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STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e [renee e 61,224,229 | [V 61,224,229 |...cocovvne. 62,580,863
2. Stocks:
2.1 Preferred STOCKS .....c.coviiviiiiciciceceieieceeeee ettt ettt ses s [ereeesen et (O T (O T [0 0
2.2 COMMON SLOCKS ...ttt ettt stsseenens [oessssssssessessssssseneneennas [V RN [V RN [V RN 0
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ ... 18,802,704 ), cash equivalents
(€ 0 ) and short-term
investments (§  .ooevvrniieee 0 ) e
6. Contractloans (including $  ..oooovoviiiiiiicccee
7. Derivatives
8. Otherinvested @ssets ...
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceueieeveveiiiivcrcicieens [reeeeeeeeienens 80,026,933 |....cooveeeereeeeeeee [0 80,026,933 |...coveennn 76,231,078
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCTUET ............ccueuruririiucerininiieieieieeeeeeeieieeas e 486,080 |.....oovovvreiecicriririnne [V R 486,080 |......ccovvvvrennee 495,504
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........ccccccerrreennee [V RN [V RN (1 T 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremMiUuMS) ........ccceieieiiiiieieieieeeeeeee et [oeeeeereee e (O T (O T [0 0
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccocoeovnnrnieeennns (O T (O T [V 0
18.2 Net deferred tax asset .. ,
19.  Guaranty funds receivable or 0N dePOSIt ...........ccccvevevevevevceeeieeieieeeeeeeees |eeeeeeeeeeene s 0 [V 300 i 300
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ..................ccooveevreiies forerieiieiises (1 T (1 T [0 OO 0
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... |o-cocooererrnennee 8,909 | 8,909 | [V 0
25.  Aggregate write-ins for other than invested assets .............cooceeueeeieeeeeeven e 1,923,089 | 1,463 | 1,921,626 |....ccovvveenee 3,782,456
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......cceuvviieieereriiniieeieieresssssesaesas e 85,788,048 |................... 3,039,730 |...ceveeee 82,748,318 |..ocveuee.. 80,741,962
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ttt es e enenens [ernsnininienenes 323,478,019 | (VS 323,478,019 | 326,629,744
28. Total (Lines 26 and 27) 409,266,067 3,039,730 406,226,337 407,371,706
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Annuity rider charges receivable ......ccooooooeccccceeeeeeeeeeeeeeeee o 1791152 L0 1,791,152 oo, 1,902,318
2502. Recoverable from Separate Account .........o.ccccoiiieieiiiiiiieeeee e 58,310 [.ooveeviienne 1,799,194
2503. Fund revenue receivable ... 72,164 80,944
2598. Summary of remaining write-ins for Line 25 from overflow page 0] ...0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,923,089 1,463 1,921,626 3,782,456




STATEMENT AS OF JUNE 30, 2025 OF 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 $ ................. 29,793,978 1€SS$ eeeeeeeeeeeeeeeen 0 included in Line 6.3
(including $ .o 13,878 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $ ....0 Modco Reserve)
3. Liability for deposit-type contracts (including $  ......ccccooeeiiiiiiiinne. 0 MOACO RESEIVE).......oeeeeeeeeriieeieie e
4. Contract claims:
A LIE oot
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U g o= o PP RP PRI
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ .0 Modco) ...
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  eeevoeeeeeeeereereeeeene 0 accident and health premiums ............cccooovecuees foeereneieeeeeeeceee (01 0
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
USSR 0 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
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 $ ........ccccocoviviiiiinnnns
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 $ .......cccoiiiiiiiiniinns 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ .......ccooeeveeirecinennnns 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ..0 ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ...vevvveverrieirciecs
25. Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 32,703,408 32,627,438
27. From Separate Accounts Statement 323,478,019 |[................ 326,629,744
28. Total liabilities (Lines 26 and 27) 356,181,427 359,257,182
29. Common capital stock 2,500,000 |...coeoveee 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 201, 201,
34. Aggregate write-ins for special surplus funds ... (14,000,000) [....c.cvevenvne (14,000,000)
35. Unassigned funds (surplus) 28,273,318 |.ooiee 26,342,933
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 $ 47,544,908 45,614,523
38. Totals of Lines 29, 30 and 37 50,044,908 48,114,523
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 406,226,335 407,371,705
DETAILS OF WRITE-INS
2501. Unclaimed funds ... 58,691 [ 49,072
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAJE .......cciiiiiiiiiiiiiiiiiiie ittt sne s [eoe s [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 58,691 49,072
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Asset adequacy reserve
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) (14,000,000) (14,000,000)




STATEMENT AS OF JUNE 30, 2025 OF 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.ccococeeeven|oveveveverenennns (1,365,949)|...cocenee. (1,423,560).....ccevene. (2,839,130)
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unrealized gains or losses ..
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinSUranCe CEAERM ...........oiiiiiiiiiiieiiiie ettt
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 2,194,335 2,237,342 4,492,062
9. Totals (Lines 1 to 8.3) 4,201,336 4,350,851 8,939,270
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...
16.  Group CONVEISIONS ......covuieueeeieeiieeiiesieenieesieenieeeeeeesneens
17. Interest and adjustments on contract or deposit-type contract funds .
18. Payments on supplementary contracts with life contingencies .............
19. Increase in aggregate reserves for life and accident and health contracts 1,510,973 (1,775,288) (2,477,864)
20.  Totals (LINES 10 10 1) .iuiuiiiiiieieieiceet ettt ettt ettt n e s [eae e 21,724,086 |......cocvenene 18,300,229 |..cooceeenee 38,739,473
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
business only)
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses and fraternal expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes ....
25. Increase in loading on deferred and uncollected premiums ...........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions 0 0 0
28. Totals (Lines 20 to 27) 2,113,689 1,934,271 3,482,432
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
Line 28) 2,087,647 |...coeee 2,416,580 | 5,456,838
30. Dividends to policyholders and refunds to members 0 0 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 minus Line 30) 2,087,647 |.cooeeeenee 2,416,580 |...cocovene 5,456,838
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 300,231 299,418 572,827
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus Line 32) ...........ccceueueeeeueverenenns froccciccec 1,787,416 | 2,117,162 ... 4,884,011
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gains tax of $ 620 (excluding taxes of $
transferred to the IMR) .... 3,901 (2,599) (3,966)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 1,791,317 2,114,563 4,880,045
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year 48,114,525 43,345,967 43,345,967
37. Netincome (LINE 35) ......c.cvcueuiceeiiieieieeeeceeeeeeeie e eees et sssesssesesesesssnsenssssssesesesssssnsnssssseqoseeeesesesness 1, 191,837 | 2,114,563 | 4,880,045
38. Change in net unrealized capital gains (losses) Iess capltal gains tax of $ .0
39. Change in net unrealized foreign exchange capital gain (loss) .0
40. Change in net deferred income tax .(173,445)
41. Change in nonadmitted assets .67,426
42. Change in liability for reinsurance in unauthonzed and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period .
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paid in
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred to surplus
51.  Surplus adjustment:
51.1 Paid in
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance .
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus for the year (Lines 37 through 53) 1,930,386 2,062,258 4,768,558
55. Capital and surplus, as of statement date (Lines 36 + 54) 50,044,911 45,408,225 48,114 525
DETAILS OF WRITE-INS
08.301. Policy charges ..1,942,407 |... 2,011,447 |... 3,941,072
08.302. Fee income ............ .. 236,058 |... .. 248,829 |... .. 503,968
08.303. Administration fees
08.398. Summary of remaining write-ins for Line 8.3 from OVErfloW PAGE ...........ccooveveveueviuieieiieeeeceee e (111,166) |- oveee (72,072) |- (52,116)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 2,194,335 2,237,342 4,492,062
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
5301.
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page ...
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)




STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

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

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

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

12.7 Miscellaneous proceeds

12.8 Total investment proceeds (Lines 12.1 to 12.7)

Cost of investments acquired (long-term only):

13.1 Bonds

TBL2 SHOCKS ...t
IR (T4 (o= o = (o= o T SRR
134 REAI ESTALE ...
13.5 Other iNVESLEd @SSELS ........cciiiiiiii e
13.6 Miscellaneous appliCAtIONS ..........cciiiiiiiiiiiieie ettt sb e b e bt
13.7 Total investments acquired (Lines 13.1 10 13.6) .....coouiiiiiiiiiiiie e
Net increase/(decrease) in contract loans and premium NOLES ...........cccoeerierienieneene e
Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ........cccooiiiiiiiiiinieieeeen

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

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

................. (1,365,949)|................. (1,423,559)|................. (2,839,129)
................... 1,264,907 |.....ccoveeeee.. 1,299,378 ... 2,664,634
2,121,077 2,223,749 4,637,961

2,020,035 2,099,563 4,453,466

................. 18,012,387 |.....ccev..... 17,891,041 |................ 37,419,501
................ (21,106,043)|................(18,073,089)|................ (38,543, 779)
................... 1,343,904 |................... 1,553,332 |................... 3,076,233
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
199,470 684,422 798,689

(1,550,282) 2,055,706 2,750,644
3,570,317 43,857 1,702,822

..1,337,501 |.

..2,837,910 |.

..3,864,634

0. 0. .0

0. 0. .0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
0 0 13,795

................... 1,337,591 |.................2,837,910 |................... 3,878,429
................... 3,404,016 |................... 3,404,016

................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
0 1,097 0

0 3,405,113 3,404,016

0 0 0

1,337,591 (567,203) 474,413
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
....................... 130,720 .o (36,412) ...............358,, 874
................................. 0 [0 o0
113,861 48,327 285,973

244,581 11,915 644,847

................... 5,152,489 |..........cc.c.......(511,431) ... 2,822,082
................. 13,650,212 |................. 10,828,130 |................. 10,828,130
18,802,701 10,316,699 13,650,212

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




STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

GIOUD [I .ttt ettt e e b e e b e e sb e e st e e aaeeseeeseeeaeeseenseenseenseenbeenseeneennaenen

INAIVIAUAT @NNUILIES ...t

GIOUP @NNUITIES ...ivviivieiiieitieite ettt ettt s ettt e be e seesaeesbeesbeesbeebeenbeensesnsesssesseesbeesseenseensennsenned]

ACCIAENE & NEAITN ...t

FraterNal ...ttt

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

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

.......................... 3,000 |coiciiiiiieeeen 3,000 .o 6,000
................................. 0 [ 0 o0
........................ 28,431 | 45,845 [ 75,545
................................. 0 [ 0 el 0
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................................. 0 [ 0 o0
........................ 31,431 |, 48,845 | 81,545
...................... 231,089 | 0 0

262,520 48,845 81,545




STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

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

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

F/S F/S
SSAP # Page Line # 6/30/2025 12/31/2024
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 1,791,317 $ 4,880,045
(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 $ 1,791,317 $ 4,880,045
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 50,044,908 $ 48,114,523
(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 $ 64,044,908 $ 62,114,523

Accounting Policy

(2) Basis for Bonds and Amortization Schedule
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 adjustment methodology is used for asset-backed, CMO, and mortgage-backed securities.

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

See Note 21C for a discussion of the Principles-Based Bond Definition adoption.

NOTE 3 Business Combinations and Goodwill - No signficant changes

NOTE 4 Discontinued Operations - No significant changes

NOTE 5 Investments

D.

Asset-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 survey 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
(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 $ -
2. 12 Months or Longer $ 214,784
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ -
2. 12 Months or Longer $ 4,203,195
(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.

Dollar Repurchase Agreements and/or Securities Lending Transactions - NONE



STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

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

M.  Working Capital Finance Investments - NONE

N.  Offsetting and Netting of Assets and Liabilities - NONE

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

NOTE 6

NOTE 7

NOTE 8

NOTE 9

NOTE 10

NOTE 11

NOTE 12

Joint Ventures, Partnerships and Limited Liability Companies - No significant changes

Investment Income - No significant changes

Derivative Instruments - NONE

Income Taxes - No significant changes

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

Debt - No significant changes

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

NOTE 14

NOTE 15

NOTE 16

NOTE 17

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations - No significant changes
Liabilities, Contingencies and Assessments - No significant changes
Leases - No significant changes

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

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

NOTE 19

NOTE 20
A

Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - No significant changes
Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - No significant changes
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 18,802,704 | $ - 19 - 19 - 19 18,802,704
Separate account assets $ 323,478,019 | $ - 13 - 13 -1 323,478,019
Total assets at fair value/NAV $ 342,280,723 | $ -19 -19 -1 342,280,723
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total

b. Liabilities at fair value

Total liabilities at fair value $ -1 - 13 -1 - 13 -

(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.

71



STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

B.

C.

D.

E.

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,
common stocks, other invested assets and derivative securities.

(5) Fair Value Disclosures - NONE
Fair Value Reporting under SSAP No. 100R and Other Accounting Pronouncements - NONE

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 $ 54759784 |$ 61224229 |$ 1,530,582 |$ 53229201 |$ - 19 - 19 -

Cash $ 18802704 |$ 18802704 |$ 18,802,704 |$ - 19 - 19 - 19 -
Separate account

assets $ 323478019 |$ 323478019 |$ 323478019 |$ - 19 - 19 - 19 -
Separate account

liabilities $ (323478019) % (323478019) | $ (323478019)19% - 19 - 19 - 19 -

Not Practicable to Estimate Fair Value - NONE

NAV Practical Expedient Investments - NONE

NOTE 21 Other Items

C.

Other Disclosures

In March of 2024, the NAIC adopted a new definition of a bond (i.e., investments that are eligible for reporting on Schedule D) in its principles-based bond definition
project and introduced a new framework under Statutory Accounting Principles. The new bond definition is narrower than the previous guidance and is intended to
capture the economic substance of the securities in a portfolio. A bond is defined as a security that represents a creditor relationship whereby there is a fixed schedule
for one or more future payments, and which qualifies as either an issuer creditor obligation or asset-backed security. The new NAIC guidance was effective January 1,
2025.

(1) Aggregate Book Adjusted Carrying Value for all securities reclassified off Schedule D Part 1
The Company reclassified $0 in capital notes from Schedule D Part 1 to Schedule BA.

(2) Aggregate Book Adjusted Carrying Value after transition for all securities reclassified off Schedule D Part 1 that resulted with a change in measurement basis
The Company has $0 of capital notes with a NAIC rating of 3 which requires a measurement basis of lower of amortized cost or fair value.

(3) Aggregate surplus impact for securities reclassified off Schedule D Part 1
The Company had a $0 reduction in book adjusted carrying value of certain NAIC 3 capital notes being lower than amortized cost.

NOTE 22 Events Subsequent - NONE

NOTE 23 Reinsurance - No significant changes

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

E.

Risk Sharing Provisions of the Affordable Care Act

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing
provisions (YES/NO)? Yes []1No [X]

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on Admitted Assets, Liabilities and Revenue for the Current Year - Not applicable

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses - NONE

NOTE 26 Intercompany Pooling Arrangements - No significant changes

NOTE 27 Structured Settlements - NONE

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
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NOTE 35 Separate Accounts - No significant changes

NOTE 36 Loss/Claim Adjustment Expenses - NONE

7.3
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8.1

8.2

8.3
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STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? .....

LT E= (=N el i =Ty To L USSP PSRRI

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [
If yes, attach an explanation.

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2020

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

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
[6 1Y SO TSRS P RPN

06/24/2022

By what department or departments?
New York Department of Financial Services

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

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
AuguStar Distributors, INC. ...ccccoooviveeeiiieeeeeeecceee e Cincinnati, OH ....NO.....]....NO.....|....NO.....|... YES....
The 0.N. Equity Sales Company Cincinnati, OH NO..... .NO..... NO.....|... YES....
Constellation Investments, Inc. ........ Cincinnati, OH NO..... WNO..... NO.....|... YES....
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STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............cccooviiiiiiiniiiie,

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

(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

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

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ..o
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: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ 1 No[X]

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

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

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cccoiiiiiiiiiiiieeeeee s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes [
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

8.1

LOLHLe e

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




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2025 OF 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 [ X ]

1 2
Name of Custodian(s) Custodian Address

US Bank NA ...ttt ettt 425 Walnut Street, Cincinnati, OH 45202 ..........ocoovoveveeeveeeeeeee

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

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee.
If yes, give full information relating thereto:

Yes [

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

by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]
1 2

Name of Firm or Individual Affiliation

Constellation Investments, Inc. .....

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?..............cccoooiiiiiii i

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?...............cccccooiiiiiiiiiiiicies

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. This includes both primary and sub-advisors. For assets that are managed internally

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.

]

]

]

No [ ]

No [ X ]

No [ X ]

No [ X ]

1 2 3 4

Central Registration

Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement
(IMA) Filed

Commission ...

Securities and Exchange

DS....

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 5GI securities? ........

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 SECUMIES? ........ciiiiiiiiiiiie ittt bbb bbbttt b bbbt bbb b nre e

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

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

8.2

Yes [ X ]

Yes [

Yes [

Yes [

]

]

]

No[ ]

No [ X ]

No [ X ]

No [ X ]



STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

GENERAL INTERROGATORIES

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

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

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvceieeieiieteeceeeeeeee ettt et et a e e st s et et e s e ses s s s s s et e s e s e s e s e s s s st es et e s e aes s sttt et et esesess s s s s eseseseananananaes B 0

1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 0

1.13 COMMEICIAl IMOTIGAGES .....eeiutiiite ittt ittt ettt ettt ettt e bt e s bt e b e e bt e s bt e a bt ea et ea e e e he e eh e e eb £ e b e e m b e e abeem bt ea bt eheesheesbeesbeebeebeenbeennennne B 0

1.14 Total Mortgages in GO0 STANMING .......coiiiiiiieie ettt ettt e e e e e e e ea e e eseeeseeeaeeeseenaeense e s e enseenseeneeeneeaneenneennen $ 0
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

1.31 FAIMN MOTGAGES ...vvvieeeeieeeececeeecee et ea ettt a s s st s et et e s eaes s e s s e s et e s e s e s s ae s s s st es et eseses s sttt et et esesessssas s ses et esessansnanaes B 0

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 0
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen 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) .....coiiiiiiiiiiiieie e $ 0
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 0
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0
2. Operating Percentages:
2.1 AGH I0SS PEICENT ......oeeeiveeteteeeee ettt vttt eee e et et et et et et e s e ae s et e s et et et et esese st esss e s e s et et esessas s ss et e s et e s eses e st s es e st e s et eseesas s e s et ese s e s et esess s et esetesesesens SAeAeaett et et eeeaenene ettt e et eaenene 0.000 ‘%
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.euiiiiiiiiiretetitieeeee et e te et tetesee et et e sesetesesess st st et esesesesesess s st asesesesesess Saeseaesesaseseseseneneneasasaseseeenenens 0.000 ‘%
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

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

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

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

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

Fraternal Benefit Societies Only:

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

5.2 If no, explain:

6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 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 |




ol

STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

1 Life Contracts
Active
Status Life Insurance Annuity
States, Etc. (a) Premiums Considerations

Direct Business Only
4 5

Accident and
Health Insurance
Premiums,
Including Policy,
Membership

and Other Fees

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

1. Alabama
2. Alaska ....
3. ANIZONA ..o
4. Arkansas
5. California
6. Colorado
7. CONNECHCUL ...eererieiiieeiiee e
8. Delaware ...........
9. District of Columbia
10, Florida ....cooooiiiiiiiiii e
11.  Georgia
12.  Hawaii .
13, 1daho ..o
14, HlNOIS ..o
15. Indiana
16. lowa ....
17. Kansas
18.  Kentucky
19. Louisiana
20. Maine .....coooiiiiiiiiii e
21, Maryland ...
22. Massachusetts
23. Michigan ....
24, MinNesota .........cccocoiiiiiiiiiiiie e
25, MiSSISSIPPI ..uuuuueniniiiiiii e
26. Missouri ..
27, MONtana ..........ocoooiiiiiii s
28. Nebraska .......ccccoooiiiiiiiiii
29. Nevada ..........
30. New Hampshire .
31, New Jersey .......cccooiiiiiiiiiiiiiiiiiiececciieees
32, New MeXiCO ......cccouuiiiiiiiiiiiiii s
33.
34.
35.
36.
37. Oklahoma
38, OrEJON ..eeieeiiiiiieetee ettt
39. Pennsylvania ............ccccooiiiiiiis
40. Rhode Island ..
41.  South Caroling .........cccceeveeeiiveenieeniieeeeene
42.  South Dakota ........ccccceeriieiiiieiniic e
43. Tennessee .
44. Texas .....
45, Utah .o
46. Vermont
47.  Virginia
48.  Washington ...
49.  West Virginia ........cccoooviiiiiiiiiiiiee e
50. Wisconsin ..
51.  Wyoming .......
52.  American Samoa ..........ccceceeeiieeeiineenineeans
53, GUAM .o
54. Puerto Rico
55.  U.S.VirginIslands ........ccccceviviiniiciiniennnen.
56. Northern Mariana Islands ....................ccc...
57. Canada .......ccccoeevueeennn
58. Aggregate Other Aliens
59.  Subtotal ......cccciiiiiiiii
90.
91. Dividends or refunds applied to purchase paid-up
additions and annuities...............cccoc
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccccccecuveereeiiinnnns
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. |
95. Totals (Direct Business).......
96. Plus Reinsurance Assumed..
97  Totals (All Business).........
98. Less Reinsurance Ceded...........ccoceevviiriiieninieenns
99. Totals (All Business) less Reinsurance Ceded
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN 0 e 0 e 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 0 0 0 0 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN 0 e 0 e 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 18 4. Q- Qualified - Qualified or accredited reiNSUrer.............ccevvevereeieeseesees ceea 2
2. R - Registered - Non-domiciled RRGs ..0 5. N - None of the above - Not allowed to write business in the state............. ...... 37

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

11
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STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

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

Organizational Chart

(Slide 1 of 2)

Trustees*
Philippe Charette
Alexandre Decary

COPO Voting
Trust {Ontario)

49.5% NDVS (1) &
49.5% DVS (2)

Trustess =
Greg Mielsen
Salman Hasnain

OTPP Voting
Trust {Ontario)

M

%
49 5% NOVS [1) &>
25,55 DW5 (2] B

4] Jean Turmel
Shareholders Agreements |3) %
1% NDVS (1) & //” _ 11004883
Anurag 1% DVE (2) Constellation I = = Canaas
h Insurance GP LLC e
\{DE] 19.6% DVS (2) A
-
-
-
20% DVS (2) ok 7 20% DVS (2)
-
= ’
-~
OMNLH Holdings )
QLC [DE} -
”
Consteliation ~ €

Insurance LP

* Ultimate beneficial
owners for Form A
pUrposes

GP

100% NDVS &

B0% V5 e

Constellation Insurance
Holdings, Inc.
{OH)

Constellation Investments,
Inc.
{OH]

(1) MDVS are Class A Common Units or Class A Common Stock that
carry all voting rights except the right to vote for the election and
removal of directors and ordinary economic rights.

(2) DVS are Class B Commaon 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
ligquidation 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. ("Nominee Holder™) pursuant to which
Mominee Holder agrees to vote and transfer 1) its DVS of
Constellation GP LLC as (and only as) directed by OTPF Voting
Trust (and OTPP Voting Trust has a power of attorney to effect the
same) and 2} its DVS of Target as (and only as) directed by OTFP
Voting Trust (and OTPP Voting Trust has a power of attorney to
effect the same).
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STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

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

PART 1 - ORGANIZATIONAL CHART
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4-20,000 Share owned by ON Foreign Holdings, LLC. Constellation insurance Holdings, Inc..!
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E— Entity not directly or indirectly owned by AuguStar Life Insurance Company (ALIC). (CIH)
This entity is contractually controlled by ALIC. FEIN: 31-1614095
7— 99 75% owned by Chio National Seguros de Vida 5. A I
*Captive Reinsurer titie pending regulatory approval 1

FEIN— Federal Tax ldentification Mumber

Constellation Insurance, Inc. Sycamore Re, Lid
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OUN. Investment Management Company L (NSLA) {Captive Insurer — T} (ALL) (ONOH)
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FEIN: 310754388 } {AuguStar \fariable Insurance Products Fund, Inc.) NAIC NO. 13575
- 7 o J OMN Netherdands Haldings, Inc.
(OMIM) Mariand 1980 1 % {MONT) e : :
1 A Sponsored mutual funds advised by {Holding Company — DE)
Constellation Investments, Inc ( Seone s . B Ry & oot
ALAC Investment Trust e o - (Captive Insurer — ) {ONNH) J
FEIN: 09.6327235 " Andromeda Funding, LLC 2 } B Fﬁiﬁ:é?.ﬂ%ﬁ
DE :
FEIN: 99-2958901 \ (KENW) |
b -~ 5 3
T : MLLC Q.M. Intemational do Brasil
ALIC Investment Trust " Fw[::gng, bt ( {g@mw%:;c ) Ohio National Seguros de Vida S5.A4.° D?mms DE) Participagtes Lida.
FEIN: 996327245 L FEIN: 992573430 g FEIN: 474249160 AP an 'ffgh'?;;]e Company) FEIN. 311702660 (B ol G
— - MAIC Mo. 15855 | {oueu] {OHIG)
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: Orion Funding, LLC i ive Insurer — OH) (ONSA)
DE FEIN: 83-2532656
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STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE Y

PART 1A - DETAILS 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, Inc. Caisse de dépdt et placement du Québec (CDPQ)
L0704 [ e [ e 00000 ... | eeeerreeenne |0 i |0 i [ s Voting Trust ..ooeeceveeeiieiiie e LCAN.) e UIP .t | ot Other .. 001000 Loii | et e -.No...... 1.
Constellation Insurance Holdings, Inc. Ontario Teachers Pension Plan (OTPP) Voting
L0704 [ e [ e 00000 ... | eveerieeenne |0 i |0 i [ s TRUSE e LCAN.) e UIP .t | ot Other .. 001000 Leii | et -.No...... 1.
Constellation Insurance Holdings, Inc.
L0704 [ e [ e 00000 ... | eeeerreeenne |0 i |0 i [ s 11004883 Canada INC. ..coevevreveerveeeiieenines LCAN.) e UIP .t | ot Other .. 001000 Loii | et e -.No...... 2 ...
Constel lation Insurance Holdings, Inc. Caisse de dépdt et placement du Québec Ownership, Board of Directors,
L0704 [ e [ e 00000 ... [84-3510530 .. |0 ..eeeverveene |0 eviiiiiiiie [ e Constellation Insurance GP, LLC ................ LDE] UIP....... (CDPQ) Voting Trust .....coocvveerveeiieenies Management .........cocveeemiueernneennns 289,500 Ll -.No...... 0...
Constellation Insurance Holdings, Inc. Ontario Teachers Pension Plan (OTPP) Ownership, Board of Directors,
L0704 ] e e 00000 ....|84-3510530 .. [0 ..coovvvreeee |0 weiiiiiiiiiiis | e Constellation Insurance GP, LLC ................ LDE] e UIP....... Voting Trust .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeen Management .........ccccocoiiiiiiinnnnne 129,900 L.l e . NO...... 0.....
Constellation Insurance Holdings, Inc. Ounership, Board of Directors,
L0704 ] e | s 00000 ....[84-3510530 .. [0 .ereereeeeeee |0 e | e Constellation Insurance GP, LLC ................ WDE s UIP....... 11004883 Canada INC. ..eevvvnveeneeieneeeannnes Management .........ccccocoiiiiiiinnnnne 2190800 L] s . NO...... 0...
Constel lation Insurance Holdings, Inc. Anurag Chandra (Member of Constellation  |Ownership, Board of Directors,
B 7 R DR 00000 ....[84-3510530 .. [0 .ereereveeeee |0 e | e Constellation Insurance GP, LLC ................ WDE s UIP....... Insurance GP, LLC) wuvvveeveeenieeieeiieeeenns Management .........ccccocoiiiiiiinnnnne JU I 0 . NO...... 0...
Constellation Insurance Holdings, Inc.
L0704 ] e | s 00000 ....|84-3482603 .. [0 .eeeeueeeeeee |0 e | e Constellation Insurance LP ........eevvvnnnennnne. WDE s UIP....... Constellation Insurance GP, LLC ............. {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... 3.
Constellation Insurance Holdings, Inc. Anurag Chandra (Member of Constellation
B 7 R DR 00000 ....|84-3482603 .. [0 .eeevueeeeeee |0 e | e Constellation Insurance LP .......oevvvvnnnennnne. WDE s 0TH....... Insurance LP, LLC) wevveenveeeieeieeeieeeenes {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... 4 ...
Constellation Insurance Holdings, Inc. Caisse de dépot et placement du Québec
L0704 ] e | 00000 ... [84-3482603 .. |0 ...ccvvveeee |0 oo | e Constellation Insurance LP ............ccenneneiis DB 0TH....... (COPQ) Voting Trust ..ooeeeviieiiiiiiiiiiiiiinnees Other .o ... 0.000 .... |Constellation Insurance GP, LLC ........ W NO...... 4 ...
Constellation Insurance Holdings, Inc. Ontario Teachers Pension Plan (OTPP)
B 7 R DR 00000 ....|84-3482603 .. [0 .eeevueeeeeee |0 e | e Constellation Insurance LP .......oevvvvnnnennnne. WDE s 0TH....... Voting Trust .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeen {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... 4 ...
Constellation Insurance Holdings, Inc. Ownership, Board of Directors,
L0704 ] e | s 00000 ....|86-3415002 .. [0 wereereeeeeee |0 e | e ONLH Holdings GP, LLC ......eveeemmnnniniiiiiiinnes WDE s UIP....... Constellation Insurance GP, LLC ............. Management .........ccccocoiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0...
Constellation Insurance Holdings, Inc.
L0704 ] e | s 00000 ....|86-3415002 .. [0 wereereeeeeee |0 e | e ONLH Holdings LP .oooeeieiieiiiiies WDE s UIP....... Constellation Insurance LP ..........eeunnee {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... 4 ...
Constellation Insurance Holdings, Inc. Ounership, Board of Directors,
L0704 ] e | s 00000 ....|86-3415002 .. [0 wereereeeeeee |0 e | e ONLH Holdings LP .oooeeieiieiiiiies WDE s UIP....... Constellation Insurance GP, LLC ............. Management .........ccccocoiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0...
Constellation Insurance Holdings, Inc. Ownership, Board of Directors,
L0704 ] e | s 00000 ....|31-1454693 .. [0 .eoevrveeeees |0 i | e Constellation Investments, Inc. ................ LOHL NIA....... ONLH Holdings LP ...eeeeeeeeeeeeeeeeeeeeeeeees Management .........ccccccoiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ YES..... 0...
Constellation Insurance Holdings, Inc. Ounership, Board of Directors,
L0704 ] e e 00000 ....| 311614095 .. [0 ..eevvvveveee |0 weieiiiiiiiiis | i Constellation Insurance Holdings, Inc. ....... L OH] s UIP....... ONLH Holdings LP ...eeeeeeeeeeeeeeeeeeeeeeeees Management .........ccccocoiiiiiiinnnnne ...60.000 ....[Constellation Insurance GP, LLC ........ . NO...... 0.....
Constellation Insurance Holdings, Inc. Caisse de dépdt et placement du Québec Ownership, Board of Directors,
L0704 ] e | 00000 ... [31-1614095 .. |0 ..eeevvreeee |0 e | e Constellation Insurance Holdings, Inc. ....... LOH UIP....... (COPQ) Voting Trust ..ooevvvviiiiiiiiiiiiiiiinnees Management .........ccccocoiiiiiiinnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ W NO...... 0.....
Constellation Insurance Holdings, Inc. Ownership, Board of Directors,
L0704 ] e | s 00000 ....|31-1614095 .. [0 .eoevreeeeees |0 e | e Constellation Insurance Holdings, Inc. ....... LOHL UIP....... 11004883 Canada INC. ..eevvvnveeneeieneeeannnes Management .........ccccocoiiiiiiinnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ . NO...... 0...
Constellation Insurance Holdings, Inc. Ounership, Board of Directors,
B 7 R DR 00000 ....|31-1614097 .. [0 .eeeereeeeee |0 e | e Constellation Insurance, Inc. .....coevvunnnenn LOHL UIP....... Constellation Insurance Holdings, Inc. .... |Management ............cccooiiiiiiiiinis ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0...
Constellation Insurance Holdings, Inc. Ownership, Board of Directors,
B 7 R DR 00000 ....|AA-0056843 .. [0 .eeeereeeeeee |0 i | e Sycamore Re, Lid. ...ooovviiiiiiiiiiiiiiiiiiiiiiiieens LOYMLLL) IA........ Constellation Insurance Holdings, Inc. .... |Management ............cccooiiiiiiiiinis ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0...
Constel lation Insurance Holdings, Inc. Ownership, Board of Directors, Constel lation Insurance Holdings, Inc.
B 7 R DR 00000 ....|46-5464819 .. [0 .ooevreeeeees |0 i | e ON Tech, SMLLC ..vveeeeeeeeeeeeee e WDE s NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 ca. ] e . NO...... 0...
Constellation Insurance Holdings, Inc. Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e | s 00000 ....|82-2868171 .. [0 weeeeeeeeeeee |0 i | e Princeton Captive Re, Inc. ...ccooeeeeeiieeeeenns LOHL NIA....... Constellation Insurance, Inc. ................ Management .........ccccccoiiiiiiinnnnne 100,000 L.. ] e . NO...... 0...
Constellation Insurance Holdings, Inc. Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|26-4812790 .. {0 ..eovvvveeeee |0 weiiiiiiiiiii | e Financial Way Realty, Inc. ....ccccviiiiiiinins L OH] s NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... 0.....
Constellation Insurance Holdings, Inc. Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|46-3873878 .. [0 ..coevveveeee |0 weiiiiiiiiiii | e Ohio National Foreign Holdings, SMLLC ........ DE.....[...... NIA....... AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiiinnnnne 2100.000 .. f e . NO...... 0....
Constellation Insurance Holdings, Inc. Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 e | 00000 ....[93-3264175 .. |0 oovveveene [0 iiiiiiiiii | i AuguStar Lending, LLC ...occvvviiviiiiiiiiiiiens GDE ] NIA....... Ohio National Foreign Holdings, SMLLC ...... Management ......ccooeieiiiiiiiiiiinns 100,000 ... f e . NO...... 0.
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STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Constel lation Insurance Holdings, Inc. Ownership, Board of Directors, Constel lation Insurance Holdings, Inc.
L0704 ] e e 00000 ... 39-2557119 .. {0 .eoevrrveenee |0 i | e ON Overseas Holdings Inc. ......ccoeeeeieiiieeeenns LDE] e NIA....... Ohio National Foreign Holdings, SMLLC ...... Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|39-2562428 .. [0 ....cevvvveee |0 eeiiiiiiiiiii | e ON Netherlands Holdings Inc. .......cccoeeeeennns LDE] e NIA....... ON Overseas Holdings Inc. ........ccccceeunnnee Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 i | e Ohio National Seguros de Vida S.A. ............ LPER....]....... IA........ ON Netherlands Holdings Inc. .................. Management .........ccccccoiiiiiiinnnnne 700,000 . f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 31-1702660 .. [0 .ooovevveeen [0 e | e ON Global Holdings, SMLLC ......cceveuveercvneene LDE] NIA....... ON Nether lands Holdings Inc. .......ccccceene Management .........cocveeemiueernneennns 100,000 ... f e -.No...... 0...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 i | e Ohio National Sudamerica S.A. .......cccoeeeeenns JL ISR NIA....... ON Global Holdings, SMLLC .......ccceeeeeeennns Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 s | e Ohio National Seguros de Vida S.A. ............ LOHLL IA........ Ohio National Sudamerica S.A. ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 s | e AuguStar Seguros de Vida S.A. .......eeeeinnnnee LOHLL IA........ Ohio National Seguros de Vida S.A. .......... Management .........ccccocoiiiiiiinnnnne 199.250 L . NO...... 0.....
Constellation Insurance Holdings, Inc 0.N. International do Brasil Participagtes Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 s | e LEda. weeeeeeeeieieeee e LBRAL..) IA........ ON Netherlands Holdings Inc. .................. Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 67172 ....| 310397080 .. [0 ..oovvvvvvnne |0 weiiiiiiiiiii | e AuguStar Life Insurance Company ................ L OH] s UP....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 13575 ... [26-3791519 .. |0 .eeeeveeiiii |0 s | e Montgomery Re, INC. ...eeeeeeeeeeiiiiiiiiiiiiiiiies VT e IA........ AuguStar Life Insurance Company ............. Management ..........cccocoiiiiinnnnne 700,000 .. f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15363 ... [80-0955278 .. |0 ..eeeveeeennn |0 e | e Kenwood Re, INC ooeeeeeeeeeieiieeieeeeeeeeeeeeees VT e IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15855 ... [47-4249160 .. |0 ..oeeveveennn |0 s | e Camargo Re Captive, INC. ......evveeeeveeiiiinnnne LOHe] s IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 16481 ....[83-2532656 .. |0 ...eeveveennn |0 e | e Sunrise Captive Re, LLC ....eevveeinniiiiiiiiinenee LOHe] s IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 s | e Constellation Re Holdings Bermuda, LLC ....... LDE] e NIA....... AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e | s {00000 R | R ) B L Constellation Re (Bermuda) Ltd. ................ LB IA........ Constellation Re Holdings Bermuda, LLC .... |Management ............ccccoiiiiiiininiss 100,000 L. e . NO...... 0...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 89206 ....|31-0962495 .. [0 ..oovvvrreenn |0 eiiiiiiiiiiiis | e AuguStar Life Assurance Corporation ........... LOHe] s IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... 0.....
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-6327236 .. [0 ...coevvveeee |0 weiiiiiiiiiiis | e ALAC Investment Trust ......ooovviviiiiiiiiiiiinnnes LDE] e NIA....... AuguStar Life Assurance Corporation ........ Ownership, Management ................. 21001000 ... | e . NO...... 0.....
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 85472 ....| 13-2740556 .. [0 ...oovvvveene |0 eeiiiiiiiiiiis | e National Security Life and Annuity Company . |..NY.....]....... RE........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... 0.....
Constellation Insurance Holdings, Inc AuguStar Variable Insurance Products Fund, Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 s | e INC. e D NIA....... AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... 0.....
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... 99-2958901 .. [0 ..eevvvrvenne |0 weiiiiiiiiiiis | e Andromeda Funding, LLC ......ccccooiiiiniininnnnee LDE] e NIA....... AuguStar Life Insurance Company ............. Contractual Control .................... 0000000 et | e . NO...... 0.....
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-2979439 .. [0 ...oovvrreven |0 wiiiiiiiiiiiis | e Antlia Funding, LLC .....cooeeeieiniiiis LDE] e NIA....... AuguStar Life Insurance Company ............. Contractual Control .................... 0000000 et | e . NO...... 0.....
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-3018342 .. [0 ..oevvvvveeee |0 weiiiiiiiiiii | e Cassiopeia Funding, LLC ..........eevveveennnnnnnee LDE] e NIA....... AuguStar Life Insurance Company ............. Contractual Control ............c....... 0000000 i | e . NO...... 0.....
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-2946414 .. [0 ..ooevvvvvnne |0 wiiiiiiiiiiii | e Orion Funding, LLC oooeeeeeeeieeeeeeeeeeeeeeeeees LDE] e NIA....... AuguStar Life Insurance Company ............. Contractual Control ............c....... 0000000 i | e . NO...... 0.....
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmmmmeeeen [0 i |0 i | e Cetus Funding, LLC oooeeeeeeeeeieeeeeeee e LDE] e NIA....... AuguStar Life Insurance Company ............. Ownership, Management ................. 2100.000 ... | eeeeee s . NO...... 0....
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e 00000 ....] e [0 i [0 i | s ALIC Investment Trust .....ocoovvvviviiiniiiinnnnns LDEL s NIA....... AuguStar Life Insurance Company ............. Ownership, Management ................. 2100.000 ... ] . NO...... 0....




STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

cel

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Constellation Insurance Holdings, Inc. Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-6758410 .. |0 ............. 0 e | e ALIC 2024 Investment Vehicle 1 .................. LDE] e NIA....... AuguStar Life Insurance Company ............. Ownership, Management ................. 21001000 ... | e .. NO...... 0
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-6758461 .. |0 ............. 0 e | e ALIC 2024 Investment Vehicle 2 .................. LDE] e NIA....... AuguStar Life Insurance Company ............. Ownership, Management ................. 21001000 ... | e .. NO...... 0
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-6758524 .. |0 ............. 0 e | e ALIC 2024 Investment Vehicle 3 .................. LDE] e NIA....... AuguStar Life Insurance Company ............. Ownership, Management ................. 21001000 ... | e .. NO...... 0
Constel lation Insurance Holdings, Inc. Ownership, Board of Directors, Constel lation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-4156982 .. |0 ............. 0 e | e AuguStar Mortgage, Inc. ..oooooveeeeiiiiiiiiiinens LDE] e NIA....... AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 .. f e .. NO...... 0
Constel lation Insurance Holdings, Inc. Ownership, Board of Directors, Constel lation Insurance Holdings, Inc
B 7 R DR 00000 ....|31-1454699 .. [0 ............. [ AuguStar Distributors, Inc. ....ccooeeeeiieeiinns LOHL NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 ca. ] e LGYES.LL U | R
Constellation Insurance Holdings, Inc. Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|31-0742113 .. {0 ....cevennen 0 e | e The 0.N. Equity Sales Company ..........ccccce... L OH] s NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e .JYES. 0
Constel lation Insurance Holdings, Inc. Ownership, Board of Directors, Constel lation Insurance Holdings, Inc
L0704 ] e e 00000 ....|32-0071428 .. |0 ............. 0 e | e Ohio National Insurance Agency, Inc. .......... L OH] s NIA....... The 0.N. Equity Sales Company ................ Management .........ccccocoiiiiiiinnnnne 700,000 . f e .. NO...... 0
Constellation Insurance Holdings, Inc. Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|31-0784369 .. |0 ............. 0 e | e 0.N. Investment Management Company ............ L OH] s NIA....... The 0.N. Equity Sales Company ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e .. NO...... 0
Asterisk
T, R LTI TSP P S UPR PSRN
2 e Nominee Holder ...
3 s General Partnership ..

b Limited Partnership ..




STATEMENT AS OF JUNE 30, 2025 OF 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? .............cccccoveveennn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

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

€lECtroNICaIlY WIth T NAIC? .........vcvieieieiiee ettt ettt ettt ettt ettt et s s s ese e es s e s e s e b e s e s e s s s et s et et e s et e s ess s et e s et et et esesesn s esss e s et et et esnsn s s asanaee NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ............cccciciiiiiiiiieececeeeeee ettt ettt s e s s sens 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? ............cccoiiiiiiii e NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

NO

AUGUST FILING

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

Explanation:

Bar Code:

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

o
—

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

o
—

o
—

14



STATEMENT AS OF JUNE 30, 2025 OF 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 .......cooooooiieoe e | 1,463 |, 1,463 | 0 [ 0
2597. Summary of remaining write-ins for Line 25 from overflow page 1,463 1,463 0 0
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. RIGEI TEES ...ovviieiieeiceeteee ettt ettt s st s et es st es st ens st en st en et ensn s [ern e sanan (111,166) ... (72,072) [ (52,116)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (111,166) (72,072) (52,116)

15




STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c..oiiiiiiiiieeeee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances
Total gain (loss) on disposals
Deduct amounts received on disposals . !
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year’s depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ...
Deduct total nonadmitted amounts

Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

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

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

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

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

Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

[N
@ N =2Oo o

® N oA N =

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

Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

61,224,207

62,580,842

SI101
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STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T ()t bbbttt sttt b s s e 36,446,454 |........oooiii [V 809,213 [ 451,339 | 36,446,454 |................. 36,088,580 |..vcveeeeeeerieienineeeeeen 0 [ 36,484,578
2. NAIC 2 () ettt etttk ekt h et b b £ b a e e £ ekt ekt b et bt b st ettt na ekt nebeenenens [rrere e 15,815,567 ..o (RSN (U (459,504)|................. 15,815,567 |....cccoveeeenne 15,356,063 |....coovoveveererrrrcceiennn 0 [ 16,165,325
B NAIC B () ittt b ettt be s [er s 1,350,607 | [V (1 (4] — 1,350,607 |eoceeererennee 1,350,331 | 0 o 1,350,879
4. INAIC 4 () ettt ettt h bbb £t e e h £tk £ et bt bt b st b et ekttt e eeebe et b e ebens [ 253,162 v (RSN (VS (4] ] 253,162 |coeviericcicine 252,787 |eeveeeevvrneccennneee 0 i 253,528
5. INAIC 5 (8) soveueuereiiiiieieieie ettt ettt ettt ettt e s bbb e st s e s s st s st s s s s s s es e s ettt sesesesenesene et esesenesesens |eeee et [V [V [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 0 0 0 0 0 0 0
7. Total ICO 53,865,790 0 809,213 (8,816) 53,865,790 53,047,761 54,254,310
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ...
9. NAIC 2 bbbtttk bbb b e e bt h et b et bttt ettt ee et s
T, NAIC 3 bbbt h bbb b E bbbt b h bbb bt bes [seee e (U [V [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
N 1 72X PSSRSO PPRUSRSRPTRUTY HOURURRTTRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bttt b et bt bt b s b s b [sees et 53,963 |...oeeeieiieiieeeeas [V 1,156 | 12 | 53,963 | 52,919 | 0 54,206
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 0 0 0 0 0 0 0
14.  Total ABS 8,261,117 0 84,341 (308) 8,261,117 8,176,468 8,326,552
PREFERRED STOCK
15.
16.
17.
18.
19.
20.
21, TOtAl PrEfErT@d SIOCK .......iuivieieieeiieeieiee ettt 0 0 0 0 0 0 0
22. Total ICO, ABS & Preferred Stock 62,126,907 0 893,554 (9,124) 62,126,907 61,224,229 62,580,862

(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:

NAIC 1 §

0; NAIC2 $

0 ; NAIC3 $

0 NAIC4 S

0 ; NAIC5 $




STATEMENT AS OF JUNE 30, 2025 OF 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



STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

Schedule D - Part 3 - Long-Term Bonds and Stocks Acquired

NONE

EO4
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STATEMENT AS OF JUNE 30, 2025 OF 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 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
MISSISSIPPI HOUSING 2015A TAXABLE ~ 3.050%
..605350-LZ-1 [12/01/34 .oevveniiiiiiiiiieei . 05/01/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 2,450 [oeeiiiinns 2,450 f....oooennnns 2,450 |..ooceennnnns 2,450 f[.oooiiiinnnnns [ PR (VN P [ PR (VN P [V P 2,450 |.oooeiiinnnnnns (1 P [ PO [V 41 |. 12/01/2034 . |[1.A FE ....
MISSISSIPPI HOUSING 2015A TAXABLE ~ 3.050%
..605350-LZ-1 [12/01/34 ... .. |. 06/01/2025 . | Redemption 100.0000 . .. ... 1,781 ... 1,781 ... 1,781 1,781 . 12/01/2034 . |1.B FE ....
0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct
and Guaranteed) 4,231 4,231 4,231 4,231 0 0 0 0 0 4,231 0 0 0 46 XXX XXX
FISHERS LANE ASSOC LLC US GOVT LEASE BACKED |
..3380311-AA-7 [CERT  3.666% 08/05/30 .....cevvvvvvnniiiiinnnnns . 06/05/2025 . | Redemption 100.0000 ....oo. fooeiiiiiiiiiniiiiinn vt 4,930 ..o 4,930 [.....ooeeenns 5127 |ovveeennnnnns 4,986 |...counnnnnnns 0 Joeeeeeeeeens (K<) T [ U (K<) TP (U 4,982 [.oooiiinnnnnns [ P, (52) |vvvvrnnnns (52) |eeennnniiiinns 75 |. 08/05/2030 . |1.A ........
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 4,930 4,930 5,127 4,986 0 (3) 0 (3) 0 4,982 0 (52) (52) 75 XXX XXX
CROWN CASTLE TOWERS LLC 144A  3.663%
L 22822R-BD-1 [ 05/15/25 ..o . 05/15/2025 . |Maturity .... 400,000 404,940 |.......... 400,000 |.... ... 400,000 |.. . 05/15/2025 . |1.F FE ....
..808513-BV-6 [ CHARLES SCHWAB CORP  3.625% 04/01/25 .. |. 04/01/2025 . [Maturity .. .. 400,000 414,708 |.......... 400,000 |.... .. 400,000 |.. . 04/01/2025 . |1.F FE ....
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 800,000 800,000 819,648 800,000 800,000 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 809,161 809, 161 829,006 809,217 809,213 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 0 0 XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 809,161 809, 161 829,006 809,217 809,213 XXX XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 809, 161 809, 161 829,006 809,217 0 (3) 0 (3) 0 809,213 XXX XXX
COUNTRYWIDE ALTERNATIVE LOAN 2005-30CB 1A4
.. 12667G-XN-8 5.500% 08/25/35 ...cevvvvnniiiiiniiieieiiiniis . 05/01/2025 . |Paydomn ...ccvvueniriiiiiniiiiiiiins ferineeeeiiiies feeeeeeiinan T P 215 | 280 |ooiiiiiiins P I [ PR (VN P [ PR (1 P [ PR 261 | [V PO L PN L PO 5 |. 08/25/2035 . |5.B FM ....
COUNTRYWIDE ALTERNATIVE LOAN 2005-30CB 1A4
.. 12667G-XN-8 |5.500% 08/25/35 ...cevvvvnniiiiiiniiiieiiinis . 06/01/2025 . |Paydomn ..ccevuvnvviiiiiiinniiiiiinen foreineeeiiiiinees [ [T 54 oot LY O LI [ PR (VN P [ PR (VN P [ 11 [V PO 16 [ooeeiieieinnnn ) (7 2 |. 08/25/2035 . |5.B FM ....
COUNTRYWIDE HOME LOANS 2005-18 A3 5.500%
L 126694-EK-0 [ 10/25/35 .ovvvviniiiiiiie . 04/25/2025 . |Paydonn ...coovueniiiiiiiiiiiiniiiins ferineeeeiiies feeeeeeiinan 216 foeeeiiiiiininnns 276 |oooviiiiiinnns 194 | 21 | [ PR LI PO [ PR L PO [ PR 223 [ [V PO X LS T 5 |. 10/25/2035 . |5.C FM ....
COUNTRYWIDE HOME LOANS 2005-18 A3 5.500%
L 126694-EK-0 [ 10/25/35 .ovvvveiiiiiiii . 06/25/2025 . |Paydomn ...ccvvuuniiiiiiiiiininiiiins fenineeeeiiiies feeeeeeinans 780 fooeeriiiiinnnnns (-7 P 538 |.oiiiiiins (RIS [ PR (I P [ PR (1 P [ PR (<72 N [V PO 160 [....cceven L [CI I 22 . 10/25/2035 . [5.C FM ....
CHASE MORTGAGE FINANCE CORPORA 2016-2 M2
..16164A-AC-9 |3.750% 02/25/44 .....covvvnniiiiiiiieiiiiiies . 06/01/2025 . |Paydomn ....evvunviriiiiiiiiiiiiiins feriineeereiiiineees e 2,377 oo 2,317 |veeiienns 2,439 [.ooiiinnnnns 2,405 |.coiiiiinnnnns [ O [ PO [ R [ PO (U1 O 2,405 [.ooooiinnnnnnns [V PO [2:) ] R (28) |evvvenieninns 37 | 02/25/2044 . |1.A ........
EVERBANK MTGE LOAN TRUST 2013-2 A 3.000%
L 20077K-AA-1 [ 06/25/43 .oovvvniiiiiii e . 06/01/2025 . |Paydomn ....evuunviiriiiiiiiniiiiins ferieneeereiiiees [ 1,230 [ooriiiinnnnns 1,230 |oeeeennnnns 1,219 | 1,224 | [ PR (I P [ PR (1 P (U1 O 1,230 |oevevinennes (1 P [ PO [V 15 |. 06/25/2043 . |1.A ........
JP MORGAN MORTGAGE TRUST 2023-6 A4  6.000%
.. 465989-AC-5 [12/25/53 ..oiiiiiiiiiii s . 05/01/2025 . |Paydomn ...covvveniiiiiiiiiiiiiiiinn fenieeeeeiiies feeeeeeee 21,824 |oeennnnnn 21,824 |........eens 21,569 [....covvnnns 21,621 | (U P 203 | (U P 203 | (U P 21,824 [.ooooiinnnnnnns (1 P [ PO [V 517 |. 12/25/2053 . |1.A ........
..465989-AC-5 . 06/01/2025 . | Paydown ... . 12/25/2053 . |1.A ........
..46648R-AC-5 |06/25/48 . 06/01/2025 . | Paydoun . 06/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST 2017-4 A13  3.500%
.. 46648U-AN-4 . 06/01/2025 . | Paydown ... . 11/25/2047 . |1.A ........
..576434-YR-9 [12/25/34 . 05/01/2025 . | Paydoun . 12/25/2034 . |[1.A FN .
MASTR ALT LOANS TRUST 2004-12 6A3  5.500%
..576434-YR-9 | 12/25/34 ... . 06/01/2025 . | Paydown ... . 12/25/2034 . |[1.A FN .
..69374X-AA-8 [PSMC 2019-2 .500¢% . . 05/01/2025 . | Paydown ... . 10/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2017-4 A1
B1745X-AA-5 [ 07/25/47 .oeeeeeeeeee e . 06/01/2025 . | Paydoun . 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST 2017-5 A1 3.500%
..81746D-AA-8 [ 08/25/47 ..oeeeeeeeeeee e . 06/01/2025 . |Paydomn .ceevveeeeeeenneeeeeeeennn Joenneeeeeennnees feeeeeeeeennans (<1070 [S107 A (<11 I PO (<1017 PO (1 IO (£ PO (1 PO (£ PO (1 PO (<1078 FOUTT (VI PO [ PO [V PO 9 |. 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST 2018-2 A1 3.500%
..817460-AA-9 [ 02/25/48 ... . 06/01/2025 . |Paydomn oeevveeeeeeeennnieeeeeennnn foneeeeeennieeeeee fereeeeennnas L IR:7X I 1,528 [ooeeeeinennns 1,534 |ooeeienennns 1,529 |oeeeeiies [ PO (VI PO [ PO (VI PO [V PO 1,529 |ooeeeieeees [V PO [(:) ) RS () PO 25 |. 02/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST 2019-4 A1 3.500%
L.81748J-AA-3 [11/25/49 . iirrreiiiiiiniia e . 06/01/2025 . |Paydomn oeevveueeerrrnninaaeennnns fornnneeerennnnnaaaes foreeereennns 2,328 | 2,328 [..coinnnns 2,376 |oeeeennnns 2,351 [ [V N (23) |eeenmeeaennes [U N (23) |eeemmneaennes (U N 2,328 [ooeiiiiiinnnns [V PP (U T [ PP 31 | 11/25/2049 . |1.A ........
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STATEMENT AS OF JUNE 30, 2025 OF 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 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
SHELLPOINT ASSET FUNDING TRUST 2013-1 A1
..822804-AA-8 |3.750% 07/25/43 ...cooeeeieiiiiiiii . 06/01/2025 . |Paydoun ........oooeeeiiiiiiiiinniins fennnniiiiiiiiiiinns feiiiiii, LG I 1,783 |oeeeieenns LA L 1,733 [ [V OO 20 [oeiiinninnnns 0 e 20 [oeniiininnnns 0 e 1,783 |t (VN 0 | [V 30 [. 07/25/2043 . |1.A ........
SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1
..82280R-AA-7 |3.500% 04/25/44 . .ooooiiiiiiiiiiiiiiiiiiiiiii . 06/01/2025 . |Paydown .....ooeeeeeeeieiiiiiiiieiees fovvviiiiiiiiiiiiiies fociiiinnnn, 1,309 [ooinnnnns 1,309 |verrrennens 1,309 |ovveeennees 1,307 |ovvvveevennnes 0 Joeeeeeiieenns P 0 Joeeeeeieeenn P 0 Joeeeeieeenn 1,309 |ooveeeeennnns [ 0 Joeeeeeiieenn [ 19 |. 04/25/2044 . |1.A ........
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 54,010 53,984 53,347 53,497 0 279 0 279 0 53,779 0 232 232 1,149 XXX XXX
FOUNDATION FINANCE TRUST 2023-1A A 5.670%
.. 35042A-AA-1 | 12/15/43 oo . 06/15/2025 . |Paydoun .........oooeeeiiiiiiiiiinins feniiiiniiiiiiiiinns foiiiiin, 18,476 |......ee.e. 18,476 |..eevveenns 18,355 |............ 18,399 |............l 0 e V(T F 0 e V(T F 0 s 18,476 [ovvvvvvvrnnnns (VN 0 | [V 438 | 12/15/2043 . [1.A FE ....
TX DEPT OF HSG & COMM AFFAIRS 2015 SERIES A
..88275F-NU-9 | TAXABLE  3.200% 09/01/39 ....vvvvvvvvvvvnnnnnnns . 04/01/2025 . | Redemption 100.0000 ....ovw foveiiiiiiiiiiiiiiins foeeiiii 5,000 f....ccee.... 5,000 J.oeeeennns 5,000 ..o 5,000 |..oeeeeeennnn 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeeeieeenn 5,000 |.eeevrrennnnes [ 0 Joeeeeeiieenn [ 93 |. 09/01/2039 . [1.B FE ....
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 23,476 23,476 23,355 23,399 0 76 0 76 0 23,476 0 0 0 531 XXX XXX
CAPITAL AUTOMOTIVE REIT 2023-1A A2 6.500%
LA2610H-AT=7 1 09/15/53 oo . 06/16/2025 . |Paydown .........oooeeeiiiiiiiiiniins foniiniiiiiiiiiiinns feiiiiiiin, 625 [o.iiiiinnns 625 |l 604 |ooeeriiiiinnnns 609 |..eevriiiinnns 0 e 6 | 0 e 6 | 0 e 625 |l (VN 0 | [V 17 |. 09/15/2053 . |1.E FE ....
TRINITY RAIL LEASING LP 2010-1A A 5.194%
..89656C-AA-1 | 10/16/40 ....vvvvvvvvvnnnnniiiiiiiiiiiiiiiiiiiiiinnns . 06/16/2025 . |Paydown ......oooeeeeeiiiiiiiiiieiies Joveviiiiiiiiiiiiiies fociiiinnnn, 6,463 |.....oeee... 6,463 |............. 6,808 |............ 6,585 | [V PO (122) |ovvveeeeeeeens [U (122) |ovvveeeeeeeees 0 Joeeeeieeenn 6,463 |......oeeennnn [ 0 Joeeeeeiieenn [ 138 |. 10/16/2040 . [1.F FE ....
1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full
Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) 7,088 7,088 7.412 7.19% 0 (106) 0 (106) 0 7,088 0 0 0 155 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 84,574 84,548 84,114 84,090 0 249 0 249 0 84,343 0 232 232 1,835 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 84,574 84,548 84,114 84,090 0 249 0 249 0 84,343 0 232 232 1,835 XXX XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 84,574 84,548 84,114 84,090 0 249 0 249 0 84,343 0 232 232 1,835 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 893,735 893,709 913,120 893,307 0 246 0 246 0 893,556 0 180 180 15,311 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 893,735 XXX 913,120 893,307 0 246 0 246 0 893,556 0 180 180 15,311 XXX XXX




STATEMENT AS OF JUNE 30, 2025 OF 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

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF JUNE 30, 2025 OF 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
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

US Bank NA .o Cincinnati, OH ..o | ...0.000 | [0 [V A 14,155,365 |......... 16,901,623 |......... 16,086,268 |..
Key Bank NA ..o Cincinnati, OH ..o |, ...0.000 | [0 0 [ 3,006,215 |............ 1,461,683 |............ 2,716,435 |.
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 17,161,580 18,363,306 18,802,703
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 17,161,580 18,363,306 18,802,703
0499999. Cash in Company's Office XXX XXX XXX XXX 0 0 0

0599999. Total - Cash

17,161,580

18,363,306

18,802,703

E13




STATEMENT AS OF JUNE 30, 2025 OF NATIONAL SECURITY LIFE AND ANNUITY COMPANY

Schedule E - Part 2 - Cash Equivalents - Investments Owned End of Current Quarter

NONE

Medicare Part D Coverage Supplement

NONE

Trusteed Surplus - Cover

NONE

Trusteed Surplus Statement - Assets

NONE

Trusteed Surplus Statement - Liabilities and Trusteed Surplus

NONE

E14, 365, 490-1, 490-2, 490-3
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