 [oooiiiinnnnns [ U I A 0l I [ PR 2,493 |.iiinnnnnns [ 0 Jooeeeeeeieens [ 55 |. 04/25/2044 . [1.A ........
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STATEMENT AS OF SEPTEMBER 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

TRINITY RAIL LEASING LP 2010-1A A 5.194%
..B9656C-AA-1 | 10/16/40 ....evvvvvvrrrrninniininiiiiniiniiiiiininiins [ oo . 09/16/2023 . |Paydown ........cooeeeiiiins feniiiiniienins e 5,184 |eeiiiennns 5,184 ... 5,461 |l 5,312 [ 0 s (7)1 F (U (129) |ovevvvevnnenns 0 e 5184 | (VO 0 | [V 184 . 10/16/2040 . |1.F FE ...
Redemption 100.0000

..009090-AA-9 [AIR CANADA 2015-1A  3.600% 03/15/27 ......... A.... . 09/15/2023 . | .uvvveiiiiniiiiiiiiiiiiiiiiies Joeeeieieieieieeeeees | A I 9771 |ooeeeeee 9,551 [ooiinnnnnnn 9,666 |............... 0 Joeeeeeeeeens 6 | 0 Joeeeeeeeeens 6 | 0 Joeeeeeeeennn 9,682 |..oooeeeeennns [ 89 [ 89 [iiiinnnnnns 354 |. 03/15/2027 . |1.F FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 128,218 128,328 128,619 71,356 0 304 0 304 0 128,215 0 2 2 2,707 XXX XXX
2509999997. Total - Bonds - Part 4 579,102 579,212 579,115 522,188 0 336 0 336 0 579,079 0 23 23 18,158 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 579,102 579,212 579,115 522,188 0 336 0 336 0 579,079 0 23 23 18,158 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 579,102 XXX 579,115 522,188 0 336 0 336 0 579,079 0 23 23 18,158 XXX XXX




STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 .o Gincinnati, OH ..cooveveeecs foe 120,000 [ (1 [ — 8,012,508 |........... 8,024,249 |............ 6,774,156 |.
Key Bank NA ....coooiiiiiiccne Gincinnati, OH ......cccocoeeen | 1..0.000 [ O [V (970,947)(............. (569,177)|............... (91,143)]..
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 7,041,561 7,455,072 6,683,013
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 7,041,561 7,455,072 6,683,013
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

7,041,561

7,455,072

6,683,013

E13
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STATEMENT AS OF SEPTEMBER 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
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

8609999999 - Total Cash Equivalents
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